Bernoulli 21(4), 2015, 2139-2156
DOI: 10.3150/14-BEJ638

Poisson convergence on the free Poisson
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Based on recent findings by Bourguin and Peccati, we give a fourth moment type condition for an element
of a free Poisson chaos of arbitrary order to converge to a free (centered) Poisson distribution. We also
show that free Poisson chaos of order strictly greater than one do not contain any non-zero free Poisson
random variables. We are also able to give a sufficient and necessary condition for an element of the first
free Poisson chaos to have a free Poisson distribution. Finally, depending on the parity of the considered free
Poisson chaos, we provide a general counterexample to the naive universality of the semicircular Wigner
chaos established by Deya and Nourdin as well as a transfer principle between the Wigner and the free
Poisson chaos.
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1. Introduction and background

1.1. Overview

Let {W(t):t > 0} be a standard Brownian motion on R and let ¢ > 1 be an integer. Denote
by IqW( f) the multiple stochastic Wiener—It6 integral of order g of a deterministic symmetric
function f € LZ(R?‘_). Denote by L?(]Rz_) the subset of Lz(Ri) composed of symmetric func-
tions. The collection of random variables {/ ;V (f): fe L?(R‘i)} is what is usually called the gth
Wiener chaos associated with W. In a seminal paper of 2005, Nualart and Peccati [10] proved
that convergence to the standard normal distribution of an element with variance one living inside
a fixed Wiener chaos was equivalent to the convergence of the fourth moment of this element to
three. This result is now known as the fourth moment theorem and can be stated as follows.

Theorem 1.1 (Nualart and Peccati [10]). Fix an integer g > 2 and let { f,, : n > 1} be a sequence

of functions in L%(Rz_) such that, for each n > 1, ]E(Iqw(f,,)) = q!||f,,||iz(Rq) = 1. Then, the
+
following two assertions are equivalent, as n — 00:

law

() 1) (fa) = N, D);
(i) E(1" (f)") = EW©, DY =3.

This result has led to a wide collection of new results and inspired several new research direc-
tions — see the book [8], as well as the constantly updated webpage

1350-7265 © 2015 ISI/BS


http://www.bernoulli-society.org/index.php/publications/bernoulli-journal/bernoulli-journal
http://dx.doi.org/10.3150/14-BEJ638
mailto:solesne.bourguin@gmail.com

2140 S. Bourguin

https://sites.google.com/site/malliavinstein/home.
In [6], the authors obtained a similar criterion for non-central convergence to the Gamma distri-
bution on a Wiener chaos. In [7], the Malliavin calculus of variations was combined with Stein’s
method to obtain quantitative versions of these fourth moment theorems. In the framework of
non-commutative probability, Kemp et al. [4] obtained an analog of Theorem 1.1 for multiple
integrals with respect to a free Brownian motion.

Remark 1.2. Observe that Theorem 1.1 is stated for symmetric functions in Lz(Rfi). In free
probability theory, the symmetry assumption can be weakened to mirror symmetry for defin-
ing and working with free multiple integrals (see Section 2.2 and definitions therein). We say
that an element f of LZ(RZ_) (the collection of all complex-valued functions on Rﬂ_ that are
square-integrable with respect to the Lebesgue measure) is mirror symmetric if f(t1,...,t;) =
f(y, ..., 12, 11), for almost every vector (1, ...,1;) € ]Rz_.

The aim of this paper is to investigate the convergence of sequences of multiple integrals with
respect to a free Poisson measure. More precisely, denote by (4, ¢) a free probability space
and let {N (B):B € B(Ry)}, where B(R.) denotes the Borels sets of R, be a centered free
Poisson measure on this space. For an integer ¢ > 1, the free Poisson multiple integral of order ¢

of a mirror-symmetric bounded function with bounded support f € LZ(R‘i) is denoted [ év f).
Random variables of this type compose the so-called free Poisson chaos of order g associated
with N. The above mentioned objects are defined and constructed in Section 2; refer to that
section for more details. A first result in this direction has recently been obtained by Bourguin
and Peccati in [2], who proved that a fourth moment type theorem (for semicircular limits) holds
on the free Poisson algebra.

Theorem 1.3 (Bourguin and Peccati [2]). Fix an integer ¢ > 1 and let {f,,:n > 1} C LZ(Ri)
2
L2RY)

I(f/ (fn) converges in law to the semicircular distribution S(0, 1) if and only if(p(lqﬁ (fn)4) — 2.

be a tamed sequence of mirror symmetric kernels such that || f, || — 1, as n — 0. Then,

The notion of tamed sequence of kernels is introduced in Section 2 below: this additional
assumption has been introduced in [2] in order to deal with the complicated combinatorial struc-
tures arising from the computation of moments (more precisely, it is a sufficient condition in
order to preserve spectral bounds when converging on the free Poisson algebra). Bourguin and
Peccati also proved that a transfer principle (as the one established in [4], Theorem 1.8) between
the classical and the free Poisson chaos cannot hold in full generality by providing an example
where, for the same sequence of kernels, the free Poisson multiple integral converges towards a
semicircular distribution when the corresponding classical Poisson multiple integral converges
towards a classical Poisson limit, instead of a Gaussian distribution as would be expected in this
type of transfer results.

