Meixner class of non-commutative generalized
stochastic processes with freely independent values
I. A characterization

Marek Bozejko
Instytut Matematyczny, Uniwersytet Wroctawski, P1. Grunwaldzki 2/4, 50-384 Wroclaw,
Poland
e-mail: bozejko@math.uni.wroc.pl

FEugene Lytvynov
Department of Mathematics, Swansea University, Singleton Park, Swansea SA2 8PP,
U.K.

e-mail: e.lytvynov@swansea.ac.uk

Abstract

Let T be an underlying space with a non-atomic measure ¢ on it (e.g. T = R?% and ¢ is
the Lebesgue measure). We introduce and study a class of non-commutative generalized
stochastic processes, indexed by points of T', with freely independent values. Such a process
(field), w = w(t), t € T, is given a rigorous meaning through smearing out with test functions
on T, with [.o(dt)f(t)w(t) being a (bounded) linear operator in a full Fock space. We
define a set CP of all continuous polynomials of w, and then define a con-commutative
L2-space L*(7) by taking the closure of CP in the norm [|P|| 2,y := [[PQ|, where Q is
the vacuum in the Fock space. Through procedure of orthogonalization of polynomials,
we construct a unitary isomorphism between L?(7) and a (Fock-space-type) Hilbert space
F=R& &, , L3(T™,v,), with explicitly given measures ~y,. We identify the Meixner class
as those processes for which the procedure of orthogonalization leaves the set CP invariant.
(Note that, in the general case, the projection of a continuous monomial of oder n onto the
n-th chaos need not remain a continuous polynomial.) Each element of the Meixner class is
characterized by two continuous functions A and 1 > 0 on 7', such that, in the F space, w has
representation w(t) = 8; + /\(75)8;r Oy + O + 77(t)8,:r 02, where 8; and 0; are the usual creation
and annihilation operators at point ¢.

1 Introduction

In his classical work [30], Meixner searched for all probability measures p on R with
infinite support whose system of monic orthogonal polynomials (p(™)2, has an (ex-
ponential) generating function of the exponential type:

S PO o expti(a) + 6(2) = 3 (10() + 62 (11)
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Meixner discovered that this (essentially) holds if and only if there exist A € R and
n > 0 such that the polynomials (p™)2, satisfy the recursive relation

tp™ (t) = p" V() + Map™ () + (n+gn(n — 1))p" (1), (1.2)

(We refer to [35] for a modern presentation of this result.) From (1.2) one concludes
that the measure p can be either Gaussian, or Poisson, or gamma, or Pascal (nega-
tive binomial), or Meixner. We may now introduce in L?(R, i) creation (raising) and
annihilation (lowering) operators through 9'p™ := p(**Y and 9p™ := np»~V | respec-
tively. Then, by (1.2), the action of the operator of multiplication by ¢ in L*(R, z1) has
a representation

t-= 0" + N0 + 0 + nd'090. (1.3)

Since Meixner’s laws are infinitely divisible, they appear as distributions of incre-
ments of corresponding Lévy processes. These are exactly Brownian motion, Poisson,
gamma, Pascal, and Meixner processes. Note the first two of these processes corre-
spond to the case n = 0, while the latter three correspond to n > 0. We will refer
to all of them as the Meixner class of Lévy processes. From numerous applications of
these processes let us mention that, for n > 0, they naturally appear in the study of a
realization of the renormalized square of white noise, see [1, 28, 36] and the references
therein.

In [26] (see also [14, 23, 24, 33]), Meixner-type generalized stochastic processes with
independent values were constructed and studied. More precisely, consider a standard
triple of the form S C L*(R,dt) C S’, where S is a nuclear space of smooth functions,
and S’ is the dual of S with respect to the central space L?(R,dt), i.e., S’ is a space
of generalized functions (distributions). Let \,n be parameters as in (1.2), or even
more generally, let A(-) and 7(:) be smooth functions on R, which give, at each t € R,
parameters A(t),n(t). Then, there exists a probability measure p on the space S" which
is a generalized stochastic process with independent values (in the sense of [21]), and
the operator of multiplication by a monomial (f,w), f € S, w € S’, has a representation

(ﬁw}:Aﬁwﬁﬂ@+A®d&+&+n®@&@L

that is,
w(t)- = 0] + \()d] 8, + 8, + n(t)d] 8,0, (1.4)

