HALF INDEPENDENCE AND HALF CUMULANTS
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The notion of half independence arises in random matrices and quantum
groups. We define the half independent convolution of probability measures
and show that appropriately defined half cumulants are additive across half
independent convolutions. We also establish the central limit theorem for half
independent convolutions and the limit is the symmetrized Rayleigh distribu-
tion. Cramer’s theorem is also established in this set up.

1. Introduction. Along with classical independence, another well known notion of indepen-
dence is free independence in the noncommutative set up. A third notion of independence in the
noncommutative set up, is that of half independence. This has been described in Banica, Curran
and Speicher (2010)[2] and Bose, Hazra and Saha (2010)[7]. In Section 2, we provide a quick de-
scription of these three notions and two examples of half independence. The goal of this article is
to study half independence in details.

To motivate our results, let us recall the results from classical and free independence that are
relevant to us. In classical independence, the two natural transforms, which are measure determin-
ing and convergence determining, are the characteristic function ¢(-) and the cumulant generating
function y(-). For any probability measure u on R, these are defined as

du(t) = f ei’xdp(x) and x,(t) = log¢,(1) (for ¢ in a neighbourhood of 0).
R

If u and v are two probability measures and u * v is their independent (additive) convolution, then

(D Xpusr (1) = X (0) + )0 (D).

Well known results for this convolution are the CLT and the Cramer’s theorem. In free indepen-
dence, the natural transforms are the Cauchy transform and the R transform (or Voiculescu trans-
form) (see Nica and Speicher (2006)[10], Anderson et al. (2009)[1]). The R transform satisfies
equation (1) when classical convolution is replaced by the free convolution. The free CLT holds:
the n fold free convolution of identical laws with finite second moment, when scaled by +/n and cen-
tered, converges to the semicircle law. See Nica and Speicher (2006)[10]. However, the Cramer’s
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theorem fails—free convolution of two laws may be semicircular without the individual laws being
semicircular. See Bercovici and Voiculescu (1995)[5].

It is well known that the noncrossing partitions play a crucial role in free independence. In half
independence, symmetric partitions are the most natural objects. In Section 2.3 we use the sym-
metric partitions to develop the notions of half cumulants and half cumulant generating function
under suitable restrictions on the growth of the moments. In Section 3.1 we relate the moments to
the half cumulants via appropriate generating functions.

This relationship helps us to go beyond the restricted set up and we develop the notion of an
appropriate transform 7,(-) for any symmetric (about zero) probability measure u. This transform
plays the same role in half independence as do the characteristic function in classical indepen-
dence and the Cauchy transform in free independence. It turns out that 7 has a surprisingly simple
description in terms of the characteristic function. Let & denote the product convolution. Then

T,.(1) = ¢uep(2t) forall t e R

where p is the probability measure on (0, 1) with density

2 1
-———,0<a< 1.

T A1 = a2
T is both measure determining (Lemma 3) and convergence determining (Theorem 3).
We define the half independent convolution u @ v, of symmetric probability measures ¢ and v,
as the (unique) probability measure which satisfies

Tuon(t) = Tu(OT\,(¢) forall t € R.
and hence the half cumulant generating function, H = log T, satisfies
Ho,(t) = H,(t) + H,(t) (for ¢ in a neighbourhood of 0).

This is compatible with addition of half independent variables: if @ and b are half independent in
some C* probability space with laws u and v, then the law of (a + b) exists and is given by u @ v.

In half independence, the Rayleigh law takes the place of the Gaussian law in independence and
the semicircular law in free independence. The symmetrized Rayleigh law R, has the density

fx) = |_xz| exp(—xz/o'z), —00 < X < 0
o

with moments
Boks1 =0 and By = k! forall k > 0.

If o = 1, then it is known as standard symmetrized Rayleigh law and is denoted by R.

In Section 4, we establish Cramer’s theorem: ¢ @ v is symmetrized Rayleigh, if and only if both
w and v are symmetrized Rayleigh. In Section 5 we prove the half independent CLT: the n fold half
independent convolution of symmetric laws satisfying suitable moment condition, when scaled by
\/n, converges to the symmetrized Rayleigh distribution.
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2. The three notions of independence.

2.1. Preliminaries of noncommutative probability space. Let (A, T) be a noncommutative -
probability space where (A is a *— unital complex algebra (with unity 1) and 7 : A — Cis a linear
functional satisfying 7(1) = 1. At times we shall assume 7 is a state, thatis 7(a) > 0ifa > 0(a > 0
means a* = a and its spectrum sp(a) is nonnegative). The elements of the algebra will be referred
to as random variables and we shall concentrate only on self adjoint random variables. By the law
of self adjoint a € A, we mean the collection {my(a)} where

(2 my(a) = 7(d), k > 1

are the moments of a. Suppose 7 is a state and a is a self adjoint random variable. Then given any
n and any collection of complex numbers {c;,0 < i < n}

Zn: Zn: at@™e =1 ((Zn: Ckak)(zn: clal)*) > 0.
k=0 1=0

k=0 [=0

Then {my(a), k > 0} is a moment sequence, and there exists a measure y, on the real line such that

G) @) = 1) = [ Koo
U, may not be unique. A sufficient condition for y, to be unique is the Carleman’s condition

O D r@He = oo,

In that case we also call g, to be the law of a.