A natural question that arises in this context is to find moment conditions (and potentially a
unique condition in the form of a linear combination of moments as in other fourth moment type
results) to ensure the convergence of free Poisson multiple integrals to a free Poisson distribution.
One could be tempted to consider such a question as an analog, in the free case, of the results
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obtained in [11] or [2] for the classical case (Poisson approximations on the classical Poisson
space), but the classical analog of the free Poisson distribution is actually the Gamma distribution
as pointed out in [9], Section 1.1 (see also [5], page 203). A recent partial result in the classical
framework addressing the convergence of Poisson multiple integrals to the Gamma distribution
has been obtained in [13], Theorem 2.6.

In the free case, the closest result in this direction is the fourth moment type characterization
obtained by Nourdin and Peccati in [9], Theorem 1.4, for the convergence of multiple Wigner
integrals to a free Poisson distribution, this result being itself an analogue of the main result in
[6], proved by the same authors. This first free Poisson approximation theorem reads as follows.

Theorem 1.4 (Nourdin and Peccati [9]). Ler f € L2(R ). Let I S( f) denote the multiple
Wigner integral of order q of f. Let Z()\) have a free centered Potsson distribution with rate
A > 0, fix an even integer g > 2 and let { f,:n > 1} be a sequence of mirror-symmetric functions
in Lz(R ) such that, for each n > 1, gz)(IS(f,, 5y = | full? M. Then, the following two

assertions are eqmvalent asn — oQ:

L2RY)

law

() 17 (f) = Z(0);
(i) (L7 ()" = 20U (f)P) = 9(Z()H) = 20(Z (1)) =220% —

The following theorem, and main result of this paper, is a fourth moment type characterization
of the convergence to free Poisson limits on the free Poisson algebra, and could be seen as a free
counterpart of [13], Theorem 2.6.

Theorem 1.5. Let Z (L) have a free centered Poisson distribution with rate A > 0. Fix an integer
q > 1 and let { f, :n > 1} be a tamed sequence of mirror-symmetric kernels in LZ(R ) such that,

foreachn > 1, (I 4\/ (f)H =l full? 12®Y) A. Then, the following two assertions are equivalent,
as n — oo:

law

ORIV
i) oY (f)") —20Y (f)>) = @(ZG)Y) — 20(Z()%) = 22> — 4

In [9], Nourdin and Peccati mention that one cannot expect to have convergence of a Wigner
multiple integral of odd order to the free Poisson distribution since these integrals have all odd
moments equal to zero, as opposed to the free Poisson distribution. It is worth pointing out that,
unlike in Theorem 1.4, even as well as odd orders can be considered in Theorem 1.5. The reason
for this difference will become clear in the sequel. Additionally, Theorem 1.5 is given in a way
more general setting than the classical case result proved in [13], Theorem 2.6. Indeed, [13],
Theorem 2.6, was only proved for multiple integrals of even orders, although convergence of
multiple integrals of odd orders is not excluded by the authors who claim that the odd case is
more intricate to analyze. Also, the fourth moment characterization in [13], Theorem 2.6, was
only obtained for sequences of multiple integrals of order two. The main result in this paper,
namely Theorem 1.5, is given for multiple integrals of any order and the validity of the fourth
moment characterization is not restricted to the order two.
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As a consequence of Theorem 1.5, we prove a corollary giving insights on the (almost com-
pletely unknown) structure of the free Poisson algebra.

Corollary 1.6. The two following statements hold:

(1) Let g > 2 be an integer, and let F # 0 be in the qth free Poisson chaos. Then, F cannot
have a free Poisson distribution.

(2) Let f € L*(R,.) be such that ||f||iz(R+) =A> 0. Then, 111\7 (f) has a free Poisson distri-

bution with parameter X if and only if f takes values in {0, 1}.

Remark 1.7. Point (ii) in Corollary 1.6 shows that the first free Poisson chaos does not contain
only free Poisson distributions, as opposed to the first Wigner chaos that only consists of semi-
circular distributed elements. The following example illustrates the situation where an element
of the first free Poisson chaos doesn’t have a free Poisson distribution. Let A; and A, be two
orthogonal (with respect to ) Borel sets of R such that w(A;) = u(Az) = 1. Let Z(8) be a
free Poisson random variable with parameter A = 8. Finally, let f be the function of L>(R )

defined by f =2(La, + 14,). It is easily checked that (1Y (f)?) = 8 = A. According to the
upcoming Proposition 4.2, it holds that

oIV =(f L) A= =16

Ry
As p(Z(8)%) =8, Ilﬁ(f) cannot have a free Poisson distribution.