(compare with (1.3)). In (1.4), the operators 8 and d; are defined by analogy with the
one-dimensional case, although on infinite-dimensional orthogonal polynomials of w €
S’, so that 82 and 0, are the usual creation and annihilation operators at point ¢. As a
result, one has a unitary isomorphism between the L2-space L*(S’, i) and some Hilbert
space F' = @," F™, where F©) = R, while for each n € N, F(") = L2 (R",0,) —
the space of all symmetric functions on R™ which are square integrable with respect to



some measure 6,, (depending on A and 7). In the special case where n = 0, the space
F reduces to the usual symmetric Fock space over L?(IR,dt), whereas in the general
case the space F' is wider than the Fock space, which is why, in [26], F' was called an
extended Fock space.

As follows from [13, 27], the Meixner class may be characterized between all gen-
eralized stochastic processes with independent values as exactly those processes whose
orthogonal polynomials remain continuous polynomials. Recall that, in infinite dimen-
sions, orthogonalization of polynomials means: first, decomposing the L?-space into
the infinite orthogonal sum of its subspaces generated by polynomials, and second,
taking the projection of each monomial of order n onto the n-th space. This is why,
although the initial monomials are continuous functions of w € S’, their orthogonal
projections do not need to retain this property. The result of [13, 27] also means that
it is only for the Meixner-type processes that the multiplication operator w(t)- can be
represented through the operators 81 , Oy

In free probability, Meixner’s systems of polynomials (on R) were introduced by
Anshelevich [2] and Saitoh, Yoshida [34]. (In fact, such polynomials had already oc-
curred in many places in the literature even before [2, 34|, see [17, p. 62] and [5, p. 864]
for bibliographical references.) The free Meixner polynomials (¢™), have a (usual)
generating function of the resolvent type:

Y oa"m() = (1= () + 6()) " =) (t(2) + 6(2)* (1.5)

(compare with (1.1)). Recall the following notation from g¢-analysis: for each ¢ €
[—1,1], we define [0],:=0 and [n],:=1+q¢+¢*+---+¢* ! for n € N. In particular,
for ¢ = 0, we have [0]p = 0 and [n]p = 1 for n € N. Then, by [2], equality (1.5)
(essentially) holds if and only if there exist A € R and n > 0 such that the polynomials
()22, satisfy the recursive relation

tq™ (t) = ¢" (1) + Alnlog™ (1) + ([no + nlnfoln — 1o)a™ (1), (1.6)

or, equivalently, equality (1.3) holds in which 9" and 0 are defined through 9t¢™ :=
™+ and g™ = [n]oq™ Y.

Each measure of orthogonality of a free Meixner system of polynomials (which has
an infinite support) is freely infinitely divisible, and therefore there exists a correspond-
ing free Lévy processes. A characterization of these processes in terms of a regression
problem was given in [17]. These processes also appeared in the study of a realization
of the renormalized square of free white noise [36]. A deep study of free Meixner poly-
nomials of d (d € N) non-commutative variables has been carried out by Anshelevich
in [3, 5, 6, 7].

The aim of the present paper is to introduce and study the Meixner class of non-
commutative generalized stochastic processes with freely independent values, or equiv-
alently Meixner-type free polynomials of infinitely-many (non-commutative) variables.
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We “translate” the aforementioned results of the theory of classical generalized stochas-
tic processes with independent values into the language of free probability. In partic-
ular, we derive representation (1.4) for these processes in which 8: and 0, are the
creation and annihilation operators, as in the full Fock space, at point £. The main
result of the paper—Theorem 4.1—is the characterization of the Meixner class as ex-
actly those non-commutative generalized stochastic processes with freely independent
values whose orthogonal polynomials are continuous in w.

It should be stressed that, generally speaking, the orthogonal polynomials we con-
sider resemble one-dimensional free Meixner polynomials only in the infinitesimal sense,
i.e., at each point of the underlying space.

