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PROBABILISTIC NILPOTENCE IN INFINITE GROUPS

ARMANDO MARTINO, MATTHEW C. H. TOINTON, MOTIEJUS VALIUNAS AND ENRIC VENTURA

ABSTRACT. The ‘degree of k-step nilpotence’ of a finite group G is the proportion of the tuples
(x1,...,%kp1) € GF for which the simple commutator [z1,...,Zk41] is equal to the identity. In
this paper we study versions of this for an infinite group G, with the degree of nilpotence defined by
sampling G in various natural ways, such as with a random walk, or with a Fglner sequence if G is
amenable. In our first main result we show that if GG is finitely generated then the degree of k-step
nilpotence is positive if and only if G is virtually k-step nilpotent (Theorem [[5)). This generalises
both an earlier result of the second author treating the case £ = 1 and a result of Shalev for finite
groups, and uses techniques from both of these earlier results. We also show, using the notion of
polynomial mappings of groups developed by Leibman and others, that to a large extent the degree
of nilpotence does not depend on the method of sampling (Theorem [[T2]). As part of our argument
we generalise a result of Leibman by showing that if ¢ is a polynomial mapping into a torsion-free
nilpotent group then the set of roots of ¢ is sparse in a certain sense (Theorem [E]). In our second
main result we consider the case where G is residually finite but not necessarily finitely generated.
Here we show that if the degree of k-step nilpotence of the finite quotients of G is uniformly bounded
from below then G is virtually k-step nilpotent (Theorem [[I9]), answering a question of Shalev.
As part of our proof we show that degree of nilpotence of finite groups is sub-multiplicative with
respect to quotients (Theorem [[20)), generalising a result of Gallagher.
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1. INTRODUCTION

If two elements z,y are chosen independently uniformly at random from a finite group G, we
define the probability that they commute to be the commuting probability or degree of commutativity
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of G, and denote it by dc(G). Peter Neumann proved the following structure theorem for groups
with a high degree of commutativity.

Theorem 1.1 (P. M. Neumann [I8, Theorem 1)). Let G be a finite group such that dc(G) > a > 0.
Then G has a normal subgroup T' of index at most = +1 and a normal subgroup H of cardinality
at most exp(O(a=%M)) such that H C T and T'/H is abelian.

There are many natural ways in which one might seek to generalise this result. Here we seek to

generalise it in two ways. The first is to higher-degree commutators. Given elements x; in a group
1

G, we define the simple commutators [x1,. .., x| inductively by setting [z1,x2] = xl_la;Q_ r129 and
setting [z1,...,21] = [[21,...,2k_1],2%). If G is finite, we define dc¥(G) to be the probability that
[®1,...,2ks1] = 1 if @q,... 241 are chosen independently uniformly at random from G.

Shalev [19] recently considered higher-order commutators in residually finite groups, proving the
following results.

Theorem 1.2 (Shalev; see the proof of [19] Theorem 1.1]). Let G be a finite group of rank at most
r, and let k € N. Suppose that dck(G) > a > 0. Then G has a k-step nilpotent subgroup of index
at most Oy 1, o(1).

Corollary 1.3 (Shalev [19] Theorem 1.1]). Let G be a finitely generated residually finite group of
rank at most r, and let k € N. Suppose that dck(G/H) > a > 0 for every finite-index mormal
subgroup H of G. Then G has a k-step nilpotent subgroup of index at most Oy (1).

The second way in which we seek to generalise results of this type is by considering groups
that are not necessarily finite or even residually finite. The first question in this setting is how to
define the probability that two group elements commute. In [I] Antolin and the first and fourth
authors approach this issue by considering sequences of finitely supported probability measures
whose supports converge to the whole of G. Given a probability measure p on G, define the degree
of commutativity dc,(G) of G with respect to p via

dey(G) = p({(z,y) € G x G : xy = yx})

(here, and throughout, we abuse notation slightly by writing pu(X) for (u x -+ x p)(X) when
X C GF). Then, given a sequence M = (1,)>>, of probability measures on G, define the degree of
commutativity dcp (G) of G with respect to M via

dey (G) = limsupdcy, (G).
n—o0

Here we extend this notion to more general equations. For each k € N, write F}, for the free
group on k generators, denoted x1,...,Tk.

Definition. Let G be a group.

(i) An equation in k variables over G is a word ¢ € Fj * G. Abusing notation slightly, we may
view ¢ as a function G¥ — G by defining ¢(gi,...,gx) to be the element of G resulting
from replacing each instance of x; in the word ¢ by g;.

(ii) Given a probability measure p on G and an equation ¢ in k variables over G, define the
degree of satisfiability de,,(G) of ¢ in G with respect to p via

dou(G) = u({(g1,-- -, 91) € G" [ o(g1,- .., k) = 1}).
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Then, given a sequence M = (u,)52; of probability measures on G, define the degree of
satisfiability dpp(G) of ¢ in G with respect to M via

dem (G) = limsup depy,, (G).
n— oo

When G is finite and p is the uniform probability measure on G we write simply dp(G) =
dpu(G).

In particular, if ¢ = [z1, 22] € F» is a commutator, then we obtain the usual definitions of dc,(G)
and dcys (@), as above. More generally, here and throughout we denote by ¢*) the (k+1)-fold simple
commutator, ¢*) = [z1,...,2341] € Fjy1, so that ¢ = ¢1). We call the resulting number ch(G)
(respectively dc]f\/[(G)) the degree of k-nilpotence of G with respect to p (respectively M). For
notational convenience in the inductive proof of Theorem [I[5, below, we also define ¢(©) =z, € Fy,
so that dcl,(G) = limsup,,_, o pn({1}).

In [1I] Antolin and the first and fourth authors suggest that for any ‘reasonable’ sequence M =
(fn)52 of probability measures on G' we should have dc]fw(G) > 0 if and only if G is virtually k-step
nilpotent. They further suggest that ‘reasonable’ might mean that the measures pu, cover G with
‘enough homogeneity’ as n — oco. A specific example they give of what should be a ‘reasonable’
sequence is where p is some finite probability measure on G, and u, = p*" is defined by letting
@ (z) be the probability that a random walk of length n on G with respect to p ends at x. If G is
amenable, another natural sequence of measures to consider is the sequence of uniform probability
measures on a Fglner sequence, or more generally an almost-invariant sequence of measures, which
is to say a sequence (u,)52 of probability measures satisfying

[+ pin = pinlls =0
for every x € G (here x - p is defined by setting = - u(A) = p(x=1tA)).
In [20] the second author gave some fairly general conditions on a sequence (u, )5 ; of measures

under which such a theorem holds in the case k = 1. The following specific cases follow from [20]
Theorems 1.9, 1.11 & 1.12].

Theorem 1.4 ([20]). Let G be a finitely generated group. Suppose that either

(i) p is a symmetric, finitely supported generating probability measure on G with p({1}) > 0,
and M = (u*™)22 is the sequence of measures corresponding to the steps of the random
walk on G with respect to u; or

(ii) G is amenable and M = ()22 is an almost-invariant sequence of probability measures

on G.

Suppose that dcp(G) > a > 0. Then G has a normal subgroup T' of index at most [a~'] and a
normal subgroup H of cardinality at most exp(O(a=9M)) such that H C T and I'/H is abelian. In
particular, if the rank of G is at most r then G has an abelian subgroup of index at most Oy o(1).

One of the main aims of [20] was to provide a concrete but more general set of hypotheses on M
under which Theorem [L.4] holds. This led to the following definitions.

Definition (uniform detection of index). Let m : (0,1] — (0, 1] be a non-decreasing function such
that w(y) — 0 as v — 0. We say that a sequence M = (u,,)22; of probability measures on a group
G detects index uniformly at rate m if for every € > 0 there exists N = N(e) € N such that for every
m € N if [G: H] > m then p,(H) < 7(L) + ¢ for every n > N. We also say simply that M detects
index uniformly to mean that there exists some 7 such that M detects index uniformly at rate 7.
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The word ‘uniform’ in the above definition refers to the requirement that the definition be satisfied
by the same N(¢) for all subgroups H.

Definition (uniform measurement of index). We say that a sequence M = (1,,)52; of probability
measures on a group G measures index uniformly if p,(xH) — 1/[G : H| uniformly over all z € G
and all subgroups H of G (here we define 1/[G : H] =0 if [G : H] = o0).

Note that if a sequence of probability measures on a group measures index uniformly then it also
detects index uniformly with rate ¢ : (0,1] — (0, 1] defined by ¢(x) = z.

The second author shows in [20, Theorems 1.11 & 1.12] that on a finitely generated group every
sequence of measures corresponding to the steps of a random walk measures index uniformly, as does
every almost-invariant sequence of measures. This is a key ingredient in the proof of Theorem .4l

In the present paper we combine Shalev’s techniques with those of [20] to generalise Theorem
similarly to arbitrary finitely generated groups, as follows.

Theorem 1.5. Let G be a finitely generated group of rank at most v, and let M = (p,)5>, be a
sequence of measures that detects index uniformly at rate w. Suppose that dc’fw(G) >a>0. Then
G has a k-step nilpotent subgroup of index at most Oy j  o(1).

The following specific cases of interest of Theorem then follow from [20, Theorems 1.11 &
1.12].

Theorem 1.6. Let G be a finitely generated group of rank at most r, and let k € N. Suppose that
either

(i) w is a symmetric, finitely supported generating probability measure on G with pu({1}) > 0,

and M = (p*™)°2, is the sequence of measures corresponding to the steps of the random

walk on G with respect to u; or
(ii) G is amenable and M = (u,)02 is an almost-invariant sequence of probability measures

on G.
Suppose that dc]fw(G) > a > 0. Then G has a k-step nilpotent subgroup of index at most Oy (1).

We prove Theorem in Section 2

Shalev actually proves a slightly more general result than Theorem Given a finite group G
and an element g € G, write
PE(G,g) = n({(@1, ) € G [, o] = g)),

noting that dc¥(G) = P¥(G,1). What Shalev shows is that Theorem remains true if the
assumption that dc¥(G) > o > 0 is replaced by the weaker assumption that P¥(G,g) > o > 0 for
some g € G.

We can adapt the statement of Theorem similarly. First, given a probability measure p on a
group G, define

PG, g) = p({(z1,. .. 2p41) €GP s, ) = g}).
Then, given a sequence M = (pu,,)22 ; of probability measures on G, define

PY(G,g) = lim sup PY (G.g).

Proposition 1.7. Let G be a group, and let M = (u,)2, be a sequence of probability measures on
G that measures index uniformly. Then P]@(G, 1) > A’}(G,g) for every g € G.
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Combined with Theorem this immediately gives the following.

