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Denote by 7 the operator of coefficient stripping. We show that for any
free convolution semigroup {i, : ¢+ > 0} with finite variance, applying a
single stripping produces semicircular evolution with nonzero initial condi-
tion, J[pu,] = p H aﬁﬂ?; , where og , is the semicircular distribution with
mean f and variance y. For more general freely infinitely divisible distri-
butions 7, expressions of the form 5 B 7’ arise from stripping i ;, where
{(jtgspy) s t = 0} forms a semigroup under the operation of two-state free
convolution. The converse to this statement holds in the algebraic setting.
Numerous examples illustrating these constructions are computed. Addi-
tional results include the formula for generators of such semigroups.

1. Introduction

A probability measure p on R with finite moments can be described by two se-
quences of Jacobi parameters

_ IBO’ /31’ /32, ﬁ?,,
J(M)_(VO, Y1, Y2, V3, )

For example, its Cauchy transform

1
Gu(z) = /R T dp(x)
(which determines the measure) has the continued fraction expansion

1

GM(Z) =
Yo

Y1

z—Po—
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Define new measures @[] and 7 [] by the right and left shifts on Jacobi parameters

o =(3 o Do)
and
_ 131’ :82? 1837 ,34,
J(j[u])_(yl’ Y2, V3, V4, )

J is sometimes called coefficient stripping. Actually, both ® and J can be defined
more generally: ® for any probability measure, and .7 for any probability measure
with finite variance. See Definition 2.

Denote by
1
dog,(x) = _2”7/ Vay — (x —B)?dx

the semicircular distribution with mean B and variance y, 0 = 0y,; the standard
semicircular distribution, and H the operation of free convolution. The semicircular
family {og; ., = O'EF:‘; :t > 0} forms a free convolution semigroup. General free
convolution semigroups

{ne =0}

with mean 0 and variance ¢ are indexed by probability measures p. In Proposition 9
of [Anshelevich 2013], we showed that for any such free convolution semigroup,

Jlud=pBo™,

so that the “once-stripped” free convolution semigroup is always a “free heat
evolution” started at p. Needless to say, this statement has no analog for semigroups
with respect to usual convolution. In the first result of the paper, we extend this
formula to the case of general finite variance: for a free convolution semigroup
{u¢} with mean B¢ and nonzero variance yt,

(D J[Mr]=pEEloEi’,.

Since any free convolution semigroup, when stripped, always gives a semicircular
evolution, it is natural to ask for which families of measures {ji; : # > 0} is

) Il =pBE

for other measures t. The main result of the article is that if this is the case, there
exists a free convolution semigroup {iu; : ¢ > 0} such that the family of pairs of
measures {(fis, 4y) : ¢t > 0} forms a semigroup under the operation B, of two-state
free convolution. Note that formula (2) can sometimes be assigned a meaning even
if 7 is not freely infinitely divisible. For example, if p = v H t for some v, then for
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general probability measures , v, there exists a family of measures forming the
first component of the two-state free convolution semigroup such that

T[] = v B =0

(recall that in free probability, tE(1+?) is well-defined for any t as long as ¢ > 0).
The most general case covered by the main theorem of the article (Theorem 11) is
that for some semigroups,

Iliue) = p BB,

where = wB(1/P) need not even be a positive measure, but where the subordination
distribution w [8 p is freely infinitely divisible. It is unclear at this point whether
every two-state free convolution semigroup (with finite variance) is of this form.
Nevertheless, a large group of examples fit into this framework: free convolution
semigroups, Boolean convolution semigroups, two-state free Brownian motions,
and two-state free Meixner distributions. Moreover, in the last section of the
paper we show that in the algebraic setting, when (i, it;) are linear functionals
on polynomials but do not necessarily come from positive measures, formula (2)
always holds for some (not necessarily positive) z. In that section we also prove a
basic formula for the moment-generating function of the multivariate subordination
distribution (see below), which really belongs on the long list of properties of that
distribution proven in [Nica 2009].

The other aspects of two-state free convolution semigroups are investigated at
the end of Section 3. We compute the two-state version of Voiculescu’s evolution
equation for the Cauchy transform. Then we combine it with the preceding results
to find the formula for the generators of two-state free convolution semigroups with
finite variance.

Finally, we would like to explain the connection between this article and part I
of the same title [Anshelevich 2010]. Belinschi and Nica [2008; 2009] proved that
the eponymous family of transformations {B; : ¢ > 0}, is related to the free heat
evolution via

3) B/[®[o]] = ®[p B o™].

Equation (1) follows from this observation after only a small amount of work. In
part I, we constructed a two-variable map @[ -, -] and proved that

(4) B[®[, 5]l = @[z, B ™).