The paper is organized as follows. We start, in Section 2, with a discussion of
processes of Gauss—Poisson type. We fix an underlying space T" and a non-atomic
measure o on it. (Although the most importanant case is when 7" is either R or [0, c0)
and o is the Lebesgue measure, we prefer to deal with a general space to stress that its
structure does not play any significant role.) We fix a function A € C(T), and consider
a process (noise) of the form w(t) = 9] 4+ 9, + A(t)d[d, in the full Fock space over
L?(T,o). A sense to this process is given through smearing out with a test function f
on T. We introduce a free expectation 7 and the corresponding (non-commutative) L*-
space L?(7). In terms of the expansion through orthogonal polynomials of w, the space
L?(7) is unitarily isomorphic to the original Fock space. We prove that the procedure
of orthogonalization in L?*(7) is equivalent to the procedure of free Wick (normal)
ordering of the operators 8;[ and 0;. This, in particular, generalizes a corresponding
result of [16, p. 137], which was proved in the Gaussian case, i.e., when A = 0 (compare
also with [4, p. 186]). We note, however, that in [16], the authors did not use the Wick
ordering in the infinitesimal sense, which is only possible when A = 0. We then derive
theorems giving a Wick rule for the product w(ty) - --w(t,), as well as a Wick rule for
a product of Wick products. The latter theorems present a free counterpart of results
of [29], see also [4, Proposition 6] for a g-case.

In Section 3, we study (quite) general non-commutative generalized stochastic pro-
cesses with freely independent values. They are described by assigning to each t € T', a
compactly supported probability measure (¢, ds) on R, so that (¢, {0}) is the diffusion
coefficient of the process, while outside zero v(t,ds) := % u(t,ds) is the Lévy measure
of “jumps” at point ¢ (compare with [8, 9, 10]). We prove that the set of continu-
ous polynomials of w is dense in the corresponding space L*(7), introduce orthogonal
polynomials, decompose any element of L?(7) into an infinite sum of orthogonal poly-
nomials, and thus derive a unitary isomorphism between L?(7) and an extended full
Fock space F = @, F(™, where F™ = L2(T™, ~,) with some measure 7, on T". We
also present an explicit form of the action of the operators of (left) multiplication by
(f,w) realized in the space F. These operators have a clear Jacobi-field structure (com-
pare with [12, 13, 18, 25]). To derive our results, we produce an expansion of L?(7)
in multiple stochastic integrals, by analogy with the Nualart and Schoutens result [31]



in the classical case. In fact, Anshelevich [4] extended the result of [31] to the case
of general ¢-Lévy processes. Comparing our result in this section with that of [4], we
note that, first, we do not assume the process to be stationary, i.e., we allow the Lévy
measure to depend on ¢, and second, what is much more important, our main results in
this section—Theorems 3.3 and 3.4—are new even in the stationary case (when ¢ = 0).

Finally, in Section 4, we derive the Meixner class of free processes as exactly those
non-commutative generalized stochastic processes with freely independent values for
which orthogonal polynomials are continuous in w, and thus we derive a counterpart
of formula (1.4) in the free case.

In the second part of this paper, which is currently in preparation, we will discuss
the generating function for the orthogonal polynomials of w from the Meixner class
and other related problems, and we will also mention some open problems.

2 Free Gauss-Poisson process

Let T be a locally compact, second countable Hausdorff topological space. Recall that
such a space is known to be Polish. A subset of T is called bounded if it is relatively
compact in 7. We will additionally assume that 7" does not possess isolated points,
i.e., for every t € T', there exists a sequence {¢,}>°, C T such that ¢, # ¢ for all n € N,
and t, — t as n — co. We denote by B(T) the Borel o-algebra in T, and by By(T)
the collection of all relatively compact sets from B(T'). Let D := Cy(T") denote the set
of all real-valued continuous functions on 7" with compact support. Analogously, we
define D™ := Cy(T™), n € N, and D := R.

For a real, separable Hilbert space H we denote by F(H) the full Fock space over H,
ie., F(H) =P, H®", where H®® := R. As usual, we will identify each H®" with the
corresponding subspace of F(#H). We denote by Fg,(D) the subset of F(H) consisting
of all sequences f = (f©@, fM ... £, 0,0,...) such that f@ € DO i =0,1,...,n,
n € Ny :=NU{0} . The element Q2:=(1,0,0,...) € Fgn(D) is called the vacuum.

Let o be a Radon, non-atomic measure on (7,B(T)). We will assume that the
measure o satisfies o(O) > 0 for each open, non-empty set O in T. Let H:=L*(T,0)
be the real L?-space over T with respect to the measure o, and thus we get the Fock
space F(H) = F(L*(T,0)).

