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1 Overview

This talk is going to be more expository, although I’'ll mention a few of my own
results at the end if there’s time. I’'m hoping that you’ll be able to understand
most of it if you're not a specialist in non-commutative probability.

For the specialists, I want to mention that everything I'm about to say about
free, Boolean, and monotone independence will generalize to the operator-valued
setting with the same proofs. But to keep the exposition simple, I'll focus on
the scalar-valued case.

This talk is going to have mainly two parts. In the first half, I'll give a survey
of different types of independence — classical, free, boolean, monotone, and anti-
monotone. In the second half, I'll explain the proof of analytic subordination
advertised in the title.

2 Non-commutative Independences

2.1 Non-commutative Probability Spaces

For our purposes, a non-commutative probability space consists of a unital *-
algebra A and a state £ : A — C. We think of the elements of A as bounded
random variables and E as the expectation.

This framework includes classical probability theory. Indeed, in classical
probability theory, we take A to be L>®(Q2, P) and E to be the classical expec-
tation. L°°(Q), P) is explicitly realized as an algebra of operators on the Hilbert
space H = L?(Q, P), since each L™ function acts on L?({), P) by multiplication.
The expectation is then given by the vector state E[T] = (£, T¢), where £ is the
function 1 in L2(Q, P).

More generally, given a non-commutative probability space (A, E), we can
use the GNS construction to realize A as an algebra of operators on a Hilbert
space H with a distinguished vector ¢ such that E[T] = (£, T¢). Hence, A can
be completed to a C* or W* algebra if desired.



2.2 Philosophy of Independence

Classical and non-commutative probability theory deal with various notions of
independence. Independence can be viewed as a rule for determining the joint
law of two (or more) random variables based on their individual laws. In classical
probability theory, if two bounded random variables X and Y are independent,
then that uniquely determines E[f(X,Y")] for all polynomials f. Equivalently,
it allows us to compute arbitrary mixed moments of X and Y’; that is, we can
compute the expectation of any string on the alphabet {X,Y}, e.g.

E[XYXXY] = E[X?E[Y?.

More generally, if two algebras A; and A; of bounded random variables are
independent, then we can compute the expectation of any string of letters from
A and Ay based on E|4, and E|4,.

This leads to the following working definition of the concept of independence:
A type of independence is a universal rule for computing mized moments for two
(or more) given algebras Aj; in terms of E|4;.

2.3 Elements of a Type of Probability Theory

For all the types of independence that we will discuss, we’ll have the following
the tools / results. At the board, I will present this list in a chart, explaining
the abstract version and the classical version simultaneously, then the free, then
the boolean, then the monotone, then the anti-monotone.

1. Definition: a rule for computing joint moments of elements of two alge-
bras.

2. Product construction: given Hilbert spaces with distinguished unit
vectors (Hi1,&1) and (He,&2), we can define a product space (H,&) and
s-homomorphisms p; : B(H;) — B(H) such that B(H;) and B(H2) are
independent with respect to (&, -€) and (&, p;(T)&) = (§;,TE;). This leads
to a product construction for algebras.

3. Convolution: The convolution of two laws p and v is the law of X +Y,
where X ~ p and Y ~ v.

4. Analytic transforms: Analytic functions associated to a law p which
aid in the computation of convolutions.

5. Central Limit Theorem: If ;1 has mean zero and variance 1, then the
N-fold convolution of s, rescaled by N~—1/2, converges to some universal
limiting law.

6. Combinatorial theory: There are combinatorial formulas to systemat-
ically compute the expectation of a string with letters from A; and As.
These are also related to the analytic transforms and the construction of
product spaces.



For the sake of time, I'll only mention the combinatorial aspects in passing
and not actually state the results. I will not give complete proofs, but I will
give some details in the monotone case since it is the least familiar and the most
necessary for the subordination proof I'll present later.

2.4 Classical Independence

1. Definition: A; and Az commute and Flajas] = Ela1]Efas].

2. Product construction: Define H = H; ® Hs and £ = & ® &. The
inclusions B(H;) — B(H) are given by tensoring with the identity.

Convolution: The classical convolution p * v.
Analytic transforms: The Fourier transform i satisfies i * v = [iv.

Central Limit Theorem: Convergence to the standard normal (27r)*1/26’3”2/2 dzx.
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Combinatorial theory: There are cumulants defined using the parti-
tions of [n].

