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Meixner polynomials

Meixner polynomials

Meixner searched for all probability measures ;2 on R with infinite support
whose system of monic orthogonal polynomials (p(”));’fzo has an
(exponential) generating function of the exponential type:

i % 2" =exp(a¥(z) + ©(2)).
n=0 :

Meixner discovered that this holds, for a centered measure p, if and only
if there exist

AeR, >0, £>0

such that the polynomials (p(")),‘)f:0 satisfy the recursive relation

wp™ (x) = p" V(@) + Anp™ () + (kn + nn(n — 1)p" Y (z).
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Meixner polynomials

Meixner polynomials
Set k= 1.

Case 1. A =17 = 0: u is Gaussian measure, (p(™))>, are Hermite
polynomials.

Case 2. 7 =0, A # 0 : p is centered Poisson measure, (p{™)>_, are
Charlier polynomials.

Case 3. 7> 0, A2 = 4n: p is (centered) Gamma measure, (p(™)° are
Laguerre polynomials.

Case 4. >0, A2 > 4n: u is negative binomial (Pascal) measure,
(p(™)22_, are Meixner polynomials of the first kind.

Case 5. >0, A2 < 4n: u is Meixner measure (the density involves the
square of the complex gamma function), (p(™)2_, are Meixner
polynomials of the second kind, or the Melxner—PoIIaczek polynomials.

Meixner's class of non-commutative generalized stochastic processes with freely independent values 4 /50 Swansea University




Meixner polynomials Lévy processes Processes with independent values

Free Meixner polynomials ~ Processes with freely independent values
ooe 0000 000 o] 0000

000 000 00000000 000

[e]e]e] 000 0000000000

Meixner polynomials

Meixner polynomials

We introduce in L2(R, 11) creation (raising) and annihilation (lowering)
operators through

Bipm) = p D ) . (D).

Then the action of the operator of multiplication by z in L*(R, 1) has a
representation

z- = 0" + 200 4 0 4+ 10700.
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Cumulants

Cumulants

Denote by Z2(n) the collection of all set partitions of the set
{1,2,...,n}.

For any random variables X7, ..., X, with finite moments, the cumulant
of Xi,...,X,, denoted by C,,(X1,...,X,,), is defined recurrently
through the formula

E(X; - X,) = Z H Ca(X1,..., Xn),

TEP(n) AET
where for any A = {iy,... i} C{1,...,n}

CA(Xl,...,Xn) = Ck(Xi17"'7Xik)'
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Cumulants

Cumulants

For example:
E(X1) = C1(Xy),
E(X1X5) = C1(X1)C1(X2) + Co(X1, X2),

E(X1X2X3) = Cl(Xl)Cl(XQ)Cl(X,?,) + CQ(leXQ)Cl(XB)
+ C2(X1, X3)C1(X2) + C1(X1)C2 (X2, X3) + C3(X1, X2, X3)
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Cumulants

Cumulants

The cumulant generating function of a random variable X:

> 2"
Zn— X,...,X).

n=1

In fact,
C(z) = log (E(exp(2X))).
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Generating function

Meixner polynomials — Generating function

Here C(-) is the cumulant generating function of the measure of
orthogonality p
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Generating function

Meixner

polynomials — Generating function

Define numbers «, 8 € C through the equation

L+ M +nt? = (1 —at)(1 - jt).
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Generating function

Meixner polynomials — Generating function

> p) (g
Z b '( ) 2" =exp (z¥(z) — C(¥(2))).
n=0

n
Here
Clz) =Y (aﬁ,)nm_l [Z (_Z.)n (5"‘2 + 68" Ba+ -+ a"‘Q)] ;
m=1 n=2
\I/(Z) — g %(an—l +a’n_2,8+ +Bn—1>’
C(¥(2)) = Z % (a” Zran 34+ ﬂ"_2>
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Lévy processes

Lévy processes

T — complete, connected, oriented C'*° manifold (e.g. T = R% or a
subset of RY),

dt — volume measure

D =C5(T) C LX(T,dt) C D'
¢ — the cylinder o-algebra on D’
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Lévy processes

Lévy processes

Lévy process: a probability measure p on (D', %) with Fourier transform:

/D explifw, ¢)] p(dw) = exp [ /T /R (eism) ~1 —isgo(t)) s%y(ds)dt] ,

where ¢ € D.
Here v is a probability measure on R about which we assume that

/ e*lu(ds) < 0o for some € > 0.
R
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Lévy processes

Lévy processes

Examples:
If v = dp, then p is Gaussian white noise:

[ eslitealutae) =esw |5 [ Pa].