Moreover, the transformation @[ -, -], as defined in [Anshelevich 2010], also comes
from two-state free probability theory. Nica [2009] observed that ®[z, o] is closely
related to the subordination distribution 7 [B p, which is a more important object in
free probability, and so will be used in computations in this paper.
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At this point the evolution formula (4) is only proven for measures with finite
moments, while we are interested in a more general class of measures with finite
variance. Moreover, the derivation of (1) from (3) does not generalize to a derivation
of (2) from (4); the proof of (2) is quite different. Nevertheless, both this article and
part I involve two-state free probability theory and generalization of semicircular
evolution to more general free convolution semigroups.

2. Background
Notation 1. Denote by m[u] and Var[u] the mean and variance of p,
‘P = {probability measures on R},
P, ={u € P: Var[u] < oo},
Po,i = {p € Py :mlu] =0, Var[u] = 1},
ID® = {j € P: v is B-infinitely divisible}.

For a probability measure i on R, its Cauchy transform is

Gu@) = [ A dut,

and its F-transform is

1
Fu(z) = G,

(for a function f, ! will denote its compositional rather than a multiplicative
inverse).

2.1. Convolutions. For u € P, define its Voiculescu transform ¢, by

(Puo Fu)(z) + Fu(z) =z

See [Bercovici and Voiculescu 1993; Voiculescu et al. 1992]. The free convolution
of two measures p H v is determined by the equality

¢,LLEEU = ¢;L + by

on a domain. A free convolution semigroup is a weakly continuous family {u; :
t > 0} C P satisfying
pr B s = [rts.

In this case, we denote it; = uB’. A measure p is B-infinitely divisible if © =
for some free convolution semigroup. A fundamental result in [Nica and Speicher
1996], extended to measures with unbounded support in [Belinschi and Bercovici
20041], is that for any u € P, wB is defined for ¢ > 1.



FREE EVOLUTION ON ALGEBRAS WITH TWO STATES, 11 261

We will refer to the set

{B.v.p): PR,y >0.pePiU{(B.0.-):feR}

as the set of canonical triples. By a result of Maassen [1992], H-convolution
semigroups with finite variance

{ir =0, Var[pu] < oo}
are in bijection with canonical triples, with the bijection given by

&) bu,(2) = Bt +ytGp(2).

Here B = m[uq] and y = Var[u;]. The H-convolution semigroups with zero
variance are of the form 1, = ég;, and so correspond to (8,0, -) with y =0 and p
undefined.

Similarly, for ft, u € P, define the two-state Voiculescu transform ¢y ,, by

(6) (P,uo Fu)(2) + Fp(z) =z

See [Krystek 2007; Wang 2011]. The two-state free convolution of two pairs of
measures

(/O’ M Ea U) = (/1’ /’L) Eac (i}’ U)

is determined by the equality

¢p,uEE|v = ¢ﬁ,u + ¢\7,v

on a domain. A two-state free convolution semigroup is a componentwise weakly
continuous family {(jt;, u¢) : t = 0} satisfying

(e, o) Be (fs, pos) = (fets, Le+s)-

In this case, we denote (i, t7) = (ji, w)Be?. The pair (i, 1) is He-infinitely
divisible if (ft, ) = (fi1, 1) for some two-state free convolution semigroup.

For a fixed free convolution semigroup {i; : ¢ > 0}, the H.-convolution semi-
groups {(fts, 1t¢)} such that fi; has finite variance are in bijection with (relative)
canonical triples (B , 7, p), with the bijection given by

(7) Gy (2) = Bt + 71G5(2).

Here ,3 = m[ji;] and = Var|ji;]. This does not appear to be stated explicitly,
but follows from the description of general two-state freely infinitely divisible
distributions in Theorem 4.1 of [Wang 2011]. Again, the case Var[ji;] = 0 can be
included by setting y = 0 and leaving p undefined.

The Boolean convolution p W v is defined by

(,bL, 80) EHC (V, 50) = (/’L W, 80)
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More explicitly, ¢, s,(z) =z — Fy(z), so
z7— Fuwv(2) = (2 — Fu(2)) + (z — Fu(2)).

Any distribution is W-infinitely divisible, so ©*? is always defined for any ¢ > 0.
Finally, a few arguments in the article simplify with the use of the monotone
convolution p > v, defined by

FMDVZFMDFV‘

Definition 2. For measures with finite moments, the transformations ® and 7 were
defined in the introduction. Here are the more general definitions. ® is the bijection

D:P—Po

defined by
Fopi(z) =z —Gy(2).
See [Belinschi and Nica 2008]. For p € P, with m[u] = f and Var{u] =y > 0,
define 7 [u] by
Fu(z) =z=B—yGzu().

Then

J Py — P,

and J o ® is the identity map, while ® o 7 is the identity on Py ;.

Definition 3. Recall that all probability measures are infinitely divisible in the
Boolean sense. The Boolean-to-free bijection of Bercovici and Pata [1999, Sec-
tion 6]

B:P —ID%

is defined by
Pp[u)(2) =z — Fu(2).

