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ORTHOGONAL POLYNOMIALS
WITH A RESOLVENT-TYPE GENERATING FUNCTION

MICHAEL ANSHELEVICH

ABSTRACT. The subject of this paper are polynomials in multiple non-com-
muting variables. For polynomials of this type orthogonal with respect to
a state, we prove a Favard-type recursion relation. On the other hand, free
Sheffer polynomials are a polynomial family in non-commuting variables with a
resolvent-type generating function. Among such families, we describe the ones
that are orthogonal. Their recursion relations have a more special form; the
best way to describe them is in terms of the free cumulant generating function
of the state of orthogonality, which turns out to satisfy a type of second-
order difference equation. If the difference equation is in fact first order, and
the state is tracial, we show that the state is necessarily a rotation of a free
product state. We also describe interesting examples of non-tracial infinitely
divisible states with orthogonal free Sheffer polynomials.

1. INTRODUCTION

Let x = (z1,...,%n), Z = (21,...,2,) be n-tuples of non-commuting indetermi-
nates, such that the x-variables commute with the z-variables. Sometimes we will
treat such n-tuples as vectors, in which case x - z denotes the scalar product.

Definition 1. Let
F(z) = 1 + higher-order terms

be a formal power series, and V be an n-tuple of formal power series,
Vi(z) = z; + higher-order terms.
Expand
F(z) (1 _x. V(z))_l

into a power series in z. The coefficient of the monomial z; is easily seen to be a
monic polynomial Pgz(x). We call { Pz} the (multivariate) free Sheffer polynomials.

The question to be investigated in this paper is: when are the free Sheffer poly-
nomials orthogonal with respect to some state p? We emphasize that {z1,...,2,}
do not commute, and so one can talk about orthogonality of { Pz} only with respect
to a positive functional on the algebra of non-commutative polynomials R(x), not
with respect to a measure on R™.

The rest of the Introduction explains the motivation behind this question.
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4126 M. ANSHELEVICH

Let {P,(xz)} be a monic polynomial family (in on variable) with a generating
function of the form

o0 N 1
(1) ;P"(x)z T 1-2U(z) + RU(z))

Here U = z+ higher-order terms and R = 22+ higher-order terms are formal power
series. The main theorem of Section 3 of [3] can be reformulated as follows.

Proposition 1. The polynomials with the generating function ([I) are orthogonal
if and only if the following two conditions hold:

(a) U(z) = (R(2)/2)"", and

(b) R(2)/2% = 1+ bR(2)/z + c(R(2)/2)*.

Here F{~1 denotes the inverse under composition.
Notice the similarity of this result to the following theorem, found in various
forms by various people and going back to Meixner [15].

Proposition 2. Let {P,(x)} be a family of Sheffer polynomials, that is, a polyno-
mial family with a generating function of the form

i %Pn(x)z” = exp (xU(Z) - R(U(Z)))
n=0

Here the conditions on U and R are the same as above. These polynomials are
orthogonal if and only if the following two conditions hold:

(a) U(z) = (R'(2))"", and

(b) R"(2) =1+bR'(2) + c(R'(2))>.

In fact, polynomials satisfying the conditions of Proposition [2] can be listed ex-
plicitly. They consist of polynomials orthogonal with respect to the Gaussian,
Poisson, gamma, binomial, negative binomial, and continuous binomial (hyperbolic
secant) distributions, all important in probability and statistics. It makes sense
therefore to look at the polynomials with the generating function (), which we
call the free Sheffer polynomials, and in particular at the polynomials satisfying
the conditions of Proposition [, which we call the free Meixner polynomials. Here
the adjective “free” refers to their relation to free probability [20]; see [3, 4] for
more details. These polynomials can also be described explicitly; see Theorem 4
of [B]. They include Chebyshev polynomials of the 2nd kind, and other families
whose orthogonality measure may include at most two atoms; they belong to the
class investigated by Szegb and described on pages 26-28 of [5]. In particular, the
semicircular, free Poisson (Marchenko-Pastur) and free binomial distributions are
of this type. See Example [0 for more details.

