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Max-convolution semigroups and extreme
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We investigate relations between additive convolution semigroups and max-convolution semigroups through the
law of large numbers for the free multiplicative convolution. Based on these relations, we give a formula related
with the Belinschi—Nica semigroup and the max-Belinschi—Nica semigroup. Finally, we give several limit theo-
rems for classical, free and Boolean extreme values.
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1. Introduction

Denote by P and P the set of all probability measures on R and [0, co), respectively. If i € P, then
the distribution function of u takes zero on the negative real line. In this paper, we denote by ([0, -])
the distribution function of u € P4 and we understand ([0, x]) =0 if x <O.

In classical probability theory, many mathematicians studied limit laws of addition and multiplica-
tion of large numbers of independent random variables. In free probability theory, we obtain limit laws
of addition of large numbers of freely independent real random variables (selfadjoint operators): for any

u € P with the moment «, we have D /,,(,uEE”) = 8o as n — oo (see Lindsay and Pata [24]), where
n times

—_——
H is called the free additive convolution and /LEE” = pH---Hu (for details, see Voiculescu [37],
Maassen [25], Bercovici and Voiculescu [11]) and D, is the dilation that is, D.()(B) := u(c~! B) for
all ¢ > 0 and Borel sets B in R. Similarly, Tucci studied limit laws of multiplication of large numbers
of freely independent bounded positive random variables (see Tucci [34]). After that, Haagerup and
Moller extended Tucci’s limit theorem to (unbounded) positive random variables: for any p € P, there

g")1/ n L yasn— 0o (see Haagerup and Moller [20]), where X

n times

exists a unique v € Py such that (u

——
is called the free multiplicative convolution and ,u&” = pu X ... X u (for details, see Voiculescu [38],
Bercovici and Voiculescu [11]) and /,Ll/ " is the distribution of X" if X ~ . We denote by ®(u) the
weak limit law of (/Lg”)l/” as n — 00.

Ben Arous and Voiculescu [8] introduced the free max-convolution M. This operation means the
distribution of the maximum of freely independent real random variables with respect to the spectral
order (which was introduced by Olson [29]). One of the most important classes of distributions in free
max-probability is that of the free extreme value distributions. This distribution has many similarities
to the classical extreme value distribution which are the limit laws of the maximum of large numbers
of identically distributed random variables (see, e.g., Resnick [30]). Benaych-Georges and Cabanal-
Duvillard [9] constructed random matrix models which realize free extreme value distributions. Fur-
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thermore, Grela and Nowak [15] obtained relations between free extreme values, order statistics (e.g.,
Peak-Over-Threshold method and generalized extreme values) and random matrices.

Vargas and Voiculescu [36] introduced the Boolean max-convolution M. This convolution is the
distribution of the maximum of Boolean independent random variables with respect to spectral order.
The maximum works for Boolean independent nonnegative random variables. In the same way as in
the free max-case, Voiculescu and Vargas identified the extreme value distributions with respect to the
Boolean max-convolution as the Dagum distribution.

In Section 3.1, we give a formula linking the free additive convolution H and the free max-
convolution M through the above operator & : P, — P,.

Theorem 1.1. Consider u € Py. Then we have
(D1 (u™)) = o™, 1>1,

where the measure uEEt is defined in Section 2.1 and the measure ,um is defined by (2.4) fort > 1. In
Section 3.2, we prove that the operator ® connects the Boolean additive convolution & (see Speicher
and Woroudi [33]) and the Boolean max-convolution M as follows.

Theorem 1.2. Consider v € P+. Then we have
®(Dyy (1)) =2 WY, t>0,

where the measure 1" is defined in Section 2.1 and the measure V' is defined by (2.5) for t > 0.

Next, we define two operators B; and B,v as follows:

W
By(w) = (uHH)TH 120, ne P

1
BY () = (uMH T >0, e Py

It is known that B; o B; = B, 45 and B,” o By = B/,  for all t, 5 > 0, so that the families {B;};>0 and
{B,’};>0 are semigroups with respect to the composition of operators. The semigroups {B;};>o and
{B,’};>0 are called the Belinschi—Nica semigroup (see Belinschi and Nica [7]) and the max-Belinschi—
Nica semigroup (see Ueda [35]), respectively. Considering these semigroups is important to understand
relations between free and Boolean type limit theorems or free-max and Boolean-max type limit the-
orems. In Section 3.3, by using the operator ®, we show that the Belinschi—Nica semigroup {B;};>0

and the max-Belinschi—Nica semigroup {B,’};>0 are closely intertwined with each other.

Theorem 1.3. Consider 1 € P. Then we have
® o Bi(u) =B o®(n), t>0.

In Section 3.4, we construct an operator which connects the classical additive convolution * and the
classical max-convolution V. A probability measure u is said to be (classically) infinitely divisible if
for each n € N there is , € P such that u = u;". Let ID be the set of all (classically) infinitely
divisible distributions on [0, co) (for details of infinitely divisible distributions, see, e.g., Sato [32]).
An operator W : ID; — P, is defined by

\P::Xvo(bo.)c'_l,
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where the operator X is defined by
X:=A"o By,

and A is the Bercovici—Pata bijection (see Bercovici and Pata [10]). Note that the operator X is bijec-
tive from P4 to ID4 and it is called the Boolean-classical Bercovici—Pata bijection (see Bercovici and
Pata [10], Belinschi and Nica [7]). Moreover, for any u € P, the measure X'V (u) € Py is character-
ized by

1
XY () ([0, ]) :==ex |:1— ]
(10-1):=exp| 1= 26
Moreover, it is understood that X' () ([0, x]) = 0 if ([0, x]) = 0 for some x € R. The operator X
is called the Boolean-classical max-Bercovici—Pata bijection which was firstly introduced by Vargas
and Voiculescu [36]. Then we obtain the following formula.

Theorem 1.4. Consider p € ID.. Then we have
V(D) (™)) =¥, t>0.

In Section 4, we compute some probability measures in the classes ®(P1) and W(P,). As one of
the most important computations, we show that the operator ® connects the free/Boolean stable laws
and the free/Boolean extreme values, respectively. As one more, we show that the operator W maps the
classical stable laws to the classical extreme values.

In Section 5, we give a few of limit theorems for the free and Boolean extreme values by using limit
theorems for the free multiplicative convolution. Through the discussion in Section 5, we establish that
the Marchenko—Pastur law is closely related with the free and Boolean extreme values.

2. Preliminaries

A pair (A, @) is called the noncommutative probability space if A is a unital x-algebra over C and
¢ : A — C is a linear functional on A such that ¢(1 4) =1 and ¢(X*X) > 0 for all X € A, where
14 is the unit element in A. An element X € A is called a noncommutative random variable. In
particular, an element X € A is called a real (noncommutative) random variable if X is selfadjoint,
that is, X = X*. For a real (noncommutative) random variable X and u € P, we denote by X ~ u
if X is distributed as w (see Nica and Speicher [28]). We also denote by = pux when X ~ u (in
Section 2.2).
A family {A;};e; of unital x-subalgberas of A, is called freely independent if

(X1 X2+ Xi) =0,

whenever we have
e k is a positive integer;
e XjeA (ijeandp(X;)=0forall j=1,...,k;
o i1 Fio, i Fi3, -, Ik—1 F k.
A family {X,}ies of noncommutative random variables in A, is called freely independent if a family

of unital *-subalgebras generated by X; (i € I), is freely independent (see Voiculescu, Dykema and
Nica [39], Nica and Speicher [28] for details).
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A family {A;};c; of (usually not unital) *-subalgebras of A is called Boolean independent if

e(X1 X2 Xi) = (X De(X2) - - - 0(Xk),

for any k > 1 whenever X; € A,-j with i; € I and iy # iz, i #i3, -+, ix—1 # ix. Furthermore, a
family {X;};<; of noncommutative random variables in .4, is called Boolean independent if a family
of *-subalgebras generated by the element X; € A (i € I), is Boolean independent (see Speicher and
Woroudi [33] for details).

