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SAMPLE VARIANCE IN FREE PROBABILITY
WIKTOR EJSMONT AND FRANZ LEHNER

ABSTRACT. Let X1, Xo,..., X, denote i.i.d. centered standard normal random variables, then
the law of the sample variance @, = Y11 (X; — X)? is the x2-distribution with n — 1 degrees
of freedom. It is an open problem in classical probability to characterize all distributions with
this property and in particular, whether it characterizes the normal law. In this paper we
present a solution of the free analogue of this question and show that the only distributions,
whose free sample variance is distributed according to a free y2-distribution, are the semicircle
law and more generally so-called odd laws, by which we mean laws with vanishing higher order
even cumulants. In the way of proof we derive an explicit formula for the free cumulants of @,
which shows that indeed the odd cumulants do not contribute and which exhibits an interesting
connection to the concept of R-cyclicity.

Dedicated to our friend and mentor Marek Bozejko on the occasion
of his 70-th birthday

1. INTRODUCTION

Many questions in classical statistics involve characterization problems, which usually are in-
stances of the following very general question:

Problem 1.1. Let X, X5,..., X, be independent random variables with common unknown
distribution function F', and T := T'(Xy, Xo, ..., X,) a statistic, based on X7, Xs, ..., X,,, with
distribution function G. Can F' be recovered from G?

Problems of this kind are the central leitmotiv of the fundamental work of Kagan, Linnik and
Rao [I7]. In the present paper we solve the free version of the following problem, which is still
open in classical probability and might be called y?-conjecture, see [17, p. 466]:

Conjecture 1.2. If X1, Xs,...,X,, are non-degenerate, independently and identically dis-
tributed classical random variables with finite non-zero variance o2, then a necessary and suf-
ficient condition for X| to be normal is that % (X; — X)?/0? be distributed as classical chi-
square distribution with n — 1 degrees of freedom.

The classical y2-conjecture was studied previously by several authors. The first result is due
to Ruben [28], who proved the conjecture under the assumption that either n = 2 or X is
symmetric. It is not known whether the symmetry hypothesis can be dropped for n > 3. In
a later paper [29] Ruben used combinatorial tools to show that the symmetry condition can
be dropped provided the sum of squares of the sample observations about the sample mean,
divided by o2, is distributed as chi-square for two distinct sample sizes m # n and m,n > 2.
The proof given by Ruben is based on the cumulants of the sample variance and is somewhat
complicated. Shortly later a simpler and more direct proof based on the moments of the sample
variance was presented by Bondesson [5].

The original problem was solved recently by Golikova and Kruglov [13] under the additional

assumption that Xi, Xs, ..., X,, are independent infinitely divisible random variables.
The following related characterization problem was solved by Kagan and Letac [I8]: Let
X1, Xo, ..., X, be independent and identically distributed random variables and assume that
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the distribution of the quadratic statistic 3% ,(X; — X + a;)? depends only on 3>, a?. Then
each X; have distribution N(0,0).

In the present paper we answer analogous questions in free probability. Free probability and free
convolution was introduced by Voiculescu in [37] as a tool to study the von Neumann algebras
of free groups. Free probability is now an established field of research with deep connections
to combinatorics, random matrix theory, representation theory and many analogies to classical
probability. Let us restrict our discussion to two specific ones, which are relevant to the problems
discussed in the present paper. On the analytic side the Bercovici-Pata bijection [4] provides
a one-to-one correspondence between infinitely divisible measures with respect to classical and
free convolution. For example, the analogue of the normal law is played by Wigner’s semicircle
distribution which features as the limit law in the free central limit theorem.

On the combinatorial side we will make heavy use of free cumulants introduced by Speicher [31].
Roughly speaking, any result about classical cumulants can be translated to free probability
by replacing the lattice of set partitions by the lattice of noncrossing partitions. Our standard
reference for free cumulants is the book [27].

We are concerned here with free analogues of characterization theorems in the spirit of [17].
The study of free analogues of classical theorems has witnessed increasing interest during the
last decade, see, e.g., [6 12, 15 22, 35], B33, 34]. Many properties of free random variables are
analogous to those of their classical counterparts, in particular when they are picked according
to the Bercovici-Pata bijection. There are, however, exceptions, mostly due to the failure
of Marcinkiewicz’ and Cramér’s theorems in free probability. In particular, Bercovici and
Voiculescu [3] showed that there exist free random variables with a finite number of nonvanishing
free cumulants which are not semicircular, see [7] for a characterization of such distributions.
This class of distributions appears in some (but not all) free characterization problems which
are analogues of classical characterizations of the normal law, cf. [21] [7].

In the present paper we show that Conjecture also falls in this class of problems and instead
of Wigner laws we obtain the class of odd laws, i.e., laws with vanishing even cumulants. Such
laws do not exist in classical probability, but can be constructed in free probability using the
results of [7]. On the way we encounter a remarkable cancellation phenomenon: odd cumulants
do not contribute to the distributions of certain quadratic statistics.

The paper is organized as follows. In section 2 we review basic free probability and the statement
of the main result. Next in the subsection 2.2 we quote complementary facts, lemmas and
indications. In the third section we prove our main results. Finally, in section 4 we look more
closely at the relation between the sample variance, the free commutator, R—cyclic matrices
and free infinite divisibility.

2. FREE PROBABILITY AND STATEMENT OF THE MAIN RESULT

2.1. Basic Notation and Terminology. A tracial noncommutative probability space is a
pair (A, 7) where A is a von Neumann algebra, and 7 : A — C is a normal, faithful, tracial
state, i.e., 7 is linear and continuous in the weak® topology, 7(XY) = 7(YX), 7(I) = 1,
7(XX*) >0 and 7(XX*) =0 implies X =0 for all X,Y € A.

The (usually taken to be self-adjoint) elements X € A, are called (noncommutative) random
variables. Given a noncommutative random variable X € A,,, the distribution of X in the
state 7 is the unique probability measure px on R (given by the spectral theorem) such that

7(f(X)) = Jg f(A) dux(X) for any bounded Borel function f on R.

2.2. Free Independence, Free Convolution and Free infinite Divisibility. A family of
von Neumann subalgebras (A;),.; of A are called free if 7(X; ... X,) = 0 whenever 7(Xj;) =0
for all j =1,...,n and X; € A, for some indices i(1) # i(2) # - - - # i(n). Random variables
Xi,..., X, are freely independent (free) if the subalgebras they generate are free. Free random
variables can be constructed using the reduced free product of von Neumann algebras [37]. For
more details about free convolutions and free probability theory, the reader can consult [27, 36].
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It can be shown that the joint distribution of free random variables X; is uniquely determined
by the distributions of the individual random variables X; and therefore the operation of free
convolution is well defined: Let p and v be probability measures on R, and X, Y self-adjoint
free random variables with respective distributions p and v, The distribution of X 4+ Y is called
the free additive convolution of p and v and is denoted by p H v.
In analogy with classical probability, a probability measure i on R is said to be freely infinitely
divisible (or FID for short) if for each n € {1,2,3,...} there exists a probability measure
such that p = p, B---B pu,.

N

n—times

2.3. The Cauchy-Stieltjes Transform and Free Convolution. The analytic approach to
free convolution uses the Cauchy transform

@2.1) Gule) = [ —

=Y

p(dy).

of a probability measure p. It is analytic on the upper half plane C* = {z +iy|s,t € R,y > 0}
and takes values in the closed lower half plane C~ UR. The Cauchy transform has an inverse
at a neighbourhood of infinity which has the form

G (2) = 1 + Rul2)

I

where R, (z) is analytic in a neighbourhood of zero and is called R-transform. Then free
convolution is defined (see [38]) via the identity

(22) RMEEV - RN + Ru-

The coeflicients of the R-transform
(2.3) Rx(z) =Y K,u(X)z"
n=0

are called free cumulants of the random variable X.
The Cauchy transform is related to the moment generating function Mx as follows:

(2.4) My (2) = ni;o (X" 2" = %GX G) .