The parallel between Propositions [Il and 2] can be explained by noticing that
they are both particular cases of a more general theorem involving the generating
function of a specific basic hypergeometric form; see [I] or Theorem 4.8 of [4].
Proposition [ is recovered for ¢ = 0, while Proposition Bl is recovered for ¢ =
1. The general family of orthogonal polynomials involved are the Al-Salam and
Chihara polynomials; in particular, the (Rogers) continuous ¢-Hermite polynomials
interpolate between the Hermite polynomials and the Chebyshev polynomials of the
2nd kind.
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ORTHOGONAL POLYNOMIALS 4127

Despite the similarity between single-variable Propositions[Iland 2] the key point
about Definition [Ilis that it involves polynomials in non-commuting variables. In
contrast, natural multivariate generalizations of Proposition [2] involve more famil-
iar polynomials in commuting variables, orthogonal with respect to n-dimensional
measures. They have been investigated by a number of people; see for example
[1T), 14} [, (17, @, [I8]. This analysis is usually performed in the context of natural
exponential families. So this paper may be a precursor to “free statistics”. For the
moment, there are two other motivations for it. First, the hope is that these objects
will turn out to play a role in free probability. Second, while there is some work
on orthogonal polynomials in non-commuting variables [6], the field appears to be
largely unexplored. In particular, while there are many interesting examples of
multivariate orthogonal polynomials in commuting variables [10], there is a paucity
of examples in the non-commutative case. The original motivation for this paper
was to provide such examples. They come from free product states (Section ), and
from a certain exponentiation of a free semicircular system (Section [H).

2. PRELIMINARIES

2.1. Polynomials. Let R(x) = R(z1,x2,...,2,) be all the polynomials with real
coefficients in n non-commuting variables. Multi-indices are elements €€ {1, ..., n}k
for k > 0; for || = 0 we denote @ by @. For two multi-indices @, ¥, denote by (@, ¥)
their concatenation. For @ with |@| = k, denote

(@)°P = (u(k),...,u(2),u(l)).

Define an involution on R(x) via an R-linear extension of
(za)" = T(@)or-

Here xg is the monomial (1) ... Ty k).
A monic polynomial family in x is a family {Pz(x)} indexed by all multi-indices

G{ﬁe{l,...7n}k}

k=1

(with Py = 1 being understood) such that {Pz(x)} = xz+ lower-order terms. Note
that P # P(g)er in general.
A polynomial family { Pz} is pseudo-orthogonal with respect to a functional ¢ if

¢ [PiPs] =0

whenever |i| # |9] (including @ = @). The family is orthogonal if this is the case
whenever @ # U. Note that an orthogonal polynomial family { Pz} determines its
unital functional of orthogonality ¢ via ¢ [1] = 1, ¢ [Pz] = 0, so such a functional,
if it exists, is unique.

Most theorems about formal power series remain valid for non-commuting vari-
ables. In particular, a series F(z) = 1+ higher-order terms has a unique inverse
with respect to multiplication, always denoted by F~!'. Also, an n-tuple of se-
ries U with U;(z) = z;+ higher-order terms has a unique inverse with respect to
composition, always denoted by U1,

License or copyright restrictions may apply to redistribution; see https://www.ams.org/journal-terms-of-use



4128 M. ANSHELEVICH

2.2. Linear functionals and free cumulants. Let ¢ be a unital real linear func-
tional on R(x). It can be thought of as a moment functional of the variables
{z1,...,z,}. Here their joint moments are

Mlzg] = ¢za] = ¢ [%(1) - -xu(k)] .
Denote by

M(z):z Z Mzglzz=¢[1-x-2)""] -1

k=1|d|=k

the ordinary moment generating function of ¢. Here, and in the sequel,
z=(21,22,...,2n)

are formal non-commuting indeterminates, which commute with the {z;}. Note

that M (z) completely determines .

The free cumulant functional R corresponding to ¢ is usually defined using the
lattice of non-crossing partitions: R[1] = 0 and for || = k,

Rlzg] = Mlza]— Y. ] R[H xu(i)}a
TENC(k), BEm  i€B
T#l
which expresses R[zgz] in terms of the joint moments and sums of products of
lower-order free cumulants. From these, we can form the free cumulant generating
function via

(2) R(z) = Z Z Rlxz)za.
k=1 |@|=k
However, in this paper we will not use non-crossing partitions. So for the rest of the

paper, we take as the definition of free cumulants the following implicit functional
relation; see Section 13 of [16] or Proposition 3.1 of [4]:

(3) R(w1(1+M(w)),...,wn(1+M(w))) = M(w).

To simplify notation, we will assume throughout the paper that the {z;} are
centered and have unit covariance,

Rlz;] = ¢lz;] =0
and
Rlziz;] = ¢ [viz;] — ¢ lz] @ [z;] = 04
The results can be modified for more general (in particular, degenerate) covariance,
but the formulas become more complicated.

A state on R(x) is a linear functional that is unital (that is, ¢ [1] = 1) and
positive, that is, for any polynomial A(x),

P [A(x)"A(x)] = 0.