2.1. Atoms of the free and Boolean additive convolutions

Let X ~ u and Y ~ v be freely independent noncommutative real random variables. We define « H v
as the distribution of X 4+ Y and the operation H is called the free additive convolution which was

introduced by Voiculescu [37] (see also Maassen [25], Bercovici and Voiculescu [11]). For n € N and

n times
o —

u € P, the n-fold free convolution ﬁ --H ,[1: is denoted by ME”. It is known that for any u € P, the
discrete semigroup { ME" }nen can be embedded in a continuous family {u;};>1 of probability measures
on R such that u; = w and pu; B s = ps4s for ¢, 5 > 1. The existence of w, for large values of ¢
was shown in Bercovici and Voiculescu [12] in case p has compact support. After that, Nica and
Speicher [27] proved the existence of i, for # > 1 in case u has compact support. Finally, Belinschi and
Bercovici [6] proved the existence of u; for # > 1 in case u is a general probability measure on R. More
precisely, for any p € P and ¢ > 1, there exists a probability measure u; satisfying R, (z) =t R, (z)
for z in the common domain of the two functions, where the function R/, is called the R-transform (or
free cumulant transform) of p. We denote by uEEt the above probability measure pu; for u € P and
t>1.
By Belinschi and Bercovici [6], we get a location of an atom of ME’ .

Lemma 2.1. Consider w € P,t > 1 and o € R. Then MEE’ has an atom « if and only if u({a/t}) >

1 — ¢, In this case, we have
o
1 (fe}) = m({;}) —(@t—1).

For pu € P, we define the following functions:

1
Gu(z):= /;g ZTxdpL(x), Fu(z):= zeC™.

G,u(2)’

The function G, is called the Cauchy transform of i1 and it is analytic on the upper complex plane C*
taking values in the lower complex plane C~.

For a function f : CT — CU {00}, and x € R, we say that the nontangential limit of f at x exists if
the limit lim,_, x ;er; (x) f(z) exists for all A > 0, where I') (x) :={z € C*:|Rez — x| < AImz}. We
denote by <-lim;_,, f(z) the nontangential limit of f at x.

In particular, for o € R, we denote by F, (o) the nontangential limit of F, at « if the limit exists,
that is, F, (o) := <-lim;_ F,(z). The following lemma provides a useful criterion for locating an
atom « of w. The result is not new, but since we do not know a reference, we give a proof.
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Lemma 2.2. Consider i € P and a € R. Then p has an atom o if and only if F,(a) =0 and the
Julia—Carathéodory derivative F ,; () exists and is finite where

Fl(@) = < lim 28 = Fu@)

—a 71—«
In this case, we have u({a}) = F[L(a)_l.

Proof. If u has an atom «, then the nontangential limit of the Cauchy transform G, at « is infinite.
Therefore, F, () = 0. Furthermore, we obtain

. Fu . 1 1
- lim 22— 4o = )
< Zl_I)l’(lx 77— < ZI_I)% (Z — OZ)GM(Z) [L({Ol})

where it follows from Lemma 7.1 in Bercovici and Voiculescu [13] that the last equation holds. There-
fore, F;L () is finite and p({a}) = F l;(a)_l. The converse implication follows from Lemma 7.1 in
Bercovici and Voiculescu [13]. O

Let X ~ u and Y ~ v be Boolean independent noncommutative real random variables. We define
u Wy as the distribution of X + Y and the operation W is called the Boolean additive convolution
which was introduced by Speicher and Woroudi [33]. This convolution is characterized by the self-
energy function which is defined by

E(z):=z—Fu(z), peP,zeCH,

that is, E 4y = E,, + E, for all u, v € P. Speicher and Woroudi [33] showed that for all 4 € P and
t > 0, there exists a unique u, € P such that E,,, =tE,. Write w¥ =y, forallpePandr>0. A
family {u¥'},>0 is a semigroup such that 1o = 8o and u¥ W ¥ = ¥+ for all ¢, s > 0. Therefore,
we have

Fuu(z)=(1—10z+1F(z), z€C’. 2.1

According to the above discussion, we obtain the following implication.

Corollary 2.1. Consider 1 € P\ {80}. Then w({0}) # 0 if and only if u¥" ({0}) # 0 for some (any)
t > 0. In this case, we have

n({0})

SN =
w ({0}) t— (@t — DHu{op

> 0. 2.2)
Proof. Consider firstly 1£({0}) # 0. By Lemma 2.2, we have F},(0) =0 and F;/A (0) < 0. By the equa-
tion (2.1), we have

m ((1 — 1)z +1F,(z)) =1F,(0) =0.

<-lim F e =<1l
z—0 MUt(Z) z—0

Therefore, F,u (0) exists and it takes zero. By using the equation (2.1) again, we have

Fu 1—1t tF,
< Tim wor (2) _ o lim( )z +1F,(2)

z—0 d z—0 Z
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=« lim<(1 . +tF"(Z)>
z—0 Z

=1 —1)+1F,(0) <oo.

Hence, F;;L*Jf (0) < oco. Consequently, we have 1’ ({0}) # 0 by Lemma 2.2.

Next, we assume that ©® ({0}) # O for any (some) ¢ > 0. Then F,e(0) =0 and F;/M (0) < o0 by
Lemma 2.2. By the equation (2.1), we have

F,u()—00-—
" (z)t( t)zzo.

<-lim Fy (z) = <- lim
z—0 z—0
Thus F,(0) exists and it takes zero. Furthermore, we obtain

Fu@—-—0-tz 1 —t
2 :;FI’N,(O)—T<OO.

. Fuz .
<-lim A = <- lim
z—0 Z z—0 1z

Hence, F l: (0) < oo. Consequently, we have 1 ({0}) # 0 by Lemma 2.2.
Finally, if 1({0}) # 0, (and therefore 1 ({0}) # 0), then we obtain

wr .
no ({0}) = =—= =<-lim
( ) FI;&” 0) z—0 Fuwz )
. Z
=< lim —————
=0 (1 =)z +1Fu(z)
2z
0
— < lim Fu@) _ poy
0 (1= D +1 1= (= Dp((op 0

2.2. Limit theorem for the free multiplicative convolution

For probability measures 1 € P4 and v € P, we write © X v € P as the distribution of VXYVX s
where X > 0 and Y are freely independent random variables distributed as  and v, respectively. The
operation X is called the free multiplicative convolution. This was first introduced by Voiculescu [38] as
the distribution of multiplication of bounded random variables. Finally, it was extended to unbounded
random variables (see Bercovici and Voiculescu [11]).

Consider p € Py \ {8p}. We define

W, (2) .=/(; e du(t), zeC\|[O0,00).

Then its inverse function (namely v 1) exists in a neighborhood of (({0}) — 1,0). We define the
S-transform of p by setting

z+1

Su(2) = ‘I’;l(z), z € (n({0}) —1,0).

Bercovici and Voiculescu [11] proved that for any u,v € Py \ {80}, we have S,x, = S, S, on the
common interval where all three S-transforms are defined. From Belinschi [5], we know that an atom
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of X v at 0 satisfies
(1 ®v)({0}) = max{u({0}), v({0})}.