When (A, 7) is a C* algebra, the law p, of a exists and is compactly supported. More generally,
suppose that the algebra is not necessarily C* and 7 is a state and for the self adjoint random variable
a, 7(a**) < CXk! for all k. Then {7(a?¥)} satisfies condition (4), and hence y, is the law of a but it is
not necessarily compactly supported.

For random variables {a;};c,, their joint moments is the collection {7 (a;,a;, ... a;,), k > 1}, where
each a;; € {a,’}iej.

Random variables {a; ,}ic; € (A,, T,) is said to converge in law to {a;}ic; € (A, ") if each joint
moment of {a;,}ic; converges to the corresponding joint moment of {a; ,}ic;.

2.2. Independence: free, classical, and half. Unital subalgebras {A;};c; C A are called freely
independent or simply free if

7(aj) =0, aje€ A;; and i; #ijy forall j= t(a;---ay) =0.

The random variables (or elements of an algebra) (a;, as, - - - ) will be called free if the subalgebras
generated by them are free.
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Unital subalgebras {A;};c; C A are said to be independent if they commute and
T(ay---ay) = t(a1)---t(ay) forall aje A;; where k#1= iy #1i.

Two elements a and b of any algebra are said to be independent if the two unital algebras generated
by them are independent.
Let {a;};c; be noncommutative elements of (A, 7). We say that they half commute if

a;ajai = dardjdi,

for all i, j, k € J. Clearly, if {a;};c; half commute then af commutes with a; and a? for all i, jeJ
The random variable a = a;,ay, . ..a;, where each ai; € {a;}ics, 1s said to be balanced (with

respect to {a;}), if each random variable a; appears same number of times in odd and even positions

of a. If a is not balanced, we say it is unbalanced. So if n is odd then a is automatically unbalanced.

DerinitioN 1. Half commuting elements {a;}icy are said to be half independent if

1. The variables {af},-e J are independent.
2. If a = aj,ai, - - - a;, is unbalanced with respect to {a;}icj, then t(a) = 0.

This definition of half independent elements is equivalent to that given in Banica, Curran and
Speicher (2009)[2]. Note that the second condition automatically implies 7(a®**1) = 0 for all non-
negative integers k. Whenever this happens, we say that a is symmetric.

The three notions of independence are different from each other. See Bose, Hazra and Saha
(2010)[7] for details. Here are two examples of half independence.

ExampLE 1. (Banica and Speicher (2009) [2]) Let (Q, B, u) be a probability space and let {i;}
be a family of independent complex Gaussian random variables. Define a; € (M (L(w)), E[tr(-)])by

_|1 0 ¥
o = [ o ] .
where tr(-) is normalized trace. Then {a;} are half independent. The law of each a; is a symmetrized
Rayleigh distribution.

ExampLE 2. (Bose, Hazra and Saha (2010)[7]) A reverse circulant matrix is an n X n symmetric
matrix whose (i, j)-th entry is given by X(i+j) mod n- The sequence {x;} is called the input sequence.
Let {RC; »}1<i<p be an independent (across i) sequence of n X n reverse circulant matrices each with
an independent input sequence with mean 0, variance 1 and for all k > 1,

sup sup sup E[|RC;,(m, l)Ik] < ¢ < o0,

neN 1<i<p 1<m<i<n

Then {n_]/zRCi,n}lggp € (M, (L(w)), E[tr(-)]), converges to half independent (ay,as, . ..,ap,) where
a; is as in Example 1 with E I;bilz =1.
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2.3. Symmetric partition and half independence. The proof of the above matricial limit given
in Bose, Hazra and Saha (2010)[7] suggests that there is a suitable class of partitions which is tied
to the notion of half independence just as the noncrossing partitions are tied to free independence.
We now develop this notion.

Any set K of integers will be called symmetric if it has an equal number of odd and even integers.
Any partition 7 of K will be called symmetric if each partition block is symmetric. The set of all
symmetric partitions of {1, 2, ..., 2n} will be denoted by E(2n). The trivial partition of {1,2, ..., 2n}
with one single block shall be denoted by I»,,. Given a sequence {/,, : A" — C} of maps and partition
mof {1,2,...,n}define

(5) lﬂ(al,aL--',an): l_[l|V|(aj1’---aaj|V|)’
Vern
where V = (ji, j2,- -+, jiv}) is a block of the partition .

