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1. Introduction

The theory of exponential families has received a great deal of attention in the
classical probability and statistical literature and it remains a very interesting
topic. This is in particular due to the fact that the most common distributions
belong either to natural exponential families (NEFs) or to general exponential
families. The notion of variance function is a fundamental concept in the theory
of NEFs and many classifications of NEF's by the form of their variance function
has been realized. The most important classes on R are the quadratic class of
NEFs such that the variance function is a polynomial of degree less than or
equal to two characterized by Morris [28] and the cubic class of NEFs such
that the variance function is a polynomial of degree less than or equal to three
characterized by Letac and Mora [25]. The multivariate version of the quadratic
and cubic NEF’s have been respectively described by Casalis [12] and Hassairi
[23].

It is well known that the definition of a real NEF is based on the kernel
(0, ) — exp(Ox). Wesolowski [36] has defined a notion of family generated by
a measure v for any kernel k(z, 0) such that

L(6) = /k(ac,@)u(dx)
converge in a open set O. It is the set of distributions
{(k(z,0)/L(6))v(dx) : 6 € O}.

Besides the exponential kernel, the most interesting example of kernels is the
Cauchy-Stieltjes one (6,2) — 1/(1 — Ox). In fact, the authors in [9] have
introduced the definition of g-exponential families, where they identified all the
g-exponential families when |g| < 1. In particular, they studied the case where
q = 0, which was related to the free probability theory by using the Cauchy—
Stieltjes kernel 1/(1 — fx). When ¢ = 1, we get the exponential families. Bryc
[6] continued the study of Cauchy-Stieltjes Kernel (CSK) families for compactly
supported probability measures v. It was in particular shown that such families
can be parameterized by the mean m. With this parametrization, denoting
V(m) as the variance of the element with mean m, the function m — V(m)
called the variance function and the mean mg of the generating measure v
uniquely determines the family and v. The class of quadratic CSK families is
described in [6]. This class consists of the free Meixner distributions. In [10], Bryc
and Hassairi have extended the results established in [6] to allow probability
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measures with unbounded support. They have provided a method to determine
the domain of means and introduced a notion of pseudo-variance function. They
have also characterized a class of cubic CSK families with support bounded from
one side. A general description of polynomial variance function with arbitrary
degree is given in [8]. In particular, a complete description of the cubic compactly
supported CSK families is given.

On the other hand, in the setting of non-commutative probability theory,
Voiculescu introduce the notion of free independence. Moreover, if X and Y are
free independent random variables with laws respectively denoted by p and v,
then p B v is the law of the sum of X and Y, where the operation H is the free
additive convolution which is defined using the R-transform. A multiplicative
counterpart of free additive convolution, denoted by X, was introduced in [5]
for probability measures on the positive real line, and p X v is the law of the
product of X and Y. Speicher and Woroudi [32] have introduced a new kind
of convolution between probability measures in the context of non-commutative
probability theory with boolean independence: the boolean additive convolution
W. Moreover, if X and Y are boolean independent random variables with laws
respectively denoted by p and v, then p W v is the law of the sum of X and
Y. A multiplicative counterpart of boolean additive convolution, denoted by &,
was introduced by Bercovici [4], who showed how to calculate it using moment
generating series.

In this paper we review some facts concerning the effects of free and boolean
convolutions powers on CSK families. We present in section 2 some basic con-
cepts about NEFs and CSK families. We provide some similarities and differ-
ences between the two families. In particular and in contrast to NEF's, a typical
member of a given CSK family generates a different CSK family, so one can con-
struct new CSK families by the iteration process. We relate the pseudo-variance
function for the iterated family to the original pseudo-variance function, and
we determine the domain of means. Section 3 is devoted to the study of free
additive convolution from the perspective of CSK families. We present further
similarities with NEFs and reproductive exponential models. We also explore
a property of CSK families that have no counterpart in NEFs: We investigate
when the domain of means can be extended beyond the natural domain. In sec-
tion 4, we deal with boolean additive convolution from a point of view related
to CSK families. We determine the formula for variance function under boolean
additive convolution power. This formula is used to identify the relation be-
tween variance functions under boolean Bercovici-Pata bijection. We also give
the connection between boolean cumulants and variance function and we relate
boolean cumulants of some probability measures to Catalan numbers and Fuss
Catalan numbers. In section 5, we focus on free multiplicative convolution. We
determine the effect of the free multiplicative convolution on the pseudo-variance
function of a CSK family. We then use the machinery of variance functions to
establish some limit theorems related to this type of convolution and involving
the free additive convolution and the boolean additive convolution. An explicit
expression of the free multiplicative law of large numbers is also given. We are
interested in section 6 on the boolean multiplicative convolution. We determine
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the effect of the boolean multiplicative convolution on the pseudo-variance func-
tion of a CSK family. We also identify the relation between variance functions
under Belinschi-Nica type semigroup for multiplicative convolutions.

2. Cauchy-Stieltjes Kernel families

In the setting of non-commutative probability theory and in analogy with the
theory of NEFs, a theory of CSK families has been recently introduced based on
the Cauchy-Stieltjes kernel. In this paragraph we present some basic elements
of CSK families. One start by presenting some basic concepts of NEFs. Then,
we point out some similarities and differences between the two families.

2.1. About NEFs

If 1 is a positive measure on the real line, we denote by

£0) = [ exp(O)utin), (2.1)

its Laplace transform, and we denote ©(y) = interior{6 € R; L,(f) < oo}.
M(R) will denote the set of measures p such that ©(p) is not empty and p is
not concentrated on one point. If i is in M(R), we also denote

ru(0) =log(Lu(0)), 0 € O(pn), (2.2)

the cumulate function of p.
To each p in M(R) and 6 in ©(u), we associate the following probability
distribution:
P(6, 1) (dz) = exp(0 — r,(6))p(d). (2.3)
The set
F=F(u) ={P0,p), 0 € 6(u)} (2.4)

is called the natural exponential family (NEF) generated by pu.

The measure p is said to be a basis of F'(u). It is worth mentioning that a
basis of F' is by no means unique: If 4 and g’ are in M(R), then F(u) = F(u')
if and only if there exists (a,b) € R? such that

p' (dz) = exp(azx + b)u(dx). (2.5)

Therefore, all measure of the form (2.5) generate the family F, in particular
the elements of F. In what follows, we will see that this property fails for CSK
families. In fact a typical member in a CSK family generate something different
than the original family, then the construction can be iterated.

The map 6 — #,,(0) is a bijection between © () and its image Mr which
is called the domain of means of the family F. Denote by ¢, : Mp — ©O(u)
the inverse of /<;L. We are thus led to the parametrization of F' by the mean m.
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For each p € M(R) and m € Mp, let us denote P(m, F) = P(¢,(m), 1) and
rewrite F' = {P(m, F); m € Mp}.

The variance of P(m, F') is denoted Vg (m). The map m — Vp(m) is called
the variance function of the NEF F' and is defined for all m € Mg by

Vi (m) = t,(du(m)) = (¢,(m)) ™"

The important feature of Vg (.) is that it characterizes the NEF F in the following
sense: If F is another NEF such that Mr N Mp, contains a non-empty open
interval O and Vp(m) = Vp,(m) for m € O, then F = Fy. Thus (Mp, Vp(m))
completely characterizes F'.

For 11 in M(R) the Jorgensen set of F'(u) is defined by

M) ={A> 0 Fpx : Ly (0) = (1u(6)) and ©(pa) = O(p)}
A(p) is stable under addition which means that for A\, A € A(u), we have

A+ XN € A(uy) and payxn = pa * py. The link between py and F) = F(uy) is
revealed by the following; For A € A(u), Mp, = AMp, and for m € Mg,

Wﬁm%zﬂ@(%).

2.2. About CSK families

Our notations are the ones used in [16]. Let v be a non-degenerate probability
measure with support bounded from above. Then

Mﬂ@:/lf%AM) (2.6)

is defined for all 6 € [0,64) with 1/6; = max{0, supsupp(v)}.
For 6 € [0,0,), we set

1

Hoo ) = S0 —om

v(dz).

The set
K:+(V) = {P(O,u)(dx)79 € (079+)}

is called the one-sided CSK family generated by v.
Let k,(0) = [ P, (dz) denote the mean of P ,y. According to [10, page

579-580] the map 6 — k,(0) is strictly increasing on (0, 64), it is given by the

formula

M,(0) -1

(2.7)

The image of (0,604) by k, is called the (one sided) domain of means of the
family K4 (v), it is denoted (mo(v), m+(v)). This leads to a parametrization of
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the family K () by the mean. In fact, denoting by ,, the reciprocal of &, , and
writing for m € (mo(v), my(v)), Q(m.)(dx) = Py, (m))(dz), we have that

K+ () = {Qmu)(dx);m € (mo(v), my(v))}. (2.8)

Now let
B = B(v) = max{0,supsupp(v)} = 1/0+ € [0, c0). (2.9)

Tt is shown in [10] that the bounds mgy(r) and m. (v) of the one-sided domain
of means (mg(v), my(v)) are given by

mo(v) = GILI(I)lJr ku (6) and m(v) =B - zlirfgl+ Gy(2)

(2.10)

where G, (.) is the Cauchy transform of v which is defined by

1
Gu(z) = dx), 2.11
()= [ vtdo) (211)
for € CT = {z +iy € C; y > 0}.

It is clear that my (v) < sup supp(v) and

mo(v) = &%ﬂ k,(0) = /xl/(dx) > —o0.
It is worth mentioning here that one may define the one-sided CSK family for
a measure v with support bounded from below. This family is usually denoted
K_(v) and parameterized by 6 such that §_ < 0 < 0, where 0_ is either 1/b(v)
or —oo with b = b(v) = min{0, inf supp(r)}. The domain of means for K_(v) is
the interval (m_(v), mo(v)) with m_(v) =b—1/G,(b).

If v has compact support, the natural domain for the parameter 6 of the
two-sided CSK family K(v) = KL (v) UK_(v)U{v}is - <0 < 0,.