Therefore, we get ug"({O}) = n({0}) for all n € N by induction. Moreover, the following lemma
provides the S-transforms of free/Boolean additive convolution powers of probability measures.

Lemma 2.3 (see Belinschi and Nica [7]). For u € P4 \ {80}, we have
z

1 ,
S,,_EEr(Z)Z ;SM(;>, t>1,

1 z
S()=-S,{———— ), t>0.
pen (2) t ”(l—z+tz> g

We give a functional property of the S-transform.

Lemma 2.4 (see Haagerup and Larsen [19], Haagerup and Moller [20]). Consider u € P4
not being a Dirac measure. Then S, is strictly decreasing on (u({0}) — 1,0). Moreover, we have
Su((u({o}) —1,0)) = b1, a;l), where 0 < a, < b, < oo are defined by

%) -1 00
a, = (/0 x_ldu(x)> , bﬂzzfo xdp(x). (2.3)

Note that if u({0}) > 0, then we understand a;l = 00.

Tucci [34] and Haagerup and Moller [20] give the following limit theorem for the free multiplicative
convolution.
Proposition 2.1. Consider v € P.. The sequence of probability measures (,ugn)]/ " converges weakly
to some probability measure (denoted by ®(w)) on [0, 00). If i is a Dirac measure on [0, 00), then
@ () = w. If u is not a Dirac measure on [0, 00), then ® (1) is uniquely determined by the identities

® () ({0}) = u({0 o 0. -
() ({0}) = n({0}). (“)([ ’mD_x’

Sfor any x € (u({0}), 1). The support of ® (1) is the closure of (a,, by).

Remark 2.1. Let (M, t) be a finite von Neumann algebra M with a normal faithful tracial state t
on M. It was proved that the distribution (g (7 n)/n converges weakly to the distribution M1 2
as n — oo for all bounded operators 7' € M (see Haagerup and Schultz [22]). After that, Haagerup
and Moller [20] extended this result to unbounded R-diagonal elements T affiliated with M such that
t(log™ |T|) < oo, by using Proposition 2.1 and

X
W(TnTn = [Apsirs

for all n € N and unbounded R-diagonal elements 7 affiliated with M with t(log™ |T|) < oo (see
Haagerup and Schultz [21]).

We prove that the operator & commutes with the dilation.
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Lemma 2.5. For all ¢ > 0, we have D, o ® = ® o D, on P4..

Proof. For all u € Py and for all n € N, we have

De((u™) ") = (Den (™) " = (De()™) "

As n — 0o, we obtain D, o ® () = ® o D.(11). O
We give a relation between @ and the S-transform as follows.

Lemma 2.6. For all i € Py not being a Dirac measure and for all x € (ay, b,), we have

1
®(w)([0, x1) = 5, (;) +1,
and therefore (ay,, b,) = {x : () ([0, x]) € (u({0}), D}.

Proof. For all x € (a,, b,) we have S;l(l/x) € (u({0}) — 1, 0) by Lemma 2.4. Since

x= — ! ,
S/L(S/L A/x)+1-1)

we have

1 1
® 0,x]) =@ 0, =S—1(—> 1,
w(10.x1) W([ S,L(S,Il(l/x)+1—1)]> w )T

for all x € (ay, by). O

Remark 2.2. By Proposition 2.1 and Lemma 2.6, the support of ®(u) is the closure of {x :
@ () ([0, x]) € (({O}), D}

2.3. Max-convolutions

2.3.1. Classical max-convolution

Let (2, F, P) be a classical probability space. For independent (F-measurable) real random variables
X and Y, we have

PXVY<x)=P(X<x,Y<x)=PX <x)P(Y <x), xeR,

where X V Y := max{X, Y}. According to the above calculation, we define the classical max-
convolution u v v of u,v € P as

v o ((—00, 1) = u((—o0, D (—o00, ).

n times

Forn e Nand u € P, we define u¥" :=u v --- v ,42 More generally, for ¢ > 0, we define

1Y (=00, 1) = u((=o00,1)".
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A non-degenerate distribution function F is said to be max-stable if for any n € N, there exista, > 0
and b,, € R such that

F¥™(ay - +by) = F(), n— oo,

where — means convergence at every point of continuity of F'. The max-stable distributions are char-
acterized as follows.

Proposition 2.2 (see Fisher and Tippett [16], Fréchet [17], Gnedenko [18]). A non-degenerate dis-
tribution function F is max-stable, if and only if there exist a > 0 and b € R such that F (ax + b) is
one of the following distributions:

Ci(x):= exp(— exp(—x)), for x € R (Gumbel distribution);

—x¢ B 05
Cro(x):= exp( . ) = for a > 0 (Fr échet distribution);
0, x <0,
1, x>0, . R
Chro(x) = for o > 0 (Weibull distribution).
exp(—(—x)¥), x <0,

The above distributions are called extreme value distributions. In mathematical statistics, extreme
value distributions are often used to analyze statistical data of rare phenomenon.

2.3.2. Free max-convolution

In free probability theory, the max-convolution was introduced by Ben Arous and Voiculescu [8]. Let
(M, 1) be a tracial W*-probability space, that is, M is a von Neumann algebra and 7 is a normal
faithful tracial state on M. We may assume that M acts on a Hilbert space . Denote by Proj(M)
the set of all projections in M and denote by M, the set of all selfadjoint operators in M. For
P, Q € Proj(M), we define P Vv Q as the selfadjoint operator onto (P vV Q)H :=cl(PH + QH). Then
P v Q € Proj(M) and it is the maximum of P and Q with respect to the usual operator order. However,
the maximum of two selfadjoint operators in M = B(#) with respect to the operator order does not
necessarily exist (see Kadison [23]). Instead of the operator order, Olson [29] introduced the spectral
order to define the maximum of (bounded) selfadjoint operators on H. Moreover, Ando [1] investigated
the spectral order on the matrix algebras in more detail. After that, Ben Arous and Voiculescu [8]
extended the spectral order to general von Neumann algebras as follows. For X, Y € Mj,, we define
X < Y to mean that

Ex((x, oo)) < Ey((x, oo)), x eR,

where Ey is the spectral projection of X and < is the usual operator order. The order < is called the
spectral order. For any X,Y € Mg,, we define X VY € My, by

ExVy((x,OO)) I=Ex((x,OO))\/Ey((x,OO)), x eR.

The operator X Vv Y is well-defined since the right-hand side in the above identity is projection-valued,
decreasing and right-continuous in the strong operator topology as a function of x. Moreover, X V Y
is the maximum of X and Y with respect to the spectral order. Finally, Ben Arous and Voiculescu
extended the spectral order to the set of all (unbounded) selfadjoint operators affiliated with M. A
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(unbounded) selfadjoint operator X on H is said to be affiliated with M if f(X) € M for all bounded
Borel functions f on R, where f(X) is defined in terms of the functional calculus of X. Note that X
is a bounded selfadjoint operator affiliated with M if and only if X € M. For any Borel sets B in R,
if f =1p,then f(X)= Ex(B). For a selfadjoint operator X affiliated with M, we define a (spectral)
distribution function by

x> t(Ex((—o0,x])), xeR.
If X ~ u, then we have t(Ex ((—o00, x])) = u((—o00, x]) for all x € R.

Proposition 2.3 (see Ben Arous and Voiculescu [8]). Let (M, 1) be a tracial W*-probability space
and X, Y be freely independent real random variables (selfadjoint operators) affiliated with M. Then
we have
T(Exvy((—o0,x])) =max{t(Ex((—o0, x])) + t(Ey((—o0,x])) — 1,0}, xeR.
For any distribution functions F, G on R, we define

FMG :=max{0, F + G — 1}.