For each f € D, we denote by a*(f), a=(f), and a°(f) the corresponding creation,
annihilation, and neutral operators, respectively. These are bounded linear operators
on F(H) given through

T =feg™, g™ eN™ neN,

TN @G =([,9)1G2 D @ G,

‘)@ @g=(01) 0@ Qgn, g1,.-..9n €H, nEN,
“(Ha=d(fHa=o
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The operator a™(f) is the adjoint of a~(f), whereas a’(f) is self-adjoint. Note that
a®t(f) and a”(g), f, g € D, satisfy the free commutation relation

a~(g)a" (f) = (g9, N)u; (2.1)

where, as usual, a constant is understood as the constant times the identity operator
1.

Throughout the paper, we will heavily use the following standard notations. For
each t € T, we define 0; as the annihilation operator at point ¢. More precisely, we set
0,02 := 0, and for each f € D™ n €N, we set

(3tf(n))(t1, e ,tnfl) = f(n) (t, tla Ce ,tnfl).

Clearly, 0,f™ € D1, Extending by linearity, we see that 9, maps Fg, (D) into itself.
If we introduce the “delta-function” d;: (9, f) = f(t) for f € D, then the operator 0,
can be thought of as a™(d;).

Next, we heuristically define 82 as the creation operator at point ¢, i.e., 82 is the
“adjoint” of 8y, so that 8] = a*(,). A rigorous meaning to formulas involving 8] will
be given through smearing with test functions. In particular, for each f € D, we get:

at(f)y= [ o(d al, a (f)y= [ o(d O, d(f)= [ o(d alo,. (2.
(= [ atanswal. o= [ aanswa. o= [ s@swia. @2
Note that the relation (2.1) can now be written down in the form

9,01 = 8(s,1), (2.3)

where
/ o (ds) / o (d0)3(s, 1) O (s, 1) = / o(dt) FO( 1), f@eD?. (24

We now fix A € C(T') — the space of all continuous functions on 7', and define, for
each f € D a self-adjoint operator

2(f) = a*(f) +a=(f) +a’(\f),
so that
z(f) = / cr(alt)f(t)(é?tT + 0 + A(t)@g@t). (2.5)

As we will see below, if A = 0, then (z(f))fep is a free Gaussian process, and if A = 1,
then (z(f))sep is a free (centered) Poisson process. In view of (2.5), we denote

w(t) = 0f + 0, + A(t)fa,
so that (2.5) becomes

o(f) = / o(db) f(t)eo(t).

Thus, w := (w(t))wer can be interpreted as the corresponding free noise.
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Lemma 2.1. The vacuum vector Q is cyclic for the operator family (x(f))sep, i.e.,

CIS{Q, l.(fl)'r(fn)g‘fl?afnepa neN}:‘F<H)

Here and below, c.l.s. stands for the closed linear span.

Proof. The statement follows by induction from the fact that we have a Jacobi field,
i.e., each operator a(f) has a three-diagonal structure, with a™(f), f € D, being the
usual creation operators (compare with e.g. [12, 25]). O

We can naturally extend the definition of z(f) to the case where f € By(T) — the
space of all real-valued bounded measurable functions on 7" with compact support. Let
A denote the real algebra generated by (z(f)) repyr). We define a free expectation on
A by

7(a) == (aQ,Q)F(H), acA.

Recall that a set partition m of a set X is a collection of disjoint subsets of X
whose union equals X. Let NC(n) denote the collection of all non-crossing partitions
of {1,...,n}, i.e., all set partitions 7 = {Ay,..., Ax}, k > 1, of {1,...,n} such that
there do not exist A;, A; € m, A; # A,, for which the following inequalities hold:
1 <Y1 < xp <y for some 1,20 € A; and yy, Y2 € A;.

For each n € N, we define a free cumulant C™ as the n-linear mapping C™
Bo(T)" — R defined recurrently by the following formula, which connects the free
cumulants with moments:

T(ﬂf(fl).T(fg) Z HCA f1’7fn)v (26)

TENC(n) Aem
where for each A ={ay,...,ax} C{1,2,....,n}, a1 < as < -+ < ay,
O(A7f1a"-7fn) = C(k)(fal)--'afak)~

As easily seen, C) = 0 and

COf T /f1 DNty o(dt),  fi,... fa€ Bo(T), n>2. (2.7)

By (2.6) and (2.7), the expectation 7 on A is tracial, i.e., for any a,b € A, 7(ab) =
7(ba).