2.4. Some probability distributions. Let us now recall basic properties of some specific
probability distributions which play prominent roles in the present paper.

2.4.1. Wigner semicircular distribution. A non-commutative random variable X is said to be
free normal variable (i.e. have Wigner semicircular distribution) if the Cauchy-Stieltjes trans-
form is given by the formula

(2.5) Gulz) =

where |z| is big enough, where the branch of the analytic square root should be determined by
the condition that J(z) > 0 = J(G,(2)) < 0 (see [30]). Equation (28] describes the family of
distributions with mean zero and variance one (see [11], 30]). This measure has density

V4 — 22
2

on —2 < x < 2. The Wigner semicircular distribution have cumulants K; = 0 for ¢ > 2.
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2.4.2. Free Poisson distribution. A non-commutative random variable X is said to be free-
Poisson variable if it has Marchenko-Pastur (or free-Poisson) distribution v = v(\, ) defined
by the formula

(2.6) v =max{0, 1 — A} + 7,
where A\ > 0 and the measure 7, supported on the interval (a(1 — V)2, a(1 +vA)?), a > 0
has the density (with respect to the Lebesgue measure)

1
2rax

v(dr) = VaraZ — (z — a(l + \))2 da.

The parameters A and « are called the rate and the jump size, respectively. It is worth to note
that a non-commutative variable with Marchenko-Pastur distribution arises also as a limit in
law (in non-commutative sense) of variables with distributions ((1—%)d +26,)®" as N — oo,
see [27]. Therefore, such variables are often called free-Poisson. It is easy to see that if X is
free-Poisson, v(A, «), then K,(X) = a™\. Therefore its R-transform has the form

R(z) = Ao

1l —az

2.4.3. Free chi-square distribution. Let Xy, ..., X,, be free identically distributed random vari-
ables from the Wigner semicircular distribution with non-zero variance o and mean zero, and
§d =", m? (m; € R). We call the distribution of the random variable "%, (X; + m;)? the
free chi-square distribution with n degrees of freedom and noncentrality parameter §, and we
denote this distribution x?(n, o, d) (a first version of this definition was introduced in [15]). In
terms of R-transforms, a random variable Y has distribution x?(n, o, ) if and only if

no? )

(2.7) Ry(Z) = 1— 0'22 + (1 — 22)2.

If § = 0, the free chi-square distribution is called central, otherwise non-central and then we
will write x%(n,o) and from (7)) we see that x*(n, o) has the Marchenko-Pastur distribution
v(n,a?). Moreover, we will use the notation x?(n) := x?*(n,1). It was shown in [I5] that these
distributions form a semigroup, namely x?(ny, 0, 61) B x*(ng, 0,02) = x*(n1 + na, 7,61 + da).

2.4.4. Even elements. We call an element X € A even if all its odd moments vanish, i.e.
7(X?*1) = 0 for all 4 > 0. It is immediately seen that the vanishing of all odd moments is
equivalent to the vanishing of all odd cumulants, i.e., K5;,1(X) = 0 and thus the even cumulants
contain the complete information information about the distribution of an even element. The
sequence «,, = Ky,(X) is called the determining sequence of X.

2.4.5. Odd elements. We call an element X € A odd if K3(X) > 0 and all its even free
cumulants of order higher than two vanish, i.e. if Ky;(X) =0 for all i > 2.

The basic example of such a law is Wigner’s semicircular distribution. The classical analogue
of odd elements only include the normal distribution because otherwise we could construct a
normal random variable which is the sum of independent non-normal random variables (see
below for the free case). This contradicts Cramér’s decomposition theorem. However the free
analogues of Marcinkiewicz” and Cramér’s theorems fail. Bercovici and Voiculescu [3] showed
that there exist probability distributions . with free cumulants K;(X) = 0, Ky(X) = 1,
K3(X) = e and K;(X) = 0 for ¢ > 4 if € is small enough. This is an odd element and
thus an explicit counterexample to the free analogue of Marcinkiewicz” theorem. To invalidate
Cramér’s theorem, take free copies X; and X5 of random variables with distribution ., then
the difference X; — X5 is semicircular. Chistyakov and Gotze [7] gave a detailed description
of laws with finitely many free cumulants of arbitrary order. Thus an abundance of odd laws
exists.
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2.5. The main result. The main result of this paper is the following characterization of odd
elements in terms of the sample variance. The proof of this theorem is given in Section 3.
The sample variance of a finite sequence of random variables X; is the quadratic form

1& — 1 1\ & 1 " 1
(28) SI=-3(X-XP=—(1- )Y X~ ¥ XX,=— ¥ (X-X)
ni n ns i3 T i=1, itj " <ici<n
However in order to simplify notation in the present paper we chose to consider and call “sample
variance” the rescaled quadratic form Q,, = nS? = ¥ (X; — X)2
Our main result resolves the free analogue of y2-conjecture.

Theorem 2.1. Let X1, Xs,..., X,, € Ay, be free copies of a random variable with finite non-
zero variance o*. Then Q, is distributed according to x*(n — 1,0) if and only if X is odd.

Depending on the point of view it can be interpreted both as a positive and a negative solution.
Taking into account the failure of Marcinkiewicz theorem this confirms the free analogue of the
x2-conjecture in the broad sense.

If we suppose in addition that the distribution is even, then the above theorem gives a positive
answer to the free analogue of Ruben’s first theorem [2§].

Proposition 2.2. Let X1, X5, ..., X, be free identically distributed random variables with fi-
nite non-zero variance o2, and assume that the distribution of X, is symmetric. Then Q,, is
distributed as x*(n — 1,0) if and only if X1 has Wigner semicircular law.

On the other hand, the free analogue of Ruben’s second theorem [29] (see also [5]) does not
hold:

Proposition 2.3. Let X, Xs, ... denote independently and identically distributed random vari-
ables with finite non-zero variance 0. Let m,n denote distinct integers not less than 2. Then
for Qn/0* and Q,,/0? to be distributed as x*(n — 1) and x*(m — 1), respectively, it is not
necessary that Xy 1s semicircular.

Proof of Proposition[22. 1f Q,, is distributed as x?(n — 1,0) then X, is odd, but taking into
account that X is symmetric we have that its odd central moments vanish, and therefore its
odd cumulants higher than the first vanish, so X; has Wigner semicircular distribution.
Proof of Proposition[2.3. Assume that K;(X;) =0, Ko(X;) = 02, K3(X;) = € and K;(X;) =0
for i > 4 where ¢ is small enough. By Theorem 2] we see that Q,, and Q,, have x*(n — 1,0)
and x?(m — 1,0) distribution respectively.

O

Remark 2.4. In this paper we assume that the involved random variables are bounded, that
is X; € A, as was common practice for a long time. Recently however unbounded random
variables, i.e., operators affiliated with the von Neumann algebra in question, came into the
focus of research. This happened in particular in connection with certain characterization
problems, see, e.g., [8, 10, @]. It follows from the following result Chistyakov and Goetze that
for the characterization problems pertinent to the present paper the question of boundedness
is unessential.

Lemma 2.5 ( [7, Lemma 3.10]). Assume that g = py B us, where p has compact support. Then
w1 and o have compact support as well.