The operation M is called the free max-convolution. We write ulMv for the distribution of the maximum
of freely independent real random variables X ~ p and Y ~ v, that is,

ubdv (=00, 1) := p((—o00, -1)Mv((—00, -]).
n times

—_——
For n € N and u € P, we define ,um” = uM- - -Mu. More generally, for ¢ > 1, we define
1M (00, -1) := max{tu((—o0, 1) — (t — 1),0}. (2.4)
For i € P4, we get an atom of M'E’ at 0 as follows.

Corollary 2.2. Considert > 1 and € Py. Then ,um has an atom at 0 if and only if w({0}) > 1 —¢~1.
In this case, we have

1 ((0) =1 ((0)) = ¢t = D).
Proof. By definition (2.4), we have
1M ({0}) = max{re({0}) — ( — 1), 0}.
Therefore ,u@ has an atom at 0 if and only if 74 ({0}) — (r — 1) > 0, that is, ({0}) > 1 — ¢! (|

A non-degenerate distribution function F is said to be freely max-stable if for any n € N, there exist
a, > 0 and b,, € R such that

F(q, - +b,) 5 F(), n— oo.

The freely max-stable distributions are characterized as follows.
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Proposition 2.4 (see Ben Arous and Voiculescu [8]). A non-degenerate distribution function F is
freely max-stable, if and only if there exist a > 0 and b € R such that F (ax + b) is one of the following

distributions:

Fi(x) = max{O, 1—e* }, for x € R (Exponential distribution),

1—x7% x>1, N
Frio(x) = for a > 0 (Pareto distribution);
0, x <1,
1, x>0,
Firg(x):=131—(—=x)% —1<x<0, fora>0(Betalaw).
0, x<—1,

The above distributions are called free extreme value distributions.

Define a function AY on [0, 1] by setting AV (0) :=0 and AV (x) := max{0, 1 +logx} for x € (0, 1].
If F is a distribution function on R, so is AY (F). Note that AY maps the classical extreme values to
the corresponding type of free extreme values.

For a probability measure 1 on R, we define the probability measure A (u) such that

A (W ((=00, 1) == A (u((=00, 1)).

Note the slight abuse of notation resulting from the dual use of the symbol AY. It is known that the
operator A" is a homomorphism from (P, V) to (P, M), that is,

AY(uvv) =AY (WNMAY (),
for all probability measures @ and v on R (see Ben Arous and Voiculescu [8]).

The function A" is surjective on [0, 1], but it is not injective on [0, 1]. The proof of these facts is
very simple. First, we show that it is surjective. Let IT1¥ be the function on [0, 1] defined by

MY (x) :=exp(—(1—x)), x€[0,1].
For all y € [0, 1], we have
AY(ITY(y)) = max{0, 1 + log(exp(—(1 — y)))} = y.
Next, we show that it is not injective. If we take real numbers x and y suchthat x 2y and 0 < x,y <

e~!, then AV (x) =0= AV(y). Therefore, it is not injective.
For u € P4, we define

Y () (10, -1) == T (w(10, -1)) = exp(—(1 = 1 ([0, 1)))-
It is understood that TTY (i) has an atom at 0 with TTV (x)({0}) = ¢!, and IT()([0, x]) = O for

x < 0. Note the slight abuse of notation resulting from the dual use of the symbol ITV. The measure
[TV (w) is called the max-compound Poisson law associated with (.
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2.3.3. Boolean max-convolution

Let H be a Hilbert space and & € H a unit vector. Define the vector state ¢ by setting

@e(T) :=(TE&, &),

for all operators T on H, where (-, -) is the inner product on H. Then the pair (B(H), ¢z) is a W*-
probability space. Vargas and Voiculescu [36] found Boolean independent positive operators X and Y
on the W*-probability space (B(#), ¢z ) such that the maximum X Vv ¥ (with respect to spectral order)
is defined.

In this section, we consider the (spectral) distribution function of a selfadjoint operator T on H given
by

X > Q¢ (ET((—oo,x])), x € R.

If T is a positive operator, then g¢ (E7((—00, x])) = 0 for x < 0. In this case, we write g (E7 ([0, 1))
as the distribution function of T, and it is understood that ¢ (E7 ([0, x])) =0 for x < 0.

Proposition 2.5 (see Vargas and Voiculescu [36]). Let X > 0, Y > 0 be Boolean independent random
variables on (H,&). Then we have

@z (Ex ([0, -1)¢e (Ey ([0, -1)
9z (Ex ([0, 1) + ¢z (Ey ([0, 1)) — ¢ (Ex ([0, -1) ¢z (Ey ([0, -1)

= ¢¢ (Ex (10, 1))Yge (Ev (10, -1))-

@z (Exvy ([0, 1)) =

Here it is understood that @g (Ex ([0, x]))Meg (Ey ([0, x])) = 0 when x € R satisfies ¢z (Ex ([0,
x])) =0 or g¢(Ey([0, x])) = 0. We write uMv as the distribution of the maximum of Boolean in-
dependent positive random variables X ~ u € P4 and Y ~ v € P, that is,

/LM\)([O, ~]) = ,u([O, -])Mv([O, -]).

The operation \ is called the Boolean max-convolution. For n € N and u € P, we define pu¥" :=
n times

e
UM -+ -NMu. More generally, for ¢ > 0, we define

v (o, ) = — IO D 25
w0 = T ) (23)

By the definition (2.5), we get the following corollary.

Corollary 2.3. Considert > 0 and |1 € P. Then [ has an atom at 0, if and only if u"' also has an
atom at 0. In this case, we have

n({0})

({0) = ——————.
wHO) = = = o

A non-degenerate distribution function F on [0, co) is said to be Boolean max-stable if for any
n € N, there exists a, > 0 such that

FY"(a,) 5 F(), n— oo.
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Proposition 2.6 (see Vargas and Voiculescu [36]). A non-degenerate distribution function F on
[0, 00) is Boolean max-stable, if and only if there exist a > 0 and b € R such that F (ax + b) is the
following distribution:

(1 +x*°‘)71, x>0,

B (x) == £ <0

for some o > 0. This is called the Dagum distribution or the (type II) Boolean extreme value distribu-
tion.

Problem 2.1. Can we find Boolean independent (not necessarily positive) selfadjoint operators X and
Y on some Hilbert space such that the maximum X vV Y (with respect to spectral order) is defined?
Moreover, we should find other types of Boolean extreme values.

Define a function X on [0, 1] by setting XV (0) := 0 and X'V (x) :=exp(l1 — x~ 1) for x € (0, 1]. If
F is a distribution function on R, so is X'V (F). Note that X maps the Boolean extreme values to the
classical extreme values.

For a probability measure u on [0, 00), we define the probability measure X (1) € P4 such that

Y ()(10. 1) := X ((10. ).