If v = 41, then p is centered Poisson white noise:

/D, expli(w, ¢)] p(dw) = exp [/T (ew(t) 1 w(t)) dt] _
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Processes with freely independent values

Lévy processes

Isomorphism with symmetric Fock space

Theorem

There exists a unique unitary isomorphism
I:L*(D', 1) = Fegm(LA(T x R, dtv(ds)))

such that
I1=0Q (2 being the vacuum vector)

and for each ¢ € D the image of the operator of multiplication by {w, ©)

in L?(D’, j1) is the following operator in the Fock space:

X(p)=a"(p®1)+a (p@1)+a’(p®s)
=at(p®@1)+a (p®1)+ (M, ® M).
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Chaos expansion

Chaos expansion
CP: Continuous polynomials, functions on D’ of the form

n

D Wk 0, R e DOF = oge, (T,
k=0

CP is a dense subset of L?(D’, 1)
CP™: continuous polynomials of order < n
MP™): measurable polynomials of order < n — the closure of
CP™ in L3(D, )
oP™: orthogonal polynomials of order n:
oP™ = MP™ o MP("

Thus

oo

(D) = oP
n=0

I I
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Chaos expansion

Chaos expansion

For f(™) € D" we take the orthogonal projection of the monomial
(W&, f™) onto OP™:

P(f™,w) = (PM(w), f™)

Theorem (L., 2003)

For any f(™) g™ € D" we have

(PO, 7, (PO, 6™) = (6™ 1 i)

L2(D',p

Here o™ is a measure on T™ which can be explicitly calculated, and
which depends on v.
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Chaos expansion

Chaos expansion

Corollary

Denote -
Fext = @ Lgym(Tn7 U(n))
n=0
We have a unitary isomorphism
U: Fexs = L?(D', p)
given through

D" 3 ) s (Uf™M)(w) = (P (w), f™).
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Lévy processes of Meixner’s type

Processes with freely independent values
0000

Lévy processes of Meixner's type

Theorem (L. 2003; Berezansky, L., Mierzejewski, 2003))
For each f(™ e DO,

(p(n)(.)7f(n)> c CP

if and only if there exist A € R and n > 0 such that v is the measure of
orthogonality of polynomials (¢ satisfying

s¢™ (s) = "V (s) + A(n + 1)¢™ (s) + nn(n + 1)g™ T (s).
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Lévy processes of Meixner’s type

Lévy processes of Meixner's type

Theorem (continuation)

In the latter case, we have:

(w, (P (w), £O) = (P (w), 0 © f°7)
+ (P (W), Aef) @ FO) + nfp, HPT D (w), O Y)

+n(n = 1D)(PTD(w), (npf?) © £,
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Lévy processes of Meixner’s type

Lévy processes of Meixner's type

Theorem (continuation)

Thus, the operator of multiplication by (w, ) in L*>(D’, 1) admits the

representation
w.) = [ drpouo),

where
w(t) = 8] + ]9 + 8; + nd] 9,0;.
Here, in the realization in the Foy; space
ol f™ =80 f™,
@ef ™) (t1, .. 1) = nf™(E, b1, 1)
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Processes with independent values of Meixner's type

Processes with independent values of Meixner's type

It is possible to generalize the above result to the case of generalized
stochastic processes with independent values.
Main changes: the measure v now depends on ¢, i.e., v(¢,ds) and

w(t) = 8 + \(1)3 0y + 0y +1(1)8] 8,0,

where A(+) and 7(-) are smooth functions on T.
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Processes with independent values of Meixner's type

Processes with independent values of Meixner's type

The cumulant generating function of u:

C(p) = log / e<“’"">u(dw) , @€D.

’

Clp) = /T Ca@yn( (1)) dt.

I
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Processes with independent values of Meixner's type

The generating function of the orthogonal polynomials:
In the one-dimensional case:

) (g
Z p =exp (z¥(2) —C(¥(2)) ).

N———
+®(2)

In the infinite-dimensional case

= exp [< (), Uy (( /CA(wnt)(‘I’A(t) 0 ((1))) dt

I
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g-numbers

g-numbers

For ¢ € [—1,1], one defines
[0],:=0, [n]y:==14+q+¢*+ - +¢"", mneN.
[nlq! = [1g[2]g x -+ x [n]q.
Free probability: ¢ = 0, so that

0, fn=0
=7 ’ 1 =1.
o 1, ifneN, o

Free analog of exp(z) = E —a" s : = E ",
n! —x
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Free Meixner polynomials

Free Meixner polynomials

Saitoh, Yoshida, 2001, Anshelevich, 2003: orthogonal polynomials
(p\™)52_, with generating function of the resolvent type:

3 () () 2" = !
;p (@) 1— (20(2) + 0(2)

This holds, for a centered measure p, if and only if there exist
AeR, >0, k>0

such that the polynomials (p(™)22_ satisfy the recursive relation

zp™ (x) = p" Y (2) + AlnJop™ (z) + (k[n]o +n[nlo[n — 1o)p" " (2).
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Free Meixner polynomials

Othogonality measure

Al +n) — (= A)?
p(dx) = \/27r(1 ) X[r—2yTF7 0 +2vTEg 4 +0,1,2 atoms

In particular:
For A =n=0,
V4 — x?
p(dz) = Ton XI-22] (z) dx
s
Wiegner's semicircular distribution.