In terms of operators this means that if X,Y € Zsa are free random variables such that
X+YeA, ie, X +Y is bounded, then X,Y € A,,. Now we will show that Theorem [2.1]
is true under weaker conditions.

Corollary 2.6. Let Xy, Xo,..., X, € Agq be selfadjoint free random wvariables and assume
Q, = %ZK]’(XZ' — X;)? is bounded. Then all X; are bounded.
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Proof. Since X; are self-adjoint and nQ, = Yi<i<j<n(X; — X;)? is bounded, it follows that
(X; — X;)? is bounded and hence also X; — X;. By Lemma we deduce that all X; are
bounded. O

The proof of Ruben’s theorem [28] heavily relies on the symmetry of random variables. Is
it possible to drop the hypothesis that the random variables are symmetric? Golikova and
Kruglov [13] give a partial answer to this question — instead of symmetry of X; they assume
infinite divisibility. The following is a free version of their result which characterizes the classical
normal law by the sample variance. We drop the assumption that X; have the same distribution,
because with this assumption the result follows directly from Theorem 2.1] (we cannot use the
Bercovici-Pata bijection to prove it because it does not map classical chi-square to free chi-
square distributions).

Proposition 2.7. Let X1, Xy, ... X, denote free independent, infinitely divisible random vari-
ables with finite non-zero variance o® with mean 7(X;) = 7(X3) = - -+ = 7(X,,) and Var(X;) =
Var(X,) = -+ = Var(X,,) = 1. Then if Q, is distributed as free x*(n — 1) if and only if
Xy, ..., X}, are identically distributed Wigner semicircular random variables.

We conclude with a free version of a the following result of Kagan and Letac [18]: Fix an integer
n > 3 and let X1, X5, ..., X, beindependent identically distributed random variables. Consider
the linear subspace E = 1+ of Euclidean space R™ | i.e., the hyperplane E = {(a;, a0, -+ , a,) :
a; +as + -+ -+ a, = 0}. Then the following characterizations hold:

(i) If the distribution of the E-valued random variable
V: (Xl—Y,,Xn—Y)

is invariant under all rotations of the Euclidean space E, then the X;’s are normally
distributed.
(ii) If the distribution of the random variable

i(XZ- — X +a;)?

i=1

does not change as the real parameters a; vary on a sphere (i.e., the euclidean length
all> = a2 + a2 + - - - + a? remains constant), then the X;’s are normally distributed.
1 2 n y

A key ingredient of the proof of these classical results is played by Marcinkiewicz’ theorem. As
we discussed above, Marcinkiewicz’ theorem has no analogue in free probability and we will
use different methods to prove the following free version of [18]. This method also works in
classical probability if we assume that all moment exists.

Proposition 2.8. Let n be a fized integer n > 3. Let X1, Xs,..., X, be free identically dis-
tributed random variables.

(1) If for all a € E C R™ the distribution of the random variable

i(XZ- — X +a;)?

i=1

depends only on ||a||* = a2 + a3 + - - + a2, then the X;’s obey the semicircle law.
(2) If the distribution of the E-valued random variable

Ve (Xi-X,... X, ~ %)

is invariant under all rotations of the Euclidean space E, then the X;’s obey the semi-
circle law.
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2.6. Noncrossing Partitions. Let S be finite subset of N. A partition of S is a set of mutually
disjoint subsets (also called blocks) By, Bs, . .., B € S whose union is S. Any partition 7 defines
an equivalence relation on S, denotes ~, such that the equivalence classes are the blocks .
That is, ¢ ~, j if 7 and j belong to the same block of 7. A partition 7 is called noncrossing if
different blocks do not interlace, i.e., there is no quadruple of elements i < j < k < [ such that
1~y kand j~, [ butidg, .

The set of non-crossing partitions of S is denoted by NC(S), in the case where S = [n] :=
{1,...,n} we write NC(n) := NC([n]). NC(n) is a poset under refinement order, where we
say m < p if every block of 7 is contained in a block of p. It turns out that NC(n) is in fact a
lattice, see [27), Lecture 9.

The maximal element of NC'(n) under this order is denoted by 1,. It is the partition consisting
of only one block. On the other hand the minimal element 0, is the unique partition where
every block is a singleton.

Sometimes it is convenient to visualize partitions as diagrams, for example 1, = M1 and
O, =11---1

2.7. Some Special Notations. We will be concerned with certain special classes of noncross-
ing partitions. If n is even we denote by NCE(n) the subset of even noncrossing partitions,
where we say that a partition is even if all its blocks have even cardinality. Even more specific
we denote by NCy(n) is the set of all noncrossing pair partitions, i.e., partitions where every
block has size 2.

Two specific minimal pair partitions will play a particularly important role, namely 15 =
M m---m € NC(2r), which is a kind of blow up of 1, and its shift vy, = Im 11 € NO(2r).
In the proof of Theorem 2. we will use telescoping argument and put a filtration on NC'(n) by
avoiding certain blocks. For this purpose we introduce the following notation.

For a subset B C N let NC®(n) := {m € NC(n) : B € 7}, i.e., the collection of noncrossing
partitions which contain B as a block. On the other hand, for a family By, Bs,...,B,, C N
of subsets let NCp, 5, (S) :={m € NC(S) : #N{By,...,Bn} = 0}, ie., the collection of
noncrossing partition which do not contain any B; as a block. Finally, combining the two
notations we define NC3, 5 (n) :== NC”(n) N NCp, ... 5, (n).

2.8. Kreweras Complements. Kreweras [20] discovered an interesting antiisomorphism of
the lattice NC'(n), now called the Kreweras complementation map, of which we will need two
variants. Given a noncrossing partition 7 of {1,2,...,n}, the left Kreweras complement T is the
maximal noncrossing partition of the ordered set {1,2,...,7n} such that 7 UT is a noncrossing
partition of the interlaced set {1,1,2,2,...,7n,n}. Similarly, the right Kreweras complement
7 is the maximal noncrossing partition of the ordered set {1,2,...,7} such that 7 U7 is a
noncrossing partition of the interlaced set {1,1,2,2,...,n,7}. It is then clear that o=id and
it can be shown that

(2.9) 7| =7 =n+1—|q|

Finally we define the extended Kreweras complement T to be the maximal noncrossing partition
of the ordered set {0,1,...,n} such that 7 U7 is a noncrossing partition of the interlaced set
{0,1,1,2,2,...,n,7n}. The extended Kreweras complement is always irreducible, i.e., 0 and 7
are in the same block of 7. In fact it is obtained by joining 0 to the last block of 7, i.e., the
block containing 7, or by joining n + 1 to the first block of 7. The following observation is
useful for recursive proofs involving the Kreweras complement(s).

Lemma 2.9. Let m € NC(n) and B = {j1, ja,...,Jp = n} be its last block. Let my,ma,...,m,
be the restrictions of ™ to the maximal intervals of {1,2,...,n} \ B as shown in the following
picture:

7T1|7T2|7T3|:::|7Tp|
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Then the left Kreweras complement of w is the concatenation of the extended Kreweras comple-
ments of the subpartitions m;:
I R

2.9. Free Cumulants. Let C(Xj,...,X,) denote the non-commutative ring of polynomials
in variables X1,...,X,, € A. The free cumulants are multilinear maps K, : A" — C defined
implicitly by the relation (connecting them with mixed moments)
(210) T<X1X2Xn) = Z Kﬂ(Xl,X%...,Xn),
TeNC(n)
where
(211) KW<X1,X2,...,Xn) = HBEWK\B\<X72 11 € B)
and NC(n) is the set of all non-crossing partitions of {1,2,...,n} (see [27]). Sometimes we will

write K,.(X) = K, (X,..., X).
Free cumulants provide the most important technical tool to investigate free random variables.
This is due to the basic property of vanishing of mixzed cumulants. By this we mean the fact
that

K. (X1, Xs,...,X,) =0
for any family of random variables X, X, ..., X,, which can be partitioned into two free subsets.
For free sequences this can be reformulated as follows. Let (X;);cn be a sequence of free random
variables and A : [r] = N a map. We denote by ker h the set partition which is induced by the
equivalence relation

L ~lerh .]<:’>h'<,l) = h(])
Using this notation, we have that
(2.12) Ko (Xny: Xne), - - X)) = 0 unless ker h > 7.