Note the slight abuse of notation resulting from the dual use of the symbol X'V, The operator XV is a
homomorphism from (P4, V) to (P4, V), that is,

XY (uM) = XY () v XY (1),

for all probability measures p and v on [0, 0o) (see Vargas and Voiculescu [36]). Moreover, it is clear
that the function X' is a bijection and its inverse function is given by

(V) w) = T _1 x € (0,1],

logx’
(x¥)"'0) =0.
The operator XV is called the Boolean-classical max-Bercovici—Pata bijection (see Vargas and
Voiculescu [36], Ueda [35]).
2.3.4. Max-Belinschi—Nica semigroup
We firstly recall the Belinschi—Nica semigroup {B;};>0 introduced by Belinschi and Nica [7]:

oL
By(n) := (WBTHNIT L eP >0,

Belinschi and Nica [7] proved that B; o By = By forall r,s > 0 and B{(u W v) = By(u) H By (v) for
all u, v € P4. In addition, B; is a homomorphism with respect to X, that is, B (uXv) = B; () X B; (v)
for all r > 0 and u, v € P4. Furthermore, B; connects the Boolean type limit theorems to free type
ones. Bercovici and Pata [10] showed that for a sequence {u,}, in P and {k,}, in Nwith k] <ky <---
and k, — oo as n — oo, there exists i € P such that M,Lfk" =5 w if and only if there exists a unique
v € P (which is freely infinitely divisible with respect to H, for short, FID) such that /L;I,ak” 2 v as
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n — oo. Finally, Belinschi and Nica [7] proved that v = By (i) in the above setting. Note that Bj is
a bijection from P to the set of all FID distributions on R. For example, B; maps the Boolean stable
laws to the corresponding freely stable laws.

Next, we consider the one parameter family {B,”};>o of operators on P defined by

1
B,V(M) = (MM(I-FI))MH—[’ M€P+,IZO,

which was introduced by Ueda [35]. It is known that B o BY = B’ for all z, s > 0 (see Ueda [35]).
The family {B,’},;>0 is called the max-Belinschi-Nica semigroup. This semigroup is very similar to the
original Belinschi-Nica semigroup. For example, B)’ is a homomorphism from (P4, V) to (P4, M),
that is,

BY (u\v) = BY (W)BY (v),

for all u, v € Py (see Ueda [35]). Moreover, for a sequence {u,}, in P+ and {k,}, in N with k| <

ko <--- and k, — 00 as n — o0, if there exists u € P4 such that /L}fk" = I, then /Ln@k" = B/ (1) as

n — oo. In particular, we have BI/(BH,a) = Fi1,¢ for all @ > 0 (see Ueda [35]). In addition, we have
the following relation.

Lemma 2.7 (see Ueda [35]). We have B =AY o X'V.

3. Proof of main theorems

3.1. Proof of Theorem 1.1

In this section, we first show that the operator @ provides the relation between the free additive convo-
lution and the free max-convolution stated in Theorem 1.1.

Proof of Theorem 1.1. We may assume that ¢ > 1. If x is a Dirac measure, then @(Dl/,(uEt)) =

w= dD(u)M’ . Therefore, we may assume that p is not a Dirac measure. Note that the closure of the
interval (s, @) is the support of @(,u,)m’ , Where

a :=inf{x D (u)([0,x]) > 1 — ;} w:=sup{x: ®(u)([0,x]) < 1},

for each ¢ > 1. Next, we define

Ar:={y: @(D1ye(u™))(10,31) € (£ (10), 1)} = (a"TE b’“‘%) t>1,

where a,m and b, s were defined by (2.3), and the last equation holds by Lemma 2.6. By Remark 2.2,
the closure of A; is the support of CD(Dl/,(,uBH’)) foreacht > 1.

We show that A; = («;, w) to state that the support of ® (D /I(MEEt )) coincides with the support of
@ ()™ . Moreover, we prove that

@ (D17 (kE)) (10, x1) = 1@ (1) ([0, x1) — (2 — 1),
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for all x € A; = (os, w) and each ¢t > 1. For an arbitrary fixed > 1, we divide the statement into two
cases.

Casel. 0 <u({0}) <1-— 1 By Lemma 2.1, we have ME’({O}) = 0. First, we show that («;, ) C
A;. Forall x € (o, w), we get

t®()([0,x]) — ¢ —1) € (0, 1).
Since (o, w) € (ay, by), we have

1
TS @) -1

for x € (s, w) by Lemma 2.6. Therefore Lemma 2.3 and Proposition 2.1 imply that

o009 =06 0.3 i)

L Su(@Gu)([0,x1) = 1)

_ B I 1
= ol )<_0’ S, (1 (P () ([0, x1) — 1))])

[ 1
e )
( )<_ S = (1P () ([0, x1) — (t — D} — 1)
=10 ([0, x1) — (t — 1),

By Lemma 2.5, we have
®(D1/s (1)) (10, x1) = Diye o & () (10, x1)
= (™)(10.1x])
= 10 (u)(10.x]1) — (¢ = 1) € ©. 1) = (u®/({0)). 1),

and therefore we have x € A;. Hence, we have (o, w) C A;.
Next, we show that for all x € (a D bMEt)’ we have x/t € (a;, w). If we prove this, then it follows
that A; C (o, ®). For any x € ((ZMEE[, bMEEx), we have

1
(1) (10, x]) = S, (;> +1,

by Lemma 2.6. Since Sum’ (S;Bg,(l/x)) =1/x, we have

o (Lot (1Y) !
P\ B\ x ) ) 7 x°

by Lemma 2.3. Therefore, we obtain
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by Lemma 2.4. Thus, we get CID(MEE’)([O, x]) = tSl;] (t/x) + 1, and therefore
_ t
SuGOWEN (0. x) — ; +1-1)
Since
1 & 1 1
~@(u (10 x1) = -+ e (1= 1) < (u(i0}). 1),
we have

1
) 0, =o 0,
() (10, x/11) (M)<|: Su(%q)(uaat)([o’x])_%+1—1)])

1 1 1
= ;cp(;ﬁf)([o,x]) - tle (1 -0 1>,

by Proposition 2.1. This implies that x /¢ € («;, w). Therefore, we have

am b m
At—( I;I,MTt>§(Oltsw)-

Finally, we get the following properties:

@ (D1 (™)) (10, x1) = 1@ (w)(10, x1) — (¢ = 1),

since A; = (&, ). Therefore, ® (D, (1F)) = & ()™

for all x € A; = (o, ). Moreover, the support of CD(DI/,(MEB’)) is equal to the support of @(M)MI
CaseIl. n({0}) > 1 — 1 By Lemma 2.1, we have

wH({0)) =1 ({0}) = 1 = 1) > 0,

and therefore a m = 0. We also have «; = 0 since the condition p({0}) > 1 — t~! means that
®()([0,x]) > 1 — ¢! forall x > 0.

Firstly we show that (o, w) = (0, ®) € A;. For any x € (0, w), we get

1@ () (10, x1) — ( = 1) € (1(10}) = t = 1), 1) = (1 ({0}). 1).
Since (0, w) € (0, b,) = (ay, by), for x € (0, w), we get

@ (D1 (™)) (10, x1) = @ (w)(10, x1) — (¢ — 1) & (™ ({0}). 1),
in the same way as in Case I. Hence, we have x € A,. Therefore, (0, w) C A;.

Next for x € (auaat, bMEE’) = (0, b;ﬁ’)’ we show that x /¢ € (0, w). If we prove this, then it follows

that A; C (0, w). By Proposition 2.1 and Lemma 2.6, we have CD(ME’)([O, x]) € (ME’({O}), 1) for all
x € (0, bﬂm,). Therefore, we obtain

1 1 1 1
<1><u><[o, ﬂ) = () (10.4]) — -+ 1€ (;ME’({O})

S
t



518 Y. Ueda

= G(m({O}) —(—1)— ; +1, 1)
= (u((0}). 1),

where the first equation holds in the same way as in Case I. Consequently, we have x /¢ € (0, w) since
w({0}) > 1 — ¢~ Hence,

A= (O, @) C (0, w).
Finally, we get the following properties:
@ (D1 (1™))(10, x1) = 1@ ()([0, x1) — (¢ — 1),
for all x € A; = (0, w). Moreover, the support of @(Dl/,(uE’)) is equal to the support of CID(;L)M’

since A; = (0, w). Therefore, ®(Dy/, (11P")) = & ()™ O

3.2. Proof of Theorem 1.2

In this section, we show Theorem 1.2 as follows.