Such a functional cannot always be extended from R(x) to a state on some C*-
algebra. This is already true in the commutative case: a positive functional on
R[z1, 22] need not come from a positive measure on R2. The issue is whether the
moment problem is solvable; for an example of a non-commutative result, see [13].

A state is faithful if ¢ [A(x)*A(x)] = 0 only for A(x) = 0. We will only consider
faithful states in this paper; but see Remark [l
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ORTHOGONAL POLYNOMIALS 4129

For unital linear functionals

{¢i on R[xi}}?:]_ )

their free product functional ¢ on R{xy,xs, ..., x,) is defined by the requirement
that

R, [zg] =0
unless all u(j) are equal (that is, mixed free cumulants are zero), and
Rylwf] = Ry, [2]].

@ is a state if ;s are. Conversely, if ¢ happens to be of this form, we say that {z;}
are freely independent with respect to it. See [20] or [19] for a lot more about this,
and in particular for an explanation of the terminology. If a similar definition is
given for the algebra of commutative polynomials in terms of the usual cumulants,
one obtains exactly product states, corresponding to product measures, and the
notion of independence.

Example 1. If ¢ is a state on R[z1], 2 is a state on R[zs], and ¢ is their free
product state on R{zq, z3), then

@ [T122 + 129m1 + 212271 70] = @1[1]palwa] + @1 [aF]palwo]
+ (raPPeslad) + erladlealaal® — prlorPealea]?).
2.3. Operators. Define the left partial derivative with respect to z;, D; by
D;(1) =0,
Dizj =46
D;(zjzg) = 0ij2g-

Denote by D = (D1, Da, ..., D,,) the left gradient.
Given a monic polynomials family { Pz}, define the right partial lowering operator
with respect x;, L;, by

R

L;(1) =0,
Lin(X) = 51']'7

LiPg,j)(x) = 0i; P (x).

3. FREE MEIXNER FAMILIES

Proposition 3. Monic polynomials are orthogonal with respect to some faithful
state if and only if they satisfy a recursion

(4) zilPy = P(iﬂ) + Z Bi,ﬂiﬂpu? + Z Oi’ﬁ)ﬁpﬁ
|| =|]| |7]=|a|—1

with

(a) Ciza =0 unless @ = (i,5), and C; ;5 > 0,

(b) denoting 5; = (s(j),...,s(k)),

k k
Bisa H Csi),5541.5 = Bias H Cu(j)iajsn ;-
j=1

Jj=1
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4130 M. ANSHELEVICH

Proof. First assume that the polynomials are orthogonal with respect to some faith-
ful state ¢. Denote

(S(x), T(x)) = 9 [S(x)"T(x)] .
Since the polynomials are monic, for any fixed , 1,
z; Py = P ) + Z @5, Py
|71<|al
for some coefficients a; 7 4. Also,
(Pg,z:Pg) = ¢ [P; (2:Pg)] = ¢ [(x:iP5)" Pg| = (2 P5, Pg) = 0

for |0] < |d] — 2. Tt follows that the polynomials satisfy a recursion of the type ().
In that case, for general ¢ and §

<$iPﬁ7P§>:<P(i,1I)7 Z Bzwu PwaP§' Z szu PU;P§'>
(5) | @] =[] |7]=li]—1
= (Pg,x:Ps) = (P, P 5) + Z B; .5 (Pa, Pg) + Z Ci w5 (Pa, Ps) -
|w|=|35] |7]=(51-1

Pseudo-orthogonality implies that for |5] = |a| — 1
Z Ci5.a (Ps, Ps) = (Pa, Pug))
j1=lid| -1
and for |s] = |4
Z B; 5, (Pg, Ps) = Z B; 5,5 (Pa, Ps)
|| =] || =|5]
(the case |5] = |i| + 1 is redundant). Using the orthogonality assumption,
Ci,5aVss = 0,5 Vau

and
B 5,2Vss = Bia,sVaa,
where
Vaa = (Pg, Pg)
It follows that
k
(6) Vg = [ [ Cutiyign iy
j=1
k—1 k
(7) CZ‘#;’E H Cs(j),§j+1,§j = 671"(1.#5‘) H Cu(j)fﬁj-#l’ﬁj
j=1 j=1
and
k k
(8) Bisa H Cs(j).5j41,5 = Bias H w(f), 41,85
j=1 j=1

Equation (§) is condition (b). Equation (7) is equivalent to requiring that C; 3z = 0
unless @ = (i,5), and faithfulness of ¢ implies that C; 5 (; 5 > 0, which together
form condition (a).
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ORTHOGONAL POLYNOMIALS 4131