Our main technical tool is the free version, due to Krawczyk and Speicher [19] (see also [27,
Theorem 11.12]), of the classical formula of James/Leonov and Shiryaev [16], 23] which expresses
cumulants of products in terms of individual cumulants.

Theorem 2.10. Let r,n € N and i1 < iy < --- < i, =n be given and let
p={1,...,4),..., (b1 +1,...,%.)} € NC(n)

be the induced interval partition. Consider now random variables X1, ..., X, € A. Then the
free cumulant of the products can be expanded as follows:
(213) KT(X:L"'X/L'17"'7X7;7‘_1+1"'Xn> - Z Kﬂ(Xl,...7Xn).

TENC(n)

WVp:in

In the special case of products of pairs of free elements this yields the following formula for
multiplicative free convolution.

Theorem 2.11 ([27, Theorem 14.4]). Let { X1, X5,..., X,.} and {Y1,Y5,...,Y,} be two mutually
free sets of random variables, then

KT‘(Xl}/laXQ}/Q)"'aXT‘K“) = Z KW(X17X27"'aXT)Kﬁ(}/h}/Q)"')}/T‘)

TeNC(r)
This motivates the following definition.

Definition 2.12 ([27, Ch. 17]). Let f(2) = 322, a,2™ and g(z) = 322, b,2" be two formal
power series. Their bozed convolution is defined as fEg(z) = 3.0 ¢, 2", where

Cn = Z a,bz = Z asby.

TeNC(n) TeNC(n)
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As examples, consider the univariate case of Theorem 2.11], which can be rewritten as Rxy (z) =
Rx®Ry(z), or [27, Proposition 11.25], which states that the R-transform of an even element
X can be written as

Rya(2) = am((2)
where a(z) = 32 | Ko, (X)2" is the determining series of X and ((z) = >-0°, 2" is the so-called
Zeta-series. Combinatorially this means

(2.14) K.(X*) = > aﬁ = > I Kyp(X
TeNC(r TeNC(r) Bem
The next result follows from [15], Proposition 2.2]; see Corollary L TT] below for a generalization.

Proposition 2.13. Let X1, X, ..., X,, be free identically distributed Wigner semicircular ran-

dom variables with mean zero and variance o®. Then the cumulants of Q,, are given as follows:

(2.15) K(Qn) = (n—1)0”

The following lemma connects Theorem 2.10] with Definition 2.12] and is the key to the main
result. Its proof is contained in the proof of Proposition 11.25 in the book [27].

Lemma 2.14. Let r € N and 7 € NCE(2r), then © V 15 = 1y, if and only if @ > vgy, ie., 1
and 2r lie in the same block of w and elements 21 and 2 + 1 also lie in the same block of w for
i € [r—1]. Consequently

{m:mV 1 = igr} N NCE(2r) = [vor, 12,,],
is a lattice isomorphic to NC(r).

Corollary 2.15. There is only one non-crossing pair partition m such that wV 15 = 1,,, namely
vor =T 1=4(1,2r),(2,3),...,(2r —2,2r — 1)}.

Definition 2.16. Let By,..., B,, be subsets of N and random variables Xi,..., X, € A, be
given. Then for an interval partition p = {(1,...,41), (i1 + 1,...,%2),..., (i,—1 + 1,...,4,)} we
define the partial cumulant functional

(216) Kgl,___,Bm<X17X27---7Xn) - Z Kﬂ-<X1,...,Xn),
ﬂENCBl 7777 Bm(n)
7r\/p—1n

Usually we will abuse notation and abbreviate this expression as

(217) Kgl,...,Bm<X1"'Xi17"'7Xir—1+1"'Xir) = Z Kﬂ-<X1,...,Xn).
7€NCpy,..., Bm (1)
wVp=1ln

Lemma 2.17. Let P = P(Xy, Xs,...,X,,) be a polynomial of degree at most two in noncom-
muting variables X1, Xs, ..., X,. Then 7(P(X1y,Xs,...,X,)) = 0 for every i.i.d. free family
X, if and only if

Z P(Xo(l), XU(Q), e ,Xo(n)) = 0.

ceG,

Proof. Clearly by symmetry the second condition is stronger than the first condition.

In order to show that it is also necessary, we first note that by a simple scaling argument we may
assume without loss of generality that the polynomial in consideration is homogeneous. Clearly
such a polynomial cannot have a constant term and we start with a linear polynomial P =
> o; X;. By evaluating a distribution with nonzero first moment it follows that > ; a; = 0.
But then we have

ZP(Xo(l),Xa@),---,Xo(n))ZZ ((n —1)! Z



10 WIKTOR EJSMONT AND FRANZ LEHNER

Let us now turn to a homogeneous polynomial of second order
n
ij=1
Evaluating at a distribution with first moment p; and second moment s we obtain
> i+ iy =0
i#j i
and it follows that

Z()éij = Z()éii = 0.

i#]

Now consider the symmetrization

> PN, Xo) 5 Xom) = 222 Xo) Xop
J g

oeGy, )
1#] k#l i k
= 0.

g

Remark 2.18. (1) Our typical example of a centered linear statistic will be X; — X.
(2) The example P = X;X,X; — X2X, shows that in the present formulation the lemma
cannot be extended beyond degree 2.

In the following a polynomial P(X;, Xy, ..., X,) in noncommuting variables is called symmetric
if it is invariant under permutations, i.e., P(X,q), Xo(),---, Xom)) = P(X1, Xo,..., X,,) for
any permutation o € G,,. For a linear form L = >7 ; a; X; we denote the permuted form by
LO’ = Z?:l aiXa(i)-

Lemma 2.19. Let X1, Xo,..., X, € Ay, be free identically distributed random variables, L =
S ;X alinear form such that T(L) = 0 and P; = Pj(Xy, Xa, ..., X,,) symmetric polynomials
forj € {1,2,....r}\{k}. Then

Kgl,---,Bm<P17 .. .,Pkfl, L, PkJrl, ey Pr) — O
Proof. Let us first observe that for ¢ # j we have
Kgl,...,Bm<P17 .. '7Pk717Xi7Pk+17 R PT“) = Kgl,...,Bm<P17 s '7Pk717Xj7 PkJrlv R Pr)a

for all 4, j € [n], and » > 1. This follows from the argument that X, are free i.i.d. and P; are
symmetric polynomials in the n variables X, ..., X,. It follows by multilinearity that

thm’Bm(Pla - '7Pk—1a La Pk-‘rl) B Pr) = Kg17,,,7Bm(P17 B Pk—laLO'a Pk-‘rla SRR PT’)7

for every permutation ¢ € &,, and taking the average, we have

1
Kg17___7Bm(P17 .- 'aPk—laLapk—i—l) - '7P7") = E Z Kgl,___,Bm(Pla .- '7Pk—17L07Pk+17 .- '7P7") = 07

T oeG,

again by multilinearity and taking into account Lemma [2.17]
O

Corollary 2.20. Let X1, Xo, ..., X, € Ay, be free identically distributed random variables then

Kgl,...,Bm<Qn7 ) QTHXZ - 77 Qnu ceey Qn> = 0.
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3. PROOF OF THE MAIN THEOREM

Continuing Lemma [2.17] we establish a curious cancellation result for symmetrized squares
of centered linear statistics. A similar phenomenon was observed by Nica and Speicher [26],
Theorem 1.2] in the case of the free commutator. We postpone the investigation of a possible
common pattern between these phenomena to future work.