Proof of Theorem 1.2. If u is a Dirac measure, then CD(Dl/l(pL“J’)) = p = ®(u)Y. Therefore, we
may assume that p is not a Dirac measure. By Corollary 2.1, the equation (2.2) and Corollary 2.3, if
n({0}) =0 then u** ({0}) = ™ ({0}) = 0 and if 12({0}) # O, then

(o7 — ¥ (on) — 40D
' ({0y) = ¥ ({0)) t—(t—Duo}h

Define M; := {x : )V ([0, x]) € (u¥ ({0}), 1)}. For all y € M;, we have

nw({0}) 1>'

® () (10, y1) € (1 ({0}), 1) = (m

Then

()
e (WY (10, y1) ( G- DD )

@ (w)([0, y]) = 1

((10. 1) 1+ (= DGOV ([0, y]) 1+ ¢ — )2,

= (n((0}). 1).

Hence y € {x : ®(u)([0, x]) € (u({0}), D} = (ay, b,), and therefore M, C (a,, b,). It is clear that
(au, by) € M,. Consequently, we have

M = {x : @(u)([0, x1) € (1({0}), 1)} = (au, by).

The set M, does not depend on ¢, and therefore we denote it by M.
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It follows from Corollary 2.3 that

w _ ([0, x]) n({0)
¢WJ(mJD_t—U—D¢wxmxhEC—U—DMme>

= (1Y ({0}), 1), x>0.

Moreover, the distribution function x — ®(u)Y ([0, x]) is strictly increasing by Lemma 2.4 and
Lemma 2.6. Therefore the support of ® (1) coincides with the closure of the set {x : ® () ([0, x]) €
(¥ ({0}), 1)} = M. Note that it follows from the above fact and Remark 2.2 that the support of O ()
also coincides with the support of ®(u).

Next, we define A; := {x : @(Dl/,(uw))([o, x]) € (¥ ({0}), 1)}. Then we have

a, e b
Atz K ,H— .
t t

By Remark 2.2, the closure of A; is the support of ® (D, (1*")) for each 7 > 0. To conclude the proof,
we show that A; = M and

" @ (w)([0, x1)
CD(Dl/l‘(/’LUI))([O’x]) = t—(— D® () (0, x]) ’

for all x € A, = M and each 7 > 0. Let an arbitrary fixed ¢ > 0 be given.
For all x € M, we have

@ (1) ([0, x1)
1 — (= DPw)(0, x])

Since M = (ay, b,), by Lemma 2.6, we have

€ (' (10D, 1) = (™" (101). 1)-

1
TS @W0) - )

Applying Lemma 2.3 and Proposition 2.1, we have

& (1) ([0, 1x]) = (1" <[O’ t ])
()0 1) = @ |0 o550 =1

1
_ Wi
=d(u )([O, Sﬂw(%_n})

1—@=1P(w)([0,x
_ @ (u) ([0, x])
t— (= DewW(0,x])
= o ([0, x1).

By Lemma 2.5, we have

®(D1y: (1))(10, 1) = Diys 0 (1) (10, x1)
= & (u*") (10,1x])
= o(w" ([0, x]).
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Next we show that A; = M. By Lemma 2.4, we have

(5 o ) =Sl 100 - 1.0)

bH&Jt auwt
=5 ((M 0>>:l(i L)
K\t = (¢t = Drdop’ t\b, a,)

where the last equation holds by Lemma 2.3. Therefore, M = (a,, b,) = A;. Thus, the support of
@ (D1 (1)) is equal to the support of @ (). O

Remark 3.1. Consider i € Py \ {do}. Since A; = (a,, b,) in the proof of Theorem 1.2, we get

o0 o
t/ xild,uw'(x):/ xild//,(x), t>0.
0 0

3.3. Proof of Theorem 1.3

By using Theorems 1.1 and 1.2, we will see that the Belinschi—Nica semigroup is closely intertwined
with the max-Belinschi—Nica semigroup via the operator ®.

Proof of Theorem 1.3. If u is a Dirac measure, then ®(B,(u)) = = B, (®(u)). Therefore we may
assume that p is not a Dirac measure. By Theorems 1.1, 1.2 and Lemma 2.5, we have

O (B, (1)) = D1 (®(uB(1+0)VTi)

T+t

=D (Dr (G0 ™14)) ™)

1+

=D 1 o Dy (@) ) = BY (0 (). 0

T+t

3.4. Proof of Theorem 1.4

In this section, we prove Theorem 1.4. Before a proof of this theorem, we introduce the following

important maps. Let FID be the set of all freely infinitely divisible distributions (with respect to H)
1

on [0, 00). Recall that B, () := (/LEE(H’)))&)I_JH € FID; for any ¢ € P4 and ¢ > 1 (see Belinschi and

Nica [7]). Hence, we can define the operator X : Py — ID4 by

X = A_1 OBl,

where A is called the Bercovici—Pata bijection and A~ (FID, ) = ID (for details, see Bercovici and
Pata [10], Barndorff-Nielsen and Thorbjgrnsen [4]).

By Belinschi and Nica [7], for any v € FID, and 7 > 0, the measure v¥!*?) is also in FID and
we obtain B, (v) = (v‘ﬂ(l‘”))aa%rt. Hence X~ ! = Bl_1 o A, and therefore X’ is a bijection from P, to
ID, . It is called the Boolean-classical Bercovici—Pata bijection (see Bercovici and Pata [10], Belinschi
and Nica [7]). Note that ¥ ' o D. = D.o X! for ¢ > 0. Furthermore, we have X ~! (u*) = X~ 1 ()
for all u € ID; and ¢ > 0 since A(u*) = A(;L)EEt for all © € ID4 and ¢ > O (see, e.g., Bercovici and
Voiculescu [11], Barndorff-Nielsen and Thorbjgrnsen [4]) and B ! (vEﬂ’ )=B ! ()Y for all v € FID .
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and ¢ > 0 (see Belinschi and Nica [7]). These facts are true even if we replace P, ID, and FID, by
P, ID (the set of all classically infinitely divisible distributions on R) and FID, respectively.
Finally, we define the operator W : ID; — P by setting

Vi=xYodoX !,
where X' was defined in Section 2.3.3.
Proof of Theorem 1.4. Consider € P+ and ¢ > 0. By Theorem 1.2, we have
(D11 (1)) (10.1) = X" 0 @0 X7 (Do (™)) (0. )
=X o ®(Dy/ (X (w)*))(10, 1)
= 2¥(@(x ()™ (10. 1)

1
= 1-—
exp[ ®(X 1 ()Y ([0, -1)]

=exp[t<1 - : )]
QX)) (0, D

On the other hand, we have

W ()" (10,-1) = (XY o @ o X~ (w)(10, 1))’

=exp[t(1 - ! )]
X~ (w) (0, D

Therefore, we have W(Dy,,(u*)) = W (n)"". |

In addition, we conclude that the operator @ is intertwined with the operator W as follows.
Proposition 3.1. We have AY oW = ® o A.

Proof. By Lemma 2.7 and Theorem 1.3, we have
A oW=(AoXV)odoX™!
= (B o®oB; ) oA
=doA.