2.5 Free Independence
For background, see [Voi86] [Voi91], [Spe94].

1. Definition: If a; ... a, is an alternating string of letters from 4; and Ao
and Ela;] =0, then Ela; ...a,] = 0.
2. Product construction: Let K; be the orthogonal complement of &; in
Hj. Let
H=ccod P K,2--K,.
n>1iyFig#Fin
For each j # i1, p;j(T) acts on the subspace

Ki,®- - -QK;, OK; 0K, ®@- - -QK;, = (C@Kj)@lch@' K, 2H;QK;, @ -QK

in
by applying T to the first tensorand.
3. Convolution: The free convolution p H v.

4. Analytic transforms: Define the Cauchy-Stieltjes transform G, (z) =
J(z—x)"'dp(z). This is defined on C\supp(u) and behaves like 1/z near
co. The R-transform is given by 1/z + R, (z) = G, *(2) where defined
(including a neighborhood of 0 when p is compactly supported). We have
Rym, = R, + R,

5. Central Limit Theorem: Convergence to the standard semicircular

(2m)~ V4 — 12X [—2,9)(2) d.

6. Combinatorial theory: There are cumulants defined using the non-
crossing or planar partitions of [n].



2.6 Boolean Independence

For background, see |[SW97|.

1. Definition: A; and A; don’t necessarily include the unit in the larger
algebra A, but they have internal units. If a; . .. a, is an alternating string
of letters from A; and As, then Efa; ...a,] = Elai]. .. Elay].

2. Product construction: Let
H=Ca Ko K.

We define p;(T) to act by T on C¢ & K; = H,; and to act by zero on
the orthogonal complement. These inclusions are non-unital. Random
variables X and Y are said to be independent if C[X]o and C[Y]y are
independent, where C[z]y denotes the polynomials with no constant term.

3. Convolution: The Boolean convolution p W v.

4. Analytic transforms: The B-transform is given by B,,(z) = 1/G,(1/z)—
1/z. We have B, = B, + B,.

5. Central Limit Theorem: Convergence to the standard Bernoulli (1/2)d_1+
(1/2)é1.

6. Combinatorial theory: There are cumulants defined using the interval
partitions of [n].
2.7 Monotone and Anti-monotone Independence

For background, see [Mur97], [Mur00|, [Mur01], [Has10a], [Has10b|, [HS11].

1. Definition: A; and Ay don’t include unit in the larger algebra A, but
they have internal units. If aq...a, is a string of letters from A; and
Ay, and if a; € A but the adjacent terms are in Ay, then Efa; ... ay] =
E[a1 N aj,lE[aj]ajJrl ce an].

2. Product construction: Let

H=CaeKiak K@K =CEP @ Ki, ® - ®K;

Un *
11 >0 > >y

p1(T) acts by T on C¢ @ K; and by zero on the orthogonal complement.
Viewing H = Ha ® Ha, we define po(T) = T ® id.

3. Convolution: The monotone convolution p > v.

4. Analytic transforms: The F-transform is given by F,(z) = 1/G,(2).
We have Fy, = F, 0 F,.

5. Central Limit Theorem: Convergence to the standard arcsine law

1/mvV2—a? - x_ 5,5 (@) de.



6. Combinatorial theory: There are cumulants defined using ordered non-
crossing partitions of [n], or using non-crossing partitions and multiplying
by certain coefficients.

Unlike the other types, monotone independence is not commutative (with
respect to the ordering of the algebras). Thus, monotone convolution is not
commutative. For anti-monotone independence, we reverse the order of the
algebras. We write < for the anti-monotone convolution operation.

2.8 Remarks on General Independences

The types of independence described above are the only ones which yield a prod-
uct operation on probability spaces that is functorial and associative. This is a
theorem of Muraki 2003 [Mur03|, building on work of Speicher 1997 [Spe97] and
Ben Ghorbal and Schiirmann 2002 [BS02]. However, there are other functorial
ways of joining N algebras if you don’t require associativity; see for instance
[Liul8| §3].

3 Some Details about Monotone Independence

We will now give some details about monotone independence in preparation for
the proof we present later.