DEeriNiTION 2. Let (A, T) be a noncommutative probability space. Let {a;}icj be random vari-
ables in A and suppose that t(a;, ---a;,) = 0 when k is odd and i;,--- iy € J. Then define half
cumulants {ry} of {a;}ie;, recursively by the following moment cumulant relation

(6) T(aj,ai, . ..a;) = Z ra(ai, Giys - . ., Qi)

neE(k)
It is easily checked that {r,} are multilinear maps. For any self adjoint a € (A, 1), we let
@) rn(a) = ry(a,a,...,a), n>1

denote the half cumulants of a. Note that r,,.1(a) = 0 for all n > 0. The half cumulant generating
function of a is defined as the formal power series

®) Hy(t) = Y (-1 228 r20@) o,

= e
The reason for the extra n! in the denominator shall be clear as we proceed.
ExampLE 3. Ifthe law of a is R, then it is easy to see that
) ra) =1, rua) =0 (for n>1) and H,(t) = —
Suppose {a;} are half independent. Using (6) recursively, it is easy to see that for any even k > 1,
(10) re(ai,, aiy, .. .,a;,) =0 if a;ai,...a; isunbalanced.
For example, let {a;, a2} € (A, 1), be half independent. Then

r(ay,az) = t(ajaz) = 0 and ry(az,ay) = 1(aza;) =0



6 BOSE ET AL.
Again using (6),
r4(ai,ar,ar,a2) = (arararaz) — r(ar, ayraa, az) — ra(ar, ap)ra(ar, az) = 0,

ra(ar, az, a1, az) = T(a1axa1az) — ra(ar, ax)ra(ar, az) — raay, ax)rz(ar, az) = 0.

It is well known that classical independence and freeness can be characterized via the classical
cumulants and free cumulants respectively (see Theorem 5.3.15 of Anderson et. al. (2009)[1] or
Theorem 11.16 of Nica and Speicher (2006)[10] for the free cumulant results). A similar charac-
terization holds for half independent random variables via half cumulants:

THeOREM 1. Let {a;}1<i<q be a sequence of self adjoint half commuting random variables and
suppose for all 1 < j <d, aj occurs kj times in a = a;,a;, . . . aj,,.
(i) Suppose {a;} are half independent and a is balanced with respect to {a;}1<i<a- If ki, kj > 2 for
some 1 < i, j <d, then ry(ai,, ai,, . .., ai,) = 0.
(ii) If ki, k; > 2 for some 1 < i, j < d implies ry,(a;,, ai,, . . ., a;,,) = 0 and moments of all monomials
of odd length vanish then {a;}1<i<q are half independent.

Before we prove the Theorem, we state an important Corollary.

CoroLLARY 1.  Ifa and b are self adjoint, half commuting and half independent then
ron(a + b) = rp(a) + rp(b) forall n> 1, and H,p(t) = H,(t) + Hp(2),
where the second equality holds between formal power series.
Proor. Note that r»(a, b) = t(ab) = 0. Hence the result is true for n = 2 since

rma+b) = ra+b,a+b)

r(a,a+ b) + ryb,a + b)
r2(a,a) + ra(a, b) + ra(b,a) + r2(b, b)

Forn > 2,

ra(a+b)=ryla+b,.,a+b)
=ryla,a+b,...a+b)+ryb,a+b,..,a+b)
=rya,a...,a) + r,(b,b,....b) + Z roay, as, ..., axn).

(a1,a2,...a0,): a;i€la,b}, ai#avi

Now if (aj,a,...,az,) is unbalanced then by (10), ry,(ai,az, . ..,a,) = 0. If (ay,az,...,a) is
balanced but a, b both appear in the tuple, then by Theorem 1 (i), r,(ay,az, ..., a;) = 0. So only
the first two terms survive in the last expression and hence

ran(a + b) = rap(a) + ran(D).
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Proor oF THEOREM 1. (i) We prove this through induction on d and n. For each fixed values of d
we use induction on n. We use notation Dy for induction on d and D, for induction on #.
Now from relation (6),

(11D T(a; ai, . .. aj,,) = Z ralai, Qiys - . ., Qi)
neE(2n)

If 7 € E(2n) has a block V such that (aj aj, . ..a},,) is unbalanced, then by observation (10)
rﬂ(ail’ai29 v ’aiZn) =0.
Therefore relation (11) reduces to

(12) (i, ) = ) Taldipy Gy,
neE’(2n)

where
E’'(2n) = {r € E,, : for each block V of r, ajaj, ...aj, is balanced}.

Note that E’(2n) depends on the considered tuple (a;,,a;,,...,a;,,). We shall use relation (12)
repeatedly in the proof.

First assume d = 2. Consider (a;,, a;,, - .., a;,,) where a; € {ai,ay} and ki,ky > 2. So the
minimum possible value of n is 2. For n = 2, using (12), half commutativity and half independence,

ra(a;,, aiy, a5, a;,) = t(a;ana;,a;,) — E re(ai,, aiy, aiy, ai,)
neE @)1y

w(a})r(a3) — ra(ar, a))raas, az)
t(@®)t(a?) - 1(d®)r(@?) = 0.