The variance function given by

m— V,(m) = /(z - 77’L)2Q(m,y)(d:r)7 (2.12)

is a fundamental concept in the theory of CSK families as presented in [6].
Unfortunately, if v hasn’t a first moment which is for example the case for free
1/2-stable law, all the distributions in the CSK family generated by v have
infinite variance. This fact has led the authors in [10] to introduce a notion of
pseudo-variance function defined by

W) =m (). (2.13)

If mo(v) = [ xdv is finite, then (see [10]) the pseudo-variance function is related
to the variance function by

V, (m) = v, (m). (2.14)
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In particular, V,, = V,, when mg(v) = 0.
The generating measure v is uniquely determined by the pseudo-variance
function V. In fact, if we set

Vo (m)

z=z(m)=m+ . (2.15)

then the Cauchy transform (2.11) satisfies

m

O Ty

(2.16)

Also the distribution Q(p,,,)(dr) may be written as Q.. (dzr) = f, (=,
m)v(dx) with

V., (m) .
Vo (m)+m(m—zx)’ m 7& 0 5
folz,m) =4 1, m=0, V,(0)#0 ; (2.17)
V/
T m=0, V,(0)=0

Now, we recall the effect on a CSK family of applying an affine transformation to
the generating measure. Consider the affine transformation ¢ : z — (z — \)/8
where f # 0 and A € R and let ¢(v) be the image of v by ¢. In other words,
if X is a random variable with law v, then ¢(v) is the law of (X — X)/3, or
¢(v) = Dyg(v B 6_»), where D, (u) denotes the dilation of measure p by a
number r # 0, that is D,(u)(U) = p(U/r). The point mg is transformed to
(mo — A)/B. In particular, if 5 < 0 the support of the measure ¢(v) is bounded
from below so that it generates the left-sided family K_(¢(v)). For m close
enough to (mg — \)/S, the pseudo-variance function is

m

Vo) (m) = m

Vo, (Bm + N). (2.18)

In particular, if the variance function exists, then Vi )(m) = %Vy(ﬁm +A).

Note that using the special case where ¢ is the reflection ¢(x) = —x, one
can transform a right-sided CSK family to a left-sided family. If v has support
bounded from above and its right-sided CSK family X (v) has domain of means
(mg, m4) and pseudo-variance function V,(m), then p(v) generates the left-
sided CSK family K_(¢(v)) with domain of means (—my, —mg) and pseudo-
variance function V,(,y(m) =V, (-m).

Remark 2.1. There are numerous similarities between the NEFs and the CSK
families: both are parameterized by the mean, both are uniquely determined by
the variance function and the so called “domain of means”, and the variance
function of the CSK family generated by the free additive convolution of gener-
ating measure v has the same form as the variance function of the exponential
family of the classical convolution (as we will see in the next section).

There also some differences due to the fact that the exponential kernel exp(6x)
is always positive while the Cauchy kernel 1/(1 — 6x) might be negative, and
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due to the fact that the variance of a CSK family might not exist. This fact
has led the authors in [10] to introduce the “pseudo-variance” function that has
no direct probabilistic interpretation but has similar properties to the variance
function and is equal to the variance function of the CSK family generated by
a measure v of mean zero.

2.3. Iterated CSK families

One difference between the exponential and CSK families is that one can build
nontrivial iterated CSK families. That is, each member of an exponential family
generates the same exponential family so it does not matter which of them we
use for the generating measure. But this is not so for CSK families: each member
of a CSK family generates something different than the original family, so the
construction can be iterated.

Suppose Q () is in the CSK family generated by a probability measure v
with support bounded from above. Consider a new CSK family generated by
Q(m,v)- Then, as long as m # my, the variance function of this new family
necessarily exists. Our goal is to relate the variance function of this new family
to the pseudo-variance function of the initial family. We relate the domains of
means and the pseudo-variance functions of the original family K, (v) and the
new family Ky (Qm, ) Fix mi € (mo(v), my(v)), and consider Qp,, .y =
P, ) € Ky (v), with 01 € (0,04 (v)). Define

1
M, ,,(0) = / P, (d),

for 6 € ® = {6 > 0; Mp(elyv)(dm)(e) < oo}. The CSK family generated by
Qmy ) = Ploy ) 18

1
Mp,, ,,(0)(1 —0z)

IC+(P(917V)) = {P(&P(el,u))(d{l?)} = { P(ghl,)(dif), 0 e @} .

Proposition 2.2. [7, Proposition 2.2]

(1) ©=(0,01(v))
(i) For § € ©, we have

OM,(0) — 01 M, (61)

M, (61)(0 — 61) sz
M, (0) ~ (2.19)
My(elj)\j'(egllz)wy(el) if 0=0;.

(iii) For® € ©, we set k,(0)= [ P ,)(dx) the mean of Py, and kpg, ., (0)=
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fxﬁ(g,p(el_’y))(d.x), the mean Ofﬁ(g,p(alyy))(d.x). Then

0k, (0) — 01k, (01)

(0 —01) + 6001(k,(0) — k,(61)) if 0 F#01;
kP(el,,,) (0) = (220)
Ky (01) + 01k, (61) o
14 63k.,(61) if 0=0:.

Next we denote by Di(v) and V, the domain of means and the pseudo-
variance function of the family K (v), and by D, (Qn, ) and Vo, ., the
domain of means and the pseudo-variance function of X1 (Q, .)). Recall that
Dy (v) =k, ((0,0+)) and D1 (Q(m, 1)) = kp, ,,((0,04)). We set m = k, () and
m=kp,, , (0). We will also use the inverse 1, of the function 6 — £k, (9) from
(0,0+) into (mo,m4), and the inverse 1p, ,, of the function 6 — kp,  (6)
from (0,6 ) into its image (7o, M4 ).

Theorem 2.3. [7, Theorem 2.3] Let v be a probability measure with support
bounded from above, and let K4 (v) be the CSK family generated by v. Fixz mq €
(mo,my) and let B = B(v) be given by (2.9). With the notations introduced
above, we have

(i)
m2V,(my) — m32V,(m)

_ VV - Vu
= ) = o) )

Vl,(ml) — le;, (ml)

if m=mgq.

(2.21)
(i) The (one sided) domain of means is
— m4 G, (B) — m%/VV(ml))
D maw)) = (Mo, Mmy) = | my, .
+(Q( s )) ( 0 +) ( 1 GV(B) _ml/VV(ml)
(interpreted as the limit b — B*.)

(iii)

v —

7@’"%’)%) = m) (2.22)

Note that the function m +—— 7 is a bijection from D, (v) into D1 (Q(m, 1)),
so that to get explicitly the pseudo-variance function of the CSK family
K1+ (Q(m, ), we need to express m in terms of m from (2.21) and insert it
in (2.22).

Note that as the probability measure @, ) has a finite first moment my =
my, the variance function Vg, (.) of the CSK family K (Q(m, .)) exists and
from (2.14) we have

m

Voo (M) =——

Ve m).
m — ml Q(ml,u)( )
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The following two special cases are of interest as they exhibit the iterated CSK
families generated by two laws of importance in free probability. We consider
the Wigner semicircle distribution. It is named after the Hungarian theoretical
physicist Eugene Wigner who contributed to mathematical physics. The Wigner
semicircle distribution arises as the limiting distribution of eigenvalues of a
random symmetric matrices as the size of the matrix approaches infinity. In
free probability theory, the role of Wigner’s semicircle distribution is analogous
to that of the Gaussian distribution in classical probability theory.

Example 2.4. The Wigner’s semicircle (free Gaussian) law

V4 — a?
v(dz) = Tl(,zg)(.ﬁ)dl‘,

generates the CSK family with a constant variance function V,,(m) =1 =V, (m)
and the (one-sided) domain of means is Dy (v) = (0,1). (The full two-sided
domain of means is of course (—1,1).) For my € D, (v), the probability measure

V4 — 2

2r(l+mqi(my —x

Q(ml,t/) (d$> =

) 1(—2,2)(x)dx,

generates the CSK family with pseudo-variance function

m
V@i, (M) = (—=mam +mi + 1),

m—mq
and with the domain of means Dy (Qm,,.)) = (m1,1+mq). The corresponding
variance function is

VQ(m, .y M) = —mam +mi + 1. (2.23)

Up to an affine transformation, this is the Marchenko-Pastur law, see next ex-
ample. In fact, in the mathematical theory of random matrices the Marchenko-
Pastur distribution or Marchenko-Pastur law is introduced by the Ukrainian
mathematicians Vladimir Alexandrovich Marchenko and Leonid Andreevich
Pastur. It describes the asymptotic behavior of singular values of large rect-
angular random matrices, (see [26] for more details).

Example 2.5. For 0 < a? < 1, the (absolutely continuous) centered Marchenko-
Pastur (free Poisson) law

4—(x—a)?

)= i)

1(a72,a+2) (m)dl’

generates the CSK family with quadratic variance function V(m) = 14 am =
V(m), and the domain of means is D, (v) = (0,1).
For m; € D4 (v), the probability measure

(14+amq)\/4— (z —a)?
2r(1+mi(a+my —x))(1 + ax

Qmy . (dz) = )1(a—2,a+2) (z)dx
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generates CSK family with pseudo-variance function

m

VQny .y (M) = ( (14 am) (1 +my (a4 my —m)).

14+ amy)(m —my)

The domain of means is

Dy (Qmyy) = (m1, 1+ (a+ Lymy).
The variance function is

(1+ am) (14 mq (a + mq —m))
14+ amy '

VQ(7YL1,V) (m) =

3. Free additive convolution

Free convolution is the free probability analog of the classical notion of con-
volution of probability measures. Due to the non-commutative nature of free
probability theory, one has to talk separately about additive and multiplicative
free convolution, which arise from addition and multiplication of free random
variables. Free convolution can be used to compute the laws and spectra of sums
or products of random variables which are free independents. Such examples in-
clude: random walk operators on free groups (Kesten measures) and asymptotic
distribution of eigenvalues of sums or products of independent random matrices.
In this section, we are interested in the study of free additive convolution from
the perspective of CSK families.

Denote by M (respectively by M) the set of Borel probability measures
on R (respectively on Ry). For v € M, its Cauchy transform G, is defined
by (2.11). Note in particular that (G, (z)) < 0 for any z € C*, and hence
we may consider the reciprocal Cauchy transform F, : C* — CT given by
F,(z) = 1/G,(z) for z € C*. According to [5], for any probability measure
v € M and any A € (0,+00), there exists positive numbers «, 8 and M such
that F), is univalent on the set I'n 5 := {z € CT : S(2) > 8, |R(2)| < aS(2)}
and such that F,(I's,5) D I'xar. Therefore the right inverse F, ! of F, exists on
I'x,m, and the free cumulant transform R, can be defined by

R,(z) = 2F;*(1/2) — 1, for all z such that 1/z € T'y p. (3.1)

The name refers to the fact that R, linearizes free additive convolution (see
[5]). Variants of R, (with the same linearizing property) are the R-transform
R, and the Voiculescu transform v, related by the following equalities:

R,(z) = 2R, (2) = zv,(1/2). (3.2)

The free additive convolution pHv of the probability measures p, v on Borel
sets of the real line is a uniquely defined probability measure u H v such that

Rumu(2) = Ru(2) + Ru(2). (3.3)
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A probability measure v € M is B-infinitely divisible, if for each n € N, there
exists v,, € M such that

Our interest in the R-transform stems from its linear property to free additive
convolution. Let B denote the a-fold free additive convolution of v with itself.
In contrast to classical convolution, this operation is well defined for all real
a > 1, (see [29]) and we have

R, 5. (2) = aR,(2). (3.4)

Probability measure v is BE-infinitely divisible if its free additive convolution

power B¢ is well-defined for all real o > 0.