3.1 The Monotone Product Space

Lemma 1. Let Hi and Ho be Hilbert spaces with unit vectors & and &;. Let
H be the monotone product space and p; : B(H;) — B(H) be the inclusion map
described above. Then p1(B(H1)) and pa(B(Hz)) are monotone independent in
B(H) with respect to &.

Proof. Let A1 = p1(B(H1)) and Ay = p2(B(Hs2)). We have to show that for a
string of elements from A; and Ay, if a; € Az and the terms next to it are in
Aj, then we can replace a; by Ela;] without changing the expectation of the
string. In fact, it suffices to show that a;_1ajaj41 = a;-1F[ajla;i1.

Thus, it suffices to prove that py(z)p2(y)p1(z) = p1(x)Ely]p1(z). By replac-
ing y with y — E[y], we can assume without loss of generality that Ely] = 0.
Recall that the image of pi(z) is contained in C¢ @ Ky. Since Efy] = 0, we
know that ps(y) maps C¢ into Ko and maps K; into Ko @ KC1. But p1(z) kills
Ko ® K2 @ Ky. Therefore, pi(x)p2(y)p1(z) = 0. O

3.2 Monotone Convolution and Composition

Lemma 2. We have F,., = F), o F,, for compactly supported measures j and
v.



Proof. Let X ~ ppand Y ~ v be monotone independent. Let’s denote
Gulz) = Gu(=™") = E[(="" = X)7] = E[(1 — 2X) 2],

Note that if inv is the involution z — z~!, then

G, = invoF, oinv,

so it suffices to show that C;’#D,, = G’# o G,, and by analytic continuation, it
suffices to prove this in a neighborhood of 0. Note that

Guov(2) = E[(1 — 2X — 2Y)712]
=E[(1-(1-2Y)"2X)" (1 —-2Y) 2

=F

i[(l —2Y) T2 XTRF(1 - 2Y) Lz
k=0

Now (1—2Y)~!is 1 plus something in the closure of C[Y]y and it is sandwiched
between two occurences of X € C[X]p. By monotone independence, we can
replace (1 — zY)~! — 1 by its expectation. Of course, 1 is already equal to its
expectation. So overall we can replace each occurence of (1 — 2Y)~1z by its
expectation which is G, (z). Therefore,

o0

S IGu(2) XM ()

k=0

Guov(2) = E =GLo0G,(2). O

4 Subordination

The following theorem relates free and monotone convolution.

Theorem 3. Let p and v be compactly supported measures. Then there exists
a compactly supported measure v’ such that pBv = p> v,

Corollary 4. F,m, = F,,0 I, and hence G,m, = G, o F,:, where I, : H — H
analytic.

This was first proved in Voiculescu’s first free entropy paper [Voi93] by
complex-analytic methods under some regularity assumptions on the Cauchy
transforms. Voiculescu later gave another proof based on the properties of re-
solvents with respect to the non-commutative differentiation. Biane [Bia98|
gave a proof by constructing the subordination function combinatorially in a
neighborhood of oo and using properties of conditional expectation to show it
extends to the whole upper half-plane. Belinschi, Mai, Speicher 2013 gave an
analytic proof for the operator-valued case using the Earle-Hamilton theorem
[BMS13].

This approach is due to Lenczewski 2007 [Len07, §7], and was extended to
the multivariable case by Nica [Nic09, Remark 4.11] and the operator-valued
case by Liu |Liul8, Proposition 7.2]. The measure ¢/ is denoted . ..and is called
the subordination or s-free convolution of u and v.



Proof of Theorem. The idea of the proof is to express the free product Hilbert
space as a monotone product Hilbert space. Let’s realize the laws y and v by
operators Xy on (H1,&1) and Xo on (He,&2). Let Hy = CEDKy, Ho = CEDKs.
Let H be the free product Hilbert space

H=cte@d P K,o---ak,.

n>1ji7##jn

Define

=D D Knooek,

n>1 g1 Ein
Gn=2

=K (K10K) @ (K@K @K2) D ...
and Hy = (Cg@leg. Then we have
H=Cta K@Ky (Ko ® K1),

which is the monotone product of (H1,€) and (Ha, €).

Now let p1 : B(H1) — B(H) and ps : B(Hz2) — B(H) be the free product
inclusions. Let j1 : B(H1) — B(H) and jy : B(Hs) — B(H) be the monotone
product inclusions. Note that pH v is the law of p1(X1) + p2(X2). We want to
construct a Z such that

p1(X1) + p2(X2) = p1(X1) + p2(2).