Lemma 3.1. Let Xy, Xs, ..., X,, be free identically distributed copies of a random variable X
and L =", a; X; a linear form with 7(L) = 0. Then the distribution of the quadratic statistic

P=> L,
ceGyp

does not depend on the odd cumulants of X.

Proof. We show by induction that the cumulants of P can be expressed in terms of the even
cumulants of X. First we apply the product formula of Theorem [2.10] and obtain

K.(P)= > K/(L%.I%.....L%)

o1 Hogr v
Uly---yoreen

= Z Z KW(LalaLalaLagaLaga---aLamLJr)

010,00 €6, TENC(2r)

WViSZiQT
= Y KL
TeNC(2r)
WViSZiQr

where for m € NC(2r) we write
(3.1) K.(L)= Y Ki(Loy, Loy, Loy Loys -, Loy, Lo,).

01,02,...,00€E6,
We claim that in this decomposition the contributions of non-even partitions cancel each other.
To see this, we proceed by induction and use Lemma .19l Let By, Bs, ..., B,, be an enumera-
tion of all odd subsets of [2r], then we can split off the sum (B]) the even part and decompose
the rest in a “telescope” fashion as

(3:2) K(P)= 3 Ki(L)+3 2 K+(L).
The last formula is obtained using the following decomposition
NC(2r)\ NCE(2r) = NCP'(2r) UNCE(2r) UNCE? 5, (2r) U -+ - U NCP™ (2r).

1se-sBm—1
Directly from the definition we have NC’g;n_7Bi_l(2r) ﬂNC§f7___7Bj_1(2T) = (), for i # j, with the
convention that NC5 (2r) := NCP1(2r). We will show C only because the opposite inclusion
is obvious. Given m € NC(2r) \ NCE(2r), let k be the smallest index such that By € 7 then
T E NC’S{“’__”BFI(QT) for the blocks By, Bs, ..., Biy—1 do not appear in 7.

It remains to show that each individual sum

(3.3) > K@)

vanishes. Every 7 in this sum contains the odd block By and splits the complement [2r] \ By
into intervals Iy, Iy, ..., I;, interpreted in a circular manner, see Fig. [l Then at least one
of these intervals must be odd. To simplify the discussion we may assume that either I; is
odd and 2r € By or I; is odd and 1 € Bjy; this may always be achieved by applying an
even rotation, which does not change the values of the cumulants because of traciality. We
are now in one of the situations depicted in Fig. [ We concentrate on the first case, i.e.,
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a 2o B Log a g B2 ol b

F1GURE 1. Two types of partitions with an odd block

I

L ={1,2,...,51 — 1} and By = {ji1, 2, ..., 51} where j; is even, and j; = 2r. Observe that
every partition 7 € NCB Bi By...B,_,(2r) is the concatenation of some noncrossing partition
n € NCg, B, B,_,(j1 —1) and 7" € NC’BLBQ’ B, ({j1,---,2r}). Now 7V 15 = 1y, if and

onlyif ¥ vern - mi=1; and 7/ Vinmn - 1= 1, oy Thus we may unfold (3]
and factor the sum (B3] to obtain

Z KF(L) = Z Kﬂ’(L) Z KW”(L)

B / s
TENCLF o o (2r) mENCpy,By,.... By (1-1) TENCEE p g ({i1ea2r))
Pkl VAn e =1, bR
mV15=12y T Vi - '_‘:1{1'1 ’’’’’ 2r}
- ¥ 3 Ko(Loys Loys - Loy Loy Lory)
01,02,...,00€6, W/GNCBl,BQ AAAAA Bk_l(jlfl)
mvhn - m=l g
X Z KW//(LU,/,LJ,, 1,...,LUT,LJT)
J1 Jit
7r”eNCB1 By....By,_, ({312r})
'vimma o r\:l{jl """ 2}
-/
_ J1
- Z KBth,...,Bk_l(P’ P’ ttt P7 LO'J-{)
U]’ O'J/_H, L0r€EG,
X Z KW”(LO'-MLU-/ 17"'7LO'T7LUT)
J1 Ji+
' ENCE! b, .5y, ({3152r})
w'Vimm l_|—1{]1 7777 2r}

And by Lemma [2.19] the factor
KB1 BoBy (PP P L),

vanishes for every 0. Here we use the notation j/ = jj; /) where [-] is the ceiling function which
rounds up to the nearest integer. U

Remark 3.2. (1) Note that in the case of sample variance we have to assume identical
distribution of the involved random variables for the cancellation phenomenon to take
place; in the case of the free commutator this requirement is not necessary.

(2) The argument put forward in the previous proof is not valid in classical probability
except in the case where By, is an interval block. For example if r = 3 and B = {1, 3,6}
then the block B alone ensures that 7V m m m = rrrrm and thus

> Ko (T, 11, Ty, T3, T3, Ts) = K3(Th, T, Ts) 7(T1 15 T3),

7P (6)
VI M M=rTTTT1

where the sum runs over all set partitions.

Proof of Theorem[2.1. Let Xy, ..., X, be free copies of a fixed random variable X. We apply
Lemma Bl for L =X; — X and P = Y ,es, L2 = (n — 1)! Q,, to conclude from (B3.2)) that

5,(Q) = (ﬁ)}vz o, )
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Now the fact that X; are free identically distributed implies that in the sum (3.1) every term
either vanishes or is a multiple of K (X). Therefore we may write

(3.4) KQ)= ¥ euln) Kd(X)

TENCEy(2r)
where NCEy(2r) = {r € NCE(2r) | 7V 15 = 15} and ¢,(7) € R. We will derive an explicit
formula for these coefficients in Section [l below. Using identity (3.4]) we will show that all
even cumulants of higher order vanish, i.e., Ky (X) = 0 for 7 > 2. First let us compute the
parameters ¢, () in the extreme cases m = v, and m = 1g,.
For vy, = A -1 only the second cumulant contributes to ¢, () and the value of the

latter does not change if we replace X with a centered semicircular variable of variance o2. In
this case Corollary 2.15 implies that

K. (Qn) =c,(Tmm—nm )JQT,

and from Proposition we infer that ¢, (T -~ 1) =n— 1.

To compute the value of ¢,(1s,) it is convenient to switch to tensor notation and to identify
the multilinear cumulant functional K, : A" — C with its linear extension K, : A®" — C. Let
us now assume without loss of generality that o = 1. We have to evaluate

Rigr(L> = Z K27’(Xi1 _77 Xil _77 Xi2 _77 Xiz _77 e 7Xir - 77 X@'T - 7)

01,82, ir=1

(B o))
<

YXieX;—nX®X N :
> )

= K2r

= K27"

Expanding this power yields cumulants of the form

k(X xex) e(-nXeX)
i=1

®(r— k)) ®(Tk‘)>

= anr((Xl X X1)®k Y (—%X1 & X1)

and in total

K, (L nZ < ) ( )k Ky (X)=n (1 - %)rKQT(X).