Corollary 1.8. Let G be a finitely generated group of rank at most v, and let M = (un,)5,
be a sequence of measures that measures index uniformly on G. Let g € G, and suppose that
PA’}(G,g) > a > 0. Then G has a k-step nilpotent subgroup of index at most Oy j o(1).

We prove Proposition [[.7] in Section

It is easy to see that if a finitely generated group G has a nilpotent subgroup of finite index then
dc]fw(G) > 0 for every sequence M of measures measuring index uniformly on G. The conclusion
of Theorem is therefore qualitatively optimal. Note, however, that Theorem [[.4] shows that in
the case £k = 1 Theorem can be improved quantitatively—in the sense that the bounds can be
made independent of the rank of G—at the expense of concluding that G is bounded-by-abelian-
by-bounded as in Theorem [I.1] rather than virtually abelian.

The following result suggests that a quantitatively optimal result for dcﬁ/[(G) might also allow
for bounded-by-nilpotent-by-bounded groups in its conclusion.

Proposition 1.9. Let m,d,k € N. Let G be a finitely generated group, let I' be a subgroup of
G of index at most m, and let H be a subgroup of cardinality at most d such that T'/H is k-step
nilpotent. Let M = (1n)72, be a sequence of measures that measures index uniformly on G. Then
dci (G) > .

We prove Proposition [[.9]in Section

Question 1.10. Can one make the bounds in Theorem independent of the rank of G at the
expense of broadening the qualitative conclusion?

In Section [ we give examples for all & > 1 to show that the dependence of the bound on the
rank is necessary in Theorem as stated.

Note that Theorem [[L5 and Proposition [[.9] combine to give a new proof of the following folklore
result.

Corollary 1.11 (finitely generated finite-by-(k-step nilpotent) groups are virtually k-step nilpo-
tent). Let r,d,k € N. Let G be a finitely generated group of rank at most r, and let H be a subgroup
of cardinality at most d such that G/H ‘s k-step nilpotent. Then G contains a k-step nilpotent
subgroup of index at most Oy g (1).

In Proposition [[.5] we show that a finite-by-(k-step nilpotent) group G need not be virtually
k-step nilpotent, and so the assumption that G is finitely generated is necessary in Corollary [L.T1]
However, if such a group G is in addition assumed to be residually finite then we can deduce that
G is virtually k-step nilpotent, regardless of finite generation: see Remark

EQUATIONS OVER VIRTUALLY NILPOTENT GROUPS. The second author shows in [20, Theorem 1.17]
that if G is a finitely generated group and M = (u,)52 is a sequence of measures that measures
index uniformly on G then the limsup in the definition of dcys is actually a limit, and that this
limit does not depend on the choice of M. In the present work we extend this to dclfvj for k> 2, as
follows.

Theorem 1.12. Let G be a finitely generated group. Then dcﬁ/I(G) takes the same value for all
sequences M of measures that measure index uniformly on G, and for every such sequence M the
limsup in the definition of dck,(G) actually a limit.
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In view of Theorem [[.5] in proving Theorem it is enough to consider virtually nilpotent
groups, and in that context we actually prove something more general: we show that for any equation
¢ over a finitely generated virtually nilpotent group G the numbers dyj;(G) are well behaved in the
sense of Theorem To do this we use a notion of sparsity that is independent of any particular
sequence of measures, as follows.

Definition. Given a group G, a set V C G is said to be negligible by finite quotients of G if for
every € > 0 there exists a finite-index normal subgroup N < G such that |VN/N| < ¢|G/N]|.

The utility of this definition lies in the fact that if V' C G¥ is negligible by finite quotients of G*
then p, (V) — 0 as n — oo for every sequence (u,)02, of measures that measure index uniformly
on G; we prove this below as Proposition 3.1l Our result is then as follows.

Theorem 1.13. Let G be a finitely generated virtually nilpotent group, and let N be a torsion-free
nilpotent normal subgroup of finite index in G. Let ¢ be an equation in k variables over G. Then
the set

Go={(g1:- -, 01) € G* 091, -.9) = 1}
of solutions to ¢ is the union of a set of cosets of N* and a set that is negligible by finite quotients

of G*.

Recall that virtually nilpotent groups are always virtually torsion-free, so by defining the subgroup
N in Theorem [[.T3] we are merely fixing notation, rather than imposing an additional hypothesis.
In particular, Theorem [[.13] and Proposition B.Il immediately imply the following result.

Corollary 1.14. Let G be a finitely generated virtually nilpotent group, and let ¢ be an equation
over G. Then dpn(G) is the same for all sequences M of measures that measure index uniformly
on G, and for every such sequence M the limsup in the definition of doy(G) is actually a limit.

In particular, combined with Theorem this implies Theorem [[.12] Indeed, in the case of a
residually finite group Theorems and [[I3] even give the value of dck,(G) in terms of dc® of the
finite quotients of G, as follows.

Corollary 1.15. Let G be a residually finite group and let M be a sequence of measures on G that
measures index uniformly. Let Hy > Ho > --- be a sequence of finite-index normal subgroups of G
such that (\°°_, Hy, = {1}. Then dcF(G/H,,) — dck,(G) as m — oc.

Note also that if G is assumed a priori to be virtually nilpotent then Theorem [.13] similarly gives
the value of dgy(G) in Corollary [LT14

Corollary 1.16. Let G be a finitely generated virtually nilpotent group, and let ¢ be an equation over
G. Let Hy > Hy > --- be a sequence of finite-index normal subgroups of G such that (\;._y Hpy =
{1}. Then dp(G/Hy,) — dom(G) as m — oo.

Remark 1.17. 1t is easy to see, for G, M and (H;) as in Corollary [[LT15] and ¢ an arbitrary equation
over G, that the sequence (do(G/Hp,))m—; is decreasing and bounded below by 0—and hence
converges to some limit—and that

(1.1) den(G) < lim de(G/Hp).

Corollaries [LT5] and [LI6 say that if ¢ = ¢®), or if G is virtually nilpotent, then we have equality

in (TI).
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An equation ¢ in k variables over a group G is a probabilistic identity with respect to a sequence
M of measures if dpp(G) > 0; it is a coset identity if there exists a finite-index subgroup H < G
and elements g1, ...,gr € G such that p(g1H,...,gxH) = 1. Shalev [19, Corollary 1.2] notes that
Theorem implies that if [z1,...,zr11] is a coset identity in a finitely generated residually finite
group G then G is virtually k-step nilpotent. The following is immediate from Theorem [[.13]

Corollary 1.18. Let G be a finitely generated virtually nilpotent group, and let M be a sequence of
measures on G that measures index uniformly. Then an equation @ in G is a probabilistic identity
with respect to M if and only if it is a coset identity.

We prove Theorem [I.13] in Sections (] and [l using the notion of polynomial mappings of groups
developed by Leibman and others.

FINITE QUOTIENTS. In the last of our main results we remove the ‘finitely generated’ assumption
from Corollary [[3] answering a question posed by Shalev [19, Problem 3.1].

Theorem 1.19. Let G be a residually finite group, and let N be a family of finite-index normal
subgroups of G that is closed under finite intersections and such that (e N = {1}. Let k € N,
and suppose that there exists a constant o > 0 such that dck(G/N) >« for every N € N. Then G
has a k-step nilpotent subgroup of finite index.

This generalises a result of Lévai and Pyber [14, Theorem 1.1 (iii)], who prove it in the case k = 1.
They also note that the finite index of the abelian subgroup in that case need not be bounded in
terms of «, citing the examples of direct products of abelian groups and extra-special groups [14]
§1]. In Section [7] we generalise these examples to show that, for any k& > 1, the index of the k-step
nilpotent subgroup coming from Theorem [[.T9 need not be bounded in terms of k£ and a.

The key ingredient in the proof of Theorem [[.T9 is the following result of independent interest
on finite groups.

Theorem 1.20. Let G be a finite group and let N < G. Then dc®(G) < dc¥(N)dcH(G/N) for all
k e N.

Theorem generalises the main result of Gallagher [9], who proves it for £ = 1. It also
generalises a theorem by Moghaddam, Salemkar and Chiti [I7, Theorem A}, who prove Theorem [[.20]
when the centraliser of every element of G is normal. As is noted in [8, Section 2], the centraliser
of every element of G being normal implies that G is 3-step nilpotent; this is an extremely strong
hypothesis for Theorem [[.20], rendering it trivial for & > 3, for example.

We prove Theorems [[.19] and in Section [

DEGREE OF NILPOTENCE WITH RESPECT TO UNIFORM MEASURES ON BALLS. If G is generated by
a finite set X, one may naturally define the degree of nilpotence of G using the sequence of measures
()22, defined by taking p,, to be the uniform probability measure on the ball of radius n in G
with respect to X. The main problem with adapting our results to this setting is that, in general,
the sequence p,, does not measure index uniformly (see the remark immediately after Theorem 1.12
of [20]).

Question 1.21. Let G be a group with a finite generating set X, let u,, be the uniform probability
measure on the ball of radius n in G with respect to X, and write M = (u,)22,. Suppose that G
is not virtually k-step nilpotent. Do we have dck;(G) = 0?
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If M is defined using the uniform probability measures on the balls with respect to a finite
generating set as in Question [[.2T] and if G is virtually nilpotent, then it is well known and easy
to check that M is an almost-invariant sequence of probability measures on G. It therefore follows
from [20, Theorem 1.12] that M measures index uniformly. In light of Theorem [[5] a positive
answer to Question [.21] would therefore extend both Theorems and to the sequence of
uniform probability measures on the balls with respect to a finite generating set.

Question [[2T] seems to be difficult in general, although the answer is positive in some cases. For
example, in Appendix [B] we present an argument that was communicated to us by Yago Antolin
answering Question [[L2]] for hyperbolic groups (see Corollary [B.2)).

ACKNOWLEDGEMENTS. The authors are grateful to Yago Antolin, Jack Button, Thiebout Delabie,
Ana Khukhro, Ashot Minasyan, Aner Shalev and Alain Valette for helpful conversations.

2. THE ALGEBRAIC STRUCTURE OF PROBABILISTICALLY NILPOTENT GROUPS

In this section we study the relation between dck;(G) and the existence of finite-index k-step
nilpotent subgroups of G, proving Theorem [[L5] Proposition [[.7] and Proposition We start our
proof of Theorem with the following version of [20, Proposition 2.1], which was itself based on
an argument of Neumann [I8§].