Conversely, assume that the polynomials satisfy the recursion (@) with the con-
ditions of the proposition. On R(x}), define the functional ¢ by requiring that the
induced inner product

satisfies

0 i
where Vg is now defined via equation ([B]), and extending linearly. So for S(x) =
op + 2z 0ala(x), T(x) = 79 + 3 Tala(x),

(8(x), T(x)) = og7p + ZoﬁTﬁVﬁﬂ-

(P, Ps) = bagVaa = {

If this functional is well-defined, the given polynomials are orthogonal with respect
to it. Also, since Vg are positive, the functional will be positive and faithful.
To show that this definition is consistent, we need to show that if

(9) S(x)T(x) = 5'(x)T"(x),
then

<S*7 T> = <(SI)*7 T/> :
For R(x), the fundamental theorem of algebra no longer holds, but these polynomi-
als still form a Unique Factorization Domain. Thus the equality (@) reduces to the
situation (QS)T = Q(ST). By linearity, we may assume that S is a monomial. But
in that case, by iteration we may assume that S = z;. Finally, by linearity again

we may assume that Q*, T are basis polynomials. Thus we only need to satisfy the
following condition:

(i Pg, Ps) = (Pg, x;Pg)

which, using the recursion relation, is equivalent to equation (B). The arguments
from the first half of the proof imply that this equality holds provided that condi-
tions (a), (b) are satisfied. O

Remark 2. It follows from the proof of the preceding proposition that any pseudo-
orthogonal polynomials satisfy a recursion of type ().

Remark 3. If the appropriate part of condition (a) of the proposition is replaced
by the condition Cj 5 ;5 > 0, it follows that the corresponding polynomials are
still orthogonal with respect to a state that need not be faithful. The converse
characterization is an interesting question that is not treated in this paper.

Lemma 4. Let {Pz} be a family of free Sheffer polynomials as in Definition [,
with

H(x,z)=1+ ZPE(X)Z{[ = F(z)(l —x- V(z))_l.

n

Assume more particularly that F(z) = 1 — " | 224 higher-order terms. Define
the functional ¢ on R{x1,x9,...,2n) by @[1] =1, ¢ [Pg] =0 for |d] > 1. Then in
fact,

Hix.z) = (1-x Ulz) + R(U(z))>_l,
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4132 M. ANSHELEVICH

where R(z) is the free cumulant generating function of ¢, and U;(z) = V;(z)F~1(z).
We say that { Pz} is the free Sheffer family associated to the functional ¢ and the
functions U. Note that if a free Sheffer family is orthogonal, it is orthogonal with
respect to the functional ¢ to which it is associated.

Proof. By definition of ¢ and H, ¢ [H(x,2z)] = 1. Then
1= P(2)p [(1-x-U@)F(2) "' | = F@)(1+ M(U(2) F(2)).
Since the n-tuple of power series U is invertible under composition, we may write
F(z) = (1+K(U(2)))
for some power series K. Then
1+ K(U) =1+ M(U(l + K(U))*l).
Therefore from equation (@),
R(U (14 K(U) ™ (14 MU+ K(U)T),
U1+ EU) T (1 MU+ E(U) 7)) = K(U).

However, this expression also equals

R<U1 (1+K(U) 1+ K(U),...,U,(1+ K(U)) (1 + K(U))) — R(U).
Thus F(z) = (1+ R(U(z))) " and

-1

P(z)(1 ﬂc.V(z))_1 = (1-x-U() + R(U@)) . 0

Proposition 5 ([4, Theorem 3.21]). Suppose that a family of free Sheffer polyno-
mials is pseudo-orthogonal. Then for R, U as in Lemma ],

(D;R)(U(z)) = 2.
Remark 4. Both DR and U are n-tuples of non-commutative power series invertible
under composition. So

(a) Given R, the preceding proposition completely determines U, and vice
versa. From now on, we will always assume this relationship between R
and U.

(b) Since the inverse under composition is unique, also

(10) Ui(DR)(z)) = 2.

Definition 2. A state ¢ on R(x) is called a free Meizner state if, for R its free
cumulant generating function and U determined by the preceding remark, the free
Sheffer polynomials with the generating function

(1 —x-U(z) + R(U(z))) B

are orthogonal.
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ORTHOGONAL POLYNOMIALS 4133

Theorem 6. Suppose that a family of free Sheffer polynomials is pseudo-orthogonal.
Then

(a) The power series U satisfy the relation

,8,t

In other words, denoting by A the matriz
I+ Z Btz + Z Ct 2oz,
t s,t

U=zA"1
(b) The polynomials satisfy the recursion

z; Ps = P(i,s) + Z Bisij + Oiss
J
xzp( a) — P(zstu) +ZBZJP(]tu +Z 5za5jt+ )P(j,ﬁ)-
J J

(c) The free cumulant generating function satisfies

D;D;R(z —6U+ZB ZC’“DR D;R(z).