3.1. Free additive convolution and variance function

In this paragraph, we present further similarities of CSK families with expo-
nential families and reproductive exponential models. Next, we give the formula
of pseudo-variance function (and variance function in case of existence) by the
effect of free additive convolution power. It is the same as the formula for vari-
ance function of a NEF under the effect of classical additive convolution power.
More precisely:

Proposition 3.1. [10, Proposition 3.10] Let V,, be the pseudo-variance function
of the one sided CSK family generated by a probability measure v with support
bounded from above and with the mean —oo < mgy < oo. Then for a > 0 such
that VB is defined, the support of VB is bounded from above and for m > amyg
close enough to amy,

V,ga(m) = aV,(m/a). (3.5)

Furthermore, if mg < 400, then the variance functions of the CSK families
generated by v and VB exists and

V. ga(m) = aV,(m/a). (3.6)

We remark that the restriction of (3.5) to m close enough to amg cannot be
easily avoided, as we do not have a general formula for the upper end of the
domain of means for . The study of the action of free additive convolution
power on the domain of means is given in what follows, (see [7] for more details).

A property which in [3, (3.16)] is indeed called the reproductive property of
an exponential family states that if 4 € F with variance function Vg, then for
all n € N the law of the sample mean, Dy, (¢*") is in the NEF with variance
function Vp/n. The analogue of this result for the CSK families is given in [6],
[10]. More precisely we have,
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Proposition 3.2. Suppose V,, is the pseudo-variance function of the CSK fam-
ily K4 (v) generated by a non degenerate probability measure v with support
bounded from above and mean mo(v), then for a > 1 measure

Vg 1= Dl/a(uaa(") (3.7)

has also support bounded from above and there is € > 0 such that the pseudo-
variance function of the one sided CSK family generated by v, is

Vo, (m) =V, (m)/a,

for all m € (mg, mg +¢€).

If v is B-infinitely divisible, then the above holds for every a > 0. Conversely,
if for every o > 0, there is § = §(a) > 0 such that V,(m) /o is a pseudo-variance
function of some CSK family on (mg,mg + ), then v is B-infinitely divisible.

Recall that if v is a compactly supported measure, the R-transform is analytic
at 2 =0

R.(z) = Z cn(v)2" L (3.8)

The coefficients ¢, = ¢, (v) are called free cumulants of measure v. The following
result give the link between free cumulants and variance function of a CSK
family, (see [6] for more details).

Theorem 3.3. Suppose V is analytic in a neighborhood of mg, V(mg) > 0, and
v is a probability measure with finite all moments, such that [ xv(dz) = mo.
Then the following conditions are equivalent.

(i) v is non-degenerate, compactly supported, and there exists an interval
(A, B) 3 mq such that (2.8) defines a family of probability measures pa-
rameterized by the mean with the variance function V.

(i) The free cumulants (3.8) of v are ¢c; = myg, and forn >1

1 dnt
Cpt1 = EW(V(@)” . (3.9)

Tr=mo

We now use (3.9) to relate certain free cumulants to Catalan numbers, see
[6, Corollary 3.4].

Corollary 3.4. If v is the standardized free gamma Meizner law, i.e. it gen-
erates the free exponential family with mo = 0 and variance function V(m) =
(1+am)?, then its free cumulants are

1 2k _
C]H_l(y):k——l—l( I )ak 1, k>1.
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3.2. Marchenko-Pastur approximation

Let
402 — (x — a)?

2mo?

wa,o(dx) = 1\w7a|<20(dx)'

denote the semicircle law of mean a and variance 2. Up to affine transforma-
tions, this is the free Meixner law which generates the CSK family with the
variance function V,,, , (m) = o2.

Following the analogy with NEFs, the CSK family K(w, ) can be thought as
a free analog of the NEF generated by the normal distribution. Somewhat sur-
prisingly, this family does not contain all semicircle laws, but instead it contains

affine transformations of the (absolutely continuous) Marchenko-Pastur laws.

Example 3.5 (Semi-circle CSK family). For A > 0, let

7Tm’)\(dx) = 27_‘_(1/__)'\_ /\fn?rni\x_z 33‘)) 13:2<4/>\(dx)'

Function V(m) = 1/X is the variance function of the CSK family

K(wo1/v5) = {ﬂm)\(dx) - m| < 1/\6} (3.10)

To verify that the expression integrates to 1 for m # 0, we use the explicit form
of the density [24, (3.3.2)] to note that m, x = L(m + 1/(Am) — mX) is the
law of the affine transformation of a free Poisson (Marchenko-Pastur) random
variable X with parameter 1/(Am?). From the properties of Marchenko-Pastur
law we see that [ m, \(dz) =1 if and only if f m? < 1/A.

We have the following analogue of [3, Theorem 3.4].

Theorem 3.6. [6, Theorem 4.1](Marchenko-Pastur approzimation) Consider
K1 (v) the CSK family generated by a probability measure v with mean my.
Suppose the variance function V' of K1 (v) is analytic and strictly positive in a
neighborhood of mg. Then there is § > 0 such that if L(Y)) is in the CSK family
with variance function V/X has mean E(Yy) = mqg + m /v with |m| < 8, then

V(Y —mg) Aztoo, Tm,1/V (mo) in distribution.

By Example 3.5, if 0 < |m| < o, then up to affine transformation ,, 1,2 is a
Marchenko-Pastur law. Thus in this case Theorem 3.6 gives a Marchenko-Pastur
approximation to L(Y}).

Of course, every compactly supported mean-zero measure v is an element of
the CSK family that it generates. Since 7y 1/52 = wo,s is the semicircle law,
combining Proposition 3.2 with Theorem 3.6 we get the following Free Central
Limit Theorem; see [11], [35].

Corollary 3.7. If a probability measure v is compactly supported and centered,
then with o* = [ 2?v(dzx), we have

D1/\/ﬁ(VEn) noteo, wo, o in distribution.
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3.3. Extending the domain for parametrization by the mean

We investigate when the domain of means can be extended beyond the natural
domain. This is a property in CSK families that have no counterpart in NEFs.
Given a probability measure v with support bounded from above, equation
(2.10) tells us how to determine the one-sided domain of means (mg, m4) and
formula (2.13) tell us how to compute the pseudo-variance function V, (m) for
m € (mg, m4 ). But the pseudo-variance function is often well defined for other
values of m, too. So it is natural to ask whether the corresponding “family of
measures” can also be enlarged preserving the pseudo-variance function. The
following examples illustrates the idea.

Example 3.8. Consider the (two-sided) CSK family generated by the semicircle

law !
v= 2—\/4 — 221 ) <2d
T

with the variance function V,,(m) = V,(m) = 1, the domain of means (—1,1)

and
Kv) = {27(_(1 +\/ Zin(vf;_ x))1‘$|<2dx :m € (-1, 1)} .

This is a family of atomless Marchenko-Pastur laws, which can be naturally
enlarged to include all Marchenko-Pastur laws:

N
1+ m(m—x))

K(v) = {Wm(dx) = o

1

W)Jrém-&-%; me (7005 OO)}

1‘x|<2d.’ﬂ
+(1-
Noting that

/Wm(dl') =1, /:mrm(dx) =m, /(x —m)?m,,(dz) =1,

we see that V,(m) = 1 is the variance function of this enlarged family.

Of course, it may also happen that the extension beyond the natural domain
of means is not possible. Here is a simple example when this happens.

Example 3.9. Let v = %(5,1 + %(51 be the symmetric Bernoulli distribution.
Then M,(f) = %5z and k,(6) = 6. The (two-sided) range of parameter is
© = (—1,1). So the domain of means here is (—1,1), and with mg(rv) = 0 the
pseudo-variance function is equal to the variance function,

V,(m) =V, (m) =1—m?.

In this case, the variance function is negative outside the domain of means, so
we cannot extend the family {Q(,,,,) : m € (=1,1)} beyond the original domain
of means.
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Our next example shows that the extension sometimes may proceed in two
separate steps.

Example 3.10. Consider the inverse semicircle law

vV—1—4x

V() = 5 5y

) (z)dz.

Since m? + m > —1/4, it is clear that measure Q(m,v) 18 non-negative and
well defined for all m. Since the integral [ Q(m,v)(dx) is an analytic function of
m < —1/2, it must be 1, 80 Q(p,,,) is a probability measure for all m < —1/2.
This is the “first part” of the extension, from (—oo,—1) to a larger interval
(=00, —1/2).

Inspecting the original definition of Py, we see that the kernel 1/(1 —6x) is
positive on the support of v for 6 from © = (0, c0), which was the set used in the
definition, but it is also well defined for §# < —1/4. So this extension “includes”
this second set, with m = —1 corresponding to infinite values of 6.

At m = —1/2 the integrand has singularity at © = —1/4 but the integral is
still 1, see the calculation below. For m > —1/2, the mass becomes less then one,
as [ Qm(dz) =m?/(1+m)?. So for m > —1/2 we can define a new probability
measure

2

G(m,l/)(d‘r) = Q(m,l’)(dm) + <1 - u:nim)g> Omtm? (dx)

(14 2m)

m5m+m2 (dx) (3.11)

with the extra mass in the atomic part, which located at m + m? so that the
mean is preserved.

We now prove the above two claims in Example 3.10.