Finally, we provide a general counterexample to the naive universality of the free Wigner chaos
(as stated in [3]), where it is proven that for multilinear homogeneous sums of free random vari-
ables, a universality phenomenon happens in the sense that it is sufficient that a multiple Wigner
integral with an appropriate “homogeneous” kernel converges to the semicircular distribution for
multiple integrals with respect to any free random measure (with the same kernel) to converge
as well to the semicircular distribution. The following theorem could also be seen as a transfer
principle between the Wigner and free Poisson chaos for multiple integrals of even orders. This
theorem should be compared with the counterexample to the naive universality of the Wiener
chaos given in [2], Proposition 5.4.

Theorem 1.8. Let A be a positive real number. Denote by P()) the free centered Poisson dis-
tribution with rate A and by S(0, A) the centered semicircular distribution with variance .
Fix an integer q > 1 and let {f,,:n > 1} be a tamed sequence of mirror-symmetric func-

tions in L*(RY) such that, for each n > 1, o(IN (f)?) = I full2, ge, = * and oI (f)h) -

201N (£,)) el 222 — A Then, it holds that

law

@) 15 ()™ 20 and I3 ()™ 20 if q is even;
i) 1V () = Z(0) and I3(f) ™ S0, 2) if g is odd.
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Point (i) in the above theorem implies that it suffices that the free Poisson multiple integral
(of even order) of a sequence of functions converges towards a free Poisson limit for the Wigner
integral of the same sequence to converge to the same limit. Point (ii) provides a counterexample
to the naive universality of the Wigner chaos stated in [3] since we are in a situation where the
semicircular multiple integral converges to a semicircular limit but not the free Poisson multiple
integral.

Remark 1.9. In order to avoid unnecessary heavy notations, Theorem 1.5, Corollary 1.6 and
Theorem 1.8 are stated (and proved) for kernels in LZ(R(_{_), for some integer g > 1. These results
also hold for kernels in L?((R9)?), for any integer d > 1, without changing anything to the
proofs.

1.2. Plan

Section 2 provides some preliminaries on non-crossing partitions as well as some basic defi-
nitions about the free Poisson algebra, where our main objects of interest live. The proofs of
Theorem 1.5, Corollary 1.6 and Theorem 1.8 can be found in Section 3. Finally, Section 4 con-
tains some auxiliary lemmas along with their proofs that are used in the proofs of our main results
in Section 3.

2. Preliminaries

The framework used here and the associated notation are the same as in [2]; see that paper for all
the definitions that are not explicitly provided here.

2.1. Non-crossing partitions

Given an integer m > 1, we write [m] = {1, ..., m}. A partition of [m] is a collection of non-
empty and disjoint subsets of [m], called blocks, such that their union is equal to [m]. The set of
all partitions of [m] is denoted by P(m). The cardinality of a block is called size. We adopt the
convention of ordering the blocks of a given partition ¥ = {By, ..., B;} by their least element,
that is: min B; < min B; if and only if i < j. A partition 7 of [n] is said to be non-crossing if
one cannot find integers p1, g1, p2, q2 such that: (a) 1 < p1 <q1 < p2 < g2 <m, (b) p1, p2 are
in the same block of 7, (¢) g1, ¢ are in the same block of 7, and (d) the p;’s are not in the same
block of 7 as the g;’s. The collection of the non-crossing partitions of [n] is denoted by NC(n),
n > 1.Itis a well-known fact (see, e.g., [5], page 144) that the reversed refinement order (written
<) induces a lattice structure on NC(n): we shall denote by Vv and A, respectively, the associated
Jjoin and meet operations, where 0= {1}, ..., {n}} and 1= {[n]} are the corresponding minimal
and maximal partitions of the lattice. Let m and g be two integers such that m, g > 1. We define
the partition 7* = {By, ..., B} € NC(mgq), where By ={1,...,q}, Bo={¢ +1,...,2q} and
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so on until B,, = {(m — 1)q, ..., mq}. Such a partition * is sometimes called a block partition.
For any integers m, g > 1, we define the four following subsets of partitions of [mgq]:

NC([mgq], 7*) = {0 e NC(mgq):0 A1* =0};

NC3(Imgql, 7*) = {o e NC*(Imq],7*):|b| =2,¥b e o };

o {
C?,(mql,n*) = {o eNCO([mq *):lb| > 2,Vbeo};
C2,( {

[mq]l, = ) GGNCO([mq ):|b|22,\7’bea}.

Observe that, by definition, it holds that for any m,q > 1, NC >y = NC0 U NC? -, and NC2
NCY, =2.

Let g, m > 1 be integers, and consider a function f in g variables. Given a partition o of [mq],
we define the function f, in |o| variables, as the mapping obtained by identifying the variables
x; and x; in the argument of the tensor

f®"'®f(xlv~~~’xmq)=1_[f(x(j—l)q+1,~~,qu) (1)

j=1

if and only if i and j are in the same block of o.