Proposition 2.1. Let k € N. Let G be a group and let M = (11,)72, be a sequence of measures
on G that detects index uniformly at rate w. Let a € (0,1], and suppose that dc]f\/[(G) > «a. Let
€ (0,1) be such that (y) < a, and write

X = {(wl,...,xk) S Gk : [GCg([xl,,xk])] < }

2=

Then lim sup,,_, o in(X) > a — 7(y).

Proof. By definition of dcjs there exists a sequence n; < ng < --- such that dcﬁn_ (G) > a—o(1).

Writing E(™ for expectation with respect to lhn, this means precisely that

B oeae(n(Caller, . a]) > a = o(1),

Following Neumann [I8], we note that therefore

o < (S o ex (n(Calla, . ail)
i (G\XOE iUt (Ca([, i) + (1),

1,

and hence, by uniform detection of index,
0 < fin, (X) + 7(7) + 0(1).
The result follows. U

Lemma 2.2 ([I5, Proposition 1.1.1]). Let m,r € N, and let G be a group generated by r elements.
Then G has at most Oy, (1) subgroups of index m.

Proof of Theorem [[.A. We combine an induction used by Shalev in [19, Proposition 2.2] with the
proof of 20, Theorem 1.6]. If & = 0 then limsup,,_, ., ptn({1}) > «, and so the order of G is O (1),
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and the theorem holds. For k > 0, let v = 3inf{3 € (0,1] : 7(8) > %}, noting that therefore
m(7y) < 5. Proposition 2.1] therefore gives

(2.1) limsup g ({(z1,.. ., 24) € G* : [G: Cg([z1,...,z))] < 1}) >

n—oo

R

Write T for the intersection of all subgroups of G of index at most +, noting that I' is normal and
has index Oy ; o(1) by Lemma It follows from (2.1]) that

lim sup p,({(z1,...,2x) € Gk . [x1,...,2] € Ca(T)}) > 5,
n—oo
or equivalently that
dek 1 (G/Ca(T) > §.

By induction, G/Cg(I') has a (k — 1)-step nilpotent subgroup Ny of index at most Oy k.o(1).
Writing N for the pullback of Ny to G, the intersection N NI is k-step nilpotent and has index at
most Oy r .o(1) in G, and so the theorem is proved. O

Proposition [[.7] is essentially based on the following lemma.

Lemma 2.3. Let G be a group, and u,g € G. Then {x € G : [u,x] = g} is either empty or a coset
of Cq(u).

Proof. If {x € G : [u,z] = g} is not empty then [u, x| = g for some zy € G, in which case we have
{reG:u,x] =g} ={r € G:u* =u"} = Cq(u)xop. O

The point of the following lemma is that sequences of measures that measure index uniformly
give the same measure to right-cosets of a subgroup that they give to left-cosets of that subgroup.

Lemma 2.4. Let M = ()22, be a sequence of measures that measures index uniformly. Then
pn(Hzx) — 1/[|G : H| uniformly over all x € G and all subgroups H of G.

Proof. This is because Hx = z(H?") and H” has the same index as H. 0
Proof of Proposition [1.7 Lemmas 2.3] and 2.4] and the definition of uniform measurement of index
imply that for every x1,...,x; € G we have either
1
reG:xy,...,x],x] = —
= lim p,(Cqo([z1,...,2k]))
n—oo
or pn({x € G : [[x1,...,2k],2] = g}) — 0, and that this convergence is uniform over all x1, ..., xg.

Writing E(™ for expectation with respect to i, it follows that

limsupP[fn(G, g) = hm_fuPEEZi,...,xk)eGk (un({x € G : [[x1, ..., 2], 2] = g}))

n—oo
)

1Tk

< lim sup E(:

n—oo

= PJ\k/I(G7 1)7

year (En(Ca([z1; - i)

as required. 0

We close this section by proving Proposition [[.9
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Proof of Proposition [[.9. We use a similar argument to that of [20, Proposition 1.15]. Fix elements
x1,...,2, € I'. The fact that I'/H is k-step nilpotent implies that [z1,...,zk,y] € H for every
y € I'. It follows that [z1,..., 2%, 9] = [21,...,21] " [z1,...,2])Y takes at most d distinct values as
y ranges over I', and hence that the conjugacy class of [x1,..., x| has size at most d. The orbit-
stabiliser theorem therefore implies that Cp([x1,...,xx]) has index at most d in I', and hence at
most dm in G. Since this holds for every x1,...,zy € I', the result follows by uniform measurement
of index. O

3. PRODUCTS OF MEASURES THAT MEASURE INDEX UNIFORMLY

The aim of this short section is to prove the following result.

Proposition 3.1. Let (11,,)02 be a sequence of measures that measure index uniformly on a group
G, and suppose that V. C G* is negligible by finite quotients of GF. Then i, (V) — 0 as n — oco.

Remark 3.2. To see that being negligible by finite quotients is strictly stronger than having zero
density with respect to a sequence of measures measuring index uniformly, consider the example in
which i, is the uniform probability measure on the Fglner set {—n,...,n} C Z, and the set A is
defined as

A= J{2"+1,... 2" + k)
k=1

Then A satisfies p,(A) — 0 as n — oo, but is not negligible by finite quotients of Z.

The proof of Proposition B.I] rests on the following lemma.

(

Lemma 3.3. Let Gq,...,Gy be groups, and for each i let (uni));‘f:l be a sequence of measures such

that for every x; € G; and every finite-index subgroup H; < G; we have ,ugf) (z;H;) = 1/|G; : H;] as
n — oo. Then

1
(1) s ooox e
Mgy X X oy, (mH)_)[GlxkaH]

for every finite-index subgroup H < G1 X --- X Gy and every element x € G1 X -+ X G}.
Proof. Note first that
1

M1, Gi - TTi, Hil

for all z € Hle G; and all finite-index subgroups of the form Hle H;, < Hle G; with H; < G;
for each i. It therefore suffices to show that an arbitrary finite-index subgroup H < Hle G; has a
finite-index subgroup of the form Hle H;. However, if H has index d in G then H N G; has index
at most d in G; for each 7. The product subgroup Hle(H N G;) therefore has index at most d* in
Hle G, and hence in H, as required. O

5o ) (2 TTE Hi) =

Proof of Proposition [31. Let ¢ > 0, and let H <t G* be a finite-index normal subgroup such that
\VH/H| < 1¢[G* : H]. As G* contains only finitely many cosets of H, it follows from Lemma 3.3
that there exists N € N such that for every z € G¥ and every n > N we have yu,(zH) < 2/[G* : H],
and hence p, (V) < pn,(VH) < e. We therefore have u,, (V) — 0, as required. O
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4. EQUATIONS OVER VIRTUALLY NILPOTENT GROUPS IN TERMS OF POLYNOMIAL MAPPINGS

In this section and the next we prove Theorem [[LT3] An important tool in the proof is the notion
of a polynomial mapping of a group. These have been studied extensively by Leibman [13], and
have found applications to finding prime solutions to linear systems of equations [I1] and to the
study of harmonic functions on groups [16]. They are defined as follows.

Definition (derivatives and polynomial mappings). Let G, H be groups and let ¢ : G — H. Given
u € G, we define the u-derivative Oy : G — H of ¢ via 9,p(x) = p(x) " to(zu). Given d € N, we
say that o is polynomial of degree d if Oy, -+ Oy, o =1 for all ug, ..., uqy1 € G.

Remark. Leibman actually defines the more refined notion of being polynomial relative to a gener-
ating set S for G; the above definition corresponds to being polynomial relative to G. Nonetheless,
in the present paper the range of every mapping we consider will be nilpotent, and Leibman shows
that a mapping of GG into a nilpotent group is polynomial relative to some generating set for G if
and only if it is polynomial relative to G [I3] Proposition 3.5], so we lose no generality by using the
definition above.

The basic scheme of the proof of Theorem [[L.T3]is to show that equations over virtually nilpotent
groups are polynomial mappings, so that the set of solutions to an arbitrary equation can be viewed
as the set of roots of some polynomial. We do that in this section. The idea is then to use the
familiar notion that the set of roots of a polynomial is ‘sparse’ in some sense; we do this in the next
section.

To state the main result of this section requires some notation. Let GG be a group, let H <1 G be
a normal subgroup, let v € Fj, * G be an equation over G and let g € G*. Given h € H*, note that
¢(hg) € Hp(g), so that we may define a mapping g, : H* — H via

¢11,9(h) = (hg)p(g) ™"
We may then describe the set of solutions to ¢ = 1 in the coset H”g as
(4.1) GoNH"g = {h e H" : puy(h) = v(9)"}g.
Our result is then as follows.

Proposition 4.1. Let G be a group, let N <G be a nilpotent normal subgroup, let p € Fj, * G be
an equation over G, and let g € G*. Then the map PNy : N* — N is polynomial.

In the case N = G, Proposition []is a consequence of the following result of Leibman.

Theorem 4.2 (Leibman [I3, Theorem 3.2]). If H is a group and N is a nilpotent group then the
polynomial mappings H — N form a group under the operations of taking pointwise products and
pointwise inverses.

Here, if ¢,1 : H — N are two polynomial mappings into a nilpotent group N then the pointwise
product ip : H — N is defined by setting (o) (h) = p(h)p(h), and the pointwise inverse (1)
H — N is defined by setting gp(_l)(h) = ¢(h)~!. Since constant maps G¥ — G are trivially
polynomial of degree 0, and the maps G¥ — G sending (z1,...,2k) to x; are trivially polynomial
of degree 1, it follows immediately from Theorem that an equation over a nilpotent group G
is a polynomial G¥ — G. Our proof of Proposition Bl consists of reducing to the special case of
Theorem
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Proof of Proposition [{.1 We can view the equation ¢ as a concatenation of variables :L"Zil € b

and constants ¢ € G. Write g = (g1,...,9x), and let h = (hq,...,h;) € N*. Moving the elements
g;tl € G and constants ¢ € G one by one to the right of the word ¢(hig¢1,...,hkgx), conjugating
the elements ki as we go, we see that ¢y 4(h) is a product of elements of the form (h!)®, with
z € G depending only on g1, ..., gk, not on hi,...,h;. Given any fixed z € G the maps N¥ — N
defined by (h1,...,hy) — h} are polynomial of degree 1, and so Theorem implies that ¢y 4 is
polynomial, as required. O

5. SPARSITY OF ROOTS OF POLYNOMIAL MAPPINGS

In this section we show that the set of roots of a polynomial mapping into a torsion-free nilpotent
group is negligible by finite quotients, as follows.

Definition (closed subgroup). A subgroup I' of a group G is said to be closed in G if for every
x € G and n € Z we have z" € I if and only if z € T.