Proof. By definition of the function H in Lemma [

L;H(x,z) = H(x,2)z;.
Also from that lemma,

(1+R(U(z)))H = (x-U(z))H + 1.
Applying L; to this expression, we get
Li((z-U(z))H) = L;(1+ R(U(z)))H) = (1+ R(U(z)))Hz; = (x-U(z))Hz, + 2;.
Expanding H in powers of z, we get
L; (Z z;Ui(2)(1 + Z Pﬁz,;)) = inUi(z)(l + Z Pgzg)zj + zj,

and so

(11) U; + ZL (xiPg)Us(2)zq = zj + Zx Ui(z)z; + inPgUi(Z)Z{[Zj,

uz

where we used the fact that L;(x;) = L;(P;) = ;5.
Since U; = z;+ higher-order terms,

(12) z; =Uj + Zai7j7ﬁUZ(Z)Z-‘
i@
for some coefficients {a; ;z}. Using equation (I0),

DR =z; + Z ai)jﬂZi(DR)ﬁ,

4,3
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4134 M. ANSHELEVICH
where (DR)ﬁ = (Du(l)R) (Du(g)R) ce (Du(k)R) Therefore

(13) DiD;R=6;;+» a;;a(DR)z.

u

Combining equations (1)) and (2],
Uj + Z Lj (QCZPQ)Uz(Z)Zﬁ = Uj + Z am-,ﬁUi(z)zﬁ
+ Z x; Ui (2)2; + Z 2 PaU;(2)2q2;.
i id
Equating coefficients of U, zz,
Lj(xiPg) = @i ja + Ouk),jTiPuq),...u(k—1))-

Since the polynomials are pseudo-orthogonal, they satisfy a recursion relation (4).
So

Lj(ziPz) = Sur),j Pliu1),... u(k—1)) + Z B (&.5),aPs + Z Ci(v.5),als-

||=|u|—1 |F]=ld| -2

Combining the two preceding equations with equation @) for z; P, 1),....u(k—1)), We
get

(%ma+5mmg(Pbmuxmmw—n>+ Y. Bi .- P

j|=Ja] -1
+ 0> Oi,ﬁ,(u(l),...,u(kfl))Pﬁ)
1=l —2
= Ou(k),j Pl u(1),... u(k—1)) T Z B (&.5),aPs + Z Ci(v.5),als-
|@|=|a|-1 | 7=t -2

Equating coefficients,

A jaq = Z (Bi,(,).d — Ou(k),j Bi,i,(u(1),... u(k—1))) P

|@|=|d|—1

+ Z (Ciw),i — Ouk),jCi,(u(1), . uk—1))) P

|T|=|a] -2
In particular, for @ = ¢t this says
ije = Biji —0j¢Bigp,

and for @ = (s,t) this says

Qi i (s,8) = Z (Bi(w.j),(s.t) — 0jtBisw,s) Puw + (Cijs.ty — 65¢Cip.s) -

w

Therefore

Bi (w.5),a = Ou(k),; Bi,w,(u(1),....u(k—1))} Bijt=0;tBipp + aijs,
Ci,(5,5),@ = Ouk),jCi,5,(u(),... u(k—1))3 Cijisit) = 05tCi 0,5 + Qi j (s,0)-
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So
Bi () = 05eBing + @i,
Ci Gy (s,tit) = 0jtCi0,s + i (s,)
and zero otherwise.

x; = P; + B g9,
i Py = Py + Z B; s iPs+Cip 4.
Bl

So Bigg = Rlx;] =0, Ci 9, = Rlxixs] = 0. Also, a; ;3 = 0 for |i] > 2. Denote
BU @it Cm a; j (s,t)- Part (b) follows. For parts (a) and (c), use equations
@), [@3), respectively. O
Corollary 7. Let ¢ be a state, R its free cumulant generating function, U the
corresponding power series determined by Proposition B, and {Pz} the correspond-
ing free Sheffer polynomials. ¢ is a faithful free Meizner state if and only if the
following equivalent conditions hold:

zj =Uj —|—ZBZ]U 2t +ZC’”U 2i%j,

i,t
or
(14) DiD;R = 6;; + ZBt DR+ Ci;D;R D,R,
or
z; Py = Py +ZijPj + dit,
(15) xlp(tu P(ztu ZB P(j’LL +61t(1+01u(1)>

In all cases, the coefficients have to satzsfy

(a) O,L'j > —1.