Proposition 2.1. Let fi,..., f, € Bo(T) be such that
fifi=0 o-ae forall1<i<j<n. (2.8)

Then x(f;), i =1,...,n, are freely independent with respect to T.



Proof. By (2.7) and (2.8), for each k > 2 and any indices 41,...,i; € {1,...,n} such
that i, # i, for some I,m € {1,....k}, C®(f;,,...,f;,) = 0. Using e.g. [37], we
conclude from here the statement. O]

Let By(T)c denote the complexification of By(T). We extend C™ by linearity to
the n-linear mapping C™ : By(T)% — C. For each f € By(T)c, we denote C™(f) :=
C™(f,..., f), and define the free cumulant transform C(f) := >°°°  C™(f), provided
that the latter series converges absolutely. By (2.7) and the dominated convergence
theorem, we get:

Proposition 2.2. Let f € By(T)c be such that there ezists € € (0,1) for which

1—¢

Y0

forallteT (2.9)
(where 155 := +00). Then
f*(@)
C(f) = / ——————o(dt). 2.10
= [ 1 o (2.10)
Remark 2.1. Note that, for f € D, condition (2.9) is equivalent to |f(¢)| < 1/|A(¢)| for
allteT.
For each A € By(T'), we define
o(8) i=a(xa) = [ atdtte)

A

where xa denotes the indicator function of A. Then, by Proposition 2.1, for any

mutually disjoint sets Ay, ..., A, € By(T), the operators x(A;),...,xz(A,) are freely

independent, and so by analogy with the classical case (see e.g. [21]), we can interpret

w as a non-commutative generalized stochastic process with freely independent values.
For each f(™ € By(T™), we define a monomial of w by

(F) ggemy + = / o (dty) -+ o (dty) FO (bt )o(t) - - w(t)

= / U(dtl) T U(dtn> f(n)(tla cee 7tn)(a;rl + 8151 + /\(tl)a;rlam)

X - x (O] 4 0, + ANt,)0f ). (2.11)

In fact, the presence of 822, in (2.11) just means the creation of a function in the ¢;-
variable, the presence of /\(ti)ﬁlﬁti means the identification of the ¢;-variable with the



previous t;_j-variable and additional multiplication by A(¢;), whereas the presence of
0,, means integration in the ¢;-variable. For example, for f¥ € By(T*) and ¢g® € D®),

([, otat ot O, 0000,7(000,0,00,6% ) (1,53.50
T4

:Aa(dt)k(t)f(4)(sl,t,t,t)g(Q)(SQ,33).

Using the Cauchy—Schwarz inequality, we easily conclude that (2.11) indeed iden-
tifies a bounded linear operator in F(#). In particular, if f™ = fi ® --- ® f,, with
fla SRR fn € BO(T)a then

<fl ®"'®fnaw®n> = <f1,w>---(fn,w> :m(fl)$(fn)

We will also interpret constants as monomials of order 0.

Let P and CP denote the set of all non-commutative polynomials (finite sums of
monomials) with kernels £ € By(T™) and f™ € D™ respectively. (CP stands for
“continuous polynomials.”) Clearly, CP C P and A C P.

Lemma 2.2. We have CPQ = F4,(D).
Proof. Clearly, CP{) C Fs,(D). On the other hand, for each f™ € D™,

JARES <f(n)’w®n>Q —gnb),

where g~ € @7~} DY. From here, by induction, we conclude that Fg, (D) C CP.
0

We now naturally extend the free expectation 7 to the set CP, and define an inner
product
(Pl,PQ)L2(T) = T(PQPl) = (Plg, PQQ)]:('H), Pl, PQ S CP.

Let P € CP and P # 0. Then P # 0 as an element of L?*(7). Indeed, let
P =" (f® w®), where f( # 0 (we then call P a polynomial of order n). Then
the H®"-th component of P is f(, which implies that (P, P) r2(-) > 0. Hence, we
can define a real Hilbert space L?(7) as the closure of CP with respect to the norm
generated by the inner product (-, -)z2(;). As we will see below, we can naturally embed
P (and so also A) into L?*(7). Furthermore, we will also show that every element of
L?(7) may be understood as (generally speaking, unbounded) Hermitian operator in
F(H).
Let CP™ denote the subset of CP consisting of all continuous polynomials of order
< n. Let MP™ denote the closure of CP™ in L?(7). (MP stands for “measurable
polynomials.”) Let OP™ := MP™ & MP™ Y n e N, OP® := R, where the sign
© denotes orthogonal difference in L?(7). (OP stands for “orthogonal polynomials.”)
Thus, we get the orthogonal decomposition L*(1) = @°°, OP™.
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Proposition 2.3. Consider a linear operator I : CP — Fg,(D) given by I[P = PS)
for P € CP. Then, I extends to a unitary operator I : L*(1) — F(H). Furthermore,
I0P™ = ®n.