Theorem 5.1. Let G be a finitely generated group, let N be a nilpotent group with a closed subgroup
I, and let ¢ : G — N be polynomial. Then for every x € N such that o(G) ¢ aI' the set ¢! (aT)
is negligible by finite quotients of G.

This is in the same spirit as the following theorem of Leibman.

Theorem 5.2 (Leibman [13, Proposition 4.3]). Let G be a countable amenable group, and let
(n)02, be the sequence of uniform probability measures on some Folner sequence on G. Let N be a
nilpotent group, let T be a closed subgroup of N, and let o : G — N be polynomial. Then for every
x € N such that p(G) ¢ aT" we have p,(p~1(2T)) — 0 as n — oo.

Remark. By [20, Theorem 1.12], Proposition B.I] and Remark B.2] Theorem [5.1]is strictly stronger
than Theorem in the case where G is finitely generated. It also applies to non-amenable G,
unlike Theorem On the other hand, Theorem does not require G to be finitely generated,
and it follows from [I3], Proposition 3.21] that every polynomial mapping of G into a nilpotent group
factors through some amenable quotient of G, so Theorem [5.2] does have some implicit content even
when G is not amenable.

We divide the proof of Theorem (.l into two parts. The first part reduces to the case where
N =7, as follows.

Proposition 5.3. Let G be a finitely generated group, let N be a nilpotent group with a closed
subgroup T, let ¢ : G — N be polynomial, and let x € N be such that o(G) ¢ xI'. Then there is a
non-constant polynomial mapping v : G — Z such that ¢~ (2T') C ¥ ~1(0).

The second part proves the theorem in this case, as follows.

Proposition 5.4. Let G be a finitely generated group and let ¢ : G — 7Z be a non-constant polyno-
mial mapping. Then ©~1(0) is negligible by finite quotients.

In proving Proposition [(£.3] we use the following characterisation of closed subgroups of nilpotent
groups.

Proposition 5.5 (Bergelson-Leibman [2, Proposition 1.19]). Let N be a finitely generated nilpotent
group. Then a subgroup I' < N 1is closed in N if and only if there exists a series I' = T'g <11 <
..., = N with T;/Ti_1 2 Z for every i.
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We also use the following trivial lemma.

Lemma 5.6 (Leibman [I3, Proposition 1.10]). Let G, H and H' be groups, let ¢ : G — H be
polynomial of degree d, and let w: H — H' be a homomorphism. Then the composition wop : G —
H' is also polynomial of degree d.

Proof of Proposition [5.3. Since identity map is polynomial of degree 1, it follows from Theorem
that =1 is polynomial. Since (z71¢)(g) € I precisely when ¢(g) € zI', upon replacing ¢ by 271
we may therefore assume that x = 1.

Let ' =Ty <T'y <... < = N be the series given by Proposition 5.5 so that I';/T;_; = Z
for every i, and let k£ be minimal such that ¢(G) C I'k, noting that & > 1 by assumption. Write
7w : [ — T /Tk_1 = Z for the quotient homomorphism, and define ¥y = mop: G — 'y /T4 = Z,
noting that ¢ is polynomial by Lemma We then have 9~ 1(0) = ¢ 1 (T}_1) D ¢ (), as
required. O

The first step in our proof of Proposition £.4] is to reduce to the case where G is torsion-free
nilpotent, via the following result of Meyerovitch, Perl, Yadin and the second author [16].

Lemma 5.7. Let G be a group, and let ¢ : G — Z be a polynomial mapping of degree d. Then
there is a torsion-free d-step nilpotent quotient G' of G and a polynomial mapping ¢ : G' — Z of
degree d such that, writing © : G — G’ for the quotient homomorphism, we have ¢ = Qo .

Proof. This is immediate from [16] Lemmas 2.5 & 4.4]. O

In fact, although Lemma [5.7] is sufficient for our purposes in the present paper, in Appendix [A]
we take the opportunity to deduce from it a similar result for polynomial mappings into arbitrary
torsion-free nilpotent groups.

An important benefit of Lemmal[5.7is that it allows us in the proof of Proposition (.4 to exploit the
existence of certain coordinate systems on torsion-free nilpotent groups. We give a basic description
of coordinate systems here; see [13], 3.8-3.19] for a more detailed description of coordinate systems
and their relationship to polynomial mappings, and [16], §4.2] for details on a particularly natural
coordinate system to use when studying polynomial mappings to nilpotent groups.

Given a finitely generated torsion-free nilpotent group G, there exists a central series {1} =
Go<G1 <...<4Gy, = G such that G;/G;—1 = Z for every i. Picking e; € G; for each i in such a
way that G;_1e; is a generator for G;/G;_1, every element g € G then has a unique expression

(5.1) g=cftoely

for some vy,...,v, € Z; we call (e1,...,e,) a basis for G. We call the v; in the expression (G.1])
the coordinates of g with respect to (eq, ..., en), and call the map G — Z™ taking an element of G
to its coordinates the coordinate mapping of G with respect to (eq,...,en). We often abbreviate

the expression e}’ --- el as eV.

Proposition 5.8 (Leibman [I3, Proposition 3.12]). Let G and N be finitely generated torsion-free
nilpotent groups with bases (e1,...,em) and (f1,..., fn), respectively, and let a« : G — Z™ and
B: N — Z" be the corresponding coordinate mappings. Then a mapping ¢ : G — N is polynomial
if and only if Bo oo™l : Z™ — Z" is polynomial.

Polynomial mappings Z" — Z" are just standard polynomials in m variables, although we cau-
tion, as Leibman does in [I3] 1.8], that these polynomials can have non-integer rational coefficients:
the polynomial %n2 + %n maps Z — 7, for example.
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Leibman [13, Corollary 3.7] shows that in a nilpotent group G the operations of multiplication
G x G — G defined by (g1, 92) — 9192, and raising to a power G x Z — G defined by (g,n) — g",
are polynomial mappings. Given a finitely generated torsion-free nilpotent group G with basis

7"'7m7. iti i geeeym ¢
(e1 em), it therefore follows from Proposition (.8 that there exist polynomials jq 1
72" — Z and €1, ..., €, : Z™T1 — Z such that

(52) eV .eV — ellLl (viw) efnm(v,w)

and

(53) (eV)n _ eil(an) . e%n(v,n)

for every v,w € Z™ and every n € Z. Leibman notes this in [I3 Corollary 3.13]. It recovers a
result of Hall [12] Theorem 6.5].

In light of Proposition .8 if G is torsion-free nilpotent then Proposition £.4] follows from the
following result.

Proposition 5.9. Let G be a torsion-free nilpotent group with basis (e1, ..., en), and leta: G — Z™
be the corresponding coordinate mapping. Let p : Z™ — 7 be a non-zero polynomial, and let

Np:={g € G:poa(g) =0}
Then N, is negligible in G by finite quotients.

The first step in the proof of Proposition [5.9]is to construct the quotients that we will use to show
that N, is negligible by finite quotients. Given a group G we write G™ is the subgroup generated
by all n'® powers of elements of G, and G(n) for the quotient G/G(™. If G is finitely generated
and torsion-free nilpotent with basis (eq, ..., e, ) then we write G;(n) for the image of G; under the
quotient map G — G(n). The precise statement that we prove in order to deduce Proposition
is then as follows.

Proposition 5.10. Let G be a torsion-free nilpotent group with basis (e1,...,em), and let o : G —
Z™ be the corresponding coordinate mapping. Let p : Z™ — Z be a non-zero polynomial, and let

Np:={g € G:poa(g) =0}

Then
NG /Gg(n)
(5.4) NG /G|
G/GM]
as n — oo through the primes.
Remark 5.11. An inspection of the argument shows that there exists an integer ng = no(G, e1,. .., en)

such that (5.4]) holds as n — oo through those positive integers coprime to ng.

Lemma 5.12. Let G be a finitely generated torsion-free nilpotent group with basis (e1,...,em).
Then there exists an integer ng = ng(G,e1,...,en) such that for every positive integer n coprime
to ng and every i =1,...,m we have G;(n)/G;—1(n) = C,,.

Proof. Pick ng so that the coefficients of the polynomials u;,€; given in (5.2) and (5.3) all lie in
niOZ. Fix n coprime to ng, and write ®,, : G — G(n) for the quotient homomorphism.
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Note that €;(v,0) = 0 for each ¢ and each v € Z™, so that the polynomials ¢;(v,—) : Z — Z
have no constant term. By the definition of ng, for each i and each v € Z™ we have ¢;(v,n) =
Civnn/no € Z for some ¢; v € Z. As n is coprime to ny, it follows that n divides ¢;(v,n), and so
(5.5) G = (e, ... en).

The polynomials j; : Z*™ — 7 similarly have no constant term, and so there exist polynomials
fily- -y fim : Z2™ — Z such that

(56) PRONPN e{l«l(V,W)n . egnm(v,w)n.
By (5.5) and successive applications of (5.0]), it therefore follows that
(5.7) G = (e :v e ZM}.
It is clear that G;(n)/G;—1(n) is generated by G;_1(n)®,(e;) and is a quotient of Cy,, so it is enough
to show that ®,(e}) ¢ G;_1(n) for r =1,...,n — 1. If, on the contrary, ®,(e}) € G;_1(n) for some
such r, then if would follow from (7)) that
e = eV et eyt
for some v € Z™ and some wq,...,w;—1 € Z, which would give

vin—r _UVi+1T = umn i
e’ el en’ € Gi1.

Since v;n — r # 0 whenever 1 < r < n — 1, this would contradict the uniqueness of coordinates, and
so we indeed have ®,,(e]) ¢ Gi_1(n), as required. O

Remark 5.13. Note that the conclusion of Lemma does not necessarily hold for an arbitrary
77

n € N. For instance, if G = <é ! %) is the integral Heisenberg group then m = 3 and G1(2)/Go(2)

is trivial.

Proof of Proposition [5. 10 Throughout this proof n is a prime. Write d for the degree of p, and for

each prime n write ®,, : G — G(n) for the quotient homomorphism. By Lemma [5.12] the desired
conclusion (5.4]) is equivalent to the statement that

[P (Np)|

nm

(5.8) 0

as n — oo through the primes. If m = 1 then |N,| < d, and so for every n we also have |®,(N,)| < d,
which certainly implies (5.8]). We may therefore assume that m > 2 and proceed by induction on
m.