(b) ij = Bgt-

(¢) For each j,t, either ij =0 for all i, or Cjy, = Cyy for all u.
Proof. If the free Sheffer polynomials are orthogonal with respect to the state ¢,
then in particular ¢ [Pz] = 0, so by Lemma [ ¢ is exactly the state with the free
cumulant generating function R.

Combine Proposition [ with Theorem [ It follows that C% = 8;50;¢C;; and

Ciaia =1+ Ciuq)
and zero otherwise, so condition (a) follows from Proposition B](a). Also,
Biga).waVia.ga = Biea),ga Ve e,
SO _
BV = BiViea..a)-
For |@] = 0, this says
Bt = th,

implying condition (b). For longer , this says

ij Cj,ﬁ,(j,ﬁ) = sztct,ﬁ,(t,ﬁ) )
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4136 M. ANSHELEVICH

SO
ij(l + Cju) = Bgt(l + Ctu),
implying condition (c).

Conversely, suppose that for the state ¢ and the corresponding free Sheffer poly-
nomials {Pz}, the recursion (IH) with conditions (a)-(c) holds. Then by Propo-
sition [B] the polynomials are orthogonal, necessarily with respect to ¢, and ¢ is
faithful. The equivalence of the conditions for R, U, and the polynomials in the
corollary follows from Theorem [Gl ([

4. FIRST-ORDER, TRACIAL CASE
Throughout this section, we will assume that the state ¢ is tracial, that is, for
any S, T,
e [SE)T(x)] = ¢ [T(x)5(x)].
This produces two simplifications. First, for any , 1,
(16) Rlzgz;] = Rlzzq].

This is not apparent from the definition of R via equation (B]), but follows easily
from the definition using non-crossing partitions.

Second, any pseudo-orthogonal polynomials can be orthogonalized (with real
coefficients).

Remark 5. Starting with an arbitrary monic polynomial family, by using the Gram-
Schmidt procedure it can be transformed into a pseudo-orthogonal family; note that
this family is still monic. Given an ordering of the monomials of the same degree,
the procedure can be applied further to produce an orthogonal family. However,
this will necessarily destroy the monic condition. Therefore, the condition that
monic orthogonal polynomials exist is rather strong, and does not hold for all
tracial states.

Lemma 8. Let B, C be as in Theorem [@l. ij is tnvariant under cyclic permutations
of (4,i,t), and >, ijBgt + C’fj‘-i is tnvariant under cyclic permutations of (j,1,¢,d).

Proof. By assumption,

D;D;R = 5,J+ZBt DtR+ZCStD R DR

and also
R= Z 22 4 Z Rlxoxpe|zazpze + Z RlxoxpTexdlzazbzczd + - - - -
i
Then
D;R=z; + Z Rlzjxyzc]zpze + Z Rlzjxyzcxa|zpzeza + - ..
and so

D;D;R = 4;; + Z Rlzjzizc)ze. + Z Rlzjzizcxglzeza + . ..

=0;; + Z ijzt + Z ijR[:ctxb:cc}zbzc + Z C’fj‘-izczd +....
It follows that
Rlxjx;xi) = B

)
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and
Rlzjzizcxq) = ZijR[xtxcxd CCd ZBt Bd C’icjd.
t
So the result follows from cyclic symmetry (). d

Lemma 9. Let O be an orthogonal transformation on R™. Perform changes of
variables x = Oy, w = O~ 'z. Then

Ry(2) = Ry(w),
DRy (z) = ODR(
QRx(z) = O(QRy(w))0 ™",
where Q;; R = D;D;R.
11 (1-x U@+ B(U)) = (1-y-V(w) + By(V(w)

for V(w) = O~'U(Ow). The induced functional on R{y) is tracial if ¢ is tra-
cial. The polynomials with the generating function ([[) are orthogonal for all such
changes of variable O if and only if, in addition to the conditions of Corollary [T,
C” = C.

Proof.
z) = Z Rlxg

So by linearity of R, for z; =3, Oy;y;,

Z Z HO )Ul)RyU a ZRyU H u(t)v (i)
4 |v|=|d] i=1 |5|=|a] i=

_ZRyv v: (W)a

where w; = . O;2;. Also,

k
ZZR[M Y 0wy [ Ouwiroiiyza

|7|=|d|+1 Jj=2
= ZR ySy’U ZSw’U - ZOZSD R
Similarly,
DiD;Ry(z) =Y 0;40;:DD; Ry (w).
s,t