Now assuming that the result is true upto (n — 1), we prove it for any n (induction D,). Again by
(12), half commutativity and half independence,

ronai, aiys ... ap,) = T(a;a;, ... ap,) = Z re(ai,, aiy, . . ., Aiy,)
neE’(2n)—1,
2k 2k
= t(a;")r(ay?) — Z (@i, Gy, - . ., Qi)
neE’' (2n)-1,

Let
Ji = J2s oo os Jo}

be the positions of a; for j = 1,2 in (a;,, aj,, . . ., a;,,). Define

(13) Il ={r € E'(2n) — I, : if V is a block in 7 then either V C J; or V C J,}.
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Note that if 7 € E’(2n) — I, then using (2) and induction Dy, rx(a;,, . ..,a;,) = 0. Hence
2k 2k
r2n(ai19 Ajyyevvs aiz,,) = T(a] I)T(a2 2) - Z rﬂ(ah s Aips ey aizn)'
nell

Since a;,a;, .. .a;, is balanced, J;, j = 1,2 are symmetric. Hence if I1; denotes all symmetric
partitions of {ji, ..., jij} then it is in bijection with E(2k;). That is

(14) M := Edji,..., jo;) = EQk;) for j = 1,2.

Now observe that for any m € II there exist unique oo = {V,V,,...V;} € II; and unique n =
{U1,U,,...U} € 11 where V;, U; are blocks such that 7 = {V, V,,...V,, U1, U,,... U} =0 Un.
Thus there is a bijection between IT and I1; % II; := {ocUn: o €Il; and n € II,}. Therefore

2k 2k
r2n(ai1aa527"~aai2n) = T(a] I)T(az 2)_Zrﬂ(ai1aai27---aai2n)
nell
2k 2k
= T(a] I)T(az 2) - Z rU'UI](ai17ai2’ cee aiZn)
oelly, TIGHZ
2k 2k
= T(al ])T(az 2)_ Z ra'(alpalz’---aalzh)rn(alpazzw-‘96122/(2)
oelly, nell,
2k 2k
= 7(a; )r(ay?) - Z re(ay, ay,...,apr(a, az, ..., az)

oc€EQ2ky), neE(2ky)

_ 2kq 2ky

= 7(a; )@y ?) ~ [ Z re(ar,ai,...,a)] Z ry(az, az, ..., a)]
TE€EQky) n€EQ2ky)

= T(a%kl)r(agkz) - T(a%kl)r(agb) =0 (using (6)).

Hence the result is true for d = 2.

Now assuming that the result is true for / many random variables where / < d — 1, we shall prove
the result for / = d (induction D). For [ = d, the minimum possible value of n is d and each k; = 2
for1 < j<d. Soforn=d,

er(aipaiza .. "aizd) = T(ailaiz . ”aiZd) - Z rﬂ(aipaiz’- . "aizd)
ﬂEE'(Zd)—IZd

(15)

2 2 2
w@)r@) @)= Y ra@i i),
neE’ 2d)-1y

Now observe that if 7 € E’(2d) — I4 then either 7 has a block V such that 4 < #V < 2(d - 1) or
each block of 7 has size 2. For the first case, by definition of cumulant (2) and induction D,

re(ai,, iy, . . ., ipy) = 0.
Soin (15), we are left with partitions 7 € E’(2d) — 1,4 whose each partition block is of size 2. Hence

2 2
er(ail’ai27“-’ai2d) = T(al)'”T(ad)_ Z rﬂ(aily'--9ai2d)

ek’ 2d)
a={V1,...,Va} #V;=2 V¥ i
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w(a}) - 1(a) — ra(ar, ar) - - r2(ag, aa)

w(a})- - 7(al) - t@@}) - 1(@3) =0

So we have established the result for n = d.

Still holding / = d and assuming that the result is true upto (n — 1), we now prove it for n. Let
a;,a;, ... a;, be balanced. Since we have d distinct random variables, each k; > 2 for 1 < j < d. As
before, let J; = {j1, ja2,..., jzkj} be the positions of a; in (a;,, aj,, . .., a;,) for 1 < j < d. By similar
argument as given in d = 2 case, each J; is symmetric. Now

(@i, iy, .. apy,) = T(@,a4, ... apy,) — Z re(ai,, apy, . . ., ajy,)
neE’(2n)-1,
2k 2k 2k,
= t(a; 7@y ) - 1(a) ) - Z re(@iys Qiys . ., Aiy,).

neE’'(2n)—1,

Suppose © € E’(2n) — I, has r (= 2) many blocks, Vi,..., V;. Suppose for some s, 1 < s < 1;
Vs N Jy, # 0 for at least two values of m, where 1 < m < d. If number of such m is strictly less than
d, then by induction D, and Definition (2), rx(a;,, @iy, - . ., ai,,) = 0. If number of such m is equal to
d, then by induction D, (since, #V < 2(n — 1)) and (2), rr(a;,, ai,, . . ., ai,,) = 0. So we are left with
only 7 € Il where I1 is as defined below. Let

II

1;

(mre E'Cn)—1Ly,: n={Vy,...,Vyand foralli, V; c J,forsome 1 <r <d},
E(j1, j2s--osjok;) = ECkj), 1 < j<d.