Definition 2.1. Let g > 1 be an integer. We say that the sequence {g,:n > 1} C L2(R ) is
tamed if the following conditions hold: every g, is bounded and has bounded support and, for
every m > 2 and every o € P(mq) such that o A w* =0, the numerical sequence

/R nlo dil”!, =1, @)

+

is bounded, where w* € P(mgq) is the block partition with m consecutive blocks of size q, and
the function |g,|s, in |o| variables, is defined according to (1) in the case f, = |gnl.

There exists sufficient conditions in order for a sequence { f;,} to be tamed. It basically consists
in requiring that { f;;} concentrates asymptotically, without exploding, around a hyperdiagonal:
fix ¢ > 2, and consider a sequence {f,, :n > 1} C L2(R ). Assume that there exist strictly posi-
tive numerical sequences {M,,, z,,, &y :n > 1} such that o, /7, — 0 and the following properties
are satisfied: (a) the support of f;, is contained in the set (—z,, z,) X - -+ X (—2z, z,) (Cartesian
product of order q); (b) | fu| < My; (¢) fu(x1,...,x4) =0, whenever there exist x;, x; such that
|x; — x;| > ap; (d) for every integer m > g, the mapping n — M,Tzna;"’l is bounded. Then,
{fn:n > 1} 1is tamed.

2.2. The free Poisson algebra

Let (+A, @) be a free tracial probability space and let 4 denote the cone of positive operators
in A. Denote by u the Lebesgue measure on B(R ), where B(R) denotes the Borel sets of
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Ry and write 8, (R1) ={B € B(Ry): u(B) < 0o}. The following is a brief description the free
Poisson algebra, as constructed and studied in [2].

For every integer ¢ > 2, the space Lz(R ) is the collection of all complex-valued func-
tions on Ri that are square-integrable with respect to u?. Given f € LZ(R ), we write

[, n,.. = f(ty,...,1,11), and we call f* the adjoint of f. As pointed out in Re-
mark 1.2, a mlrror-symmetrlc element of L2(R ) is a function f that satisfies f(t1,...,1;) =
f*(t, ..., ty), for almost every vector (f,...,1,) € Rq Observe that mirror symmetrlc func-

tions constltute a Hilbert subspace of LZ(R ) Let f € L2(]R )and g € L2(R ). We define the
arc and star contractions of f and g: for 1 <k <m A n, we set

k
f Ag(tl, cee tm+n72k)

k
=f *i gty vy tman—2k)

X /k St Sk oSSy - oy Sk bkt ls -« s tnn—2k ) (dsy) - - - p(ds),
R+

and we set moreover f 2 g=1f *8 g=f®g.Fork=1,...,m A n, the star contraction of
index k (of f and g) is defined by
FT gt ks 1)
f, otk 1, Sk—15 -5 S1)
Rk 1
X &Sty oo ey Sk—1s nkt1s - - - » tmgn—2k+ ) p(ds) - - - e (dsg—1).

Let N and S be a free centered Poisson random measure and a semicircular random measure,
respectively. For f € Lz(R ), we denote by 1, N (f) (respectively, I, $(£)) the multiple integral of
f with respect to N (respectively, S). The space L2(X(N), ¢) = {IN(f) feL*R),q >0}
is a unital *-algebra, with product rule given, forany m,n > 1, f € L2(R ), 8 € L2(R ), by

mAn mAn

RIS Z . 2k<fﬁg>+2 e (f 47" 9) 3)

and involution If(f)* = Ié\?(f*). Denote by Ly (X(N), @) the collection of all objects of the

type Ié’(’ (f), where f is a bounded function with bounded support. L (X (N), @) is a subalgebra
of L2(X(N), 9).

The space L2(X(S), Q) = {IS(f) fe Lz(R ), g > 0} is a unital x-algebra, with product rule
given, for any m,n > 1, feLz(]R ), geLz(]R ), by

mAn

SO @) =15, 0 (f =8 @)

k=0

and involution Iév(f)* = If(f*)
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Observe that it follows from the definition of the involution on the algebras L?(X (N), @) and
L*(X(S), p) that operators of the type 1N (f) or 17 (f) are self-adjoint if and only if f is mirror
symmetric.

The following diagram formulas were proved in [2], Theorem 3.15, and provide an explicit
combinatorial way of computing moments of multiple integrals with respect to either a free

Poisson or a free semicircular measure: for any f € Lz(R ) and any integer ¢ > 1 and m > 2, it
holds that

oi¥ M= % /Rfadu"", )

o]

oeNCY, (Imgl,x*) " F

oI5 M= f o o 2, ©)

0 eNC)(Imql,m

Remark 2.2. These diagram formulae are free analogues of the classical diagram formulae for
multiple integrals with respect to a Gaussian or Poisson random measure (see, e.g., [12], Theo-
rem 7.1.3). The main difference between the free and classical diagram formulae is the kind of
partitions of [mg] on which to compute the sums appearing in the right-hand sides of the formu-
lae. In the free case, the sets of partitions on which to sum are subset of those of the classical
case where only non-crossing partitions are considered.