Next, to evaluate even cumulants, equate the r-th cumulants of @Q,, and x*(n — 1), i.e.,
Ko@) = Ko — 1)) =n — 1.
Denote NCE},(2r) = NCEy(2r) \ {7 m---m11, 15}, then we have
n—1= > c(m) K (X)

TENCE(2r)

= > amEA(X)+ Y ca(m) Ko(X) + cn(la) Kon(X)
TeNCE{(2r) WEJYCQEZT)
7T\/1£=12T

(3.5)
= Z (M) Kp(X) +cp(Tmmm ) +
rENCE)(2r)

— Y amE@ -1+ g (x0.

TENCE}(2r)
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This yields

(3.6) Y enlm) K (X) + ———

reNCE)(2r)

and the blocks of any m € NCE{(2r) have size strictly smaller than 2r, it follows by induction
that Ko,.(X) =0 for r > 2.
Conversely, suppose that X;’s are odd, then from Lemma [3.1] we get

Kr(Qn) = Z Cn(ﬂ) KF(X) = Z Cn(ﬂ-) KW(X)
TENCEo(2r) 7'('6]\[02§2T)
wvis=1a,

=c,(MmmA-ml)=n—1.
U

Proof of Proposition[2.7. Recall that as a consequence of the free Lévy-Khinchin formula (see
for example [27, Theorem 13.16]) the random variable X; is infinitely divisible if and only if

Ka(X) = [ 2"dpi(e),

for some finite measure p;(z) on R. For the semicircular distribution the measure is p = ¢y and
it suffices to show that [a?dp;(r) = K4(X;) = 0. Now if 7(V}) = 7(Ys) = 7(Y3) = 7(Y3) = 0
then the product formula from Theorem .10l implies

(3.7) Ky(Y1Ya,Y3Yy) = Ko (Y1, Ya) Ko(Ye,Ys) + Kyu(Y1, Y, Y5, V).

We will apply this to @), so let us first compute the cumulants which will appear after evaluation
of (3.7). By assumption K5(X;) =1 for all ¢ and therefore the covariances are

— — =l i =,
Kz(Xi—X,Xj—X):{_"l i

It remains to consider cumulants of order 4. First,

3 s -3 = 35((1- ) m + 5 (<) wam)

= = 7
_ ((1 - %)4 +— 1) Zi‘;m(){i),
second,
S K- XX - XX, - XX, - X)
%@1
(01 () mon s 5 () nen)
o) )
and thus
¢ =1y
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Using these formulas we now proceed to ([B.7)) and obtain

n—1=Ks(Qn Q)
= > K((Xi - X)%, (X; - X)?)

ij=1

Y KX X+ Y KX XX - X, X, — X, X; - X)
i=1 i=1,j=1,ij
n—172% n-1 n—1272
(-1 n-1 -

= + 5
n n n

So we see that 3% | Ky(X;) = 32, Jep #%dp;(z) = 0 and thus p;(z) = d(z). Note that the above
measure is the free Lévy measure of the semicircle distribution with mean zero, and variance
one.

0

Proof of Proposition[2.8. Part (1). We write a = ||a||6 = ||a||(f1,...,60,) where 6 belongs to
the unit sphere of F, i.e., 3 6; = 0. Thus for ||a]| > 0, a; = ||a||#; and r > 2 we have
K (S (X — X + a)?) < n _
1 = K, (2<X XP/llall — > 20X~ X) 6, + |al])

=1 =1

(35) = £ (0%~ X el - 2%, - X))

=1

= 1 (%~ X ol - Y28,

By the hypothesis the left hand side of ([B.8]) does not depend on 6, and thus the limit on the
right hand side

lall"

3

K (O (X = X +a)?)

im
lall—+o0 lall"

— k(- Y 2x0),
i=1

does not depend on # either. Now freeness implies that

(3.9) S.(61,....,6, (ZX@) :iO{KT(Xi) — (ﬁ;@{)l{

is a constant function on the unit sphere of the space E. Thus we see Sy(0y,...,0,) = K, and
S, for r > 3 is constant function on the unit sphere of the space F if and only K, = 0 for r > 3.
We now show part (2) of Proposition 2.8 It’s easy to observe that for € E we have

(3.10) K(Z(X X)6,) = Ze” :(;QS)K

=1

is constant function on the unit sphere of the space E and from the above consideration we get
the statement.

u
Remark 3.3. The preceding proof is also valid in the general setting of [21].
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4. R-CYCLIC MATRICES AND INFINITE DIVISIBILITY OF QUADRATIC FORMS

In this section we show how the sample variance can be combined with the concept of R-
cyclicity and give a recipe for computing the coefficients ¢, (7) in equation (3.4). In particular
we also show that sample variance preserves free infinite divisibility.

4.1. R-cyclic matrices and the distribution of sample variance. The concept of R-
cyclicity was introduced by Nica, Shlyakhtenko and Speicher [24]. Our aim is now to exhibit its
relation to the sample variance and other quadratic forms. We show that the theory of R-cyclic
matrices can by used to compute the distribution of the sample variance and give a formula
for the cumulants of the sample variance in terms of the even cumulants, which generalizes and
unifies two types of results, namely cumulants of squares of even elements [27, Proposition 11.25]
and cumulants of quadratic forms in gaussian random variables [21l Proposition 4.4].

Here we consider matrices over a non-commutative probability space. Let (A, 7) be a non-
commutative probability space, and let n be a positive integer. The algebra M, (A) of n x n
matrices over A is a noncommutative probability space with canonical expectation functional

1 n
T(A) = = ZT(ai,i)a
nis
where A = [a;;]};_; is a matrix in M,(A). Then (M,(A),7,) is itself a non-commutative

probability space. The definition of R-cyclicity is in terms of the joint R-transform of the
entries of the matrix: one requires that only the cyclic non-crossing cumulants of the entries
are allowed to be different from 0, see Definition 1] below. Equivalently, it was shown in
[24], Theorem 8.2] that R-cyclicity is equivalent to the fact that A is free from M, (C) with
amalgamation over the algebra D,, of scalar diagonal matrices with respect to the conditional
expectation

EP : M,(A) = M,(C)

4.1 n

i=1
where by E; we denote the projection matrix onto the i-th unit vector and 7™ (A);; = 7(a; ;)
is the entry-wise trace.

Definition 4.1. Let (M,(A),7,) and n be as above, then a matrix X = [X;;]7;,_; € M,(A).
is said to be R-cyclic if for every » > 1 and for every choice of indices 1 <1, 71,...,%, 7, < n
the cumulant

K (Xiy gy Xi - Xinj,) =0,
unless the indices are cyclic in the sense that j; = 49,2 = 13,...,Jr—1 = &, J» = 71. In this case
the formal noncommutative power series

(42) fX(Zl7 22y v v ey Zn) - Z Z KT‘(Ximila Xi17i27 CE 7Xi7‘7177;7‘) Zilzig Tt Zi,a)

r=11,iz,...,ir=1

1,J19 2,J29 * *

is called the determining series of the entries of X.

The concept of R-cyclicity generalizes the concept of R-diagonality [27, Ex. 20.5] in the sense
that X is R-diagonal if and only if the matrix [ . ¥ | is R-cyclic.