Then following the argument given for d = 2 case, we have

2% 2k
ran(ai, iy, .. ap,) = @yt ta d)—Zrn(aipaiz,~--aaizn)
nmell

2k 2k
= @)@ - Y e @@, a5,)

2k 2k,
= T(a 1)..-T(a d)— Z l—[r,rj(ajl,ajz,...,ajz,(j)

m€elly,..,mqg€lly j=

d
2k 2k
= T(a 1)---7’(61 d)—l_l Zr,,j(ajl,ajz,...,amj)‘

j:1 772'_,'€H/'
S
2% 2k
= t(a")1(a ")—l_l Z rr(aj,aj,...,a;)
Jj=1 | reEQk))

= T(a2kl)"'T(Cled) T(azk‘) T(aZk")

Hence the first part of the Theorem is proved.
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(i1) For the second part observe that the definition of half cumulant reduces to the definition of
half-liberated cumulant given in Banica, Curren and Speicher (2010)[2]. They showed in Theorem
2.11 that half-liberated cumulant characterizes half independence for half commuting random vari-

ables {x;} € (A, 7). In particular if 7(x;, - - - x;,) = 0 when k is odd and r,(x;,,- - - , x;,) = 0 whenever
€ E(2k) is not symmetric with respect to ¢ = (i1, i, - , i) (that is, it is not the case that s and
t are in the same block of 7 and iy = i;) then {x;} are half independent. Now these two conditions
follow from our assumptions. O

3. T transform. Neither the Cauchy transform nor the characteristic function seem to be ap-
propriate for the study of half independence. In this section we introduce a new transform, which
we call the T transform, appropriate for the study of half independence.

3.1. Moment and cumulant generating functions. From Definition 2, my,(a) = ZﬂGE(Zn) rz(a).
The relation between {my;} and {ry;} is given in the next theorem.

THEOREM 2.
n—1

-1
’W@:ZCWSyW“WW”

s=0

Proor. We adapt the proof of Proposition 7.7 of Banica, Curran and Speicher (2009)[3] for the
recursion formula for count of E(2n). Fix any m € E(2n). Then each partition block has same
number of odd and even members. Now place the sequence of odd numbers in one row and place
the even members in the next row. In this way, E(2n) is viewed as the set of partitions between
the upper and lower rows of n points such that each partition block has same number of upper and
lower members. Now to form any such partition, we perform the following steps:

e First pick a number s € {1,2,---,n}. This shall be total number of odd elements in the
partition block containing 1.

e Connect 1 in the upper row to some other (s — 1) points in the upper row. So we have chosen
all the odd members of the partition block that contains 1.

e Now choose s points in the lower row and connect them to the already connected s points in
the upper row, thus completing the symmetric partition block of size 2s containing 1.

e Now partition the remaining (7 —s) odd points of the upper row and the remaining (n—s) even
points in the lower row in any symmetric way to essentially partition a set of size 2(n — s) in
a symmetric way.

The number of such partitions is clearly (?:})(’;)#Ez(n_ s)- Now observe that for any fixed s, the total
contribution to my,(a) from all these partitions equals r5,—s) (a)mag(a). Hence

o (n-1
rm@zzc_%ﬁmm@mmm

s=1
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We now convert the above relation to a relation between appropriate generating functions of
{moy} and {ry}. We drop the argument a in these expressions for ease of notation. Consider the
following two formal power series:

& 2n © 2n
(16) T=) "2 " and A@) = > Font

i (nly? L4 (nlp

Their formal derivatives are:

T'(f) = 22 Moy t> and H(t)—2z };?2_1),

t2n 1

Lemma 1. The above formal power series are related by the following relation, T'(t) = T(£)H' ()
where T(0) = 1 and H(0) = 1. When considered as appropriate functions, this differential equation
has a solution T(t) = exp(H(t) — 1). Hence, formally H(t) = 1 + log T (1).

Proor. Using Theorem 2,

e oo n-1 (n-1)
N Myt n— ( )( ) .
ro=2 =2 _gmat? L
! Z”'(”‘ b’ Zlo (=)l — s — i 2"
o n—1 0 ) 2n—s)-1 2
1 2 (n—s)t Mot
=2 -
Z (sH2n!(n - 1)! P2(n-sym2st” Z:: ;,1 = 3=l P

ryt? = mpgt?