3. Proof of the main results

Let i < m be two non-negative integers. For 0 <i < m — 1, define the multisets M/" =
{1,...,1,0,...,0} where the element 1 has multiplicity i and the element 0 has multiplicity
m — i — 1. Such a set is sometimes denoted {(1, i), (0, m — i — 1)}. We denote the group of per-
mutations of the multiset M" by &!" and its cardinality is given by the multinomial coefficient

(”:1":1171) = % = ('". 1) Observe that in the definition of the group of permutations of a
multiset, each permutation ylelds a different ordering of the elements of the multiset, which is
why the cardinality of &}" is ( ) and not (m — 1)!.

For any m > 1, & and Gr each only have exactly one element that we denote by o and
o1 respectively, (op and oy are in fact the identity maps on the sets My’ and M), respectively).

Furthermore, for a given o € 61’.", 0 <i < m, we define the sets

AT = {(rl,...,rm_l)e(O,1,...,q)m_1:‘v’1§p§m—l,

p—1
o(p)<rp<pg+y (o) - 2rk)},
k=1

m—1
B = {(rl,...,rm_l)eﬂfn:Zrl+-~-+2rm_1:mq—f-ZG(P)},
p=1
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1
D° {(Tl,...,l’m1)6%%0{0,%,q}:‘?’1§j§m—1,

m

: q+1 .
rjG{O,q}<:>a(1)=Oandrj=T©0(1)=1 ,

€7 =B\ D

In the upcoming proofs, we will drop the superscript N on free Poisson multiple integral when-
ever there is only this one kind of multiple integrals involved. Whenever a proof deals with
different sorts of multiple integrals, we will resume using the appropriate superscripts to avoid
confusion. Finally, in order to avoid more than necessarily heavy notations, we will write

ik T = (e (PO )@ ) ) T

where the o (p) are integers equal to either O or 1. Using the notation introduced in Section 2.2,
we write

l;l;ll/rﬁf:’;";ll*:ﬁf:(((f,r.l\f)/r_Z\f)f)r,::l

whenever all the o (p), 1 < p <m — 1, are zero.

Remark 3.1. The reason why the sequences of functions appearing in the main results of the
paper are required to be tamed and mirror symmetric does not appear explicitly in the upcom-
ing proofs. This condition ensures that the spectral radius of free Poisson multiple integrals is
bounded (see [2], Theorem 3.15, for details) and that the diagram formula (5) holds, hence guar-
antying the validity of the convergence in distribution results.

3.1. Proof of Theorem 1.5

Proving the implication (i) = (ii) is trivial as in the free probability setting, convergence in dis-

tribution is equivalent to the convergence of moments. Hence, ¢ (/,( fn)4) — 201, ( fn)3) —+>
n——+0oo

o(Z (A)4) —20(Z (A)S) =212 — A. The rest of the proof will be devoted to proving the implica-

tion (ii) = (i). As convergence in distribution is equivalent to the convergence of moments, we

will prove that for any integer m > 2, we have (I, (f,)") — ¢(Z(X)™). The proof will consist

in two steps, depending on whether ¢ is even or odd. We start with the case where g is even.
Step 1: q is even. Using Lemma 4.2, one can write

q

o (I, (f)") = Yoo B ) A S

)
Lm=2)/2]

+ > ) R (e AN A
i=1

UEGZ’?*] [T r»l*Z)e%;—]
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The first sum has already been addressed in [9], Proof of Theorem 1.4. Under condition (ii) and
by Lemma 4.3 (note that it is here that the special behaviour of the contraction of order g /2
comes into play. See [9], Proof of Theorem 1.4, for details), it holds that

r q m
> CAGAWAL)f) A S o e(Z0)").

Therefore, it remains to prove that

[(m=2)/2] 5 ()
DR e A AR A 8)

i=l1 0665’?71 (Flyeees rmfz)G‘Bmil

Recalling that NC? >, 1s the disjoint union of NC0 and NC? -, and using the diagram formula (5),
we can write

o(ly (") = > / IRCALT TS DD / o Fu)rdul™ )
TeNCY(Imql,7*) Ry TeNC?, (mgl,m*) "+

Observe that, on one hand, the diagram formula for semicircular multiple integrals (6) states that
the mth moment of a semicircular multiple integral is equal to

mq/2
) /R g (e du™

TeNCy(mgl.m*) "+
and that on the other hand, [9], Proof of Theorem 1.4, provides the following expression for it:

o B R L) D b

0
(e rm72)6%m,1

Using (7) and (9), we get the following identification:

Lm=2)/2]