Proof. By the change of variable t = v/—1 — 4x in

—1/4 m2v/—1 — 4x
[ Qumutan) = | v dz,

2rx?2(m? 4+ m — x)

— 00

we obtain

16m? [T 2
/Q<m,u>(d@"): ™ /0 GRSV (CTES e

The integrand can be decomposed as follows

t? _ (2m + 1)?
2+ 12(2m+1)2+12)  (2m+1)2 - 1)2(t2 +1)
1
(Cm+1)2 = 1)(t2 +1)2
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B (2m +1)2
((2m+1)2 = 1)2(t2 4+ (2m + 1)?)’
For real numbers a, b, r # 0, we denote J,, = fab (7"2—1% Then we have

Jn+1 =

Using this, we get:
For m = —1/2,

4 [T 1 4
oy (dz) = = dt = =
/Q( 1/2, )( :K) WA (tQ + 1)2 T <

For m # —1/2

[ @unanta)

Ifm< —1/2

/Q(mﬂ/)(dx) =

Ifm>—-1/2

(e ] )

- 16m2 /+oo t2 "
N T Jo  (4+12(2m+1)24+1¢t2)

_ 16m? (2m +1)2
B m [/ (2m+1)2 - 1)2(t2 +1)

dt

1 d
B / (2m+1)2 —1)(t2 +1)2 t
(2m +1)2
B / (2m+1)2—1)2(2+ (2m +1)?)
16m? (2m + 1)2
[((Zm F1)2-1)2

- e (3 + [em]) )
_ ((27752?1—;—21) 7 |:3.I'Ctan<27nt+1):| ;rooy

at]

[arctan(t)]

™

16m? 2m+1)?? « 1 7
T (((2m+1)2 —122 (2m+1)2-1)4
(2m+1) T
 (2m+1)—1)? (=3) =1
16m? 2m+1)2 =« 1 7T
T (((2m+ 2-1)22 (2m+1)2-1)4

/Q(m,l/)(dx) =

(2m +1) E) oom?
(2m+1)-1)22/)  (1+m)?
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We now verify that the atomic part works as needed. By the change of variable

=+/—1—4z from (3.11) we get

dzx

/1/4 m2y/—1 — 4z

oo 2mz(m?4+m — 1)

/IQ(m,u)(dI) =

_ _ﬂ /+OO t2 dt
o 7 Jo  (#2+1)((2m+1)2 +12)

- _%<_/O+OO 4m(1—;rrll)(t2+1)dt
+ /0 4(m? + n(f)?(?z;nli 1)2 + t2+) dt)
= —4:7:2 ( [ (71 apeny arctan(t )] h

+ [t ()], )
2t

(2m+1) ™\ om?
am(l+m)2) 1+m

- _4777: <4m(1+m)

So

m? n 1-2m
1+m (14 m)?

m(l+m)=m

[ @tz = -

as expected. O

We now give a general theory that shows how the two-step extension works.

3.3.1. The first extension

Suppose that the pseudo-variance function V, (.) extends as a real analytic func-
tion to (mg, +00). Denote by A = A(v) = sup supp(v), recall notation (2.9) and
define

my (v) = inf {m >mg:m+ w = A(l/)} . (3.12)

We know that m, (v) > my is well defined. We will verify that one can use
Qm(dz) = f,(x,m)v(dr) given by (2.17) to extend the domain of means
to (mo, m4 (v)), preserving the pseudo-variance function. (The definition (2.13)
of pseudo-variance is not directly applicable beyond m > m,y, so we use an
equivalent definition).

Theorem 3.11. [7, Theorem 3.4] Formula (2.17) defines the family of proba-
bility measures

{Q(m,v)(dm) = f,,(ac,m)l/(dm) me (mOa m+)} ;
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parameterized by the mean m = fa:Q(m,,,)(dx). The Cauchy-Stieltjes transform
of the generating measure v satisfies (2.16) with z given by (2.15) for all m €
(mo, m4). In particular, if v has finite first moment mq then for m € (mo, my)
the variance of Q. (dx) is given by (2.13).

The rest of this paragraph contains proof of Theorem 3.11. We consider the
set © for which the transform (2.6) exists. In fact, if A(v) > 0, then © = (0,6,.)
with 6, = £, and if A(v) <0, then

0= (—oo, ﬁ) U (0,00). (3.13)

One can always write

with 0
sign(A(v)) = { -1, if A(v) <0

One can then define the first extension of K4 (v) as

Kov) = {Pw) (dx) =

() (o)}

(
Note that K (v) = K1 (v) when A(v) > 0, because in this case

(242 ) -1

Therefore, the first extension is non-trivial only when A(v) < 0.
Proposition 3.12. [7, Proposition 3.5] Suppose A(v) < 0. For § € © =
(foo, ﬁ) U (0,00) the mean

M,(0) -1
k(0) = /xP(gy,,)(dx) = 91\(4—)(9)’ (3.14)
is strictly increasing on (0,00) and on (—oo, ﬁ)

Proof. Tt is known ([10]) that the function k,(.) is strictly increasing on (0, 00),
we will use the same reasoning to show that it is also increasing on (—oo, ﬁ .
We first observe that for 6 € (—oo, ﬁ), the expression (1 — fx) is negative

for all z in the support of v. In fact, x < A(v) implies that 0z > 0A(v) > 1,
that is 1 — 0z < 1 — 0A(v) < 0. Hence

|| 1 |6z — 1+ 1]
/(1 —oop’ ) = ) A=
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1 [ |6z -1 1 1
= 5/(1—933)2”(‘“)*5/(1—936)2”(‘”)
M, (9) 1. M,(0)
= (_5)179/1@)

< Q.

Now fix —00 < a < § < 1/A(v). For = € supp(v) C (—o0,0), the function

9|—>2 ! = ’
00 \1—0x) (1—06x)2

is decreasing on (—oo, ﬁ), so for all § € [«, ],

€T X T

(1 — Bx)? = (1—6x)2 = (1—azx)?

We define for = € supp(v)

] ]

9(x) = (1 — azx)? + (1 —px)2’

Then g > 0, and g is v-integrable, because o and 3 are in (—oo, ﬁ), and

%( L ) = e < g(x), for all § € [, B]. Thus, one can differentiate

1-0x
M, (0) under the integral sign and formula (2.7) gives
M, (0) + 0M,(0) — M, (0)*
k., (0) = .
) ooy

The fact that

M, (0) + OM(0) — M, (0)* = / ﬁu(dzp) - (/ : _10x1/(da:)>2 >0

implies that the function 6 — k, () is increasing on (—oo, ﬁ)
We have that

. o M) -1 5G(E) -1
Jm ke O) = im T e G,y
1 1
= — =B — = .
oo tam ™
For the proof of Theorem 3.11 instead of using (3.12), we define
my(v)= lim k,(9). (3.15)

1
GHT(V)

(We will later verify that this coincides with (3.12) when A(v) < 0.) Then, the
1

function k, () realizes a bijection from ( (V)) onto its image (m., my (v)).
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We then define the function 1, on (mg, my) as the inverse of the restriction of
ky(.) to (0,00), and on (m4, m4 (v)) as the inverse of the restriction of k,(.) to

—00, ﬁ . This leads to the parametrization by the mean m € (mg, m4) U

(my, m (v)) of the family K (). The definition of the pseudo-variance function
can also be extended using the function t,. Following (2.13), we define V,(.)
for m € (mg,my) U (my, my(v)) as

vy )

1 1
lim =0= lim
m—s(my)~ Uy, (m) m—s(my)+ Py, (M)

We have that

)

so that we define V,(.) at my by V,(m4) = —m?2. Note that Q(, ,)(dz) =
Lt p(da) is well defined for A(v) < 0.

The explicit parametrization by the means of the enlarged family can then
be given by

K4 () = {Qunan (d2) = f (e, m)w(de) ; m € (mo,my(v))} .

The function m — ¢, (m) = m is increasing on (m.4,m4 (v)), so

the function m —— V,(m)/m + m is decreasing on (m,,my(v)) and
lim  V,(m)/m+m=A().
m—my (v)
This implies that (3.12) holds when A(v) < 0.
If A(v) > 0, then (3.12) gives m4 (v) = my because m + % = i

B = A(v), and then K, (v) = K, (). This ends the proof of Theorem 3.11. O

8.8.2. Domain of means under affine transformation

Let ¢ an affine transformation. It is well known that the lower end of the one
sided domain of means of the family K4 (v) behave nicely under the action of
affine transformation ¢, that is mq(p(v)) = @(mo(v)). But we do not have a
general formula of the upper end for the natural domain of means for K (v).
The following examples show that there is no simple formula for m(v) under
affine transformation.

Example 3.13. Consider the inverse semicircle distribution

vol-de, ) (@)da (3.16)

I/(dl’) = 27.(.1,2 (700,71

It generates the CSK family with pseudo-variance function V,(m) = m?, and
the domain of means is Dy (v) = (mo(v), m4(v)) = (—o0,—1). The image ¢(v)
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of v by the map z — p(x) =x +1/2 is

v1—4dx

pv)(dx) = m (700’%)(95)&17. (3.17)

and it generates the CSK family with pseudo-variance function V)(m) =
m(m — 1/2)2. We have that

1 94 —0)
VYoy(m) = m? 4 1/4 and K, (0) = By R

for all  in O(p(v)) = (0,4). The domain of means is (mo(p(v)), ms (1)) =
(—00,0). In this case we have my (p(v)) =0 # —1/2 = p(my(v)).

Example 3.14. Consider the (two-sided) CSK family generated by the semi-

circle law
1
= 2—\/4—$21‘z|<2<d$) (318)
s
with the variance function V,,(m) = V,(m) = 1 and domain of means (—1,1),
that is

K(v) = {27T(1 \/_:n—(i;_ x))llw‘ddx tm e (-1, 1)} :

The image ¢(v) of v by the map = — p(z) =2 — 3 is

—(z+1)(z+5)
2

pv)(dz) = 151y (z)dx. (3.19)

With B(p(v)) = max{0,sup supp(p(v))} = 0, the (two-sided) range of param-
eter is (0_,04) = (—1/5,+00). The probability measure () generates the
(two-sided) CSK family

K(e()) = {Po,p() (dz); 0 € (=1/5,+00)}
= {Q(m,u) (d:l?), me (m— (90(1/))7 m4 (‘P(V)))}

with pseudo-variance function V) (m) = We have that

m+3

m+3 (1-360)— /(0 +1)(50 + 1)
Vo) = pa gyt @4 Rew®)= 2 |

We have

my(pv)) = lim kyu)(0) =  lim (1-30) — /(0 +1)(50 +1)

66—+ 400 6—s+oo 20

= 2V g pmi ).
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The purpose is to give a more natural definition for the domain of means of a
CSK family that behave nicely under affine transformation. In several references,
we consider the range of the parameter 6 such that 1/6 € (sup supp v,00) N
[0,00). In fact authors in [10] have pushed forward the theory of CSK families
by extending the results in [6] to allow measures v with unbounded support.
In such situation, the family is parameterized by a ‘one-sided’ range of 6 of
a fixed sign, so that generating measures have support bounded from above
and the CSK families are parameterized by 6 > 0, which gives the domain of
means (mg, my). We can include additional range of 6 which is possible only
when the support of v is in (—00,0). In this case we can include additional
range of 1/6 € (sup supp v,0), so the extended range of § would have a simpler
description

O(v) = {6; 1/6 € (sup supp v,0)},
that is, ©(v) is the set for which the transform M, exists and, with A = A(v) =
sup supp(v), it can be written as

o) = (—=00,1/A)U (0,00), if A<O0;
YT (0,1/4), if A>0.