For n =0, A # 0, p is Marchenko—Pastur distribution (has one atom).
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Free Meixner polynomials

Free Meixner polynomials

Set k = 1.

We introduce in L?(R, 1) creation (raising) and annihilation (lowering)
operators through

a‘rp(n) = p(n+1)7 3p(n) = [n]op("_l).

Then the action of the operator of multiplication by z in L(R, 1) has a
representation

- =0" + 200 4 0+ 10700.
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Free Meixner polynomials

Free cumulants

Consider a von Neumann algebra o7 with a normal, faithful, tracial state
7:9 — C.

[le., 7 is linear, , 7(ab) = 7(ba), 7(id) =1, 7(aa*) > 0, and 7(aa*) =0
implies a = 0.]

A non-commutative random variable X is a self-adjoint element of <.
T is understood as expectation on 7.

Denote by A'C(n) the collection of all non-crossing partitions of
{1,...,n}, i.e, all set partitions 7 = {Ay,..., A}, k> 1, of {1,...,n}
such that there do not exist A;, A; € m, A; # A;, for which the following
inequalities hold:

T <y <x2 <Y

for some 21,22 € A; and y1, 12 € A;.
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Free Meixner polynomials

Free cumulants

For any non-commutative random variables X1,..., X,,, the free
cumulant of Xy,..., X, denoted by C,(X1,...,X,), is defined
recurrently through the formula

(X Xp) = > ] CalXas. . X0,

TENC(n) Aem
where for any A = {i1,...,ix} C{1,...,n}

CA(Xl,...,Xn) = Ck(Xi17"'7Xik)-
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Free Meixner polynomials

Free cumulants
The free cumulant generating function of a random variable X:
C(z) = i 2"Cr(X,..., X).
n=1
If 11 is a probability measure on R such that

[ o ta) = rxm)

we say that C'(z) is the free cumulant generating function of .

Non-commutative random variables X1,..., X,, are called free
independent if all mixed free cumulants of X1, ..., X, vanish.
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Free Meixner polynomials

Free Meixner polynomials — Generating function

3 (") (z) 2" = !
;” () 1—20(z) + C(U(2))
—®(z)

Here C(-) is the free cumulant generating function of the measure of
orthogonality p.
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Free Meixner polynomials

Meixner polynomials — Generating function

oo

n n_ 1
2 pW@ = 1—29(z) + C(¥(2)

n=0
Here
222
Cle) = 2 2y’
1— Az +/(1—A2)2 — 422
z
U(z) = —/——m
(2) 1+ Az +nz?’
UIE) —
Z) = ——————%-
14 Az +n2?
I
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Processes with freely independent values

Process with freely independent values
From now on D = Cy(T),

For each t € T let v(¢,-) be a probability measure on R with compact
support.

Full Fock space
F(LA(T x R, dt v(t,ds))).

For each ¢ € D

X)) =aT(e@1)+a (p®1)+a’(p®s)
=at(p®@1)+a (p@1)+T(M, ® M,).

o/ — the real algebra generated by (X (¢))sep-
For A € o7, the expectation of A is defined as

T(A) := (AQ, Q) 7(L2(T xR, dt v (t,ds)))

I
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Processes with freely independent values

Processes with freely independent values

Proposition
Let ¢1,...,9, € D be such that
YiP; = 0 ae ifi 75 ]

Then X (¢1),...,X(pn) are freely independent.

Thus, if
X(p) = /T dt p(H)w(t) = (w, ),

then w(-) may be thought of as a non-commutative generalized
stochastic process with freely independent values.
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Processes with freely independent values

The space L*(T)

We define the Hilbert space L?(7) as the closure of </ in the norm
generated by the scalar product

(Al,AQ)L2(7.) = T(AlAg), Al,Az €.
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Processes with freely independent values

The space L*(T)
Theorem (Bozejko, L. 2009)

The set
{AQ: Ae o}

is dense in F(L*(T x R, dtv(t,ds))).
There exists a unique isomorphism
I:L%*1) = F(L*(T x R,dtv(t,ds)))

such that
I11=0Q

and for each ¢ € D the image of the operator of left multiplication by
(w, ) in L?(7) is the operator (w, ) in the Fock space.