Z Z Z (m 2*’P_‘7(f’)f ) rq\fn = Z /R\ﬂ(fn)t dﬂ‘rl-

ae@m Ly rm— Z)E%m 1 reNCOZ([mq] T*) +

Using the same argument as in [2], Proof of Theorem 4.3, it holds that the condition || f,, */.
Jull 2 RE2H) —+> Oforallr € {1,...,q}, implied by (ii) as stated in Lemma 4.3, along with
+ n—+00

the fact that the sequence { f,, : n > 1} is tamed, is a sufficient condition in order to have

> <fn> du — 0,

+
T1eNC.o([mgl,m*)

and hence (8), which concludes this step of the proof.
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Step 2: q is odd. Recall that 98, is the disjoint union of ®7, and €&j,. Using Lemma 4.2, we
now have

Lm—2)/2] .
o(Iy(f)") = Z > D e A A A
UEGZtJrlz(qm) & ”rm_Z)E@Z 1
Ln—2)/2] .
+ Z Z Z ( *rp 7 f ) — fn

-1)/2
(g—1)/ fn

Condition (ii), along with Lemma 4.3, implies that || f; *g+1)/2 Jfall L2RY) —> 0 and

Lemma 4.4 ensures that, given these facts,

Lm=2)/2]

rp—o(p) q m
Z > > (o= S A fa) > o =2 0(ZO)").

666Z+:T(qm)( ----- Tm— 2)€®m 1

It remains to show that

[(m—2)/2] 5 )
IDEDD Z Gy " ) S 2 0.
i=0 ocec™ (r1yeeesFm— z)E@m 1

21+J1(qm)

Observe that in the decomposition

DR INCARTLED DU AR

7|

teNC?, (Imgl,m%) "t teC%) (Imgl,7w*)

o e

tecg’zz([mq],rr*)

where COZ([mq] %) = {r € NCOZ([mq] *):Vby,by € T,8(b1 N by) € {0, qT,q}} and
>’2([m6]] ) =NC?,([mq], JT*)\COZ([W]] 7*), we have

Izl
> /R L (fedu

teCP2(mglm®) Tt 0
[(m—2)/2] ) (19)
rp—0
> X Z Gk, " fa) - o
=0 Ge@ml  (ri,erm—2)€€l

2i+4m(qgm)
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Condition (ii) implies (through Lemma 4.3), that || f, -~ Jull 2 g2a-2ry —> 0 for all r €
‘ RY ) psto00
—1 +1 .
{1,...,q — 1} and || f;, *" f,,||L2(R§:,72r+1)n_)—+>OOO forall r € {1,...,¢} \ {45-}. As there is

at least one of these contractions appearing in each summand of the left-hand side of (10) (the
fact that contractions appear in the left-hand side is a direct consequence of the definition (1) of
the quantity ( f;,); ), the argument in [2], Proof of Theorem 4.3, applies once more and concludes
the proof.

3.2. Proof of Corollary 1.6

Point (i) can be proved in the same way as [9], Proposition 1.5, by using the contraction f *é f

instead of the contraction f ! f in the case ¢ = 2.

Point (ii) can be proved by observing that: (a) if f is valued in {0, 1}, then by definition
of a Poisson random measure, /1(f) has a free centered Poisson distribution with parameter
Il f ||%2 ®,) (b) if I;1(f) has a free centered Poisson distribution with parameter A > 0, then by

Theorem 1.5 and Lemma 4.3, it holds that || f *EZ;B% f- f||L2(R1) =f«f- flliew,) =

If2— e, =0« f% = f, u-a.s, which concludes the proof. O

3.3. Proof of Theorem 1.8

Point (i) is a direct consequence of Theorem 1.5 and Theorem 1.4 in [9]. Point (ii) follows from
the observation that when ¢ is odd, the condition

o(I1V ()Y = 20(1N (f)) —> 222 =

n——+o0o

along with Lemma 4.3 implies that || f;, -~ fall

L2<R?ﬁ‘2’>n1’wo forallr e {1,...,q9 — 1}. Ap-
plying Theorems 1.3 and 1.6 in [4] ensures that IqS(fn) LE)N S(0, 1). The fact that I(;V (f) 13)\/ Z(\)
follows once again from Theorem 1.5. O

4. Auxiliary lemmas

Lemma 4.1. Let g > 1 and m > 2 be integers. Let f € L2(R{i). Then, it holds that

m—1
m m—1 , rp—o(p)
WOP=Y T Y e (KT an

i=0 0B} (r1,....rm—1)€2U,
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Proof. The proof is done by induction on m. The initialization for m = 2 is precisely the free
Poisson multiplication formula (3). Assume (11) holds for all p < m. Then, we have

m—1
+1 _ m—1 , rp,—o(p)
TGS 55 SRS R SIS oL AP
i=0 0e&} (r1,....rm—1)€2AY,
We use the multiplication formula (3) once again to obtain

Iq (f)erl

gAlmq+i—2 ka;]I el

m—1
=) > > > Tnsyg+i-2y0 n (('Z;ll*ii_a(p)f) ~f)

i=0 UGG;" (r1,eerm—1)€AY, rm=0

m—1 gAlmg+i—2 Zz;_ll il
22 X >

i=0 UEG,’-" (G rm—l)eglz rm=1

m—1 , rp—o(p) rp—1
Iningrarn—2xy (G ke 0 f) % f)