This extension for the range of the parameter § was considered in the first
extension.

It is worth mentioning here that if v is the inverse semicircle distribution,
from example 3.13, given by (3.16). The image ¢(v) of v by the map & —
p(r) = x4+ 1/2 is given by (3.17). We have that ©(v) = (—o0, —4) U (0, +00).
We have that

K+(v) = {P.)(dz), 0 € ©W)} = {Q(m,)(dx),m € (mo, m4(¥))},

with my (v) = —1/2. We have that

my (p(v)) = my(p(v)) =0 = p(my (v)).

Also, if v is the semicircle distribution, from example 3.14, given by (3.18).
The image ¢(v) of v by the map z — ¢(x) = x — 3 is given by (3.19). We have
that my (v) = my(v) =1 and O(p(v)) = (—o0,—1) U (=1/5,400). The CSK
family generated by ¢(v) is

K-F(@(V)) = {P((97Lp(l/))(dx)7 e (_007 _1) U (_1/57 +OO)}
— {Qn(dz),m € (m_ (o)), m ()]},

with

my(p(v) = lim koo (0) = lim (1-36) ~ 2(2 + )50 + 1)

— 2= p(m. (v)).

Given a probability measure v with support bounded from above and an
affine transformation ¢, the following result gives the link between the mean
function of the CSK family generated by ¢(v) and the the mean function of the
CSK family generated by v.
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Proposition 3.15. [18, Proposition 3.3] Let v be a non degenerate probability
measure with support bounded from above and let ¢(v) be the image of v by the
map ¢ : x — ax+ B. If O(v) and ©(p(v)) are respectively the sets for which
the transforms M, and M, erists and h : x — 1/x, then

h(O(p(v))) = ¢(h(O(v))), (3.20)
and for 6 € ©(p(v)),
©(=1/G,(0)), if 0=1/8

ko) () = ; <k;l, (19—O;B>>, i 041/ (3.21)

The following result prove that the domain of means of the extended CSK
family behave nicely under affine transformation in a manner analogous to the
domain of means for NEFs. We also consider how m4 (v) gets transformed under
affine transformation, (see [18] for more details).

Theorem 3.16. [18, Theorem 3.4] Consider a probability measure v with sup-
port bounded from above and let p(v) be the image of v by the map ¢ : x —
ax + B, where o € R\{0} and § € R.

(A) Suppose that o > 0. The domain of means of K4 (p(v)) is (mo(¢(v)),
m_ (¢p(v))) with m (o(v)) = ¢(m (v)). Furthermore:

(a) If B =0, then m (p(v)) = @(m ().

(b) If B # 0, we have that

(i) If A= 0 and aA+ B >0, then m.(¢(v)) = @(m(v)).

(i) If A>0 and aA+ B <0, then my(o(v)) = ak,(—a/B) + 5.
(i3) If A <0 and aA+ 5 >0, then my(p(v)) = p(my(v)).

(iv) If A <0 and aA + B <0, then m4(p(v)) = ak,(—a/B) + B.

(B) Suppose that o < 0. The probability measure o(v) has support bounded from
below and we are dealing with left sided CSK family. The domain of means of
K_(pv)) is (m_(pv)), mo(e(v))) with m_(p(v)) = p(my(v)). Furthermore,
(a) If B =0, then m_(p(v)) = p(m4(v)).
(b) If B # 0, we have that
(i) If A>0 and A+ B3 >0, then m_(p(v)) =
(1) If A>0 and aA+ B <0, then m_(p(v)) = ¢(m4(v)).
(111) If A <0 and cA+ B >0, then m_(p(v)) =
(iv) If A< 0 and aA+ B <0, then m_(p(v)) =

3.8.8. The second extension

As indicated by Example 3.14 and Example 3.10, family K, (v) may have a
further extension. This extension is possible if the density (2.17) is non-negative,
that is, if m + V,(m)/m > A and V,(m)/m > 0 for all m > mg. Define

M, =inf{m > mg : V,(m)/m < 0}. (3.22)
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It is clear that M4 > my. In fact, M4 > m. This can be seen from (3.12):
since the mean must be smaller than A(v) we have m; < A(v), so V,(m)/m > 0
for all m < m. It is easy to see that M = co > m, in Example 3.14 and in
Example 3.10 while M| = m; = my in Example 3.9.

We now introduce the second extension of K (v) as the family of measures

K1 () = {Qm.y(dx) - m € (mo,m) U (my, My (1))},
with @(mw) given by

Q(m’y)(dx) = fu(z,m)v(dx) + p(m)d, v, (m)/m> (3.23)

where the weight of the atom is

. . 1
P(m){o v, (m) V, (m) ?fm<m+. S mm
1— =223, (m+ ”Tm> if m>myand V,(m)/m >0.

Tt is clear that the expression on the right hand side of (3.23) is well defined at
all m such that m+V,(m)/m > A. We need to show that the expression is well
defined also at the points where m 4V, (m)/m = A; one such point is of course
m . The argument here relies on the fact that G, is analytic in the slit plane
C\ (=00, A). Furthermore, G, (a) is decreasing to 0 and convex on (A, 00). In par-
ticular lim,__, 4+ G, (a) exists, and is either oo or m /V,(m. ). Furthermore, if
the limit is co, then V(m,)/m = 0, which implies that My = m_. So without
loss of generality we may assume that lim, 4+ Gy (a) = m;/V,(m;) < oco.
and that the integral defining G, (A) converges.

Suppose my; < My such that m; + V,(m;)/mq = A. Then V,(mq)/my =
A —mq > 0 and, taking the limit,

A— mq mp —my

P(m1):1—A_m+= A-m, € [0,1).

On the other hand,

Vl,(ml) o Afml
V,(mi) +mi(m; —z) A—z

Therefore, for m € [my, M) such that m+V,(m)/m = A, the right hand side
of (3.23) is well defined and simplifies to

A—m m—my
M Y

Q) (dz) = T, )+

A—m+

Then, the second extension of the family is given by

K1 (v) = {Qny(dz) : m € (mo, M4 (1))},

Since formula (2.16) holds for all m € (mg, m, ), it is clear that K, (v) C K4 (v).
We now verify that the extension satisfies desired conditions.
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Theorem 3.17. [7, Theorem 3.6[Suppose V,,(-) is such that m+V,(m)/m > A
for allm > mg. Let my < m <M. Then (3.23) defines a probability measure
Q(m?y)(dw) with mean m, and if v has finite first moment mq then the variance
Of @(m,u) is

(m —mg)V, (m)

m

[ @ =m0 () = (3.21)
Here the use of V,(m) is based on the assumption the pseudo-variance func-
tion V, extends as a real analytic function to (mg, +00).

Example 3.18. Consider the (absolutely continuous, centered) Marchenko-
Pastur law
4—(x—a)?

)= v an)

La—2,at2)(z)dx

with a? < 1. The variance function is V,,(m) = 1+am = V,(m), and the domain
of means is Dy (v) = (0,1), with © = (0,01) = (0,1/(2+ a)) and A = 2 + a.
Here m (v) = my = 1 and the function m — m + V,(m)/m is convex on
(0, 00) with minimum at m = m.. Since V,(m)/m > 0 for all m > mg = 0, we
have M} = oo.

3.8.4. Domain of means under free additive convolution power

One notes that the lower end of the one sided domain of means of the family
K4 (v) satisfies the relation, for ov > 0

mO(VEEa) = amg(v),

but, we do not have a general formula of the upper end of the natural domain
of the means for . The following examples show that there is no “one simple
formula” for m, under free additive convolution power.

Example 3.19. Let v be the symmetric Bernoulli distribution. Consider y =
v B v, (Then p is the arcsine law.)

Here, B(u) = 2 and V,(m) = 2V, (m/2) = 2 — m?/2. We compute G, the
Cauchy Stieltjes transform of x from V,, and (2.16). Solving the equation

_ 4+ m?
T o2m

)

z=2z(m)=m+V,(m)/m

we obtain m = z — /22 — 4. This gives that

so from (2.10) we get my (1) = limp_2(B —1/G,(B)) = 2. So in this case

my (VF2) = 2m (v).
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Example 3.20. Consider the semicircle law

1
v(dz) = %\/4 — 22 1|, <od.

We have that V,(m) =1 and m4 (v) = 1. Then p = v B v is the semicircle law
with density

1
u(dx) = EVS - 2% 1, o 5de.

The CSK family generated by p has a pseudo-variance function V,(m) = 2.
Since V,(m) is quadratic and mo = 0, formula (2.10) gives m4(u) = v2. In
this case, we have

my (V) # 2my (v),

It is well known that the domain of means for exponential families scales
nicely under classical additive convolution power, and it is satisfying to note that

the domain of means of the extended CSK family K (v) lead to the analogous
formula:

M (%) = aM4 (v).
Indeed, since V, @a(m) = aV,(m/a), the result follows from (3.22).
4. Boolean additive convolution

Let v € M. The boolean additive convolution is determined by the K-transform
K, of v which is given by

for z € CT. (4.1)

The function K, is usually called self energy and it represent the analytic back-
bone of boolean additive convolution. For two probability measures p and v in
M, the boolean additive convolution p W v is determined by

Ko (2) = K, (2) + K, (2), for zeCt, (4.2)

and p W v is again a probability measure.
According to [32], we call a probability measure v € M is infinitely divisible
in the boolean sense, if for each n € R, there exists v, € M such that

Note that all probability measure v € M are W-infinitely divisible, see [32,
Theorem 3.6].
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4.1. Boolean additive convolution and variance function

In this paragraph, we deal with boolean additive convolution from the perspec-
tive of CSK families. Next, we give the formula for pseudo-variance function (and
variance function V,, in case of existence) under boolean additive convolution
power.