More generally, define the Belinschi—Nica transformations [2008] {B; : ¢ > 0} on
P by
B[] = (0 H0) 70,

These transformations form a semigroup under composition, and B; = B.
Remark 4. Note that

Pu[o[o])(2) = 2 — Fo[p)(2) = Gp(2).
So for a free convolution semigroup {i; : ¢ > 0}, equation (5) is equivalent to

(8) jue = 8p; B B[O 7",
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Definition 5. For u, v € P, the subordination distribution [Lenczewski 2007; Nica
2009] p M v is the unique probability measure such that

G/LEBV(Z) =Gy (F[,L[Elll (2)).

Here F,m, is the corresponding subordination function of p B v with respect to v.
IfuBve IDH, we may define (cf. [Anshelevich 2010])

D[, v] =B @]
Lemma 6. On a common domain,
Pumy (2) = (Pp 0 Fr)(2).
Also, whenever O, v] is defined,

Z— F<I>[,u,v](z) = (¢I/« © FV)(Z)
and

¢/L = ¢<I>[/1,,v],v-

Proof. We compute
bun (2) = F, (2) — 2 = (Fpm, 0 Fu)(2) — 2
= (¢uEﬂv(Fv(Z)) + Fv(Z)) - (¢v(Fv(Z)) + Fv(z)) = (¢M o F,)(z2).
The second property follows by combining this with the definition of B. Finally,
(Puo Fv)(2) + Foruw(2) =z,
which implies the third property after comparison with (6). O

The following result is the analog of Corollary 4.13 in [Nica 2009] for single-
variable, unbounded distributions.

Lemma 7. If u € ID®, or ifv = w BV, then By € IDE,
Proof. If € TD®, then for any t > 0,

¢MEEz[Ev(Z) = ¢“EEt (Fy(2)) = tgu(Fv(2)) = ¢(M[EV)EEt (2),

and so (u Bv)® = B @y is well-defined.
If v =MV, then

¢;1,|:Bv (2) = ¢,u[B(u,EE|v’) (2) = ¢;L(F,uEEv/(Z))
= ¢/LBﬂv’(F/LBHV’(Z)) - ¢V/(F/LB§|V/(Z)) =ZzZ— F/,LEEL'/(Z) - ¢v’(FuEEv’(Z))
=z— F} (Fumv (2)) = 2 — Fumy (2) = dpum (2).

and so u v = B[uBv'] € ZDE. O
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Lemma 8. For a canonical triple (B,y, p) and t > 0,
B[S W D[p]*Y] = 65 & [p B 55, BoTY]¥Y.

Proof. For y = 0, the identity reduces to B;[§g] = §g. The argument for y > 0
is a slight modification of Remark 4.4 (proof of Theorem 1.6) from [Belinschi
and Nica 2008]. Following that paper, denote by 6 the subordination function
of pH g B B’ with respect to p, and by w the subordination function of
(b W D[p]¥7)BE+D with respect to (dg W ®[p]¥?). On the one hand,

GpEESﬂtEEUEEV’(Z) = G,(0(2))

and

z— Fsguolper (2) = B+ v Gp(2).
Therefore
©) 0(2) = Fsgwalpler (0(2)) = B + v G yms,, momrve (2)-

On the other hand, denoting by 6 the subordination function of p B oBY with
respect to p, by equation (4.8) in [Belinschi and Nica 2008],

é(z) =z— thpEEo'EEV’(Z)‘
But

G pims 0Bt (2) = G g (2 — B1) = G (0(z = B1) = G(6(2)).
Thus

0(z) =0(z—B1) =z — Bt —y1G gomyi (z — p1) =z — Pt — VG s, move (7).
Combining this with (9), we see that

ZQ(Z) — tF(sBLﬂq)[p]LﬂV (9(2)) =z— 0(2)
and

1 1
6) = g7+ (1 ~ m) Fspuapp1er (0(2)).

Then (see [Belinschi and Nica 2008]) it follows that & = w, and so the argument

concludes as in that paper:

z— FBI[(SBLJS@[/)]L&)/](Z) =z— ((1 — %)Z + %a)(z))
= He—0() =1 -6)
=B+ VGpEE\Sﬁ,EEaV’ (2)

== F85L+Jd>[paas,3,aagﬂﬂw]w (2). g
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3. Single-variable, complex-analytic results

Proposition 9. For any a canonical triple (B, y, p), the corresponding free convo-

lution semigroup is

pr =08g: W CD[,OEEO’E;]&JVt.

In particular, for any free convolution semigroup with nonzero, finite variance,
=22
Tl =pHBog,,.
Proof. A free convolution semigroup with finite variance {1} can be rewritten as

e =0dg, B [EB[<I>[,0]]EEW (by the Maassen representation (8))
=B, 1[5 BB[®[p]]’]*  (by definition of B,_;)
= B:[8p ¥ ®[p]*"]* (by definition of B = B)
=8p W D[pHB g BoT]¥Y  (by Lemma 8)
=8, W P[p H UE?;]E'JW (by definition of og ).
For y = 0, we have ju; = g; = 0p;,0, so the equation still holds. O

Lemma 10. A family {(ft;, pts) : t = 0} is the two-state free convolution semigroup
with the relative canonical triple (B, 7y, p) if and only if {i; : t > 0} forms a free
convolution semigroup and

fir =85, W P[p > 7.
In particular, whenever y > 0, such a family satisfies
Tl =pr> pr.