L= D! (517 =TOH®.

T
NgEiNg

,)
Il

(=]

~
1]

O

3.2. T transform for general probability measure. The finiteness of the two power series in
(16) impose growth conditions on the moments, thereby restricting the class of variables (or mea-
sures) for which the transforms are defined. We now remedy this.

When a € (A, 1) is a self adjoint random variable with a compactly supported law y,, using
Fubini’s theorem,

~ mZn(a)tzn N (XI)ZH —
(7) T(”‘;W - [ > g ) = [ et
where . )
Ip(r) = @/2) = l f cosh(z cos 6)db
S Ty

is the modified Bessel function of order O (see Section 3.7 of Watson (1995)[11]).
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Suppose p, is symmetric about 0. Let ¢,,, denote the characteristic function of u,. Then we know
that ¢, (?) is real. Using this and (17),

. 1 g
T(ir) - f f cosh(2xit cos 6)dOdu,(x)
T Jr Jo
l T
= - f f cos(2xt cos O)du,(x)do
T Jo Jr
1 T
= - f f exp(i2xt cos 0)du,(x)df (since p, is symmetric about Q)
T Jo
1 (7 .
= - f Py, (21 cos )db.
T Jo

We have thus arrived at the following definition:

DEeriniTiON 3. For any law u which is symmetric about zero (but does not necessarily have
compact support), define the transform,

T, (1) = T(it) = }T fo $u(2t cos 0)do, t € R.

We shall also use T, to denote the transform 7',,. If u is compactly supported or more generally
if my, = fR x?"du(x) < C"n! for all n, then it easily follows from the above discussions that

ha . 1" 2n
(18) Tt)= % forall ¢ €R.
n=0 ’

ExampLE 4.  If u is symmetrized Rayleigh R, then my, = o>"n! for all n and hence

n2n n 2n
T.(t) = Zmzn( 1)"t Z( 1) (0'1) xp(-cf), t€R.

12
n=0 )

We now connect 7" and ¢ through product convolution. For probability measure ¢ on R and p on
(0, ), we use the product convolution ® where

(19) (L ®p)(B) = fo p(x"'B)p(dx) = (u® p)f 1 (B) with f(x,y) = xy,

for any Borel set B. This gives a probability measure on R since u(x~'R) = 1 for every x # 0.

LemMma 2. Let p be the probability measure on (0, 1) with density 2

1 .
ﬂmfor0<a<l.lf;us

a probability measure on R which is symmetric around 0, then

Tu(1) = $ep(20).
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T 1
T.(0) = %fo ¢ﬂ(2tcos9)d0=lf Mdcx.

mJo1 V1 -a?

As p is symmetric, ¢,(1) = ¢,(—1) and (u ® p)(B) = (u ® p)(—B) and hence

_ 2 (1 [ cos2tax) B
T.(1) = ;‘fo‘ Lﬁdﬂ(x)dp(a) = Puap(20).

Proor.

O

3.3. T is measure determining. We show this by using Mellin transform. See Galambos and
Simonelli (2004)[8] for the details of this transform. The main points we need are (i) the Mellin
transform, M,(s), is defined for any probability measure  on R at least for all values of s in some
complex strip which contains the imaginary axis, and possibly equals to this axis, (ii) M,e,(s) =
M, (s)M,(ss) for suitable values of s, (iii) Mellin transform uniquely determines the measure (The-
orem 1.19 of Galambos and Simonelli (2004)[8]), and (iv) if u is a probability measure y on [0, o)
then

M, (s) = f x*du(x) (for appropriate complex values s).
0

Lemma 3. Let y and v be two symmetric (about zero) probability measures. Then T, (t) = T,(t)
forallt € R if and only if u = v.

Proor. Let p be as in Lemma 2. Since T, (t) = T,(7), Lemma 2 implies that ¢,e,(21) = ¢yep(21)
for all ¢. Now by property (ii), (in an appropriate region),

Mu(HM,(s) = M, ($)M(s).

Now let s = it and observe that by property (iv),

2 1 K
Mp(s)z—f a/—da/
7 Jo 1-a?
1 : 1)/2 1/2 1 : 2.-1/2 1/2
=—fy“”0—»‘ww=—fy”f/a—w‘Hh
T Jo T Jo
1
T

1 ! s/2.—1/2 1
= 2y 121 — )72y = .
mmwmﬁyy L= = e

The last equality follows from Lomnicki (1967)[9]. For s = it, T’ (%) does not have a pole and the
numerator is also not equal to zero and hence M, (it) # 0 for all # € R. Hence M,(s) = M,(s) in
an appropriate region and then the result follows from property (iii). m|
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3.4. T is convergence determining.

THEOREM 3.  Suppose {u,} and u are symmetric probability measures. Then u, converges to u
weakly, if and only if T, (t) converges to T,(t) for all t € R.