Theorem 4.1. [16, Theorem 2.3] Suppose V,, is the pseudo-variance function
of the CSK family K1 (v) generated by a non degenerate probability measure v
with support bounded from above and mean my(v). For a > 0, we have that:

(i) The support of v¥% is bounded from above.
(i) For m close enough to amg(v),

Vysa(m) = aV,(m/a) +m?(1/a — 1). (4.3)

Furthermore, if mg < +00, then the variance functions of the CSK families
generated by v and VY exists and

Vosa(m) = aV,(m/a) + m(m — amg)(1/a — 1). (4.4)

Remark 4.2. Let v = %5_1 + %51 be the symmetric Bernoulli distribution, its

Cauchy transform and self energy are respectively

z 1
G,(z) = o and K,(z)= pt

With B(v) = max{0, supsupp(v)} = 1, we have from (2.10) my(v) = 1.
Consider p = v¥2, then we have K, (z) = K, u2(2) = 2K, (z) = 2/z and G,,(2) =
=5 S0 = 36_ 5+ 30 5. With B(u) = max{0, sup supp(u)} = V2, we have
that m (u) = v/2. This implies that m, (1%2) # 2m (v). So there is no “simple
formula” for m, under additive boolean convolution power. For this reason, in

theorem 4.1 we restrict ourself to m close enough to amg(v).

The following result gives formulas for pseudo-variance functions (and vari-
ance functions in case of existence) under both free additive convolution and
boolean additive convolution power.

Proposition 4.3. [16, Proposition 2.6] Suppose V,, is the pseudo-variance func-
tion of the CSK family K4 (v) generated by a non degenerate probability measure
v with support bounded from above. For v > 0 such that probability measures

& 23]
(VEBl/O‘)Ua and (Vw/o‘) “ are well defined, their support are bounded from above
and they generates CSK families with pseudo-variance functions

V(Vﬁﬂl/a)wa (m) = Vu(m) + (1/a - 1)m27 (45)

and
Vg () = V. 1m) + (1= 1), (4.6)
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respectively, for m close enough to mg. Furthermore, if my < +o0o, then the
&
variance functions of the CSK families generated respectively by v, (Z/EEl/a)UQ

23]
and (l/w/o‘) “ exists and for m close enough to mgy we have

V(UEEl/a)lﬂa (m) =V, (m)+ (1/a — L)m(m — myg). (4.7)
and
V(uwl/a)aaa (m) =V, (m) + (1 — 1/a)m(m — my). (4.8)

Authors in [2] consider the transformation B; : M —— M defined by, for
every t > 0

1

Wi
By(y) = (;ﬁ(l“)) T peM. (4.9)

They prove that for t = 1 the transformation By coincides with the canonical
bijection B : M —— My ¢_qi discovered by Bercovici and Pata in their study
of the relations between infinite divisibility in free and in Boolean probability.
Here M, ¢—qiv stands for the set of probability distributions in M which are
infinitely divisible with respect to the operation . As a consequence, we have
that B;(u) is H-infinitely divisible for every u € M and every ¢t > 1. The
following result gives the pseudo-variance function (and variance function in
case of existence) of the CSK family generated by B:(x). In fact this easily

follows from (4.5) and (4.7) by choosing a = 1+-t

Proposition 4.4. [16, Proposition 2.7] Suppose V,, is the pseudo-variance func-
tion of the CSK family K, (v) generated by a non degenerate probability measure
v with support bounded from above. For t > 0, the probability measure

1

Y
B.(v) = (VEB(H't)) a (4.10)

has support bounded from above and it generates the CSK family with pseudo-
variance function
Vg, () (m) = V,(m) + tm?®. (4.11)

Furthermore, if myg < 400, then the variance functions of the CSK families
generated by v and B:(v) exists and

VB, (v)(m) = V,,(m) 4 tm(m — my). (4.12)

Denote by V the class of variance functions corresponding to probability
measures v such that v is compactly supported, centered: f azv(dz) = 0, with
variance [z?v(dz) =1, so that V,,(0) = 1. Denote Vs the class of those V € V
that the function m — V(em) is in V for every real c. It was proved in [8,
Corollary 1.1], that the map V(m) — V(m) —m? is a bijection of V,, onto V
(also the map V,,(m) — V,,(m) +m? is the inverse bijection). We will see that
this bijection between variance functions correspond to the boolean Bercovici-
Pata bijection between probability measures.
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Proposition 4.5. [16, Proposition 2.8] Suppose V,(.) is the variance function
of the CSK family generated by a non degenerate probability measure v with
mean 0 and variance 1. For a > 0 such that probability measures (Vaﬂl/a)ua

and (le/a)EEa are well defined, we have

(i) The bijection V,(m) — V,(m) + m? from V onto Vs correspond to
boolean Bercovici-Pata bijection between probability measures v — By (v),
in addition

wi Ba a—+o00 ; ity )
(1/ /a) a—roo, 1531(,/), in distribution. (4-13)

(ii) The bijection V,,(m) — V,(m) — m? from Vs onto V correspond to
the inverse boolean Bercovici-Pata bijection between probability measures
v— B Y(v), in addition

Wa
(VEal/a) a—Hoo, By (v), in distribution. (4.14)

If v is a compactly supported probability measure on the real line, the K-
transform K, of v admit a Laurent expansion. From [32], one sees that

K, (2) =Y r(v) an_l : (4.15)

The coefficients r, = r,(v) are called the boolean cumulants of the measure
v. In particular rg = 0, r1 = [zv(dx) = mg. The following result gives the
connection between boolean cumulants and variance functions of CSK families.

Theorem 4.6. [16, Theorem 3.1] Suppose V,, is analytic in a neighborhood of
mo, Vi (mo) > 0, and v is a probability measure with finite all moments, such
that [ zv(dz) = mg. Then the following conditions are equivalent.

(i) v is non degenerate, compactly supported and there exists an interval
(A,B) 5 mq such that {Q(m.)(dx) = f.(x,m)v(dz) : m € (A, B)},
with f,(x,m) given by (2.17), define a family of probability measures pa-
rameterized by the mean with variance function V,(.).

(i) The boolean cumulants of the measure v are rg = 0, r1 = mqo and for all
n>1

1 dn—l

i (V. (m) + m(m — mg))" . (4.16)

m=mog

Tn+l =

In the following we relate boolean cumulants of the Marchenko Pastur dis-
tribution to Catalan numbers. The centered Marchenko-Pastur distribution is
given by
4—(x—a)?

) = o)

1(a—2,a+2) (ZL')dl‘ + pldxl .

The discrete part is absent except for a? > 1, in this case p; = 1 — 1/a?

and r1 = —1/a. It generates the CSK family with variance function V,,(m) =
1+am=V,(m).
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Corollary 4.7. [16, Corollary 3.2] If v is the centered standardized Marchenko
Pastur distribution with parameter a = 2, i.e. it generates the CSK family with
mo = 0 and variance function V,,(m) =1+ 2m, then its boolean cumulants are
ro=0,71=mg=0 and forn>1,

ro1 (V) = — (2") (4.17)

:1—|—n n

Next, we relate boolean cumulants of certain probability distribution to Fuss-
Catalan numbers. In combinatorial mathematics and statistics, the Fuss-Catalan
numbers are defined in [21] by the Swiss mathematician Fuss, Nicolaus. They
are numbers of the form

Anlp,r) = —~ (”p”). (4.18)

np—+r n

The Fuss-Catalan represents the number of legal permutations or allowed ways
of arranging a number of articles, that is restricted in some way. This means
that they are related to the Binomial coefficient.

On the other hand, some examples of variance functions that are polynomial
in the mean of arbitrary degree are introduced in [8]. In particular a complete
resolution of compactly supported CSK with cubic variance function is given
(see [8, Theorem 1.2]). Next, we relate boolean cumulants of certain probability
distribution generating a cubic CSK family to Fuss-Catalan numbers of the form
(4.18) for p =3 and r = 1.

Corollary 4.8. [16, Corollary 3.3] The function V(m) = 1+ 3m + 2m? +m3
is the wvariance function the CSK family generated by a compactly supported
probability measure v, with mean 0, variance 1 and with boolean cumulants given
by: 1o =0, 11 =mo =0 and forn > 1,

1 3n+1
() = 5 ( ) ) (4.19)

4.2. Some approximations in CSK family
In this paragraph, we give an approximation of elements of the CSK family gen-
erated by the boolean Gaussian distribution and an approximation of elements

of the CSK family generated by the boolean Poisson distribution, (see [20] for
more details).

4.2.1. Approximation of boolean Gaussian CSK family

According to [32], the centered boolean Gaussian distribution pg ,2 with vari-
ance o2 (or symmetric Bernoulli distribution)

1
Ho,02 = 5(5—0 + 50’)5
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has a self energy or a Cauchy transform

o2 1

Kﬂo,a2 (Z) = ? or GIJ«O’UZ (Z) = y— 0_2/27
respectively. We have, for all € (=1/0,1/0)

1

Muo,az(o) 12,2 and kﬂo,ﬂ (0) = 0o,

The inverse of the function &, ,(.) is ¢, ,(m) =m/o® for all m € (—0,0) =
ku, 2 ((=1/0,1/0)). With mg = 0, the variance function of the CSK family
generated by pg ,2 is

V#M2 (m) = V#WQ (m) = a2 —m?2.

The two sided CSK family generated by pi ,2 is given by
IC(/J’OJQ) = {Q(m,uoﬁﬂ(d]") = HKm,o? (dx)
1
=5 [(c—=m)d_s + (0 +m)d,]: m € (-0, 0')}.

The family K(uo,,2) consists of boolean Gaussian distributions with mean m €
(—0,0). The following result gives an approximation of elements of the CSK
family K(pi0,02).

Theorem 4.9. [20] Suppose the variance function V,, of a CSK family K(v)
1s analytic and strictly positive in a neighborhood of mg = 0. Then there is
6 > 0 such that if, for o > 0, L(Yy) € K(va), with v = Dyo(¥Y*), has mean
E(Y,) = m/y/a with |m| < 6, then

vay, azee, M, in distribution,

where o = V,,(0).

From Theorem 4.9, we get the boolean central limit theorem (see [32, Theo-
rem 3.4].)

Corollary 4.10 (boolean central limit theorem). If v is a probability measure
with mean mo = 0 and variance o = V,,(0), then

H.Jn) n—-+4oo

Dy m(v Mooz in distribution.

4.2.2.  Approzimation of boolean Poisson CSK family

For N e N, s>0and 0 < A < N, consider

A A
UN = (1 - N)(SO + N(Ss
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We have that for all § € (—oo, 1),

A AN As
M R S
o (0) A LT O Rl vy v Py v

As the inverse of the function &, (.), we have that for all m € (0,s) =k, ((—oo,
)
As — Nm

Yy (m) = m

Formula (2.13) implies that the pseudo-variance function of the two sided CSK
family K(uy) is

Nm?(m — s)
Viy (m) = — =~

With mg(un) = As/N, we see from (2.14) that the variance function of the two
sided CSK family KC(uy) is

Vo (m) = m(s — m).
The CSK family generated by ppy is given by

s—m

S

IC(NN) = {Q(m,uN)(dx) = 50 + %58 m e (0,8)} .