Proof. The first statement of the proposition directly follows from Lemma 2.2. Next,
it follows from the proof of Lemma 2.2 that JCP™ = D, D@ g0 that IMP™ =
@, H®". From here, the the second statement follows. O

For f™ ¢ D™ let P(f™) denote the orthogonal projection of (f(™ w®") onto
OP™ _i.e., by the results proved above, P(f™) = I-1f"),

Theorem 2.1. For each f™ € D™, we have P(f™) € CP.

Before proving Theorem 2.1, we have to introduce some notations. Let NC'(n,£1)
denote the collection of all

w={(A1,m1),...(Ag,mp)}, k€N, (2.12)

such that 7(s) := {A;,..., Ay} is an element of NC(n), my,...,my € {—1,+1}, and
if for some ¢ € {1,...,k}, the set A; has only one element, then m; = 1. For each
Jj€A{1,...,k}, we will interpret m; as the mark of the element A; of the non-crossing
partition 7 ().

Finally, we denote by G,, the subset of NC(n,+1) consisting of all » as in (2.12)
such that there do not exist i, 5 € {1,...,k}, ¢ # j, for which

min A; < min A; < max A; < max 4;

with m; = +1, i.e., an element of a non-crossing partition with mark +1 cannot be
“within” any other element of this partition. (Note that, in [3, 4], elements of G,, were
called extended partitions, with classes labeled +1 called “classes open on the left”.)

Let n € N and let us fix an arbitrary » € G, as in (2.12). We then define
W (s)w(ty) - w(t,) as follows. For each i € {1,...,k}, let A; = {Jj1,72,---, 51}, j1 <
Ja, -+ < gi. f'm; = —1 (and so [ > 2), then replace the factors w(t;,),w(t;,), ..., w(t;)
in the product w(t;)w(ts) - - w(t,) by the “function”

>‘l_2(tj1>5(tj1= tj2’ st 7tjz)‘

If m; = +1, then leave the factor w(t;,) without changes, and if [ > 2 then additionally
replace the factors w(t;,), w(tj,),...,w(t;) in the product w(ty)w(tz)---w(t,) by the
“function’

Al_l(tjl)é(tju bjgy o - - 7tjz)‘

Here, analogously to (2.4), we have set, for k > 2,

/ (1) o(t) FO ()0 (bt t) ::/a(dz)ﬂk)(z,t...,t).
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For example, if n = 8, and

n = {({17 2}7 +1)7 ({Sv 4’ 8}’ +1)7 ({57 6, 7}7 _1)}7
then

W(%)CU(tl) te W(tg) = )\(t1>5(t1, t2>/\2(t3)(5(t3, t4, tg))\(t5)(5(t5, t67 t7)W(t1)W(t3).

Next, we denote by Int(n) the collection of all interval partitions of {1,...,n}, all of
whose elements are intervals of consecutive integers. Clearly, Int(n) C NC(n). We will
denote by Int(n,=£1) the corresponding subset of NC(n,+1). Note that Int(n,£1) C
G.

Proof of Theorem 2.1. For any f € D, denote by (f,w)- the operator of left multipli-
cation by (f,w) acting on CP. Clearly, under I, (f,w)- goes over into the operator
(f,w) acting on Fg,(D). Now, for any fi,..., fn, € D, n > 2,

(fw)fo@ @ fa=fQ Q@ fat+ANif2) ®f3® @ fu+ ([1,f)uf3 @+ ® fa.

Therefore, applying 1! to the above equality, we get

P(fi®- @ fu) =(fi,0)P(fa® @ fo) = P(Mifo) @ fs@ - ® fn)
— (fi, f)uP(fs @ -+ ® fu). (2.13)

Let Dgg denote the subset of D™ consisting of finite sums of functions of the form

fi®- @ f, with f1,..., f,, € D. Then, it follows by induction from (2.13) that, for
cach f™ e D™

alg

P(f™) = Z c(%)/n o(dty) - o(tn) f™ (ty, .. )W ()w(ty) - - - wity),

€ Int(n, 1)
(2.14)
where ¢(») € R (compare with [20, Section 4] and [3, Section 3]).