Therefore, we conclude this proposition. |

According to the discussions in Section 3, we have the commutative diagram.

(Classical) (Free) (Boolean)

D, -2, Fp, <2 BID, (Additive)

v| & Lo
P+ _—> P+ D E— P+ (MaX)
AY BY
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The class BID+ is the set of all Boolean infinitely divisible distributions on [0, co). It is well known

that BID, =P, (see Speicher and Woroudi [33]).

4. Examples

In this section, we give several examples of probability measures in the classes ®(Py) and W (P )

4.1. Stable laws and extreme values

In this section, we give relations between (strictly) stable laws and extreme value distributions. Let A
be the set of admissible parameters:

A= {(a, p):ae (0,11, p €0, 1]} U {(a, p):iae(l,2],pe [1 —oz_l,a_l]}.

Consider (o, p) € A. Denote by ¢, , the classical strictly stable law (see e.g. Sato [32]), fa,, the free
strictly stable law (see Bercovici and Voiculescu [11], Bercovici and Pata [10]) and b, , the Boolean
strictly stable law (see Speicher and Woroudi [33]). In particular, we define ¢ :=cq,1 € IDy, f3 :=
fa1 €FID, and b := by, 1 € P4. Note that ¢} = f;" =b] =8;. Forall a € (0, 1), the strictly stable
laws cl;“, f(j' and b‘;" are not Dirac measures. Thus, we may assume that « € (0, 1) in this section.

From Arizmendi and Hasebe [2], we know a relation between the Boolean stable laws and the
Boolean extreme value distributions via the operator ®.

Example 4.1. Consider « € (0, 1). Then @(bof)([O, )= BH,% ).

Next, we give a relation between the free stable laws and the free extreme value distributions via the
operator ©.

Example 4.2. Consider @ € (0, 1). Then ®(f;7)([0, ) = Fy,«_().

Proof. By Belinschi and Nica [7] and Bercovici and Pata [10], we have B (b;r )= fm+ . Moreover, by
Ueda [35], we have B (B, ﬁ) = Iy, - By Theorem 1.3 and Example 4.1, we have

(1) (10.1) = (81 (55) (0.
= B (®(b4))(10.-1))
=B (Bu, = () = Fr, = ().

Therefore, ®(f,;5)([0,]) = B, e (). -

Finally, we obtain a relation between the classical stable laws and the classical extreme value distri-
butions via the operator W.

Example 4.3. Consider o € (0, 1). Then W (c)([0, -]) = CH,% ).
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Proof. By Belinschi and Nica [7] and Bercovici and Pata [10], we have X -1 (cj) = bof. Moreover, by
Vargas and Voiculescu [36], we have X' (Byy, ﬁ) =y, S By Example 4.1, we have

W(cy ) (10, 1) = X 0 @(b7)(10. 1)
=&Y (BH, T (-)) = Cup, ;2 ().

Therefore, ¥ (c})([0, -]) = Cr, = (). O

4.2. The Marchenko-Pastur law and the uniform distribution

In this section, we show that ® connects the Marchenko—Pastur law to the uniform distribution on
(0, 1). Denote by & the Marchenko—Pastur law (or free Poisson law), that is,

1 [4—x
7 (dx) ::Z 71(0,4)(x)dx.

This distribution appears as the limit of eigenvalue distributions of Wishart matrices as the size of the
random matrices goes to infinity.
It is known that the S-transform of the Marchenko—Pastur law is given by

1
Sz (2) = m, ze€(—1,0).

- <l)=x—1, x€(0,1).
X

By Lemma 2.6, we obtain the measure ® (;r) as follows.

Then we have

Example 4.4. We have
d(n)([0,x]) =x, x€(0,1).

Thus & () = U (0, 1), where U (0, 1) is the uniform distribution on (0, 1).

4.3. Poisson law and max-compound Poisson law

We find a relation between the Poisson law and the max-compound Poisson law with the uniform
distribution on (0, 1) via the map W. Denote by Po(A) the Poisson law with parameter A > 0, that is,

O Ake—H
Po(k):Z - Sk.
k=0 :

Note that A (Po(1)) = 7 (see Bercovici and Pata [10]) and X~ (Po(1)) = l50 + %52 (see Speicher and
Woroudi [33]). Hence, we obtain the following relation.
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Example 4.5. We have
1
W (Po(1)) =T1"(U(0, 1)) = =80 + e 10,1y (x) dx.
e

Proof. We simply calculate the left-hand side as follows. For all x € (0, 1),

\IJ(PO(I))([O, x]) = (Xv o q)) (X_I(PO(I)))([O, x])
=X <<D<%80 + %52))([0, x])

:exp[l — ; 11 ]
@ (580 + 502)([0, x])

Put o := 180+ %52. Then we get W, (z) = 155, and hence vol(z) = o forall z € (—%, 0). Hence,
we have

142 1
S0 = ze (_E"))'

Thus, we get

and therefore
1
<I>(a)([0,x]) = T xe€(0,1). 4.1)

Hence, we obtain
\IJ(Po(l))([O, x]) =exp(—1+x), xe(0,]1).
Therefore, its density function is given by

dW (Po(l))

(= e 1) ().

Moreover, ¥ (Po(1))({0}) = XV (o) ({0}) = el
Note that the probability measure on the right-hand side of Example 4.5 is the max-compound Pois-
son law associated with the uniform distribution on (0, 1). O

By Theorem 1.4, for A > 0, we get

W (Po(n))([0, x1) = ¥ (Po(1)**)([0, x1)
w(Po(1)) ([0, 2~ 'x])

= w(Po(1))([0, 2 ~"x])"

= exp()\(—l + )\_lx)) =exp(—XA +x),
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for all x € (0, A). Thus, for all A > 0, we have

W (Po(h)) =e 80 + e 1 1) (x) dx.

4.4. Free regular distributions

By Example 4.4 and (4.1), we get

1
® () ([0, x] :max{O,Z— } x>0,
(10.x1) @ (180 + £82)([0, x1)

where the right-hand side is interpreted as zero for x < 0. More generally, we get a similar formula
in the case of free regular distributions. A probability measure p on [0, co) is said to be free regular
if p is freely infinitely divisible (with respect to B) and w8 e P, for all r > 0. For example, the
Marchenko—Pastur law 7 and the positive free stable law f; are free regular. Recently, it was proved
that the Fuss—Catalan distribution u(p, r) is free regular for 1 <r <min{p —1, p/2}or p =r =1 (see
Mitotkowski et al. [26]). The free regular distributions were introduced by Sakuma [31]. It is known
that these distributions are a marginal laws of free subordinators (see Arizmendi et al. [3]). The class
of free regular distributions does not coincide with FID, (see also Sakuma [31]). By Theorem 1.3, we
get the following formula.

Proposition 4.1. For any free regular distribution ., there exists a unique o € Py such that

1
> 0.

(1) (10, x1) =ma"{°’2 - m}’ o

If ©(0)([0, x]) =0, then it is understood that the right-hand side is zero.

Proof. If p is a Dirac measure, then we can take o = u to satisfy the above equation. Therefore, we
may assume that p is not a Dirac measure. By Arizmendi et al. [3], there exists a unique o € P4, not
being a Dirac measure, such that u = By (o).

