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Venue: L-infinity, Stat-Math Unit (5th Floor, A.N. Kolmogorov Bhavan)

                                   Sukrit Chakraborty
ISI, SMU, Kolkata


Regular variation and free infinitely divisible distributions

Abstract


Infinitely divisible laws play a crucial role in limit theorems in probability. In Embrechts, Goldie, Veraverbeke (1979) it was shown that if an infinitely divisible measure is subexponential then the corresponding Levy measure is also subexponential and tail equivalent to the original measure. The regularly varying measures form a rich class of distributions which follow subexponentiality. We shall discuss an analogous result in the case of free infinitely divisible probability measures with regularly varying tails and relate the classical and free versions with the help of famous Bercovici-Pata bijection.  We shall discuss the potential applications to random matrix theory.
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