Lemma 4.2. For scalar matrices A € M,(C) we have
() )
Z EZAlEZAQ s EZAT‘EZ = ED(Al)ED<A2) e ED<AT)

i=1

(ii) Let m € NC(r), then
Y EP(A\E, AsE;, - AcE; Ary) = ER(Ay, As, . Arpy).

keri>m
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Proof. Part (i) follows immediately from the expansion
Z EkAlEkAQ A Ek = Z Ekak ka,(f,)ﬁ (l](;:])c
k=1 k=1

To see part (i) we single out the last block of 7 (i.e., the block containing 7, see Lemma 2.9)),
say B = {j1 < ja < --- < j, = r}, and group the remaining blocks into subpartitions, empty
partitions allowed, say m € NC([1,71 — 1]), m € NC([j1 + 1,52 — 1]),...,m, € NC([jp-1 +
1, j, — 1]). Then we have

ED( S (B, ASE, - E, AM)) _ ED<Z A’IEZ-A’QEi...A;EiArH),

keri>m

where

Z Ajk71+1E AJk 1+2El2 o A]k

ker i>my
By part () this is
EP(ALEP(Ay) ... EP(AL) Ay,
and by induction this is
EP(MEZ(Ajisrs- - Ap) - E2(A, s A Ar) = B2 (A1, Ag, o Ar),
where we used Lemma 2.9 d

Proposition 4.3. Let X1, Xs,...,X,, € A be a free family of even random wvariables and
A = laij7 =, € My (C) a scalar matriz. Then the Schur product matriz

a1,1X12 a172X1X2 e aLnXan
2
(43) 2= AeX =Xl = | R e
Qnp, 1XnX1 an,QXnXQ a'n,nXEL
1s R-cyclic.

Proof. We make use of the product formula of Theorem and Lemma 2.14] to compute
Ko( Xy Xigy Xig Xigs ooy Xigy 1 Xi,) = >, Ko( Xy, Xig, -, Xig,)

TeNCE(2r)
inSZiQT
— Z KW<X@'17XZ'27"'7X1'21”)

T€NCE(2r)
T>Vor

(4.4)

and by (2I2]) these mixed cumulants vanish unless keri > vy,, i.e., unless iy = iy, and iy; =
igj41 for all j, which exactly means R-cyclicity. It is easy to see that the same holds for

Remark 4.4. In some sense Proposition is a generalization of the fact [27, Theorem 20.6]
that the product of two free even selfadjoint elements is R-diagonal. This fact is indeed a
consequence if we put A = [{}] in the preceding theorem. In fact it was shown in [I4] that
every R-diagonal element can be written as a product of two free even selfadjoint elements. It
is an interesting question what would be a natural factorization of R-cyclic matrices. While
it is necessary for a matrix to be R-cyclic that its entries form R-diagonal pairs, example [27,
Ex. 20.6] shows that the representation (£3)) in the preceding proposition does not cover all
R-cyclic matrices.

Proposition 4.5. Let X1, Xs,..., X,, € A be a free family of even random variables, X =
[(XiX;]i =y and A = [a;5]},—, € M,(C) a scalar matriz.
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(i) The determining series of the entries of the R-cyclic matrix Ao X and the R-transform
of the quadratic form T,, = 377, a; ; X; X are related by
(4.5) faox (2, ..., 2) = R, (2),
where Ry, (2) = zRr, (2).
(i) The cumulants of T,, are given by
K,.(T,)
(46) = Z rI‘I'(flE‘ZlflE‘22 ce AEZT) Z K (XZT, X“, X“,XZQ, Ce 7X7:'r717 XZT)

i1, 0r€[N] TeENCE(2r)
7r\/i£=ig,~
(11i) If we assume in addition that X; are identically distributed the previous formula simplifies
to the following convolution-like expression

(4.7) K(T,) = > Te(EZ(A) JT Kaym(X)
TeNC(r) Bemn
Proof. From the definition of T}, we see that
KT<Tn) = Z Kr<Zi1,i27 Zis,iu LRI Zi2r—1,i2r>
il,ig,...,iQTG[n]
= Z Z iy ig iz ,ig * a’i2r—1,i2rK7T(Xil7Xi27 T ’Xi2r>’
il,ig,...,iQTG[n] WENCE(QT‘)
ker i>vo, T>Vor

where we used (4.4]). Having eliminated the zero contributions we can apply Lemma [2.14] in
the reverse direction and obtain

= Z KT<Zi17i27 Zi37i47 R Zi2r—1,i2r>

11,92,...,92,- €[]
ker i>vo,

= E : K 'lryll’ 11722""’Z'ir717i7“)’

11,82,000

which after comparison with (4.2)) yields (£5]). We now expand further and obtain

= Z air,ilail,b"'airﬂ,”K (X XZNX Xl27" Xlr 1X )

11,02,...,ir €[]

= Z TI'(AEZIAEZQ e AEZT) Z K (X X117X217X227 . 7XiT_17Xir)7
11,00 €[N) TeENCE(2r)
WViSZiQr

which yields (£.6)). Now denoting by 7 the image of 7 € NC(r) under the bijection introduced
in Lemma 2.14] we can rewrite this as

= ¥ (Z Tr(AEZ-IAEZ-Q...AEiT)> Kx(X).

TeNC(r) \keri>m

Finally we infer (A7) from Lemma [£.2]
U

Remark 4.6. It was observed in [24, Rem. 4.1] that R-cyclicity is preserved under Hadamard
products with constant matrices. Moreover inspecting the preceding proof one can easily see
the that for an arbitrary R-cyclic matrix X = [X;;] and any scalar matrix A = [a;;] the
determining series of the Hadamard product Ao X = [a; ;X ;] is given by

Jaox (21,20, .., 2n) = Tr(fx (AEL ® 21, AEy, ® 23, ..., AE, ® 2,)).

In fact we have proved the following slightly more general statement.
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Theorem 4.7. Let X; be free copies of an even random variable X, X = [X;X;]},_; be a
matriz of products as above and let Ay, A, ..., A, € M,(C) be arbitrary scalar matrices. Then

(Ajo X, A0 X, ... A, 0X) is an R-cyclic famzly and the joint cumulant of Ty, = > ;; a; (k X X;
18
KT<T1,T2,...,TT) = Z TI'(E;ID(AhAQ,...,AT)) H KQ‘B‘<X

TeNC(r) Ber

It was shown in [24] Section 8] that R-cyclicity of a matrix is equivalent to freeness from the
algebra of constant matrices M, (C) with amalgamation over the commutative subalgebra D,, of
constant diagonal matrices. Moreover, the cyclic scalar cumulants can be interpreted as entries
of the D,,-valued cumulants as follows.

Proposition 4.8 (|24, Theorem 7.2]). Let (X;) C M,(A) be an R-cyclic family over some
noncommutative probability space (A, T) and denote by KP the operator valued cumulant func-
tionals with respect to the conditional expecation (L1]). Then for any Ay, Ao, ..., A1 € D,, we
have

KTD(XlAlaXZA27 .. '7X7’—1A7’—17X7’)

= 3 MY xE XD XD E,.

tr—1 1r,21) 11,227 ? Lr—2,0r—1" Lr—1,tr
11,82, ytpr=1

In our context this leads to an operator valued boxed convolution in the sense of [32 Defini-
tion 2.1.6] as follows.

Proposition 4.9. Let X1, Xs,..., X,, € A be free even copies of a random variable X and let
X = [X;X;]? Then for any scalar matrices Ay, Ay, ..., A, € M, (C) and Ay, As, ..., A1 €
D,, we have

Jli,5=1"

KTD(Al o XA17 AZ o X2A2a sy Ar—l o Xr—lAr—la Ar 0 Xr)
- Z E?,D(AIAh A2A27 ) AT*lArflu AT) H KQ‘BKX

TeNC(r) Ber
Proof. We use Proposition [4.§ and expand
KTD(Al o XAla AQ o X2A27 s 7A7’—1 o Xr—lAr—h Ar o Xr)

. aM D@ @ 0 W K (X, Xy, X Xy, Xa X)) B

zr 117 M 11722 12 Tr—1 Tr
11,02,...,0r=1

= Z (1 )\(1 @) >\ 2) : (T) Z K (sz Xu?XZl? X227 s 7Xi7‘717 X'lr)E

zr 117V 11722 2 zr 1,0r ir
11,82, 0pr=1 TeNC(2r)
7T>I/0r

— Z Z a(l )\(1 (2) )\2) X (7") E K (X)

iry01 7V Z1712 12 Zr 1sir
TeNC(2r) keri>m

T>V0r
= Z E;,D(AIAlu A2A27 SRR ArflArfb Ar)Kfr<X>7
TeNC(r)
where 7 is defined in the proof of Proposition [£.5] O

Remark 4.10. In fact it is easy to see that the matrix = = diag(X;, Xo, ..., X,,) is free from
M, (C) with amalgamation over D,, as well [24, Example 2.3]. We have shown above that
Ao X = ZAZ has the same property although A has not.