I
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Chaos expansion

Chaos expansion

CP: Continuous polynomials, operators of the form

Z<w®ka f(k)>7 f(k) S D(k) = Co(Tk)
k=0

CP is a dense subset of L?(7)
Thus

(D) = D OP™

n=0

I
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Chaos expansion

Chaos expansion

For f(™ € D™ we denote by
P(f™,w) = (P™(w), F)
the orthogonal projection of the monomial (w®™, f(™) onto or™.

Theorem
For any f(™ g™ e D) we have

((P(")(-), Fmy, (P(")(-),g(”)>) = (f™, 9" L2 (g gy

L2(7)

Here 0™ s a measure on T"™ which can be explicitly calculated.

I I
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Chaos expansion

Chaos expansion

Corollary

Denote -
Fext = @ LX(T",0™).
n=0
We have a unitary isomorphism
U:]:ext—)Lz(T)
given through

DM 5y U = (PM (), £M).
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Free processes of Meixner's type

Free processes of Meixner's type

Theorem
For each f(") e D"
(P (w), f™) e CP
if and only if there exist A\, € C(T) with A(t) € R, n(t) > 0 and for
eacht € T v(t,-) is the measure of orthogonality of polynomials

(a3, satisfying

5™ (s) = 4" () + Mt)g"™ (s) + ()" (s).

I
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Free processes of Meixner's type

Lévy processes of Meixner's type

Theorem (continuation)

In the latter case, we have the following recursive relation for orthogonal
polynomials:

(W, )PP (W), i@ ® f) = (PPW), 0@ 1D ® fn)
+ [lo(P™M (W), Apf1) ® f2@ -+ ® fn)
+ [nfolp, NPTV (W), 2® - ® fn)
+ [nlo[n — o(P" D (w), o fifa) ® fs @ -+ & fn)-

Thus,
w(t) = 8] + \()3]8; + 8 + n(t)] 8,0;.

I
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Free processes of Meixner's type

Cumulant generating function

Proposition

The cumulant generating function of each (w, ) is

Clp) = /T Ca@)n( (1)) dt.
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Free processes of Meixner's type

Generating function of free Meixner polynomials

Recall that in the classical case we had the generating function
o0
1
Z ; (n) ) (p®n>’

where ¢ € D. However, if w is a field of non-commuting operators such
an expression would not characterize it. Instead ¢ should be an
operator-valued function whose values do not commute with each other
but they do commute with all w(?).

I
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Free processes of Meixner's type

Generating function of free Meixner polynomials
Let G be a Hilbert space. We consider the tensor product

G @ F(LA(T x R, dtv(t,ds))).
We associate any operators
Ac Z(G), BeZL(F(LAT xR, dtv(t,ds))))

with the operators
A®l, 1®B

in the tensor product.
We define a class Z of operator-valued functions

Tt Z(t) e Z(G)

with compact support.
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Free processes of Meixner's type

Generating function of free Meixner polynomials

Theorem (Bozejko, L.)
For each Z € Z,

i/ PO (tr, .. )2 (1) - Zltn) dtr -+ it
n=0 "

(1 — (W0 B ZD) + [ oo (B (Z0) dt) .

- (1 - <“’ ﬁ> " /T 1 A(t)zg)t)j (O Z(0)? ‘”) .
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Free processes of Meixner's type

Annihilation operator
Classical one-dimensional case: Recall

3 P (2 0(z) + 0(2).

= n!
and
op™ = np—1),
Hence (
an) ”:zzp(n) -
hence

Oexplz¥(2)] = zexp[z¥(z)].
Let D denote the operator of differentiation. Then

Dexpla¥(z)] = U(z) exp[zP(2)].
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Free processes of Meixner's type

Annihilation operator

Hence

For example, if n =0,
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Free processes of Meixner's type

Annihilation operator

Classical infinite-dimensional case:

0 = D),

ool
where D, is the Hida—Malliavin derivative, i.e., derivative in direction d;.

If n(t) = 0.

1 > n 1 Dn
3t = )\—(BA(t)Dt — Z t .

n=1

I
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Free processes of Meixner's type

Annihilation operator

Free infinite-dimensional case:
Free differentiation at ¢:

Dyw®", /i ® fo, @+ @ fu) = [n]of1(t) (WO, fo, @ @ f).

Theorem (Bozejko, L.)

Let n = 0. For eacht € T, the operator 0; acting on CP has the
following representation:

DG
0 = U3y o(DiB) = — = T30DG ZA (DG

where G is a ‘global’ operator, independent of t. In particular, if X\(t) = 0,
8t = DtG

I I
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