Moreover, we have

BY 0)([0,-1) =AY 0 XY (»)([0,]) = max{O, 2- v([(i, D }

for probability measures v on [0, 00) by Lemma 2.7 and the definitions of AY and X’V It is understood
that Blv(v)([O, x]) =0 when v ([0, x]) = 0 for some x > 0.
Consequently, we have

1

max{O, 22— —
@ ()([0,-D

| = y(@@)(0.)
= ®(B1(0))(10, 1) = 2()([0, -1),

where the second equation holds by Theorem 1.3. Therefore, we obtain the above equation. g



526 Y. Ueda

4.5. Infinitely divisible distributions with regular Lévy—Khintchine
representations

In the proof of Example 4.5, we saw that

1
W (Po(1))([0, x]) = exp| 1 — e
(Po(1)) (10, x1) exp[ @(%50+%52)([0,x])] ’

where the right-hand side is interpreted as zero for x < 0. More generally, we get the above formula in
the case of infinitely divisible distributions with regular Lévy—Khintchine representations, which are
the marginal distributions of subordinators (see, e.g., Bertoin [14], Sato [32]). A probability measure
€ ID is said to have a regular Lévy—Khintchine representation (in this paper, for short, we say that
wu is regular) if its characteristic function has the form

/ e u(dx) = exp(inz +/ (elzx — l)v(dx)), z €R,
R 0

where n > 0 and v is the Lévy measure satisfying fooo(l A x)v(dx) < oo and v((—o0,0]) =0. It is
known that p € 1D is regular if and only if u*' € Py for all ¢ > 0. For example, the Poisson laws
Po(), the positive stable laws ¢,/ and Gamma distributions are regular. It is known that if w is regular,
then A(u) is free regular (see Arizmendi et al. [3]). Therefore, we get the following formula.

Proposition 4.2. For a regular distribution (., there exists a unique o € P4 such that

1
‘I’(M)([O’X]) ZGXP|:1 - m}, x>0

If ®(0)([0, x]) =0, then it is understood that the right-hand side is zero.

Proof. If u is a Dirac measure, then we take o = . We may assume that p is not a Dirac measure. For
a regular distribution u € P4, the measure A () is free regular. By Arizmendi et al. [3], there exists a
unique o € P4 such that A(u) = Bi(o). Then

V(0. 1) = XY o @0 By (A(w) (10, ])
= XY o ® o By ' (Bi(0) ([0, 1)
=X 0 ®(0)([0, ])

=ex [l—;}
—P T o), 1 [

Thus, the above formula follows. (]

5. Limit theorems for extreme values

5.1. Extreme values and Marchenko-Pastur laws

Let (M, t) be a tracial W*-probability space. Suppose that {U, }, is a sequence of freely independent
identically distributed (bounded and positive) random variables in (M, t) and Uy ~ U (0, 1). Define

u,=U,v---vU,, neN.
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By (2.4), we have
7(Eg, (10. x1)) = max{nt (Ey, ([0, x])) — (n — 1), 0}

0, O<x<l1l-—1/n,
=qnx—(mn—-1) 1-1/n<x<l,
1, x> 1.

Proposition 5.1. Let F be a distribution function on R. Then
(Eg ([0, F'/"])) = AY(F), n— oo.
In particular, we have

(g, (0.¢") % Fi

t(Eg, ([0, CIII/Z])) 5 Fiia,

n

T (Ef],, ([o, CIII%])) % Furg,

asn — oo and a > 0.

Proof. Denote by C(F) the set of all points of continuity of F. For all x € C(F), we have

0, 0<F(x)<(l—1/n)",
2(Eg ([0. F0)'/"])) = {nF)/" —(—1), (1—1/n)"<F(x) <1,
1, F(x)>1,
0, 0<F(x)<e,
S 4 logFx), e '<F@x) <1,
1, F(x)=1,
=AY (F(x)).

The last assertion is clear since A maps the classical extreme values to the corresponding type free
extreme values. U

Remark 5.1. There is no need to use that x € C(F) in the proof of Proposition 5.1 if F is the extreme
value distribution since it is continuous on R.

Recall that @ () is the uniform distribution on (0, 1). Hence, we get the following convergence.
Corollary 5.1. For any distribution function F on R,
o (z ) ([0,nF/"]) B AV(F), n— oco.

Proof. By Theorem 1.1, we have
@) ([0,1F"/"]) = @(Dyn (=) ([0, 7] = 00 ([0, F/7))

By the above discussion and by Proposition 5.1, we obtain the claimed convergence. ]
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Next, we suppose that {V,}, is a sequence of Boolean independent identically distributed (bounded
and positive) random variables in (M, t) and V| ~ U (0, 1). Define

Veoi=Viv---vV,, nelN.
By (2.5), we have

T(Ey, ([0, x])
n—m—1Dt(Evy ([0, x])

1, x>1,

= X
0<x<l.

*(Ey, (10.41)) =

n—m—1x’

Proposition 5.2. Let F be a distribution function on R. Then
5 1/n7)) ¥ vy~

v(Eg, ([0. F1/"]) = (X) 7 (F), n— oo,

where it is understood that ((/'\,’V)*1 (F))(x) =01if F(x) =0 (see Section 2.3.3). In particular, we have

T(Ey, ([0, C}I{g])) L Bigasn— ooanda > 0.

Proof. For any distribution function F on R,

1 Fl/n
E-([0,F'/'") = ——————
t( Vn([ ])) n—(n—l)Fl/"
_ 1
1—n(1—F-Un)
w 1 —1
— = (&Y F).
- 1 —logF ( ) ()
The last assertion is clear since (X')~! (Ci,e) = Bro- O

By the same argument as in the proof of Corollary 5.1, we get the following convergence.
Corollary 5.2. For any distribution function F on R,
o (7" ([0,nF/"]) B (V) '(F), n— oo,
where it is understood that (X))~ (F))(x) = 0 if F(x) = 0 (see Section 2.3.3).

Proof. By Theorem 1.2, we have
(") ([0.1F"/"]) = @Dy (")) (0. F/7]) = @) ([0, F/"]).

By the above discussion and by Proposition 5.2, we obtain the claimed convergence. ]



Max-convolution semigroups and extreme values 529

5.2. Extreme values and free multiplicative convolution

In this section, we obtain a relation between the free/Boolean extreme values and the free multiplicative
convolution.

Proposition 5.3. Forn € N and u € Py, we have

@(u=)([0.x"]) = @(u)([0.x]).  x € (. b). (5.1)

where a,, and b,, are defined in (2.3).

Proof. If & is a Dirac measure 3, for some a > 0, then ug” = §4n. Therefore, we get the equation
(5.1). Therefore, we may assume that p is not a Dirac measure. Note that u'z”({O}) = u({0}) for all
n € N. By Proposition 2.1 and a property of the S-transform, we have

_ Xn ; _ Xn ;
2=l )([O’Sﬂw(z—nb_q’(“ )<[0’Su<z—1>n}>’ C2

for all z € (u({0}), 1). Take z = S;l(l/x) + 1 € (u({0}), 1) in (5.2), where x € (ay, b,). Then

S RO NS
Su(S (1/x) +1 -1y "

Since S;l (1/x)+1=®(u)(0, x]) by Lemma 2.6, the equation (5.3) holds if and only if (5.1) does. J

Take w = f,F or u = b7} in (5.1). By Examples 4.1, 4.2 and Proposition 5.3, we get the following
formulas.

Corollary 5.3. Fora € (0, 1) and n € N, we have

(£ ) ([0.5"]) = Fig e, (0. x =0,
and

o (b ([0.4"]) = By = (). x =0,
Remark 5.2. It follows from Arizmendi and Hasebe [2] that

@ R =b, ae(0,1).
Therefore, we have
@ (8 £1,)(10. 1) = D57, (10, 1) = Bus0,

where the last equation holds when we take n = 1 and @ = 1/2 in Corollary 5.3.
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