We can view p as an element of Q[X71,...,X,,]. If p € Q[Xa,..., X,,] then it follows by applying
the induction hypothesis to G/G; that

|Pn(Np)Gi(n) /G (n)]

nm—1
as n — oo, which implies (5.8]) by Lemma [5.12] We may therefore assume that

—0

d
P(X1, o, X)) =Y X{pi(Xa, .., Xim)
=0

for some po, ..., pq € Q[X2,...,X;n] with p; # 0 for some j > 1. Writing
P ={g€G:pjlazg),...,am(g) =0},
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we have
2,(P)/CA)]
nm-
as n — oo by induction, and hence
oy,
(5.9) P o,

For g € N}, \ P, on the other hand, a;(g) is a root of the non-zero polynomial

p(X,az(g), ..., am(g)) € QX]

of degree at most d, and so |(N, \ P) N Giz| < d for all z € G. By taking images in G(n) this
implies that |®, (N, \ P) N Gi(n)z| < d for all z € G(n), and so

[@n(Np \ P)| < dIG(n) /G (n)| = dn™ !
for every large enough prime n. Combined with (5.9]), this implies (5.8)), as required. O

Proof of Proposition [5.7) Let G', m and ¢ be as given by Lemma .7l It follows from Propositions
B.8 and .10 that ¢~1(0) is negligible by finite quotients of G’, and hence that ¢~1(0) = 7=(¢~1(0))
is negligible by finite quotients of GG, as required. O

Lemma 5.14. Let G be a group, let H << G be a finite-index normal subgroup, and let g € G. Let
V C H be negligible by finite quotients in H. Then Vg is negligible by finite quotients in G.

Proof. Let € > 0. Then there exists a normal subgroup K < H of finite index such that [VK/K| <
e|G/K|. Since K has finite index in G, there exists a finite-index subgroup L < K such that L <G,
and then we have |[VgL/L| = |VL/L| < |VK/K||K/L| < ¢|G/K||K/L| = ¢|G/L|. O

Proof of Theorem [I.13. Since N* has finite index in G*, the theorem may be restated as saying
that for every g € G* with G, N NFg + N*g we have G, N NF*g negligible by finite quotients of G*.
This follows readily from (£I]), Proposition I} Theorem [5.1] and Lemma [5.14] O

6. FINITE QUOTIENTS

In this section we prove Theorem [[.L20land deduce Theorem [[.I9from it. We fix k € N throughout.
In Sections [6.1] to [6.4] we also fix a finite group G and a normal subgroup N <1 G, and define

Ni(G) :={(z1,...,2p11) € G* | [z1, ..., 2pe] = 1}
Note that Theorem is equivalent to the following result.
Theorem 6.1. We have (N (G)| < [Nk(N)| x |Nk(G/N)|.
We prove Theorem [6.1] in Sections to[6.4l In Section we prove Theorem

6.1. Submultiplicativity of degree of nilpotence. Here we sketch the proof of Theorem [6.1]
omitting the proof of a technical result—Proposition [6.3l—that we give in Sections to [6.41
For subsets Aj,...,Ag+1 € G, define

fi(Ar, o Apgr) = [NR(G) N (A x - x A

If A; = {a;} is a singleton for some i, for simplicity of notation we will write fi(...,{a;},...) as

fk( ,ai,...).
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Given cosets 21N, ..., zx11 N € G/N, it is clear that if fi(z1N,..., 2511 N) # 0 then the element
[1N, ..., 2,41 N] is trivial in G/N. Thus the number of elements (21N, ..., 25 1N) € (G/N)F+!
with fr(z1N,...,2x11N) # 0 is at most |Nx(G/N)|, and we obtain

V()] < NG (G/N)| x max{ fr(z1 N, ..., 2131 N) | (21N, zp 11 N) € (G/N)F)
Since fx(N,...,N) = |Ni(N)|, Theorem [6.I] therefore follows from the following Lemma.
Lemma 6.2. For every (1N, ..., 2.1 N) € (G/N)*1 we have
fe(xiN, ...,z N) < fe(N,...,N).
The proof of Lemma uses the following proposition, to be proved in Sections to
Proposition 6.3. For any g € G and N € G/N, we have
#e(zN,g,N,N,...,N) < fu(N,g,N,N,..., N).
Proof of Lemma[6.2. We will show that for each ¢ € {0,...,k}, we have
fe(x1N,...,2;N,z;+1N,N,...,N) < fp(x1N,...,2;N,N,N,...,N),

which will imply the result. Note that for ¢ = 0, this follows immediately from Proposition [6.3] (by
summing over g € N), hence we can without loss of generality assume that i > 1.

Let s € N. Since [y~!, 9] = [gyy]yﬂ for all y, g € G, we have an identity

_ -1
[(zn) 1,g,n3,...,ns+1] = [g,:nn,ngn,...,nﬁl](m) .

As N is normal in G, this induces a bijection
NJ(G)N (27N x {g} x N* 1) = Ny(G) N ({g} x &N x N°71)
and so we have
fs(z7'N,g,N,...,N) = f(g9,aN,N,...,N)
for all ¢ € G and *N € G/N. Thus Proposition implies that
fs(g,2N,N,...,N) = fy(z7'N,g,N,...,N) < fs(N,g,N,...,N) = fs(g,N,N,...,N).

Now fix i € {1,...,k}. Then this last inequality implies

fe(@N,...,2;N,2;11N,N,...,N) = Z Jr—iv1([z1n1, .. zing), 23 N, N, ..., N)

ni,..,n; EN
< Z fk—i+1([$1n17'"7xini]7N7N7"'7N)
ni,...,n; €N

:fk(ZElN,...,ﬂj‘iN,N,N,...,N),

as required. O
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6.2. Sketch of the proof of Proposition Here we give a proof of Proposition [6.3], omitting
proofs of two equalities to be proved in Section Throughout this section, fix ¢ € G and

zN € G/N.
We aim to show that

fk(xN7g7N7"'7N) < fk(Nvngv"'7N)7
or in other words,
Z fk($Nvgvn37"'7nk+l)§ Z fk(Nvgvn37"'7nk+l)'
(n3,...,npy1)ENF-L (n3,...,npy1)ENF-L

The idea of the proof is to split this up into smaller parts: that is, to find a partition Ny U-- LN,
of N*~1 such that

(61) Z fk(ﬂZ‘N,g,ng,...,nk+1) < Z fk(N7g7n37"'7nk+l)
(n3;--;nk41)ENg (n3,-.;nk41)ENg
for each ¢ € {1,...,p}. The proof relies on periodic behaviour (in a certain sense) of the numbers

fe(@'N,g,n3,...,np41) where i € Z and (ns,...,nk+1) € N, In particular, each part N, will be
subdivided further: in Section we will define a function

L:N,— Z/dZ

for some d = d(¢) € N, with the property that, for any ¢ € Z and (ng3,...,nk41) € Ny, the number
fe(x*N,g,n3,...,nk+1) depends only on the value of L(ng,...,nky1) + 4 in Z/dZ. That is, given
any (ns,...,ng+1), (3,...,Mk+1) € Ny and 4,7 € Z, we have

62) if L(ns,...,npe1)+i=L(fAs,...,Ape)+i (in Z/dZ),
. then fk(xiNagan37”’7nk+1) :fk(xiNaguﬁ37’”7ﬁk+l);

we will prove (6.2]) in Section
This implies that there exist some integers h; (where j € Z/dZ) such that
fk($iN7g7 ns,... 7nk+1) = hL(n3,...,nk+1)+i
for all ¢ € Z and (n3,...,nky1) € Ng. Thus
Z fk(N7g7n37"'7nk+l): Z |L_1(J)|hj
(n37"'7nk+1)eNq JEL/dL

and

ST A@Ngns,.ome) =Y LT Ry

(ng,...,nk+1)€Nq ]GZ/dZ
and so (6.I]) becomes
ST i < > ILTHG) Ry
JEL/dL JEZ/AT
Moreover, in Section [6.4] we will show that
(6.3) L7 ()b = IL7 G+ Dk
for each j € Z/dZ. Proposition then follows from the following Lemma:
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Lemma 6.4. Let d € N and for each j € Z/dZ, let rj and h; be non-negative integers such that

rihjt1 = rj41h; for each j. Then
Z T‘jhj.H < Z rjhj.
jez/dz jezjdz

Proof. For a fixed j € Z/dZ, since rjhjy1 = rji1h;, we have either r; < rj;1 and h; < hjiq, or
rj > rj+1 and hj > hjiq. This implies that

0< Y (rj—rjs1)(hj — hjpa)

jez)dz
= Y b= Y mhipi— Y miahi+ Y riahi
jez)dz jez/dz JEZ)L JEZ)L
=2 Z Tjhj— Z Tjhj—i-l s
jez)dz jez)dz
as required. O

6.3. Combinatorial structure of N (G). Here we clarify the notation used in Section In
particular, we define the subsets IV, € Nk=1 and for a given ¢ € {1,...,p}, the number d € N and
the function L : N, — Z/dZ used in Section

A key fact used in the argument is the following commutator identity:

Lemma 6.5. For any z,y € G and ng,...,ng11 € N,
—1 —1 | %¥k+2
— 3 Fht1
[Zy7g7n37"'7nk+l] = %9 N3 5.y [y7g7n37"'7nk+1]7

where o; = yHé;zz[y,g,ng,...,nj] for 3 < i < k+ 2 (for the avoidance of doubt, ag = y and
oy = yly, 9)-

Proof. We proceed by induction on k. We make repeated use of the commutator identity
(6.4) lab, ¢] = [a, ]’[b, ]

For the base case k = 1, we use (6.4]) with a = z, b = y and ¢ = g, by noting that ag = y.
For k£ > 2, the inductive hypothesis gives

Ak+1 b
k+1
o=l a1 ST [ —
— 3 k
[Zy7g7n37"'7nk+1]_ Z7g7n3 7”’7nk [yagun37"'7nk]7nk+l

Since agia = agi1bgs1, the result follows by applying ([G4) with a = agy1, b = bry1 and ¢ =
Nk+1- 0

This Lemma motivates the following construction. Let ' be a directed labelled multigraph (that
is, a directed labelled graph in which loops and multiple edges are allowed) with vertex set

V([) = N1
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and edge set

y - ag}
E) = {(ng,...,nkH) = <n§3 ,...,nkfll y€aN,ng,....,ng1 € N,[y,g,n3,...,nkr1] =1¢,
where a3 = a3(y),as = au(y),a5 = as(y,n3),...,axr1 = agy1(y,ns,...,ng_2) € G are as in
Lemma [6.5]

Now write I as a union of its connected components,
F=Tyu---uly,
and write N, for V(I';), where 1 < ¢ < p. This defines a partition
N1 =N U---UN,,

as above. Fix ¢ € {1,...,p}. In what follows, a walk in I'; is not required to follow directions of
the edges, but does have a choice of orientation associated with it.