Now, let us fix an arbitrary f™ € D™, Choose a sequence { f,gn)}zozl C Dgfg)
that the set |J,—, supp f,in) is in By(T), f,g”) are uniformly bounded and f,g”) — f
point-wise as k — oo. Hence (f™,w®) — (f( w®) in L2(7), which implies that
P(f,gn)) — P(f™) in L?(7). On the other hand, for each » € G,

such

/n o(dty) - o(dty) fT (b, t)W (0w (ty) - - - w(ty)

— [ o(dty) - o(dt,) f™(ty, .. )W (G)w(ty) - - - w(ty)

T’I’L

in L2(7) as n — oo. This implies that (2.14) holds for each f® € D™ and therefore
P(f™) e CP. O

11



For each n € N, we define (free) Wick product of w(ty),...,w(t,), denoted by
w(ty) -+ w(ty): as follows: first we formally evaluate the product

wt) -+ w(tn) = (O], + 0 + M) 04) -+ (8], + By, + Mt2)0),00,),

and then remove all the terms containing atiaf for some i € {1,...,n —1}. We

clearly have the following recursive formula tiﬂ
w(ty): = w(ty),
w(ty) - w(ty): = (ﬁlzw(tg) cw(ty):
+ A(t1)0], 04,01, - Ory + 0 Osy -+ Dy 1> 2, (2.15)
Furthermore, as easily seen,

w(ty) - w(tn): = 8}0) -]
+ @ 0 00, + O - OL N0, - D).
=1

(2.16)
Theorem 2.2. For each f™ € D™ n €N,

P(f™) = /n o(dty) - --o(dty,) f(")(tl, cootn)w(ty) e w(ty): (2.17)

Proof. Analogously to the proof of Theorem 2.1, it suffices to prove formula (2.17) in
the case fW = fi®---® f, with fi,..., f, € D. Using (2.3) and (2.15), we have:

wity) w(ty) - w(ty): = Of wilty) - w(ty): + A1) 0y + 0 (O], wi(ts) - - wity):
+ Mt2)0), 01,00, - - Oy, + DpyOry -+ - D0

= 0] wlty) - w(tn): + N(t1)d(t1, t2)622 w(ts) - w(tn):
F At (tr, t2) N (t2) D], D1y Oy - -+ sy + N(t1)0], 01, Dy - - O,
+ 0(ty, ty) w(ts) - - - w(tn): + Nt1)0(ty, t2)D0y O, - - - Oy, + Oy, Oy - - - O,

— w(ty) - w(tn): + Mt1)d(tr, ta) w(ts) - - w(ty): + 6(ty, ta) w(ts) - --w(ty):, (2.18)

the calculations taking rigorous meaning after smearing out with the f as above. By
virtue of (2.13), we see that (2.18) implies the statement of the theorem. O

Taking Theorem 2.2 into account, for each f™ € D™ we will write (f™, :w®m:)
for P(f™). More generally, for each f(™ € H®", we will denote by (f(™, :w®":) the
element of L?(7) defined as I f™. Thus, each element F' € L?(7) admits a unique
representation

.

n=0

where f = (f™) € F(H).
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Remark 2.2. With each F' € L*(7) one can associate a Hermitian (i.e., densely defined
and symmetric, possibly unbounded) operator in F(#H) with domain Fg, (D). Indeed,
let us fix arbitrary f(® € D™ and g™ € D™, By virtue of (2.16),

nAm
<f(n)’ :w®”:)g(m) _ E( n) m) + Z n) +£ (f(n)))g( )
where
_ (n) ... 9t
_/ o(dtr) - o(dtn) fO (11, £)D) -0,
Tn
LA / o(dty) - o(dt,) f™(tr, ... t2)0 -0 B O
Tn
/ dtl dt )f (t1>"'7tn)
X Of Ol Atu-kr1)0 O 1Ot s O (2.19)
Note that
/;(I)(f(n))g(m) € H®(n+m)7
E;(f)(f(n))g(m) € HOMmtm=2k) El(f)(f(n))g(m) € HE(ntm—2k+1) (2.20)