Equation () follows. The tracial property is clear.
If
D;D; Ry( —5”+ZBt DRy (2) + Ci; Di Ry (2) DRy (),

then
DZDJRy(W) = (52']' + Z BéﬁoaiOﬁjOtstRy(W)
+ Z CstOsiOthsuOtvDuRy(W) DvRy(W)
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For orthogonality of the induced free Sheffer polynomials in y, we check the condi-
tions of Corollary [l By Lemma [§]

B! 504:05;04s = B5,04;05;045 = B!, 504040,
so this expression is symmetric in j, s. On the other hand, we also need
> Cet04i0405u 0 = 680 Eij.
s,t
Taking the sum of these expressions with respect to Z :04qi0p;, we get
CabOuauOy = EuyyOauOpy -
It follows that for all a, b, u,v, Cqp = Eyy, hence Cyp = c¢. Finally, for constant C'

the last condition of the corollary is trivially true. (Il

Corollary 10. Let B,C be as in Corollary [ Then ij is symmetric under all
permutations of (i,j,t), and Cj; is symmetric in its arguments. If C = 0, all the
matrices { B'} commute.

Proof. The symmetry of ij comes by combining the cyclic symmetry from Lemma
[l with the transposition symmetry from Corollary [[l Also from that lemma,

Rlzjx;xiz;] = ZBt BJ + Cij,

while
R] xlx]xjxl Z B;-iBji-t + Cj;.

It follows that Cj; = C;;. Using the cychc symmetry from the lemma again and
setting C' = 0,
>t = 3 B,

So
(B'B%ia = BBy =) BiBly= (BBt 0
t t

Example 6 (Product states). Let ¢"¢ be a one-dimensional free Meixner state,
that is, the state on R[z] whose free cumulant generating function satisfies the
equation in Proposition [Il The solution of this equation is

b /(271 —-b)2 —
2c
Note that the free cumulant generating function R differs from a more familiar
R-transform by a factor of z. ¢%¢ itself can be identified with the measure
1 VAl +¢) — (z —b)?
2 1+ bx + cx?

R(z) = P

dx + zero, one, or two atoms;

see Theorem 4 of [3] for a more detailed description, with different normalizations.
Here b € R, and ¢ > —1 (for ¢ = —1, the measure is purely atomic, so the corre-
sponding state is not faithful). In particular, the free Gamma case corresponds to
b? = 4c, the free Poisson case to ¢ = 0, and the free Gaussian (semicircular) case
to b= c = 0. See also [7] for related results.
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Let ¢ be the free product state of {@"“ i=1,...,n}. The free cumulant
generating function of ¢ is simply

R(z) = Z Ri(z),

where R; is the free cumulant generating function of %%, satisfying

Ri(2:)/22 = 14+ b;Ri(2:) /2 + ci(Ri(2:) ) z)*.
Let U;(z) = (Ri(2)/2) Y. Then the free Sheffer polynomials corresponding to
(R, U) are orthogonal. Indeed, these polynomials satisfy the recursion

viP,a) = Fja),
Yilli o = Pliga +bilaja + Pia),

YiPi i) = Pl + 0iPaia + (14 ¢)Paa),

for i # j. So
B (a,8,d),(s,t,@) = 0,@05i0as05tbi
and
Ci(a,@),(s.t,0) = Ow,a0si0at(1 + 04iCs).
The conditions of Proposition [3] are satisfied, so the polynomials are orthogonal.
Explicitly, these polynomials are free products. Denote by {P,f’c} the one-

variable free Meixner polynomials from Proposition [Il Decompose a multi-index @
so that T 0
7 K3 7
T = Ty N Ty gy - - Ly
where the consecutive indices v(j) # v(j + 1), although non-consecutive indices
may coincide. Then

k
bu(5)+Cu(s
Pa(x) = H Pi(j()]) (]>(xv(j))'
j=1
Thus free products of one-dimensional free Meixner states are free Meixner. The
following proposition provides a partial converse.

Proposition 11. Suppose that ¢ is a tracial free Meizner state with

DiDjR¢ = 51']' + ZijDtRw
t

Then up to a rotation, ¢ is a free product state of semicircular and free Poisson
distributions.