Definition. (i) For a walk 7 of length s + s_ from v € N, to w € Ny, define the directed
length () of v to be sy — s_, where s (respectively s_) is the number of edges in v with
directions coincident with (respectively opposite to) the direction of . Note that given any
walk 7 in I'; we have £(y~1) = —£(7).

(ii) Define the period of T'y to be
d = ged({o} U{|l(c)| | c is a closed walk in I';}),

where o is the order of xN in G/N.
(iii) Choose a base vertex v, of I'y. For any vertex v € I, define the level of v to be

L(v) = U(v,) + dZ € Z./dZ

where 7, is a walk in 'y from v, to v. Note that if 7,, 7, are two such walks, then ¢ = v, 17,
is a closed walk, and so d divides ¢(c) = —€(,) + £(5) by the choice of d. Thus L(v) does
not depend on the choice of 7,.

Remark. The set W(I'y) of walks in I'; forms a group under concatenation, with inverses given by
changing orientation, and in this setting ¢ : W(I'y) — Z is a homomorphism.

6.4. Completing the proof of Proposition We now prove ([6.2]) and (6.3]) from Section [6.2]
which will complete the proof of Proposition
The last part of the following Lemma shows (6.2)) is true:

Lemma 6.6. (i) For any walk v from (ng,...,ngt1) € Ny to (7i3,...,7k41) € Ny and any
1 € Z, we have

fk(xiN7g7n37 s 7nk+1) = fk(xi_g(ﬁ{)Nagaﬁ37 s 77~7‘k+1)'
(it) For any (n3,...,nk+1) € Ng and i € Z, we have
fk(gj‘iN,g,n37 s 7nk+1) = fk(ﬂfi_dN,g,TL:g, s 7nk+l)'
(11t) For any (n3,...,nk+1), (73, ..., Mg+1) € Ng and i,i €L, if
L(ns,...,npp1) +i=L(As,..., 1) +1 (in Z/dZ),
then ' .
fk(xZN7g7n37 cee 7nk+1) - fk(xZN7g7ﬁ37 cee 7ﬁk+1)'
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(6.5)

(iii)
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(i) We proceed by induction on the length of . For the base case (when ~ is an edge),

note that by Lemma[6.5] an edge (ns,...,ngt1) Y, (n3,...,Np41) in I'y defines a bijection
between elements zy € x'N with [zy,g,n3,...,n,11] = 1 and elements z € 2'~'N with
[2,9,73,...,7k1] = 1, and hence

fk((xN)i7g7n37 ... 7nk+1) = fk((xN)i_17g7ﬁ37 ... 7ﬁk+1)’

For the inductive step (when the length of ~ is at least 2), note that we can write v = Je®
for some e € E(I'y), € € {£1}, and a walk 4 that is strictly shorter than ~. Thus, applying
the inductive hypothesis to 4 and (6.0 to e yields the result.

Fix a vertex v = (ns,...,ng41) € Ny and ¢ € Z. By definition of d, there exist closed walks
ci1,-..,c- and integers m,mq,...,m, € Z such that

d=mo~+mil(ci) + -+ myl(cr).
Note that we may transform the closed walks c; to ones that start and end at v: indeed, if
7; is a walk from v to the starting (and ending) vertex of ¢;, then ¢; = V¢V Lis a closed

walk starting and ending at v, and ¢(¢;) = £(c;). This allows us to construct a closed walk

~ _  ~mi ~M,
cC=c¢c -C "

and we have
0(&) = mil(ér) + - +mpl(¢) = d — mo.
Substituting v = ¢ to part () yields

f(xing) ng,... 7nk+1) = fk($i_d+moN7 g,n3,. .. 7nk+1)-
But since o is the order of N in G/N, we get 2~ N = (z'=¢N)((xN)°)™ = N,
which gives the result.

Let 7 (respectively 7) be a walk in I'; from the base vertex v, to (ns, ..., nky1) (respectively
(ng,...,Mk+1)). By definition of level, we have

(v Y3 +dZ = —0(y) +£(3) +dZ = —L(ns, ..., npq1) + L(7i3, ..., iggr) =i — 1 + dZ,

fk($iN7g7n37 cee ,’I’Lk+1) = fk($

and so £(y~'4) = i — i + md for some m € Z. By part (f), we have

;o ._7+ d - - . '7_ d - -
=i m)N7.g7n37"'7nk+l)_fk(xZ " N7g7n37"'7nk+1)7

and so |m| applications of part (i) to the right hand side gives the result. O

Finally, we prove (6.3)):
Lemma 6.7. For each j € Z/dZ, we have |L™1(j)|hj+1 = |L71(j + 1)|h;.

Proof. We will give a bijection between the set

A= |_| Ni(G) N (N x {g} x {n3} x ... x {ngq1})

(n3,.-np41)ENgG
L(n3,...,nk41)=J

and the set

B= | | Ni(G) N (27N x {g} x {iig} x ... x {ig41}) -

(ﬁ37"'7ﬁk+1)eNq
Liiigiipg1)=j+1



22 A. MARTINO, M. C. H. TOINTON, M. VALIUNAS, AND E. VENTURA

Since A is a disjoint union of [L71(j)| sets, each of cardinality hji1, and B is a disjoint union of
|L71(j + 1)| sets, each of cardinality h;, this will imply the result.
Now consider
0:xN x {g} x N¥*=1 5 271N x {g} x N¥°1,

1 ag ! )
- 3
(y7g7n37"'7nk+1)'_> Yy 59,37 ey ’

where a3 = as(y), au = au(y), as = as(y,n3), ..., agr1 = agy1(y,ns,...,nE_1) are as in
Lemma First, we claim that 6 is a bijection. Indeed, for each i, the element «; does not
depend on ng,...,ngi1, and so it follows (by induction on k — i) that the restriction of € given by

0 : {y} x {g} x {na} x -+ x {nipa} x N*7" = {y7'} x {g} x {n?Sl} X oo X {n?ﬁlll} x Nk

is a bijection for each y € N and (ns,...,n;11) € N°~1. In particular,

01 {y} x {g} x N1 = {y7'} x {g} x N*!

is a bijection for each y € N, and hence 6 is a bijection as well.
It is now enough to show that §(A) = B. By substituting z = y~! in Lemma [6.5], it follows that

—1 —1
[y,g9,n3,...,nk1] = 1 if and only if [y_l,g,ngs ,...,n:_’fll} =1, and hence that

9 (Nk(G) N (&N x {g} x Nk_l)) — Nu(G) N (27N x {g} x N*=1y.

Furthermore, for an arbitrary edge (ns,...,ng+1) EN (ng,...,Ngy1) in I’ (note that (ng, ..., ngy1) =
<n§3 1, . ,n:ﬁl in this case), its endpoints are in the same connected component of I, that
is, (n3,...,ng+1) € Ny if and only if (7s,...,7k41) € Ny Moreover, if it is the case that
(n3, ..., Ngt1), (73, ..., gt1) € Ny then by definition of level we have

L(ng,...,nk+1) = L(ns,...,np+1) + 1.
Hence 0(.A) = B, as required. O

6.5. Residually finite groups. Finally, we prove Theorem We follow the argument of
Antolin and the first and fourth authors in [I, Theorem 1.3]. The proof uses the following result.

Theorem 6.8 (Erfanian, Rezaei, Lescot [8, Theorem 5.1]). Let G be a finite group that is not k-step
nilpotent. Then

2k+2 -3

k

Proof of Theorem [I.19. We describe a recursive process outputting a (possibly finite) sequence G >
G1 > G9 > ... of members of N as follows. We may assume without loss of generality that G € N
and set Gg = G. Once G;_1 is defined, if it is k-step nilpotent we terminate the process. If not,
there exist x1,..., 2541 € Gi—1 such that [z1,...,2341] # 1. Since [\ycp N = {1}, there therefore
exists N; € N such that [zq,...,2511] € N;. Set G; = G;_1 N N;, noting that G; € N by the
finite-intersection property, and that G;_1/G; is not k-step nilpotent.
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Writing 5, = (2612 — 3) /252 it follows from Theorem [6.8] that dc®(G_1/G;) < for every i,
and hence from Theorem that for every n with G,, defined we have

n
dH(G/Gp) < [[dF(Gina /Gi) <7
i=1
The process must therefore terminate for some n < loga/logk, meaning that G, is a k-step
nilpotent subgroup of finite index in G. d

7. DEPENDENCE ON RANK

Here we give an example, for any odd prime p and any k € N, of a family (G("))zo:1 of finite
p-groups that are (k + 1)-step nilpotent but not k-step nilpotent, and such that the centre Z (G("))
of G has order p. Moreover, we will show that any k-step nilpotent subgroup K™ of G™
has index at least p". As G(") /Z (G(”)) is k-step nilpotent, this will show that the bound on the
index of a k-step nilpotent subgroup of G in Corollary [[L.T1] has to depend on the rank of G. By
Proposition [[L9] the same can be said about the bound in Theorem

Furthermore, note that this example will show that the index of a k-step nilpotent subgroup
in Theorem [L.I9 cannot be bounded in terms of & and «. To see this, it is enough to apply
Proposition and to note that if dcF (G(")) > « then also dck (G(") /N ) > « for any normal
subgroup N < G,

Throughout this section, we fix an odd prime p, and denote the finite field of cardinality p by IF,,.
For r,s € N, we denote by Mat,,s(F,) the F,-vector space of r x s matrices with entries in [F,,.

7.1. The group Gi(n,r,s). Let k € Z>o and let n,r,s € N. We consider the following subgroup
of GL,4kn+s(IFp) consisting of block upper unitriangular matrices:

I, A(] A1 s Ak—l C Az S Matan(IFp)
In Dl,l s D17k_1 Bl for 0 <1< k— 1,
I . . B, € Matnxs(Fp)
Gi(n,r,s) = " for 1 <i <k,
Di_1k—1 Bir—1||C € Mat,«s(Fp),
1, By, Di,j € Matnxn(lﬁ‘p)
I forl1<i<j<k-1

For a matrix X € Gi(n,r,s), we will write A;(X), B;(X), C(X) and D; ;(X) for the corresponding
blocks of X. For a subset U C G(n,r,s) we will similarly write A;(U) = {4;(X) | X € U}, etc.
I, C
0 I
abelian group of order p"*. For k = r = s = 1, the group Gi(n,1,1) is the extraspecial group of
exponent p. It is well-known that such a group is 2-step nilpotent, has centre of order p, but no
abelian subgroups of index < p™ (see, for instance, Lemma [ 1] and [2I, Theorem 1.8]). We aim
to generalise this example; in particular, for the sequence (G(”)) of groups described above we will
take G = Gy (n,1,1). We thus need to show that Gj(n,1,1) is (k + 1)-step nilpotent, has centre
of order p and has no k-step nilpotent subgroups of index < p™.