The boolean Poisson distribution 7r§\8) with jump size s and parameter A (s, A >

0) is given by
1
A+1
We have for all § € (—oo, m)

w0 = ———[60 + Aasn)-

1—0s As
e T —— d k s 0 - .
1—0s(l+x =00 = 75,

M ) (0)
A

As the inverse of the function k_c.)(.), we have that for all m € (0,s(1 + \)) =
A

ko (=00, sixy))s
m — As

LZJTF;S) (m) =

Formula (2.13) implies that the pseudo-variance function of the two sided CSK
family K (W&S)) is

sm

m2(s(A+1) —m)
m— s '

Vﬂ_(s) (m) =
Y

With mo(wg\s)) = As, we see from (2.14) that the variance function of the two
sided CSK family K(wg\s)) is

V o (m) =m(s(A+1) —m).

T
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The CSK family generated by WE\S) is given by

K(Wg\s)) _ {Q(m,ﬂf))(dw) — M

(A+1)s

The following result gives an approximation of elements of the boolean Poisson
CSK family. In particular we get the boolean Poisson limit theorem, (see [32,
Theorem 3.5]).

Theorem 4.11. [20] For N €N, s >0 and 0 < A < N, let

A A
=(1- =)+ =9
MUN ( N) 0 + N S5
and consider the CSK family generated by p%¥, with mean mo(p¥N) = s and
variance function Vyox (.). We have that

do

(s)y, tn distribution.
m,my"’)

for all m in a neighborhood of mg = As. In particular, for m = mg = As, we
get the boolean Poisson limit theorem

N— : S ot 1
peN foee, ﬂg\s), in distribution.

5. Free multiplicative convolution

Let v € M such that § = v({0}) < 1, and consider the function

too
U, (z) = dz), e C\Ry. 5.1
@[ o), zeC\Ry (51)
The function ¥, is univalent in the left half-plane «C* and its image ¥, (:C™) is
contained in the circle with diameter (v({0}) — 1,0). Moreover ¥, (iCT)NR =
(v({0}) — 1,0). Let x, : ¥, (iC") — iC™T be the inverse function of ¥,. Then
the S-transform of v is the function
1+z2

Su(2) = xu(2) e (5.2)
The product of S-transforms is an S-transform, so that the multiplicative free
convolution v X vy of the measures 17 and vs in M is defined by

SR, (2) = Sy (2) S0, (2).

We say that a probability measure v € M is infinitely divisible with respect
to X, if for each n € N, there exists v,, € M such that

n times

The multiplicative free convolution power %3¢ is defined at least for all o > 1
(see [1, Theorem 2.17]) by S, ma(z) = S, (2)“.
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5.1. Free multiplicative convolution and variance function

In this paragraph, we deal with free multiplicative convolution from a point of
view related to CSK families. We first state the result concerning the effect of
the free multiplicative convolution power on a CSK family.

Theorem 5.1. [22] Let V,, be the pseudo-variance function of the CSK family
K_(v) generated by a non degenerate probability distribution v concentrated on
the positive real line with mean mo(v). Consider a > 0 such that v is defined.
Then

(i) m_(1%2) = (m_(v))* and mo(v®*) = (mo(v))*, and for m € (m_ V%),

mo (V™))
V, ga (m) = m>%/2V, (ml/a) . (5.3)
(i) If my < 400, then the variance functions of the CSK families generated
by v and v=¢ exist and
_ MMy i-1/a 1/a
Vi (m) = 5ot (m ) . (5.4)

Several limit theorems involving the free additive convolution, the boolean ad-
ditive convolution and the free multiplicative convolution have been established
in [27] and in [30]. The authors in [22] used variance functions to re-derive these
results, this leads to some new variance functions with non usual form.

Theorem 5.2. [22] Let v be a non degenerate probability distribution concen-
trated on the positive real line with mean my(v) > 0. Suppose that v has a finite

second moment. Then denoting v = (XZE’S))Q = V”T(nTZU), we have
0

()

Hn
D1 jnmp) <V®n> noteo, Ny i distribution,

where 1, is such that mo(n,) = 1, (m—(ny),mo(ny)) C (0,1) and the
variance function of the CSK family generated by 7, is given for m €

(m— (777)7 mo(n’Y))7by

m(m — 1) _ ym(m —1)

V. (m) = 2Dy gy = 2 1) 5.5
M~ (m) m% ln(m) (m0> ln(m) ( )
D1 jnmy) (V®"> LimanaY in distribution,

where o, is such that mo(o.) =1, (m—_ (o), mo(oy)) C (0,1), and for all
m € (m_(0),mo(cy)), the variance function of the CSK family generated
by o is given by

mim 1) ym(m —1)

Vo, (m) = In(m)

Vi, (mo)+m(l—m) = +m(l1—m) (5.6)

m3 In(m)
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Example 5.3. The Wigner’s semicircle (free Gaussian) distribution

V4 — 22

p(dz) = o 1(_2.)(z)dz,
generates the CSK family with variance function V,(m) =1 = V,(m). The one
sided domain of means of the family K_(p) is (m—(u), mo(p)) = (=1, 0). By

the translation f : x —— x + 2, the probability measure

r4—z
) = f() () = VIO D1 (ya,
generates the CSK family with pseudo-variance function V,(m) = —75. We

have that V,,(m) =1 and mg(v) = 2. One see that
&n )\ B oo e e e
Dy namy (V ) — M1/a in distribution,

where 7,4 is such that mo (1 /4) = 1, (m—(91/4), mo(n1/4)) C (0,1) and the vari-
ance function of the CSK family generated by 7, /4 is given for m € (m_(ny,4),

mo(ﬁ1/4))7 by
m(m — 1)

‘/771/4 (m) = 41n(m) . (57)
We also have,
Wn
D1 /(nan) (Vg") noteo, T1/4 in distribution,

where oy/4 is such that mg(0y/4) = 1, (m_(01/4),m0(c1/4)) C (0,1) and
the variance function of the CSK family generated by oy /4 is given for m €
(m—(01/4)7m0(01/4))3 by

m(m — 1)

Vo, ,a(m) = m—l—m(l—m). (5.8)

In what follows, we give the link between the two limit probability measures
1y and o, by mean of the boolean Bercovici-Pata transformation.

Proposition 5.4. [22] Let v be a non degenerate probability distribution con-

centrated on the positive real line with mean mqo(v) > 0. Suppose that v has a

finite second moment. Then denoting v = (7‘:;;?1(/1)/))2 V'/f?f;‘))
0

, we have

1y =Bi(oy).

It is worth mentioning that the R and R- transforms of the limiting distri-
bution 7, is given in [30], in terms of the Lambert’s W-function which satisfies

the functional equation
z=W(z)exp(W(2)).

For more details of the Lambert W-function, see [13]. Let Wy(2) be the principal
branch of the Lambert W-function.
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Theorem 5.5. [30, Theorem 4.1]

(1) The R and R-transforms of probability measure 1., are given as follows:

RTH (Z) = —W(iy(z_r}/Z)v

Ry, (2) = TWO(_VZ)-

(2) n, is both B-infinitely divisible and R-infinitely divisible.
(3) The free cumulant sequence of 1 is {M} N
ne

n:

(4) The Lévy measure vy, of 1, is given by

1 _
Un, (ds) = ’Y_Trsg 1(’7/8)1[0,76](8)d87

where g(u) = csc(u) exp(—u cot(u)).
(5) It holds the following formulas:

775% = Dt(n§1/t)v

5t = Dy,

Let o := o1. We have the following result, see [30, Proposition 4.5].
Proposition 5.6. The probability density w, of the measure o can be given in

the implicit form as:

sin(v) 1 v? exp(—v cot(v))
o <— exp(v “’“””) = sin(0) (1 — veot(v))? + %)

, O<v<m.

5.2. Explicit free multiplicative law of large numbers

The limit probability measure for the free multiplicative law of large num-
bers was proved by Tucci [33] for probability measures with bounded support.
Haagerup and Moller [34] extend Tucci’s result to probability measures with
unbounded support and at the same time they give a more elementary proof for
the case of probability measures with bounded support. In contrast to the classi-
cal multiplicative convolution case, the limit measure for the free multiplicative
law of large numbers is not a Dirac measure, unless the original measure is a
Dirac measure. More precisely we have (see [34, Theorem 2]):

Theorem 5.7. Let v € My and let ¢y, : [0,00) — [0,00) be the map ¢ (z) =
zt/7. Set a = v({0}). If we denote
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then p, converge weakly to a probability measure p € My. If v is a Dirac
measure on [0,00) then p = v. Otherwise p is the unique probability measure on

[0,00) characterized by
(losaal) - 59

forallt € (a,1) and u({0}) = a. The support of the measure p is the closure

of the interval
(a,b) = <</0°0 :zrlv(dx)) - ’/000 xV(dx))

where 0 < a < b < 00.

Consider V,, the pseudo-variance function of the CSK family _ (v) generated
by a non degenerate probability measure v € M. We give explicitly the law
of large numbers p for free multiplicative convolution in terms of the pseudo-
variance function V.

Theorem 5.8. [19, Theorem 3.1] Let v a non degenerate probability measure on
[0,00) and let ¢, : [0,00) —= [0,00) be the map ¢ (x) = x'/™. Set a = v({0}).
If we denote

then p, converge weakly to a probability measure p on [0,00) which is given by

m2 \’
p(dm) = ady + (W) Lim_ (v).mo(v)) (M)dm. (5.10)
The following examples illustrate the usefulness of Theorem 5.8 and pro-
vide examples of the free multiplicative law of large numbers p for probability
measures v of importance in free probability. However probability measures v
presented in the following examples generates CSK families having quadratic
and cubic pseudo-variance functions.

Example 5.9. Let v = %5,1 + %51 be the symmetric Bernoulli distribution.
It generates the CSK family with variance function V,(m) = 1 —m? = V., (m)
and mo(y) = 0. By the translation f :  — z + 1, the probability measure
v = f(y) = 160 + 162 generates the CSK family with mo(v) = 1 and pseudo-
variance function

m2(2 —m)

Vi (m) = m—1

The one sided domain of means of the family X_(v) is (m_(v), mo(v)) = (0, 1).

In this case ) )
p(dm) = 550 + ml(o, 1 (m)dm.
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Example 5.10. The Wigner’s semicircle (free Gaussian) distribution

V4 — 2

v(dz) = .