Proof. Using the properties of Boolean and monotone convolutions and the definition
of &,

2= Fs walpou, 197 (2) = Bt + 71G iy, (2) = Bt + 71G5(Fy, (2)).

On the other hand, by formulas (6) and (7),~ for the two-state free convolution
semigroup with the relative canonical triple (8, ¥, p),

2= Fp, (2) = (b, u, © Fu)(2) = Pt +y1G(Fu, (2)).
Comparing these, we obtain the result. O
Theorem 11. Fix,g €R,y>0,and p > 0. Let w, p € P be measures such that

w@peIDl.
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(a) Foranyt >0,
b5+ (t/P)bw
is a Voiculescu transform of a probability measure, and so

,5EE|a)EE(t/p)

is well-defined.
(b) Define
= (npr,

B

Wy = pu=t and

fu = 85,6 O[5H @B/ P)eYe

Then fiq has finite, nonzero variance, the family {(fi;, pt;) : t > 0} forms a
two-state free convolution semigroup, and

Tli) = pBo=Ir).
Proof. For part (a), using Lemma 6,

$5(2) + 1/ P)p (2) = $5(2) + (1/ D)o (F5 ' (2))
= Fﬁ_l(Z) —zZ+ ¢(w[aﬁ)83(t/p)(Fﬁ_l(Z))

(10) = Fiimpman (F5 () =2
-1
= Foo mpBurm () =2

= ¢5|>(w[a,3)EE(t/p) (2).

Since the monotone convolution is known to preserve positivity, this implies part (a).
Next, it is clear that in part (b), {u; : ¢ = 0} forms a free convolution semigroup.
From (10), it follows that

pPEOPIP) = p> puy.
Part (b) now follows from Lemma 10. O

See Proposition 33 for a partial converse to the theorem.
The following corollary is an immediate consequence of Lemma 7.

Corollary 12. The assumptions of Theorem 11 are satisfied in the following cases:

(a) p € P is arbitrary and @ = t € ITD®. In this case one can, without loss of
generality, take p = 1.

(b) w € P is arbitrary, and p = v B w for some v € P.
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In particular, for any p € P and © € IDB, there exists a two-state free convolution
semigroup {(jis, [t¢) i t > 0} such that

Tl =pB ™.
I am grateful to Serban Belinschi for a discussion leading to the following
example.
Example 13. Recall that the analytic R-transform is defined by Ry (z) = ¢y (1/2).
Let
Te = %(8—8 + Je).

Then
2%z

V1446222 41

is analytic for |z| < (2¢) ™! and grows as | Ry, (z)| ~ &2|z|. It follows from Theorem 2
of [Bercovici and Voiculescu 1995] that for sufficiently small ¢,

R'L'g (Z) =

z+ tRTa (Z)

is an R-transform of a positive measure for all £ € [0,1]. On the other hand,
B! is well-defined and positive for all # > 1. It follows that o B 72 is well-
defined and positive for all 7 > 0. However, 7, ¢ ZD®, and o # v B teEE ? for
any p > 0, so this family is not covered by the preceding corollary. Nevertheless,

Fo(CT)=Ct\{z:|z] <2}, and

Vz2 4462 —z
Pr.(2) = —F——

is analytic on this image for ¢ < 1. It follows that

¢tg[50 = ¢Te o Fo

analytically extends to CT, and so 7, [Bo € ZD®. So this family is still covered by
the preceding theorem.

Question. Can the hypothesis of Theorem 11 be weakened to the assumption in
the following proposition? In other words, does this assumption imply that the
(equivalent) statements in the following proposition necessarily hold?

Proposition 14. Let p € P, t € P, and suppose that pH 8 is defined for all t > 0.
The following are equivalent:
(a) t@peIDB.

(b) F SmcH is subordinate to F' F; forallt > 0, in the sense that there exist analytic

transformations 0; : Ct — CT such that Fom e (2) = F5(0:(2)).
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(c) {®[p B t®] : ¢t > 0} is the first component of a two-state free convolution
semigroup.

Proof. Calculations in the proof of Theorem 11 show that if 8; exists, then
0; = F(r[Eﬁ)E" This shows that (a) and (b) are equivalent. The same calculations
also imply that if {(fi; = ®[p B t®], ;) : ¢ > 0} is a two-state free convolution
semigroup, then pu; = (r B 5)B?. Thus (a) and (c) are equivalent. O

Lemma 15. Subordination distributions have the following properties:

(WBv)Bp=@nBEp)BQ@E/p),
o B = B[P[u]],

pwBdo =,
w B = Blul,
5(1[8//(4:5[1.