We now write the first summand of the first sum and the last summand of the second sum sepa-
rately, as they have to be treated differently from the other terms. This yields

Iq (f)m+1

gAlmg—23 0

p
= Z Z I(m+1)q*222":1 rk (;7:1/1\ f)

[T rm—])eQ(;O =0

m—1 gAlmg+Y 1= (o (k) —2r)]
DD DS >

i=1 066;” 1y Tm—1)€AG, rm=0

Iy g +i-a ¥, rk((;:ll *0 7 £) 2 f)
m—2 aAImg+3 05 (o () —2r)]
2.2 D )
i=0 0eB&)" (r1,....rm—1) €AY, rm=1

m—1 , rp,—o(p) rp—1
Inyvgrirn—2xy n (G Xy 0 f) 2y f)

qAlmg=2 307 2+ (m—1)]

-1
+ Z Z Lot yg+m—2 50 e (;l:l*:ﬁ f)-
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Also remark that the i appearing in the upper limit of the sum on r,, has been replaced by
ZZZ]I o (k) (according to the definition of the sets (7 ). The next step consists of shifting the
index up in the third sum above. We obtain

Iq (f)m+1

anlmg=237 " il

r
= > > Iminyg—257,r (o ™ f)

(Vlyn.,rmf])teZo =0
m—1 gAImg+Y 0 o () —2r0)1
D IDIEEDY >
i=1 0e&} (r1,....rm—1)€2AY, =0
m—1 , rp—o(p) rp
I(m+l)q+i—2 Z;cnzl Tk ((p:] *rp f) — f)
m-1 qAlmg+Y 1= (o () —2rp)]
5>DoD> >
i=1 O’EG;"JFI (rl,.,,,rmfl)eQ[% rm=1

— -1
](m+l)q+t 230 1Vk((p ]*r, G(p)f) *:Z f)

qAlmg=2 Y07 2r+(m—1)]

rp—1
+ Z Z Lims1)g+m— 23 1rk(p 1*p f)

o —
(F1 e —1) €2 rm=1

Recalling the definitions of 6;” and 2(7,, one can combine the two middle sums into a single one
in the following way:

Iq (f)m+l

gAlmg—=2 Y0 ri]

.
= > > T2, r (oo™ f)

0 =0

rp—o(p)
+ D> Yo mengrioaxy n Gk )

i=1 G’EG:—’1+1 (G rm)emm-%—]

gAmg—2 ZZ;I 2rr+(m—1)]

+ Z Z I(m+1)q+m 230 1rk(p 1*

o —
(s rmfl)eglml rm=1

rp—1

)

It remains to combine the three final sums to conclude the proof. ]
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Lemma 4.2. Let g > 1 and m > 2 be integers. Let f € LZ(R ). Then, it holds that

L(m—2)/2]
OGEEED VD YD BV
i=0 cecS” sy m— 2)6%"1 1

21+71(qm)

where 1 is the parity function defined on N by w(x) =0 if x is even and 1 otherwise.

Proof. When using Lemma 4.1 to evaluate ¢(I,(f)™), one has to determine when mq —
2 Zk LT Yy ! o (k) is zero. In order to do so, we will study the quantity r; +- - - +7r,,_; and
determine the sufficient and necessary conditions for it to be equal to mg + > _11 o (k). Recall

that (r,...,rm—1) €Uy, and set &, = (p + 1)g + Z a(k) We will proceed by induction to
prove that, for all p<m—1,

¢y if £} is even,

¢p—1 if ¢ is odd. (3)

2 max (r1—|—~~+rp)={
For p =1, it is obvious that 2maxs 1)<y <¢ 1 = 2q. Fix p <m — 2 and assume (13) is verified
up to rank p. Using the induction hypothesis, it is easy to verify that, for g > 2,

14
2 max_ (rp4--4rp) qu+Zo(k).

(L) €2 pot

We know that, on 741, we have the restriction

P p
G(p+ 1) <rpr1<qA ((p+1)q—22rk+zo<k)).

k=1 k=1

P
Hence, if ¢ > (p+ g =230 e+ Y0 o) & ri+-+r, > w’ then, if
pg+ Y8 o (k)={py1 is even,

2 max (ri4+--+rp+1)
(Flyeees rp+|)691p+2

=(p+1Dg-2 Jlrmn Zrk—i-Za(k)

k=1

14 14
=2(p+Dg—pg—) o) +2) ok

k=1 k=1

p
=(p+2q+ Y _ok.

k=1
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If pg + Y t_, 0 (k) ={pt is 0dd, then

14 14
2 max (rl+'”+r”+1):(p+l)q_zrlﬂi&rp;rk—i_;a(k)

14 p
=2(p+Dg—pg—) ok)—1+2) ok

k=1 k=1
p
=(p+g+ Y o) — 1.
k=1

It now remains to consider the case where g < (p+ 1)g —2Y 1 _ rc+> 4 0 (k) & ri+---+
< Pa+Yi o)
— 2 .