The first two of these statements follow from the following Lemma, whose proof is easy and left
as an exercise for the reader.

Note that for & = 0, the group Go(n,r,s) = { < ‘ C e MatTXS(Fp)} is just the elementary
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Lemma 7.1. Let k € Z>¢ and n,r,s € N. Let G = Gi(n,r,s), and let G = 71(G) > 7 (G) > ---
and {1} = Zy(G) < Z1(G) < --- be the lower and upper central series of G, respectively. Then
Ye41(G) = Zks1-0(G) ={X € G| A;(X) =0 for j <, Bi(X) =0 fork—i<{,
D; j(X) =0 forj—i</t}
forall £ € {0,...,k}. d

We are therefore left to show that Gi(n,1,1) has no k-step nilpotent subgroups of index < p™.
In Section we will prove the following proposition, which is slightly more general.

Proposition 7.2. Let k,n,r,s € N. If a subgroup K < Gg(n,r,s) has index < p", then K is not
k-step nilpotent.

Remark 7.3. Note that in the case r = s = 1, the bound in Proposition is sharp: indeed,
{X € Gi(n,1,1) | Ag(X) = 0} is a subgroup of Gk(n,1,1) of index p™, and it is not hard to verify
that it is k-step nilpotent.

7.2. Non-existence of large k-step nilpotent subgroups. Let G = Gi(n,r,s). By Lemma[71]
the abelianisation map p : G — G is given by mapping a matrix in G to the set of its superdiagonal
blocks:

k—1
p: G — Mat,,(Fp) & (@ Matnxn(IE‘p)> @ Maty,xs(Fp) = IE‘;‘(H(I“_”"“),
i=1

X (AO(X)v Dl,l(X)7 cee 7Dk—1,k—1(X)7 Bk(X))

for kK > 1, and p : G — Mat,«s(F,), X — C(X) for k = 0. For a subgroup K < G, we define the
quasi-rank (respectively quasi-corank) of K in G to be the dimension (respectively codimension) of
p(K) in the F-vector space G%. Note that if K has quasi-corank ¢ then we have [G : K72(G)] = p?.
We thus aim to show that the quasi-corank of a k-step nilpotent subgroup of G (n,r,s) will be at
least n.

The inductive proof of Proposition is based on the surjective homomorphism 7 = my p, , ,
obtained by taking the bottom-right (kn + s) x (kn + s) submatrix:

7w Gg(n,r,s) = Gr_1(n,n,s),

IT» AO Al e Ak—l C
In Dl,l Dl,k—l Bl 1,1 1,.k 1 .1

Dy_1 k-1 Br—
I, B
I,

D11 Br
I, B
I

Note that if K < Gg(n,r,s) has quasi-corank ¢, then 7(K) < Gk_1(n,n,s) will have quasi-corank
at most q.

For any X € 7, (Gk(n,r,s)) we have Ba(X) = -+ = Bi(X) = 0 by Lemma [TI] and for any
Y € ker mj, 5,.r,s we have B1(Y) = --- = Bi(Y) = 0 by the definition of 7y, 5, , 5. Therefore,
C(X,Y]) = (C(Y) + Ag(X)Br(Y) + -+ + A1 (X) B (Y) + C(X))
(7.1) —(C(X) + Ag(Y)B1(X) + - + A1 (Y) Bi(X) + C(Y))

= —Ag(Y)B1(X) for all X € v4(Gi(n,7,s)) and Y € ker 7, p, 5.
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Thus, in order to prove Proposition [[.2] given a subgroup K < Gj(n,r,s) of quasi-corank < n we
need to find matrices X € v;(K) and Y € K Nker w such that Ag(X)B1(Y) # 0.
We first prove a slightly stronger version of Proposition under the additional assumption that
r=n.
Lemma 7.4. Let k € Z>o and n,s € N. Let K be a subgroup of Gi(n,n,s) of quasi-corank q < n.
Then the subspace
C(y+1(K)) = {C(X) | X € w1 (K)} < Matyxs(Fp)

has codimension at most q.
Proof. By induction on k. For k = 0, we have Go(n,n,s) = Matyxs(Fp) and C(y1(K)) = C(K) =
K, hence the result is clear.

Now suppose k > 1, and let m = 7y, 5. As K has quasi-corank ¢ in G(n,n,s), the subgroup
m(K) < Gk—1(n,n,s) will have quasi-corank at most g. Therefore, by induction hypothesis, the
subspace

Cly(m(K))) = Bi(w(K)) = {B1(X) | X € w(K)} < Matys(Fp)
will have codimension at most q.
Moreover, it is clear by the definition of the quasi-corank that the subspace
Ao(K Nkerm) := {Ag(X) | X € K Nkerm} < Maty,xy(Fp)
will have codimension at most ¢, so in particular
dim Ag(K Nker7) >n? —q > n? —n.

It follows by [6, Corollary 13] that Ag(K Nkerm) is generated by matrices of rank n, so in particular
there exists a matrix Y € K Nker 7 such that Ay(Y') is invertible. But now, as C(v,11(K)) contains
C([X,Y]) = —Ap(Y)B1(X) for any X € vy (K) (see (1)), it follows that

codim C(741(K)) < codim By (3(K)) < g,
as required. O
Proof of Proposition [7.2. Let g be the quasi-corank of K in G = G(n,r,s). Then we have
P =[G K@) G K] < p"

and so ¢ < n. Consider again the map m = 7y, s, and let ¢; be the quasi-corank of 7(K) in
Gr—1(n,n,s). By Lemma [7.4] the subspace Bi(vx(K)) = C(vi(mw(K))) will have codimension at
most ¢; in Maty,xs(Fp). By the rank-nullity theorem, the subspace Ag(K Nkerm) < Mat,,(F)p)
will have codimension ¢ — g1 =: ¢».

Now consider the projections 7 : Mat,x, (Fp) — Fy and 72 : Mat,x s(Fp) — ) of matrices to
the top row and to the right column, respectively. By (7)), for any X € v;(K) and Y € K Nker,
the top right entry of [X, Y] will be —(71(Ao(Y)), 72(B1(X))), where (—, —) is the standard bilinear
form on F}. Furthermore, it is clear that 17 := 71 (Ao(K Nker)) and Ty := m2(B1((K))) will
have codimensions (in F}}) at most q; and at most g2, respectively. Thus, as ¢ < n, we have

dimT; +dimT2 > (n —q1) + (n — q2) = 2n —q > n,
and so, as (—, —) is non-degenerate,
dim T} > n — dim Ty = dim Ty

This implies that 77 % T4, that is, (T1,Th) # 0. Therefore, there exist matrices X € (k) and
Y € K Nkern such that the top right entry of [X,Y] is non-zero, so K is not k-step nilpotent. [
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7.3. Qualitative conclusions. Apart from the rank-dependence of quantitative conclusions of
Theorem and Corollary [[L.TI we may use the groups Gi(n,1,1) to give counterexamples to
qualitative conclusions as well for groups that are not finitely generated. In particular, we will
prove the following result.

Proposition 7.5. For any k > 1 and any odd prime p, there exists a group G and a finite normal
subgroup H <G of order p such that G/H is k-step nilpotent, but G is not virtually k-step nilpotent.

Throughout the rest of this section, fix an odd prime p and, for each n > 1, let Gi(n) := Gg(n,1,1)
be the finite groups defined in Section [7.1]

Proof of Proposition [7.5] Our proof relies on the observation that Gx(n) can be seen as a subgroup
of Gp(n + 1). In particular, it is easy to see that

1 &l &l - @t c
Inyi D11 -+ Dig by a;,b; € Fy
I . . . for0<i<k-1,
Gr(n) = ntl ' ’ ’ c e,
o Dioag—1 br—1 | | Dij € Matyun (Fy)

[n—i-l bk forlgz'gjgk—l

1 Vs

is a subgroup of Gy(n + 1) isomorphic to Gi(n), where given any A € Mat,,x,(F,) and a € F}

we define A = <0/;1p 8) € Mat (1) (n+1)(Fp) and @ = <g> € IE‘;‘“. This allows us to define the
direct limit
G, := lim Gy (n).

Given n > 1, let f,, : Gx(n) — Gy be the canonical inclusion. It follows from Lemma [71] that for
each n, the image f,,(Z(Gg(n))) of the centre of Gi(n) in Gy, is the same subgroup (Hy, say) of G,
of order p. Hence we have Z(Gj) = U,,>1 fn(Z(Gr(n))) = Hy, and in particular, Hj, is normal in
Gj. We will show that G = G}, and H = Hj, satisfy the conclusion of the Proposition.

To show that Gy /Hy, is k-step nilpotent, let go, ..., gr € Gy be arbitrary elements. Then, for any
sufficiently large n and all i € {0,...,k} we have g; = f,(h;) for some h; € Gi(n), and so

[ho, - - - hi] € We+1(Gr(n)) < Z(Gi(n))
as Gr(n) is (k + 1)-step nilpotent. In particular,

[90,-- > 9k] = fal[ho, ..., h&]) € fu(Z(Gr(n))) = Hy,

and so Gy /Hj, is k-step nilpotent, as required.

Finally, to show that G} is not virtually k-step nilpotent, let N < G be a subgroup of index
m < 0o. Let n € Z>1 be such that p” > m, and note that [Gg(n) : f, 2(N)] < [Gy : N] = m < p™.
Thus, by Proposition [[.2] f,}(N) cannot be k-step nilpotent. But as f, is injective, f,1(IN) is
isomorphic to a subgroup of IV, and so N cannot be k-step nilpotent either. O

As the group Gj constructed in Proposition is a direct limit of finite groups, h'gGk (n), it is
amenable, and in particular the finite subgroups Gg(n) form a Fglner sequence for Gi. We may
thus define measures p,, on Gy by setting

() = 1A Ja(Gi()

|G (n)]
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for any A C Gy, where f,, : Gx(n) — Gj is the canonical inclusion. It follows from a result of the
second author [20, Theorem 1.12] that the sequence M = (u,,)>2; measures index uniformly on G.
Moreover, we know that |yx4+1(Gk(n))| = p which, when combined with Proposition [[.7] implies
that dcf(Gy(n)) > 1/p and therefore dck;(G}) = limsup,,_,., dc¥(Gy(n)) > 1/p. This shows that
the assumption for G to be finitely generated is necessary in Theorem as well.