Proor. First suppose u, converges to u. Hence ¢,, () converges to ¢,(t) for every . Since
T, = 7—1r foﬂ ¢u, (2t cos B)d0, the result easily follows by dominated convergence theorem.

Conversely, suppose that T, (r) converges to T,(). So from Lemma 2 we have that u, ®p weakly
converge to u ® p where p is as in Lemma 2. Since p does not put any mass at zero, this implies
that {u,} is also tight and there exists a subsequence p,, which converge weakly to ug. Moreover,
Mo is symmetric. It then follows that u,, ® p weakly converge to yo ® p.

On the other hand, we know that u, ® p converges to u ® p. Hence we have

Ho®p =pU®p.

Now from Lemma 3 we have that ug = p. So every subsequence has a unique limit point and hence
the original sequence of measures converge. Moreover, pg is symmetric. |

3.5. Half convolution of two symmetric measures. Since T, (1) = ¢ ep(?) and ¢ is continuous
at O the logarithm of T is well defined in a neighbourhood of 0. This leads us to the following
definition of half cumulant generating function which is more general than that given in (8).

DeriniTION 4. The half cumulant generating function of any symmetric probability measure u
is defined as
H,(t) = log T,,(t) (in an appropriate neighborhood of zero).

The half cumulant generating function H, of any a in (A, 1) is H,, whenever yu, exists and is
symmetric.

ExampLe 5. If u is symmetrized Rayleigh R, (see Example 4), then T, (1) = exp(—o21?) is
non-zero for all t € R. So
H,(1) = —o21? forallt e R.

Conversely, if H,(t) = —021%, then u is the symmetrized Rayleigh R

To define half convolution of probability measures, we proceed as follows: Suppose (A, 1) is
a C*-probability space and a,b € (A, 1) are two self adjoint, half independent random variables
with compactly supported measures yu, and up on R respectively. Then obviously, u, and y;, are
symmetric and

(20) Hewp(1) = Ha(t) + Hp(1) and Tyip(1) = Ta(DTp(0).

In this case the measure 5 is the measure corresponding to the random variable (a + b) € (A, 1)
and is compactly supported and symmetric.
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We now define the half convolution (notation: @) of two arbitrary symmetric measures y and v.
First assume that u and v are compactly supported measures. Now using similar argument as given
in Proposition 2.8 of Banica, Curran and Speicher (2010)[2], we can construct two half independent
random variables y{, y, as follows:

Let X1, X; be two independent random variables such that X; and X, have law u and v respectively.
Let Uy, U, be two independent Haar unitary random variables which are independent from X, X»
and let & = U;X;. Then &1, &, are independent and

E[£/&"] = BIX/*" E[U} U] = 6 E[X""]
[ EIXM if n=m
@D h { 0 if n#m.
Now define the variables y, y, as
(0 &
=2 &)

Then it is easy to check using (21) that yy, y, are half independent and have laws u, v respectively.
Then from Lemma 2

Tyl(t) = T,u(t) = ¢p®p(2t) and Tyz(t) =T, = ¢v®p(2t)-
Consider the product 7,(1)T, (). Then due to relation (20)
Tp(t)Tv(t) = Tyl(t)Tyz(t) = Ty1+y2(t) = T,B(t) = ¢ﬁ®p(2t),

where § is a symmetric measure corresponding to random variable (y; + y») and this is unique by
Lemma 3. We define § as half convolution of i and v, that is,

HoVv:=p.

Now suppose p and v are two arbitrary symmetric measure. Define for n € N, the two measures y;,
and v, by

Un(B) = u(BN[-n,n]) and v,(B) = v(B N [—-n,n]), for any Borel set B C R.

Then p, and v, are compactly supported symmetric measure on R and y,, v, converges weakly to
u, v respectively. Then as before we have measures 3,, such that

T,un(t)Tvn (t) = ¢un®p(2t)¢vn®p(2t) = ¢ﬁn®p(2t)-

Since u,, v, converges weakly to u, v respectively, ¢, ep(21) ¢, ep(21) converges and hence ¢g, g, (21)
converges for all . Hence 5, ® p converges weakly to some measure on R. It easily follows that {5,}
is tight and 8, ® p converges weakly to 8 ® p for some unique measure 8. Uniqueness of 3 follows
from Lemma 3. Hence we arrive at
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DeriniTION 5. For any two symmetric probability measures u and v, their half independent
convolution is defined as the unique measure 3 described above. We write

Hov: =g
Note that @ is associative and commutative on the space of symmetric measures.
4. Cramer’s theorem.

THEOREM 4. (i) Let a and b be self adjoint and half independent random variables of +-probability
space (A, 1) where T is a state. Suppose y% is Ry. Then u, and py, exist and are symmetrized
2

Rayleigh.
(ii) If u and v are symmetric probability measures such that y @ v is symmetrized Rayleigh, then
both u and v are symmetrized Rayleigh.