If pg + Z[f;] o (k) =¢p41 is even,

T'p

» p
2 =29+2 =2 o
max (14 Frpr) =29 + rlg?%rp,;rk et )q+kZ::10( )

If pg +YF_ o(k) = {p41 is 0dd, then

P p
2 max (e trpn) =242 max Y ne=(p+2g+) o) —1.
=1

(rl,...,r,,Jrl)EQ(}’)Jr2 rietry i Pyt

This completes the induction.

Coming back to finding the necessary and sufficient conditions in order to have 2 ZZ:I] Ty =
mq + ZZ:II o (k), the above result for p =m — 1 shows that it is necessary that ¢, is even and
that o (m — 1) = 0 for this equality to hold.

Note that if ¢ is even, then it suffices that Zfz_lza(k) be even as well for ¢, to be even.
In this case, as o(m — 1) has to be zero, it implies that ZZZ]I o (k) is even as well. This
only happens on the groups of permutations with an even index such as Go;. Finally, because
2maX(r1,...,r,,)te;+l (r1+---+rm—2) = &m—1, it forces r,,_1 to always be equal to g. As o (m — 1)
is always 0 and r,,,_1 is always g, there is in fact no sum on r,,—; anymore and the groups of
permutations that have to appear in (12) need only be the ones on sets of size m — 2. Combining
these conditions yields the desired result.

It remains to examine the case where ¢ is odd. In this case, if m is even, then ZZZIZ o (k) has
to be even as well in order for &, to be even and the same arguments as in the previous case apply.
The only (slightly) different case is whenever g and m are odd. In this case, Zzzlza(k) has to
be odd as well in order for &, to be even, and one has to consider the groups of permutations
with an odd index such as Gy, instead of the groups Gy; for the announced result to follow.
This proves that the parity of the groups of permutations to consider has to be the same as the
parity of the product gm. ]
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Lemma 4.3. Let g > 1 be an integer, and consider a sequence of functions {f,:n > 1} C

LZ(R ) such that || f, ||L2(Rq = A > 0 foreveryn > 1. Then,

o(lg(F)*) =201 (f)°) <7, 20° =&

o . q/2 r
() if and only if || fu ~ fu — f’l”Lz(Ri) n:)mo’ Il f — fn”Lz(Ri‘i—”) njooofor all r €

-1 . .
{1,....qg = 3\ {4}, and | f, %/ f"||L2(Ri"’2”“),,_>—+>ooof0r allref{l,...,q}ifq is
even;

oy . —1/2

(i) if and only if |l fu x5 1)) fo = Fall 2y =2 0. I ™~ full 2gg2e-2ry = 0 for all
re{l,...,qg—1},and || fo %\~ 1fn||L2(Ri[1_zr+1)nI>wOforallre{l,...,q}\{%}if
q is odd,

Proof. Compared to the proof of [9], Lemma 5.1, only the case where g is odd differs slightly. In

that case, the product formula (3) and orthogonality in L?(+, ¢) of multiple integrals of different
orders yield

q—1
2 92 (g—1)/2 2
o (Ig(f)> = 1y () =207 + || fu s 1)) fo = o ||L2(Rq - Z I~ fall2, B,
-1
+ Z || 0 *: fn |}L2(Riq—2r+l).
I<r=q
r#(q+1)/2
The conclusion is obtained as in the proof of [9], Lemma 5.1. U

Lemma 4.4. Let g > 1 be an odd integer and let m > 2 be an mteger Let {fy:n>1}C LZ(R )

be a sequence of tamed mirror symmetric functions such that | f, > = A > 0 for every n.

LZ(RlI
/2
Then, if || fn * (q+l;§2 Jn _fn”LZ(Rq —+> 0, then
Lm=2)/2] ) -
-2, rp—0
Z > oo O TT R A e — ez Z“me
oceSh ! (GRS r11172)E®;;71

2i+m(qgm)

where Ry, j is the number of non-crossing partitions of [m] with exactly j blocks and with no
singletons. Notice that, when m is even, one has that R, j = 0 for every j > m/2 and when m
is odd, then Ry, j =0 for every j > (m — 1)/2. The numbers R, ; are related to the so-called
Riordan numbers {R,, :m > 1} (for a detailed combinatorial analysis of these numbers, see [1])
by Ry =31 Ru,j for allm > 1).

Proof. The same arguments as in the proof of [9], Lemma 5.2, can be used by replacing the
case ¢ = 2 in the last part (where the argument of two polynomials coinciding on a countable set
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being necessarily equal is used) by the case where ¢ = 1 with a sequence f,, = f = Zip:] 1a;,
where {A;:i =1, ..., p} are disjoint Borel sets with measure 1. ([
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