There is a corresponding list of properties for ®[-,-].

Proof. All of these properties follow immediately from

¢,LL|:EU(Z) = (¢;L o Fv)(Z)- O

In a number of the following examples, free convolution semigroups {u; : ¢ > 0}
will have finite variance, and so will be associated with canonical triples B,y p);
in all cases, the relative canonical triple is (8, 7, p).

Example 16. Let p = p € P. Then the first component of the corresponding
two-state free convolution semigroup satisfies

Tl =pBof,
so that in Corollary 12, t = 0g,,, € ZD® is a semicircular distribution. Indeed,
0y Bp =g Bo™)Bj =8 BBO[HF = p.

In the particular case when ,3~ = B and y = y, it follows that fi; = u; form a free
convolution semigroup, and we are in the Belinschi—Nica setting of Proposition 9.

Example 17. Let p = §y and p € P. Then the first component of the corresponding
two-state free convolution semigroup satisfies

T fe] = pe,
so that in Corollary 12, T = 1 € ZD® is arbitrary. Indeed,

wBdo = p.
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These are the (distributions of) two-state free Brownian motions (in [Anshelevich
2011], they were called algebraic two-state free Brownian motions).

Example 18. Let p € P and y = 0, so that 1, = 6g,. Then the first component of
the corresponding two-state free convolution semigroup satisfies

Jlie] = pBdp,,
so that in Corollary 12, 7 =4 g€ D%, Indeed,
dgBp=13dg=pu.
For general 8 and measures with finite moments,
i = 85, Op B 55]*Y"

are precisely the families constructed in [Anshelevich and Mtotkowski 2012, Propo-
sition 7]. For B = 0, this is a Boolean convolution semigroup, and an arbitrary
Boolean convolution semigroup (with finite variance) arises in this way.

On the other hand, if fi; =6 B for any free convolution semigroup {u; : ¢ > 0},
the measures (& G ;) form a two-state free convolution semigroup.

Example 19. Let p, p € P such that 7 [p] = p. That is, for some b and ¢ > 0,
p =55 @[0]*C.
Let
p=¢cly, u=b-=pe/y.
Then the first component of the corresponding two-state free convolution semigroup
satisfies

T i) = pB P,
where in Corollary 12, v = §_, B p € P but, in general, is not freely infinitely
divisible. Indeed,
(=B E)FVP = 5_ py BBBIPV P = BIS_(u/ py w5/ 7]
= B[8_/p) & (50 P[0]*) /7] = BlSgw Dlp]*7] = 1.
If 1 = B0/0 ¢ P, then
Tl = pB .

Remark 20. A free Meixner distribution fip . g, with parameters b, B € R,
¢ + v,y = 0 is the probability measure with Jacobi parameters

B, b+B, b+B, b+p, )

] =
(b,c,B,y) (y, c+y, c+y, c+y, ...
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For other values of ¢, y, these Jacobi parameters determine a unital, linear, but not
positive definite functional. Normalized free Meixner distributions (tp . = [Lp ¢,0,1
have mean 0 and variance 1, and are positive for ¢ > —1.

Free Meixner distributions form a two-parameter semigroup with respect to H:

Ib,e.By B Rb,c.py’ = Wbeb+By+y'-
See Definition 2 of [Anshelevich and Miotkowski 2012]. In particular,
Bt
Mpc By = Hb.c.Btyt-
Also,
Bels,c.p.y]l = Hb+Br.c+ye.By-

Lemma 21. The subordination distribution of two Meixner distributions with spe-
cial parameters

Kbepy BHb.c.By = Rb+B.cty.py
is again a free Meixner distribution.

Proof. Using Lemma 15 and the properties from the preceding remark, we compute

_ B /)
Hbepy Bllbepy = (5ﬂ’—ﬂy’/y B iyepy ) B 1b,c.by
_ B0//y)
=8p—py/y Bl py Blly g
B@y'/v)

=8p—py/y BBl1p.cpy]

_ B('/v)
=0p—y'/y Blly gy py

=8~y /y Blo+pcty.By /vy
= Kb+B.c+y.py'- =
Remark 22. Since v > (B v) = wHBv, the preceding lemma implies a monotone
convolution identity
Mb.c,B,y B Mb+B,ct+y.B,y" = Mb,c,B+By+y’-

This result can also be proved directly using the F-transforms, but the computation
is rather surprising. Since g0, g,, are semicircular, up g g, are free Poisson,
Up,—y B,y are Bernoulli, and 19—y 0,2, are arcsine distributions, we get various
identities between them involving the monotone convolution. For example,

H2
Hb,e B Kbe+1 = MKp oo

which for b = 0, ¢ = —1 gives Bernoulli >> semicircle = arcsine. See [Mtotkowski
2010] for related results.
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Example 23. For a particular case of Example 19, let ¢ > 0 and ¢ > 0. The two-state
free Meixner semigroups from [Anshelevich and Mtotkowski 2012] satisfy

3 Bt, b+ PBt, b+ pBt, b+Bt, ...
Ja) =2, -
yt, ¢c+yt, c+yt, c+yt, ...
and

() = (ﬂz, b+ Bt, b+ B, )

yt, ¢c+yt, c+yt, ...
Thus .