Proof. Tt follows from Corollary [0l that the matrices {B"} are all symmetric and
mutually commuting. So we can find an orthogonal transformation O such that
(O7'B"0);; = 6;;b! for all r. Performing the change of variable in Lemma [ we
get

O(QRy(w))O™' =1+ B-ODRy(w).
So

QRy(w) =1+ 0B -ODRy(w))O.
Note that Bf; = Y 0;sb50j, is also equal to Bl =Y 0;bIOs. Then

K3

(071(B . OW)O)QQ = Z 5agb1;0klwl.
k,l
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On the other hand, it is also equal to
Z Ozaozsbjoks jﬁOklwl ij Omwa

©,7,8,k,l

As aresult, ), 5agb§0kl = Zj 5albgyojﬁ and

(071 (B-OW)0)ap = 6ap (D bEOka) wa
Denote by = Y, b5 Orq. Then
DiDjRy(w) = 0ij + 0ib:D; Ry (W) = b5 (1 + biDiRy(W)))-
Therefore
w) = ZRyz (w;),
i=1
so all the mixed cumulants are zero and the components are freely independent.
Moreover, each R; satisfies the equation

This is exactly the equation in Proposition [ for the free Poisson case, or for the
semicircular case if b; = 0. [l

5. A FREELY INFINITELY DIVISIBLE EXAMPLE

Definition 3. A state ¢ is freely infinitely divisible if for all ¢ > 0, the functional
" with the free cumulant generating function

Rapt (Z) = tRw (Z)
is also positive definite.

Remark 7. One-dimensional free Meixner states ¢ of Proposition [l and Exam-
ple [0l are freely infinitely divisible for ¢ > 0, and are not freely infinitely divisible
for —1 < ¢ < 0. In fact, in this case ¢! is a state only for ¢t > —c.

Thus all the states of Proposition [[]are freely infinitely divisible, but some more
general free product states of Example [0l are not. In this section, we construct an
example of a freely infinitely divisible free Meixner state that is not a free product
state.

Definition 4. A functional ¢ on R(x) is conditionally positive definite if it is
positive definite on polynomials of degree at least 2.

Lemma 12. ¢ is freely infinitely divisible if and only if its free cumulant functional
is conditionally positive definite.

Proof. Rylzg] = 4| —oMyt[rg]. So if each ¢ is conditionally positive definite, so
is R,. For the converse, starting with a conditionally positive linear functional, one
constructs symmetric operators with the joint distribution ¢. See [12] or Section 4
of [2]. O

The following lemma is reminiscent of the Kolmogorov representation for infin-
itely divisible measures with finite variance.

License or copyright restrictions may apply to redistribution; see https://www.ams.org/journal-terms-of-use



ORTHOGONAL POLYNOMIALS 4141

Lemma 13. Let {¢;,i =1,...,n} be positive definite functionals on R(x). Define
the functional ¥ on R(x) as follows:

Y] = Yla;] =0,
Ylwixs] = 04j,
PleiP(x)x;] = dijepi[P(x)]-
Then 1) is conditionally positive definite.
Proof. For such 1,

#[(3R09=) (0 Pi00) | = p[ (P 607) (3 i)

J

=[S wiP0" )]

so 1 is conditionally positive definite. (I

We will denote ¢ as above by exp(p1 @ ... D @,).

The following result was already used in the proof of Theorem 3.21 of [4]; here
we formulate it as a lemma. Considering how different the relation (3] is from
the logarithmic relation between moments and the usual cumulants, this result is
surprisingly similar to the identity (log f)' = f'/f.

Lemma 14. For z; = w;(1 + M(w)), we have
(14 M(w))D., R(z) = Doy, M(w).
Proof. The result follows immediately from the relation (8]). O

Proposition 15. Let ¥ be the distribution of a free semicircular system with means
b; and variances c;. In other words, 1 is the state with the free cumulants

Rylxi] = bi, Ry[z?] = ¢,

and all the other free cumulants are zero. Define the state ¢ by R, = exp(¢®™).
Then ¢ is a free Meizner state.

Proof. By definition,
Ry(z) = Z(bzzZ + clzlz)
So
DiR¢(Z) =b; +¢iz;.
Using the change of variables zj = wk(l + M¢(w)) and Lemma [I4], we get
(14 My(w)) ™ DMy (w) = b; + cw; (1 + My (w)),
and so
D;My(w) = bi(l + Mw(w)) + ci(l + Md,(w))wi(l + Md,(w)).

The combination of Lemmas 2 and I3 shows that ¢ is a well-defined freely infinitely
divisible state. Its free cumulant generating function is

Ro(w) = 3 wy(1 4+ My (w)u.
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Then
DjRy(w) = (1 + My(w))w,
and
D;D;R,(w) = 0;; + D; My, (w)w,
= 0ij + bi (14 My(w))w; + c; (1 4+ My(w))w; (1 4+ My(w))w;
=0;j +biDjR,(W) + ¢;D; R, (w) D;jR,(w).

Thus ij = 0;:b;, the conditions of Corollary [0 are satisfied, and the free Sheffer
polynomials corresponding to ¢ are orthogonal. O

Note that unless all b; = ¢; = 0, ¢ is not a tracial state.
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