Proor. (i) Without loss, assume that o = 1. Then
w(((a + b)/ V2)*) = k!
From this, and half independence, it is easy to see that
(22) (@) =0 and 7(a*) < 2kk!.

Thus there exists a unique symmetric probability measure u, and y;, such that

7(d) = f *Fdug(x) and 7(b*) = f K du(x).

It easily follows that the characteristic functions of u, and y, are real and hence they are symmetric
about origin. By Corollary 1 and Example 5, we have for all # € R,

Hao () +Hob (t) = Hr(t) = —1* .
V2 V2
So using Definition 4 we have
_ 2
logTﬁ(I) + log T%(t) =—t.

Hence
(T%(t)T%(t)) = exp(—1%) .
So we have
(#1.0020)) (B,00(21)) = exp(~1).

Hence, by the classical Cramer’s theorem it follows that each of the product on the left side must
be the characteristic function of a normal distribution. So T \Lr(t) = exp(—é—é) for some o. As
2

a consequence, by the uniqueness Lemma 3, a is symmetrized Rayleigh R Jo Likewise, b is
symmetrized Rayleigh R ;5 Jo-
The proof of the second part follows easily from the above arguments. |
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5. Central limit theorem for half independent convolution.

THEOREM 5. Let {u,} be a sequence of symmetric probability measures with variance 1. If for
every € > (),

1 n
(23) - f xzd,uk(x) — 0 asn — oo (Lindeberg’s condition),
n x: |x[>evn

then
6_D\}M®Dlﬁl @D\lr#

converges weakly to R where D, (B) = ui(c_l B) for any Borel set B in R.
Proor. By definition of half convolution

Ts,(n)

Ip, OTp, @®--Tp, (1
Vet Vit BViad

¢DL @p(zt)ngi ®p(2t) ¢DL ®p(2t)a
M ‘/5#2 W}in

n

where p is as defined in Lemma 2. Note that for any € > 0
1 n
[ Pdwepw
o e nizevi)

12 fl f o’
- ) = ———u(x)da
- n ; TJo Jx: |xalzevn) V1 — a?
2

2 (N o« 1 <
(24) = = f — |- f X du(x)| da
TJo V1-a2|n ; (x: |xal=e i)

Now as n — oo, last expression in (24) goes to 0 by dominated convergence theorem and condition
(23). Hence the sequence of measure {u, ® p} satisfies Lindeberg’s condition. Also

2 1
fo (i ®p)() = fo \/1—— f g = 3.

Hence by classical central limit theorem (see Billingsley (1995)[6]) as n — oo,

T5,(0) = ¢, , (1) = exp(=1")

where N, 1 is the Gaussian measure with mean zero and variance 1/2. We know Tx(t) = exp(— ).
Hence ¢, converges weakly to the standard Rayleigh measure R. |

The following result gives a central limit theorem for half independent random variables in a
noncommutative probability space.
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THEOREM 6. Let {x;} be a sequence of self adjoint half independent random variables in (A, T)
with (x;) = 0 and T(xiz) = 1 and sup; T(xf?) < oo forevery k. If S, = x| + Xy + -+ + X, then S,/ \n
converges in law to the standard symmetrized Rayleigh distribution R.

Proor. If we assume (A, ) is a C*-probability space, then we have a sequence of symmetric
compactly supported measure {y;} corresponding to the random variables {x;}. Then the result fol-
lows immediately from Theorem 5.

In the general case, to show the required convergence it is enough to show that,

(S5 (S
nk — k! and W - 0.

By applying half independence and unbalancedness of each term in the expansion of (x; + --- +
x) 2t immediately follows that 7((x; +- - - + X))y = 0. Tt is thus enough to consider the even
moments.

Consider any g = x;, - - - X;,, in the expansion of (x; + --- + x,)?* which is unbalanced. Then by
half independence 7(g) = 0. Thus we are left with only balanced monomials g. We divide such
monomials into two sets:

My = {x;, - xjp;1j € {1,2,--- ,n} balanced and every random variable appears exactly twice},

My = {x;, -+~ xjp;ij € {1,2,--- ,n} balanced and at least one random variable appears more than twice}.
Observe that M; has at most (k — 1) many distinct random variables and hence
#M, <Cinn—1)---(n—k+2),

for some constant Cy, that depends only on k. Now since all moments are finite,

1 —-D---(n—k+2
_kz :T(xil"'xizk)scj,(n(n ) k(n al )—>0 as n — oo.
n n

M

Now consider M. Pick a fixed set of k variables from {x, ..., x,}. Then there are exactly k! sym-
metric monomials in M; of these k variables. Hence

#M| =k!'xnn—-1)---(n—k+1).
Therefore as n — oo

#M K'xnn—-1)---(n—k+1)
k ZT(X,I ’ x12k) 1T(xl e x]%) = pre — k!

Hence the result follows. O
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