J(J[Mr]):(g_,_yt, c+yt, c+yt, ...

s0 J[fis] = p B oBC/O! where
_ (b, b, b, b, ...
J(p) = (~ )
,CoCoC, ...

J(o) = (ﬁc;/y, pefy +b—b. pefy +b—b. pe/y +b=b. .::) '

c, c, c,

o

and

In particular, p=4;_ BE/y Hw. Note that both p and w are free Meixner distributions.
Also,

J(p):(b’ b, b, b, )

c, ¢, C, C, ...
S0 p=0p, = 6p B o®¢ and 7[p] = p. Finally, for r = wBW/0),
Jﬁ)z(ﬂ,ﬂ+b—5,ﬂ+b—5,ﬂ+b—5,”)
V. y+c—¢ y+c—¢ y+c—¢, ...)°
SoteZIDP® fore>¢, tePfory+c>¢ andfory +c <&, 7 is not a positive
functional.

Proposition 24. Let (fi;, [t;) be a general two-state free convolution semigroup.
Then we have two evolution equations,

(1D 3tF/1z :¢/L(Fut)_¢ﬂ,u(Fut)_¢u(Fm)azF/1z

and
atF;L, = _¢M(FIL()82FIM'

Proof. The second equation is standard; see equation (3.18) in [Voiculescu et al.
1992]. Using (6),

8tFﬁt + ¢I7~,M(Flit) + t¢;1,M(Fll«t)afFll~t
= afFﬂt + ¢;1,;1,(Fu[) _t¢;2’M(FMt)¢IL(FM[)aZF[L, =0



272 MICHAEL ANSHELEVICH

and
azFl'zt +t¢;’l,M(FMt)aZFMI = 1.

Plugging in, we get

1_82FI7«1 /
atFlIt = _¢ﬁ,M(FII«t) + ¢/ (F“ )8zFu ¢,a,u(FMt)¢M(FMt)aZFILt
JT" t t

:¢M(Fm)—¢ﬁ,u(Fm)—¢M(Fut)azFﬁt- [

Definition 25. The functional L; is the generator of the family {u; : t > 0} of
functionals at time ¢, with domain D, if for any f € D,

(Lio ) = 2 (e, 1),

Proposition 26. Let (fi;, (t;) be a general two-state free convolution semigroup
with finite variance, with canonical triples {(B,7, p), (B, vy, p)}. Let J[jit] = V¢
and J[j¢] = ve. Note that

vy = pH O’E?)t/,

and for measures covered in Theorem 11, v; = p B 8.
Then the generators of the families {ji;} and {;} with domain

D= Span({zlx 1z E (D\IR})

Li=7(i ® i ®0:)0% =y (fir @ fir @ v,)0?
+(B—=B)(r ® )0+ y(ir ®vs)(0x ® 1)0 + P10

are, respectively,

and
Li=y(u:®v:)(0x ®1)0+ Busox.

Here 0 : D — D ® D is the difference quotient operation

_JO)-7O)
BT

(/) (x. »)
Proof. Note first that
1 1 5o~
G Fu) @) = 7@, © Fu) (@) = 1 = F, (2) = B+ 76y, (2),
and similarly ¢, o F,, = B + yG,,. Therefore in this case, (11) gives

3:Fn, =B+yGy, —B+7Gs, —(B+7Gy,)d, Fz,.
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Equivalently,
0,Gp, = —(B+yGy, —B+7G5,)G5, — (B+vGy,)d:Gp,.

In other words,

- 1
t Mr’z—x

D

- ~ 1 - - 1
>= — </Lt ® U vy, 32;>—,3</M ®Mt,3§>
+

zZ—X

- -~ - - 1 > - ~ 1

V<Mt ®Mt®vt,azﬂ>+,3<ﬂt®ﬂt,a—>

+ oyl ® ves (9 ® 1)9——) + Bl s, 9.0 ——
Vit @ Ve, (0x [ M, x|

The formula for the generator L; of {[is} on the span of such functions follows.
The formula for L, follows by setting fi; = ;. O

Remark 27. Setting ¢ = 0 in the preceding proposition, 1o = fig = 8¢, Vo = P,
and vg = p. Thus

Lof =v{80®p,(0x ®1)f) + B(S0, Ix f)
:y/ f(y)—f(Oz)—yf (0) dp(y) + S (0).
R Yy

and
Lof =7{80®80®p,9%f) = y{80 ®80® p,3* ) + (B — B) (80 ® 0. df)

+ {80 ® p, (3x ® 1)AS) + B(80, dx f)
d(7p—yp)(») + (B —B)f(0)

f()— f(0)—yf'(0)
+/R y?