As a final corollary we obtain the following formula for the cumulants of the sample variance.
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Corollary 4.11. Let X, Xs,..., X, be free copies of a random variable X and Q, = nS? the
rescaled sample variance defined in (2.8). Let X be the symmetrization of X, i.e., a formal
random variable with even distribution and cumulants K. (X) = Ko.(X). Then

(48) Kr(Qn) = (TL - l)Kr(Zz)a

where Z =, /%PXP is the free compression of the symmetrization X of X by a projection P
of trace T(P) = %=1

Proof. By Lemma [3.1] the distribution of @), does not change if we drop the odd cumulants
and replace X by its symmetrization X. The symmetrization X being even, it follows from
Proposition that the information about the distribution of the sample variance is contained
in the R-cyclic matrix Ao X = [a;; X, X;]? =1, where A = I — 11, This matrix is idempotent
with EP(A) = (1 — 1/n)I and therefore EP(A) = (1 — )" for every m € NC(r). We insert
this into (4.17) and the cumulants of @, evaluate to

K@=n ¥ (1-17 I K

TENC(r) N/ Ber

This in turn by (29) is equal to

1\t
=n <1 - —> (X).
n reNC(r) Ber TV

1 ~
1—-X|.
TeNC(r B€7r n

(n—1) Z

In view of (ZI4) this is the same as the cumulant K,.(Z?) where Z is an even random variable

with cumulants
1 -
K.(2) = " Kr< 1——X>.
1 n

n —

Such a random variable can be modeled as a free compression

P i1-txp- " pxp
n—1 n n—1

J =

with 7(P) = %=1, see [27, Corollary 14.13]. O

Remark 4.12. In the paper [25] of Nica and Speicher cited above, it was shown that for every
probability measure u there is a convolution semigroup {u®* | ¢ > 1}. Denote ¢ (u) = inf{t |
pEt exists}. This can be seen as some kind of “measure of non-infinite divisibility” in the
sense that p is E-infinitely divisible if and only if ¢)(u) = 0. It is related to the B-divisibility
indicator ¢(u) of [2] by the inequality ¥ (;) < 1 — ¢(). If X exists, the preceding proof shows
that (7) < ”T’IQ/J(X ) and in particular, if X is B-infinitely divisible, then so is Z. It then
follows from [T, Theorem 6.1] that Z? is infinitely divisible as well and consequently also Q,,.
However if X is not infinite divisible, the symmetrization X constructed in Corollary E-IT in
general cannot be realized as an operator, see [20, Remark 12 (2)].

We show in the final section that any quadratic form in free even random variables preserves
infinite divisibility.
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4.2. Preservation of free infinite divisibility. It is shown in [I] that the free commutator of
H-infinitely divisible random variables is also H-infinitely divisible and the authors ask whether
there are other noncommutative polynomials which preserve free infinite divisibility. We show
here that for self-adjoint operators this is the case for any quadratic form in free random vari-
ables whose distribution does not depend on the odd cumulants of the original distribution.
This includes the free commutator and free sample variance. In the proof below we will use
compound free Poisson distributions p with rate A and jump distribution v which is the unique
probability distribution with free cumulants K, (u) = Am,(v). Compound free Poisson distri-
butions are H-infinitely divisible, and moreover, any H-infinitely divisible probability measure
is a weak limit distribution of a sequence of compound free Poisson random variables, see [,
Proposition A.2].

Proposition 4.13. Let X1, Xs,..., X, € Ay be a free family of even H-infinitely divisible
random variables. Let A = [a;;]7,—, € Mn(C) be a selfadjoint matriz, then the distribution of
the quadratic form T,, = 31, a; ; X; X is also B-infinitely divisible.

Proof. Suppose first that each X; is a symmetric compound free Poisson variable with rate
A; and jump distribution v;. Let Y; be a free random variable, with compound free Poisson
distribution of rate \; and jump distribution 2, i.e., with cumulants given by K,.(Y;) = Ko,.(X;).
Using the equation (4.6]) we have

Kr<Tn) = Z TI'(AEZIAEZQ e AEZ ) Z KW<X7;T7 Xi17 Xil s Xi27 e 7Xir—17 Xu),
i1y.yir €M) TENCE(2r)
ﬂViQZiQT

under the bijection introduced in Lemma 214 and K,.(Y;) = Ko, (X;) we get
= Z TI'(AEZIAEZQ Ce AEZT) Z K7T<}/;17 }/;'27 e ,}/Z'T)

i15e-ir€[N] TENC(r)
n<keri

= Z TI'(AE“AEZQ Ce AEZT) Z K7T<}/;17 }/;'27 e ,}/Z'T)
i1,e8r€[N] meNC(r)

= Y T(AE,AE,...AE)r([[Y,)=nxTr,or l(ZAEZ- ®Y) ] .
i1 yeeyir €[] j=1 i=1

Hence the cumulant sequence of 7}, is the moment sequence of 3" | AF; ® Y; in the probability
space M,(C) ® A, with state Tr, 7.

Suppose now that X; has a more general symmetric distribution p;. Then the argument of the
proof of Proposition A.2. in [I] shows that p; can be approximated by symmetric compound
free Poissons, say p; = limg_,o0 fti k- It follows from the above argument that the distribution
T,, can be approximated by freely infinitely divisible distributions and since I D(H) is closed
under convergence in distribution, 7, is freely infinitely divisible as well. U

Putting together Lemma [3.1] and Proposition [4.13] we obtain the following corollary.

Corollary 4.14. Let X1, Xs, ..., X,, € Ay, be a free family of even B-infinitely divisible random
variables. Let P be a selfadjoint symmectric polynomial of degree 2 in noncommuting variables
such that the distribution of the random variable Y = P(X1, Xs,...,X,,) does not depend on
the odd cumulants. Then the distribution of Y is H-infinitely divisible as well. In particular,
the commutator i(X1Xs — XoX1) of two B-infinitely divisible random variables is B-infinitely
divisible and the same is true of the sample variance of a free identically distributed family of
H-infinitely divisible random variables.

5. CONCLUDING REMARKS

In the present paper we have shown that the sample variance shares the following properties
with the free commutator:
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(1) Odd cumulants do not contribute to the distribution.

(2) Infinite divisibility is preserved.
This phenomenon raises the following problems and conjectures, some of which will be investi-
gated in forthcoming papers.

Problem 5.1. Characterize the class of selfadjoint polynomials P € C(X7, X5, ..., X,,) in non-
commuting variables X7, X, ..., X, with the property that the distribution of P(Xjy,...,X,)
does not depend on the odd cumulants of X whenever X, X5, ..., X,, are free copies of a fixed
random variable X.

Conjecture 5.2. Whenever a homogeneous polynomial P has the properties described in Prob-
lem[521] and X1, Xs, ..., X, are free copies of a B-infinitely divisible random variable X, then
P(Xy,...,X,) is B-infinitely divisible as well.
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