1(_272) (x)dx,

generates the CSK family with variance function V,(m) = 1 = V,(m). The one
sided domain of means of the family K_(v) is (m—_(y),mo(v)) = (=1, 0). By
the translation f: z +—— x + 2, the probability measure

x(4—x)

v(dz) = f)(dr) = L2

1o, 4y(w)dz,

generates the CSK family with mg(r) = 2 and pseudo-variance function

m
\' =—.
(m) = ——
Solving z(m) = m + V,(m)/m = 0 for m > 0, we obtain that m = 1. Using
relation (2.16), we get G, (0) = —1. The domain of means of the family K_(v)
is (m_(v),mo(v)) = (1, 2). In this case

p(dm) = 2(m — 1)1, 9)(m)dm.

Example 5.11. For 0 <a? <1, the (absolutely continuous) centered Marchenko-
Pastur distribution

4—(x—a)?

V(dr) = 27(1 + ax)

1(a—2,a42)(z)dx

generates the CSK family with variance function V(m) = 14 am = V(m). This
with the affine transformation f : z — az 4 1 leads to the distribution given
by,

V(la+1)? —=)(z—(a—1)?)

2max

v(de) = f(v)(dz) = 1((a=1)2,(a+1)?) (2)d.

It generates the CSK family with mg(v) = 1, and pseudo-variance function of

the form

a’m?

V. = .
(m) m—1
Solving z(m) = m+V,(m)/m = 0 for m > 0, we obtain that m = 1 —a?. Using

relation (2.16), we get G,(0) = —1=. The domain of means of the family

K_(v)is (m—_(v),mo(v)) = (1 — a?, 1). In this case

1

p(dm) = zla-a, 1 (m)dm.

Example 5.12. For a? > 1, the Marchenko-Pastur distribution is

4—(xz—a)?

v(dz) = (it an)

1(0‘_270‘4’_2) (ZC)dfﬁ + (1 — 1/@2)5_1/a(d$)
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It generates the CSK family with quadratic variance function V,(m) = 1+
am = V,(m). By the affine transformation f : # — az + 1, the probability
distribution given by

v(dz) = f(7)(dx)

a 2—z)(z—(a—1)2
— \/(( + 1) 271—0?2(1. ( 1) )1((a71)2,(a+1)2)($)dl’+ (1 _ 1/(12)(50

generates the CSK family with mg(v) = 1, and pseudo-variance function of the
form

In this case m_(v) = 0 and
9 1
p(dm) =(1—-1/a%)d + pe 1o, 1y(m)dm.

Example 5.13. If v is the standard free gamma distribution,

VA1 + a?) — (z — 2a)?
v(dz) = 2m(a?x? + 2ax + 1) L(2a—2v/iFa® 2a+aviza?) (),

for a # 0, it generate the CSK family with mg = 0, and pseudo-variance function
equal to the variance function V., (m) = V,,(m) = (1+am)?. Suppose that a > 0.
By the affine transformation f : x — ax + 1, the probability distribution

v(dz) = f(v)(dz)
V(V@FT4a) —2)e— (Va2 F1-0)?)

- 2max? 1((\/a2+1*a)2,(\/a‘2+1+a)2)(@dx’

generates the CSK family with mg(v) = 1, and pseudo-variance function of the

form

a’m?

Vo (m) = p—_

Solving z(m) = m + V,(m)/m = 0 for m > 0, we obtain that m = ﬁ Using
relation (2.16) wee get G, (0) = —(1 + a?). The one sided domain of means of
the family K_(v) is (m—_(v), mo(v)) = (ﬁ, 1). We have that

u(dm) = ﬁ% 1) (m)dm.

e
Example 5.14. The inverse semicircle distribution

7MC1 1)(z)d9:,

i) = T oot



444 R. Fakhfakh

generates the CSK family with pseudo-variance function V. (m) = m3, and
with domain of means (mg(y),m4+(y)) = (—o0,—1). By the transformation
f : x—— —x, the probability distribution

vV—1+4x

v(dz) = f(v)(dx) = 52 (2 ,400) (z)dz,

generates the CSK family K_ () with pseudo-variance function V, (m) = —m3

and the domain of means is (m_(v), mo(v)) = (1,400). In this case

1
pldm) = —31(a, +oo) (m)dm.

Example 5.15. The free Ressel (or free Kendall) distribution

-1
mxy/—1—2
generates the CSK family with domain of means (mg(7y), m+(y)) = (—o0, —2)

and pseudo-variance function V. (m) = m?(m + 1). With the transformation
f : x —— —z the probability distribution

V(dw) = 1( oo, —1)(7)dx

v(dz) = f(7)(d) = (2)d.

1
————1(1,100
T/ o — 1 (1,400)

generates the CSK family K _ () with pseudo-variance function V,,(m) = m?(1—
m), and domain of means (m_(v), mo(v)) = (2,4+00). We have that

1
1= m)?

Example 5.16. The Free Abel (or Free Borel-Tanner) distribution

p(dm) = 12, too)(m)dm.

1
V(dw) = ml(fooﬁ) (z)dx

generates the CSK family with domain of means (mo(7v), m+(y)) = (—o0,0) and
pseudo-variance function V., (m) = m?(m — 1). By the transformation f : z —
—x the probability distribution

V) = F()(d) = s Loy ()

generates the CSK family K _ () with pseudo-variance function V,, (m) =—-m?(1+
m) and domain of means (m_(v), mo(v)) = (0, +00). We have that

1
p(dm) = )2 L(0, +oc)(m)dm.

(1+m
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Example 5.17. The free strict arcsine distribution

V3 —4x
)1(700,3/4) (z)dx

) = ST 4

generates the CSK family with domain of means (mq(7v), m+ (7)) = (—o0,—1/2)
and pseudo-variance function V.,(m) = m(1+m?). By the affine transformation
f: @ —— —x + 3/4 the probability distribution

Jz

) = F)(dr) = s Lo (),

generates the CSK family K_(v) with pseudo-variance function V,(m) = —m
(m2 3m+ 22). Solving z(m) = m + V,(m)/m = 0 for m > 0, we obtain that

= 5/4 Using relation (2.16) we get G,,(0) = —%. The domain of means of
K_(v)is (m—(v),mo(v)) = (5/4, +00). We have that

m?— 2

2 _ 3 25
(m am+ i

p(dm) = E 1(5/4, to0)(m)dm.

6. Boolean multiplicative convolution

For v € M, the n-transform of v is defined by:

U, (2)

(6.1)
where the function ¥, (.) is given by (5.1). It is clear that v is determined
uniquely from the function 7,. For v € My, it is known that 7, ((—o0,0)) C
(—O0,0), hmz%O, <0 771/(37) = 771/(0_) = 0 and 7]1/(3) = 7]1/(2)7 for z € (C\RJr
Also arg(z) < arg(n,(z)) <, for z € CT.

The analytic function

Bu(z) = nuz(z)

is well defined in the region z € C\R.. Now for u, v € M, their multiplicative
boolean convolution p W v is defined as the unique probability measure in M
that satisfies

(6.2)

B, (2) = Bu(2)B,(2), for z € C\R4 (6.3)
Note that for p, v € M which satisfies

(i) arg(nu(z)) + arg(n.(z)) —arg(z) <7 for z € Ct U (—o0,0)
(ii) at least one of the first moments of one of the measures p or v exists
finitely,

then pWv € My is well defined.

We now state the result concerning the effect of the boolean multiplica-
tive convolution on a CSK family. According to [4], the boolean multiplicative
boolean convolution power ¥ is defined for 0 < a < 1 by B 1. (2) = B,(2)".



446 R. Fakhfakh

Theorem 6.1. [17, Theorem 3.2] Suppose V,, is the pseudo-variance function
of the CSK family K_(v) generated by a non degenerate probability measure
v € My with mean mo(v) < +o00. For a € [0,1], we have

(i) m_(VLjJO‘) = (m_())* and mo(¥*) = (mo(v))*, and form € (m_(¥),

mo(v=2
V . (m) = m*e 2 4 mi-tey, (ml/a) . (6.4)
(i) The variance functions of the CSK families generated by v and Yo exists
and
V iga (m) = HVV (ml/a) +(m—m&)(mY —m).  (6.5)

The following result show how the permutation of power between free and
boolean multiplicative convolutions affect the variance functions.

Theorem 6.2. [17, Theorem 3.3] Suppose V,, is the pseudo-variance function
of the CSK family K_(v) generated by a non degenerate probability measure

v € My with mean mo(v) < +oo. For a > 0 such that (V&a)wl/a and

X1/«
(VLXJ") are defined, they generates respectively CSK families with pseudo-
variance functions given by
V( o )wl/a (m) = m'T* —m? + m*~1V,(m) (6.6)
v (3
and

< >|z1/a =m " —m? £ m' 7V, (m), (6.7)

for m € (m_(v),mo(v)). Furthermore, the Uamance functions of the CSK fam-
a X1/a
ilies generated by v, (Vga)Ul/ and (I/U“) exists and

V(Vga)wl/a(m) = (m —mo)(m® —m) + m*~ 'V, (m) (6.8)

and

Vi) 2e () = (m o)™ ) £ Vi), (69)

Authors in [31] introduce the analogue of Bercovici-Pata map for the multi-
plicative convolutions: that is for ¢ > 0,

Mt:M+ — M+
X(t+1) Wt
b ()P

,uLXJt € M is defined for any probability measure p € My and 0 <t < 1. The
following result gives the pseudo-variance function and variance function of the
CSK family generated by M, (p). In fact this easily follows from (6.6) and (6.8)
by choosing oo =1 + t.
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Proposition 6.3. [17, Proposition 3.4] Suppose V,, is the pseudo-variance func-
tion of the CSK family K_(v) generated by a non degenerate probability measure
v € My with mean mo(v) < +o00. Fort > 0, the probability measure

1
let+1

My(v) = (p#+) (6.10)
generates the CSK family with pseudo-variance function given by
Vi, vy (m) = mt V,(m) +m?(mt — 1), (6.11)

form € (m_(v),mo(v)). Furthermore, the variance functions of the CSK fam-
ilies generated by v and My(v) exists and

Vig, (o) (m) = m* V,(m) + m"™> — mem'*t — m? + mmy. (6.12)

Authors in [8] construct a class of examples which exhausts all cubic variance
functions, and provide examples of polynomial variance functions of arbitrary
degree. In fact, they use some algebraic operations that allow to build new
variance functions from known ones. Formula (6.12) gives a relation between
variance function via the multiplicative analog of Belinschi-Nica type semigroup.
One see that some of polynomial variance functions can be obtained from known
variance functions by applying the multiplicative analog of Belinschi-Nica type
semigroup to the generating probability measure.
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