_/ S = SO —y/"(0)
- 2

d(yp)(») + BS"(0)

s / SO =S OO 450 1 5 o)
R Y

has exactly the same form as in Proposition 3 of [Anshelevich 2013]; see also
Remark 11 of that paper.

Remark 28. Boolean evolution corresponds to § =y =0, iy = 8¢. Then

0t Fg, (2) = —dp 5, (2).

In fact, since ¢ 5,(z) = z — Fj(2), this is easy to see directly. It follows that in
this case,

Li= 7 ® i ® 01)0% + B(jis ® fir)od.

For ¢ = 0, we again get the formula from the preceding remark.



274 MICHAEL ANSHELEVICH

Similarly, distributions of analytic two-state free Brownian motions correspond
toy=y=1,B=0,ji=®[u]and u =g Mo, so that V; = v; = ;. Then the
generator formula reduces to

L=t ®fir)d+ (fir ® jtr)(dx ® 1)d+ s
= (=B ® i)+ 0x(1 ® )9 + x),
consistent with the result of Proposition 24 in [Anshelevich 2013].
4. Background, I1

4.1. Multivariate polynomials. The number d € N will be fixed throughout the
remainder of the article. Denote by

x =(x1,X2,...,Xq)
a d-tuple of variables, and define z, etc., similarly. Let
Clx) =C(x1,x2,...,x4)
be the algebra of polynomials in d noncommuting variables. For k > 1 and
=), u®),....utk)e{l,....d¥*

a multi-index, let

Xﬁ == Xu(l)xu(z) e Xu(k).
Let

Dyag(d) = {p : C{x1,x2,...,xq) — C unital, linear functionals}.

For 8 € R4, the element 8g € Dag(d) is

4.2. Free, Boolean, and two-state free convolutions. Let |1 € Dyg(d). Denote its
moment-generating function by

M*(z) = Z mlxzlz;.

The (combinatorial) R-transform R* of u is determined by
(12) R*(z1(1+ M*™(2)),....z4(1 + M*(2))) = M*(2).

See Lecture 16 of [Nica and Speicher 2006]. The free convolution of two functionals
@ B v is determined by the equality

RMEY — R L RV,
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In the algebraic setting, any functional is H-infinitely divisible.
Similarly, the n-transform n# is
n(z) = (1+ MH(2)) " M*(2)

(for a multivariate power series F', F~! will denote its multiplicative inverse). The
Boolean convolution of two functionals p W v is determined by the equality

Y =t 4
Finally, for fi, pt € Dye(d), the two-state R-transform R is determined by
nﬂ(z) = R’l’“(zl (1+MH™(z)),...,zq(1 + M“(z)))(l + MH(z))71,
and the two-state free convolution of two pairs of functionals
(/0’ 2 H U) = (/1’ /’L) EHC (i)’ l))
is determined by the equality
RPa.U«EEV — Rﬂ‘au + Rﬁav.

See Section 2.5 of [Anshelevich 2010].

If d =1 and p is a compactly supported probability measure on R, it can be
identified with an element of Dy¢(1). In this case, the complex function transforms
from Section 2 have power series expansions related to the power series from this
section by

1+ MH(z)= éG“(é)’ R (z) =zRu(z) = Z¢M(§)’

nt(z) = é_F/L(l)v R (z) :Z(f)ﬁ,,u(l).

z z

4.3. Transformations. For v € Dy(d), the functional ®[v] is determined by

d
n®M(z) =Y zi(1+ MY (2)z.

i=1
See [Belinschi and Nica 2009; Anshelevich 2009].
In the algebraic setting, B is a bijection from Djyje(d) to itself determined by

REI] = it

Finally, for pt, v € Dyg(d), the multivariate subordination distribution p Hv €
Dag(d) is defined via

(13)  R¥PY(z) = RE(z1 (1 + M (2)), ..., zq(1+ M (2)))(1 + M"(z))~".
See Definition 1.1 in [Nica 2009].
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5. Multivariate, algebraic results

The following proposition is the analog of the single-variable relation G m, (z) =
Gy (Fumw(2))-

Proposition 29. The subordination distribution u [B v satisfies
1+ M (z)

= (1 + M @) (1 + M (2,1 + M (2)), ... 2q(1 + MP (2)))).
Consequently, for a fixed v, the map .+ BV is a bijection on Dy (d).

Proof. Note first that the equation
14+ MM (2) = (1 + MY (2) (1 4+ MY (21 (1 + MY (2)), ..., z4(1 + M*(2))))
has a unique solution A. Indeed,
(B V)xz] = Al + vzl + P (Axg] vixg] V] < [al)
for some polynomial P;.
Let w; = z; (1 + M*(z)). Then
MFEY (2) = RFEV (2, (1 + MH®V(2)), ..., 24 (1 + MPEY(2)))
= R*F (wy (1 + M (), ..., wa(l + M" (w)))
= R*(wi(14+M"(w)),....wg(1+ M"(w))) + M"(w).
On the other hand,
MM (2) = (1 + M*(2))(1 + M (w)) — |
= MY @)1+ M W) + M"(w)
= R*w)(1+ M (w)) + M (w).
Combining these two equations,

R (wi(14+ MY (w)), ..., wa(14+ M"(w))) = R*(w)(1 + M" (w)).