This will complete the proof with v/ being the law of Z. To construct Z, we
consider the behavior of p;(X7) and p2(Xs2) separately.

First, consider p;(X7). We view H; = C£ @ Ky as a subspace of H. This
space is p1(X;)-invariant and hence

p1(X1) = Pryp1(X1) Py + (1= Pry ) pr(Xa)(1 = Py ).

The first term
Py, p1(X1) P, = p1(Xa).

The second term (1 — Py, )p1(X1)(1 — Py, ) maps Ky into itself, and the way
it acts on l&g ® K1 is the same as the way it acts on ’62 since p1(X1) only acts
on the leftmost factors of each tensor product. Let X| be this operator on Ko
and extend it by zero to an operator on Hy. Then (1 — Py, )p1(X1)(1 — Py,) =
p2(X1).

Second, consider pa(X2). We claim that this is go of something else. Note
that C¢& @ Ky is invariant under ps(Xs). Indeed, applying ps(X2) can only add
or delete a factor Ko at the beginning of a string, so it can never relate the
strings that end with 2 with the strings that end with 1. Let X} be pa(X3)
restricted to Hy. Then po(Xy) = pa(X}). Therefore, overall,

p1(X1) + p2(X2) = p1(X1) + p2(X1) + p2(X3) = p1(X1) + p2(X] + X3)

as desired. 0O



This proof had numerous advantages. It doesn’t require any analytic work.
It is basically a computation with Hilbert spaces, and it goes through verbatim
to the operator-valued setting. It shows automatically that the subordination
function is an F-transform and one can deduce from the proof a combinatorial
formula for the moments of /. One can also use the monotone independence
to show that
Elz— X +Y) X = (F(2) - X)!

(compare Biane’s treatment). As a point of propaganda, this shows that mono-
tone (and s-free) independence is “useful” for free probability, and it makes
sense to study non-commutative probability as a whole rather than only free
probability.

There is an analogous result, also noticed by Lenczewski concerning anti-
monotone and boolean independence. This can be proved by the same method
(although in this case the analytic proof is also easy).

Theorem 5. For compactly supported measures p and v, there exists v’ such
that p<Av =pwWv'.

5 Advertisements

In the remaining time, I want to give a quick advertisement for my current
work on these topics. On my UCLA department website, I have a long set of
notes about operator-valued non-commutative probability (free, Boolean, and
monotone) that includes these results. This includes an explanation of fully
matricial or non-commutative functions (the operator-valued version of complex
analysis). There is also a unified explanation of convolution semigroups for
the three types of operator-valued independence (which were studied earlier in
various papers).

The punch line is that for a convolution semigroup g, the cumulants are
given by the moments of to for some “operator-valued measure” o. The F-
transforms evolve according to the equation

—D.Fi(2) - G,(Fi(z)), free case

0,F,(2) = Gy (2), boolean case
TR - Fi(2) - Gy (2), (anti-)monotone case
-G, (F(2)), (anti-)monotone case.

The correspondence between u; and G, defines the Bercovici-Pata bijection for
these case.

Now such semigroups correspond to processes with independent and sta-
tionary increments (e.g. Brownian motion). More generally, for a process with
independent and non-stationary increments, we have a similar differential equa-


http://www.math.ucla.edu/~davidjekel/projects.html

tion except that o is replaced by a time-dependent oy.

—D,Fi(2) - Go,(Fi(2)), free case

O,F,(2) -Gy, (%), boolean case
Z) =
e —D,Fy(2) - Go,(2), monotone case
-G, (Fi(2)), anti-monotone case.

In the operator-valued case, due to issues with differentiation in Banach spaces,
the generalized law o; depends on ¢ in some distributional sense rather than
being a function t +— ;. Here we assume that the support of u; is bounded
and that the variance of p; is Lipschitz in t. But in the end, we get a Bercovici-
Pata-like bijection for processes with independent increments.

These results are not in my notes, but the monotone case is in the paper
[Jek17], where I generalize the observation of Schleiffiinger [Sch17] that subordi-
nation chains of functions on the upper half-plane (Loewner chains) correspond
precisely to such processes with monotone independent increments.
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