Remark 7.6. Note that the group G in Proposition cannot be residually finite. Indeed, any
finite-index subgroup N < G cannot be k-step nilpotent, and therefore

(7.2) {1} # me+1(V) < w1 (G)NN < HNN,

where the last inclusion comes from the fact that G/H is k-step nilpotent. Hence, H N N # {1}.
But now if G was residually finite, then for each non-trivial ¢ € H we could pick a finite-index
subgroup Ny < G such that g ¢ Ny. Then N := ﬂgeH N, is a finite-index subgroup of G (as H is
finite) and N N H = {1}, contradicting (.2]). Thus G cannot be residually finite, as claimed.

APPENDIX A. POLYNOMIAL MAPPINGS INTO TORSION-FREE NILPOTENT GROUPS

In this appendix we prove the following extension of Lemma [5.7], using a similar argument to the
one that Leibman uses to reduce [13], Proposition 3.21] to [I3, Proposition 2.15].

Proposition A.1. Let G be a group, let N be a finitely generated torsion-free s-step nilpotent
group, and let ¢ : G — N be a polynomial mapping of degree d. Then there is a torsion-free ds-step
nilpotent quotient G' of G and a polynomial mapping ¢ : G' — N of degree d such that, writing
7w : G — G’ for the quotient homomorphism, we have p = @ o T.

Given a group G we write
G = ’71(G) I>’72(G) >...
for the lower central series of G. Following [16], we define the generalised commutator subgroups
7i(G) of G via

7i(G) = {z € G : In € N such that z" € ~;(G)},
noting that G/v;(G) is torsion-free (i — 1)-step nilpotent.

Lemma A.2. Let G be a group and let x € ~;(G). Then there exists a finitely generated subgroup
I' = T'(x,i) < G such that v € (). If instead x € v;(G) then there exists a finitely generated

subgroup A = A(z,i) < G such that z € ~;(A)

Proof. To start with we assume that = € v;(G). In the case i = 1 the lemma is satisfied by taking
I'(z,1) = (x), so we may assume that ¢ > 2. If z € ~;(G) this implies that there exist elements
Y1y Yk € %i—1(G) and z1,...,2; € G such that z = H?Zl[yj,zj], and so by induction on i we
may take

[(z,i) = (C(y1,s —1),...,T(yg, i — 1), 21, .., 2k).
If instead x € ;(G) then by definition there exists n € N such that z" € v;(G), and so we may take
A(x,i) = (T(x", 1), x). O

Proof of Proposition [A 1. Tt is sufficient to show that for every z € G and ¢ € ~4,11(G) we have
o(xzc) = p(x). Following Leibman’s proof of [I3, Proposition 3.21], we may assume by Lemma
that G is finitely generated. It then follows from [I3, Corollary 1.18] that ¢(G) lies in a finitely
generated subgroup of N, and so we may also assume that IV is finitely generated. The proposition
then follows from Lemma [5.7 and [13, Proposition 3.15]. O
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APPENDIX B. HYPERBOLIC GROUPS

The following argument was communicated by Yago Antolin, and shows that generic subgroups
of hyperbolic groups are free, with respect to the uniform probability measure on the balls given
by a finite generating set. In particular, the degree of nilpotence with respect to such a measure is
zero for any non-elementary hyperbolic group.

These techniques and the result are well known to experts, and we include it here for completeness.

As previously, let F, denote the free group of rank r. For a group, G, generated by a (finite) set
X, we let Bx(n) denote the ball of radius n, and for an element g € G, we denote by |g|x the word
length of g. Let u, be the uniform probability measure on the ball of radius n in G with respect to
X.

Theorem B.1. Let G be a non-elementary hyperbolic group with finite generating set X. For every
reN

lim |{(gl7 s 797“) € BX(”)T

| <glv"'7g7‘> gF?‘H _
n—00 Bx(n)["

L,
and the limit converges exponentially fast.

We note that the analogous theorem with respect to sequences of measures (©*"*)5 ; correspond-
ing to the steps of the random walk on G was proved in [10].
The following Corollary is immediate:

Corollary B.2. Let G be a non-elementary hyperbolic group with finite generating set, X, and
write M = (11,)22, for the sequence of uniform measures on the balls Bx(n). Then dck (G) = 0.

Throughout, G is a non-elementary hyperbolic group (i.e. a hyperbolic group that is not virtually
cyclic) and X a finite generating set of G. We assume that I'(G, X) is d-hyperbolic. There are
many equivalent definitions of Gromov hyperbolicity, (see for example [3, Chapter III.H.1.17]),
for convenience we will use the one that says that geodesic triangles are J-thin. In particular,
if z,y,z € G, and «a is a geodesic with endpoints in x and y, 8 a geodesic with endpoints in
x,z and v a geodesics with endpoints y, z then we have that for points v € o and v € § with
d(z,u) = d(z,v) < (y - 2)s = 5(d(z,y) + d(z, z) — d(y, 2)) one has that d(u,v) < 4.

Since G has exponential growth, lim {/|Bx(n)| = A > 1. A result of Coornaert [4] states that
there are positive constants A, B and ng such that

(B.1) AN < |Bx(n)| < BA"
for all n > ng.

Remark B.3. From the submultiplicativity of the function |[Bx(n)| it follows that lim {/|Bx(n)|
exists and hence for every € > 0 there exists n., A and B such that for all n > n.,

AN —¢e)" < Bx(n)| < B(A+¢)".
One can prove Theorem [B.I] using this weaker fact. However, for simplicity of exposition, we have

preferred to use (B.).

Lemma B.4 (Delzant [7, Lemma 1.1.]). Let (z,,) be a sequence of points on a d-hyperbolic geodesic
metric space such that d(xpy2,2y) > max (d(xpt2, Tn1), A(Tpt1, Tn)) + 20 + a. Then d(zy,, T ) >
alm — n|.
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Lemma B.5. There exists a constant Dy = Dy(0) > 0 such that the following holds.
Let g1,92,...,9r € G satisfying that for all a,b € {g1,...,g,}=" with a # b~! the inequality
(B.2) |ablx > max{|a|x,|b|x} + Do
holds. Then {(gi,...,gn) is a free subgroup with basis {g1,...,gn}-

Proof. Take Dg > 26 + 1. Let w be any reduced word on Z = {g1,...,g,}*" and denote by w; the
prefix of length i (as a word in Z). Then d(w;, w;t2) = d(l,wi_lwiﬂ) = |ab|x for some a,b € Z
with @ # b~! (since w is reduced). Thus, it follows from Lemma [B.4] that |w|x > fz(w), where
lz(w) denotes the length of w as a word in Z. O

We will find bounds on the number of elements in Bx(n) not satisfying (B.2). There are two
different cases to be considered: a = b and a # b.

Lemma B.6. There is D1 = D1(9, Dg) > 0 such that the cardinality of the set

AA(n) = {g € Bx(n) | [¢*|x <lglx + Do}
is bounded above by [Bx (% + D1)|.

Proof. Let g € Bx(n) with |¢?|x < |g|x + Do. Then (1-g%), > |g|x/2 — Do/2. Let w be a
geodesic word over X representing g. Suppose that w = w,w'w,, where w, and w, are the prefix
and suffix of w of length (1, g%),, respectively. Then, there exists t € Bx(d) such that w,w, =¢ t.
Thus w; 'gw, = w't, and therefore g is conjugated to an element of length at most Dy 4 & by
an element of length at most n/2 — Dy/2. Hence, the cardinality of AA(n) is bounded above by
IBx(n/2 — Do/2)||Bx (Do +6)| < [Bx (5 + D1)]| for some D;. O

Remark B.7. Note that by Lemma[B.5 if g ¢ AA(n) then g has infinite order. Thus, in particular,
the above Lemma implies that the number of finite order elements in the ball of radius n is at most
|Bx (% + D1)|. This appears in [5].

Lemma B.8. Let ¢ € (3/4,1), n € N and g € G. Suppose that |g|x > en. Then there exists
Dy = Dy(8, Do, e) > 0 such that the cardinality of the set

AB(g,n) ={h € Bx(n) | |h|x > en,|gh|x <n+ Dy}
is bounded above by |Bx (2 + Dy)|.
Proof. Let h € Bx(n) with |h|x > en and |gh|x < n+ Dy. Then
(1-gh)p >en—n/2—Dy/2 >n/4— Dy/2.

Let u and v be geodesic words over X representing g and h respectively. Suppose that u = ujus
and v = wyjvy, where uy and vy have length (1,gh),. Note that |ve|x < 3n/4 + Dg/2. Then
there exists ¢ € Bx(0) such that ugv; =¢ t. Thus, ugh = tvy, and so AB(g,n) is contained in
uy "By (0)Bx (3/4n + Dy/2). O

Proof of Theorem [B.1l. Fix € € (3/4,1).
Let
Po(n) = {(g1,---,9r) € Bx(n) —Bx(en))" | gi & AA(n)}|
oln) = .

Bx (n)["
For n > 0, we have from Lemma and (B.J))
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(IBx(n)| — AN™ — A)\n/2+D1)r
Py(n) >
b= Bx(n)]

o (Bx(n)| — 24x°")"
B IBx (n)|"
o 2 (WIBx () AN
B IBx (n)|"

(Y (240 P
> _
>1-3 (1) ()

k=1

C1

= 1= 5w

where (1 is some constant depending on A, B and r.
For j=1,...,r, let

,9r) € (Bx(n) —Bx(en))" | g; ¢ AB(g;",n) for i 73

_ (g, -
Pj(n) - - ’Bx(n)’T

For n > 0, we have from Lemma [B.8 and (B.1)
(IBx (n)| — Bx (en))" — (2r — 2)|Bx (3n/4 + Do) |(1Bx (n)| — [Bx (en)))"

Pj(n) =
Bx (n)["
o (Bx(n)| = [Bx(en))”  (2r — 2)[Bx (3n/4 + Do) |(|Bx (n)])" "
- Bx (n)|" Bx (n)["
C (2r — 2) AN3/4+D2
21— )\(1_16)” o B\"
-1 Cy Co

- A1=e)n o /4
where C5 is some constant depending on A,B and r.

Thus, for i = 0,1,...,7 lim,_, P;(n) = 1 converges exponentially fast. By Lemma [B.5] we have
that for n > 0

T

|{(g1,...,g7«) GBX(n)T | <glv"'7g7“> %FTH > 1_2(1_B(n))

1>
- T
Bx(n)] 2
and taking limits, we see that the probability that an r-tuple freely generates a free group converges
to 1 exponentially fast. O
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