Comparing with (13), we see that A = pw [Hv.

The equation in the proposition shows that given v and A, u B v, and conse-
quently u, is uniquely determined. Conversely, the uniqueness statement above
shows that given v and u, B v is uniquely determined. O

In the multivariate, algebraic setting, all the results in Lemma 15 were proved
in [Nica 2009]; see Remark 1.2, Theorem 1.8, equation (5.7), and Proposition 5.3.
We will use them without proof.
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Proposition 30. Let ,3 eR, 7>0,p¢ Dag(d), and {j1; : t = 0} C Dyg(d)
be a free convolution semigroup. Define a two-state free convolution semigroup
{(frope) 1t =0} by

d
R (z) = IB'Z +ty Zz,-(l + Mﬁ(z))zi.
i=1
Define t € Dye(d) via
M = I[,(,l =T EH,5
Then
fir = 8,50 OB 7"

Proof. By the preceding proposition, for v = ¢,

1+ MVEP(2) = (1+ M P (2)) (14 MP (2 1+ M VPP (2)), ..., 2 (14+ M "FP (2)))).
Since

e =t"Bp=vE
we have
1+Mﬁm%ﬂ:U+MWuDU+quU+MW@»”WHU+MW&D»
On the other hand,
N (z) = RACP (2 (1 + MM (2)), ..., zq(1 + MP(2)))(1 + M* (2))!

d
=th-z+17 ) zi(l+M" (2)

i=1
(14+ MP(z1 (1 4+ M* (2)), ..., z4(1 + M*(2))))z
Combining these two equations, it follows that

d
W) =1z + 17>z (L + MPP (2))z
i=1
and
fu=38,54d[HH aad el O

I am grateful to Hari Bercovici for a discussion leading to the following observa-
tions.

Corollary 31. Let {(jis, pit) : t = 0} be a two-state free convolution semigroup of
compactly supported probability measures such that fiLy has nonzero variance. Then

u=tmEp
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and
Tl =p@B

for some p a compactly supported probability measure, and T a unital, not neces-
sarily positive linear functional with nonnegative variance such that |t[x"]| < C"
for some C.

Proof. The result follows by applying the preceding proposition in the case d = 1,
when every compactly supported two-state free convolution semigroup is of the
form specified in that proposition. Since for each 7,

Var[p] + ¢ Var[t] = Var[ T [fi;]] = 0

it follows that Var[t] > 0. The positivity of p follows from the positivity of (fis, tt¢),
and the compact support of p and the growth conditions on 7 follow from the
compact support of (fis, tts). O

Lemma 32. Let t be a unital linear functional with positive variance such that
|7[x"]| < C" for some C. Then t®! is positive definite, and so can be identified
with a compactly supported measure, for sufficiently large t.

Proof. Without loss of generality, we may assume that v has mean 0 and variance 1.
By assumption, the moments of z, and so also its free cumulants, grow no faster
than exponentially. Therefore the R-transform of t can be identified with an
analytic function whose power series expansion at zero starts with z. It follows that
for sufficiently large 7, the R-transform of D, / ﬁrEHt satisfies the conditions of
Theorem 2 of [Bercovici and Voiculescu 1995]. Applying that theorem, we conclude
that D, /JE i , and so also 75 , can be identified with a positive measure. O

Proposition 33. Let {(fis, t¢) : t = 0} be a two-state free convolution semigroup
of compactly supported measures such that [Ly has nonzero variance. Then there
exzst,B ER,7>0,p>0andw,p € P such that w B p € IDB, 5 B BU/P) js
well-defined (in the sense of part (a) of Theorem 11) for allt > 0, and

1ty = (w @ p)BC/P)
and

H(z/ p)1wyt
fir =85, W [pBo=" PV

B

so that in particular,
It = pB =P,

Proof. First suppose that j1; = 6g; has zero variance. Then all the relations hold if
we set p = 1, w = dg, and p to be the measure in the relative canonical triple of

{(fe, pg) it =04,
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In the remainder of the argument, we assume that ;¢ has nonzero variance. Let p
be the measure in the relative canonical triple of {(ji;, ;ts) : ¢ > 0}. By Corollary 31,
there exists a linear, unital, not necessarily positive functional t such that

(14) cBi=p
is H-infinitely divisible, and
pBTEP = T[]

can be identified with a positive measure. Moreover, it follows from (14) that
Var[r] = Var[u] > 0. So by Lemma 32, for sufficiently large p, @ = t®2 can itself
be identified with a positive measure. The result follows. O
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