Using (2.19) and the Cauchy—Schwarz inequality, we conclude that the vectors in (2.20)
are well-defined for each f™ € H®" (independently of the choice of a version of f™),
and the F(#H)-norm of each such vector is bounded by C||f™|/3en, where the con-
stant C' > 0 only depends on ¢ and is independent of n. Therefore, for each

F =300 (f™, wo™) € L2(7),

=3 £O(f)gm £ 3 (Z )+ LD (f ))g(m)),

k=1 n=~k

which is a vector in F(H). Indeed, by (2.20),

[ee) 2 e’} [ee]
> LO(f) g™ = 1LV g™ Fay < C* DI N5y < oo,
n=0 F(H n=0 n=0

and analogously we deal with the other sums. Extending F' by linearity to the whole
Fin(D), we thus get a Hermitian operator in F(#H) with domain Fg, (D).

The following theorem gives a rule of representation of a monomial through a sum
of orthogonal polynomials.
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Theorem 2.3 (Wick rule for a product of free noises). For each n € N, we have:

wlty) - w(tn) = Y W(w(ty) - w(ty):, (2.21)

#EGn
the formula making sense after smearing out with a function f™ € D™,

Proof. We prove (2.21) by induction. Formula (2.21) trivially holds for n = 1. Assume
that it also holds for n — 1, n > 2. Then

wit)) - w(ty) = D wlt) W(w(ta) - w(tn):

%EGn—l

— Z Z:W(%(i))w(tl)”'w(tn)I.

»€EGp—1 1=1

Here, 5%, i = 1,2,3, are the elements of G,, that are obtained by first taking the
marked partition 3¢ of {2,3,...,n}, and then for i = 1, by adding {1} as a singleton
element with mark +1, for ¢ = 2, by adding 1 to the first (from the left hand side)
element of ¢ which has mark +1 (if there is no such an element, then this term is zero),
and for ¢« = 3, by adding 1 to the first element of s that has mark +1 and changing
the mark to —1 (again this term becomes zero if no element of 3¢ has mark +1). From
here the statement of the theorem follows. O]

Remark 2.3. For each f™ € By(T"),

3 / o) o) [, 1) W) () (222)

%EGn

is clearly an element of L?(7), and it follows from Theorem 2.3 and Remark 2.2 that
(2.22) is associated with the operator (f™,w®") (first on Fa,(D), and then it is ex-
tended by continuity to the whole F(#H)). Thus, we get the inclusion of P into L?(7).

The following theorem generalizes Theorem 2.3.

Theorem 2.4 (Wick rule for a product of normal products of free noises). For any
ki,..., k€ N, [ € N, we have

() -+t ): (b 1) -l )t syt 141) - (E):
= Z W (o )w(ty)w(ts) -+ w(ty):, (2.23)

where n := ky + ky + - - - + k; and the summation in (2.23) is over all » € G,, such that
each element of the induced partition () of {1,...,n} contains mazimum one element

of each of the sets {1,... k1}, {k1+1,... ki+ko}, ..., {ki+ko+ - -+k_1+1,...,n}.
Formula (2.23) makes sense after smearing out with a function f™ € DM,
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Proof. Analogously to the proof of Theorem 2.3, it suffices to show that, for any ki, ks €
N,

w(ty) - w(te): w(tk 1) Wtk k)
= w(ty) - w(te )w(tr 1) - Wtk k)
+w(t1) Wty —1)0 (e Ty )W (g 12) * - - (g4 ):
+ w(t) - Wtk 1) Aty )0 (Ery s try 1) (kg 41) =+ - W (kg 4k - (2.24)

To show (2.24), represent :w(ty)---w(tg,): in the form (2.16) and represent
Wtk 41) - W(tky 4k, ): 0 the form (2.15), then use the free commutation relation (2.3)
whenever 8tk182k1+ . enters, and finally collect the terms in order to get the right hand
side of (2.24). We leave these long, but quite simple calculations to the interested
reader. O

3 Non-commutative generalized stochastic processes
with freely independent values

Let the space T" and the measure ¢ be as in Section 2. For each ¢t € T, let u(t,-) be
a probability measure on (R, B(R)) with compact support. We will assume that, for
each A € B(R), the mapping T' 3 ¢ — u(t, A) is measurable, and for each A € By(T)
there exists R = R(A) > 0 such that, for all £ € A, the measure u(t, -) has support in
[—R, R]. We denote T := T x R, and define a measure &(dt,ds) := o(dt)u(t,ds) on
(T,B(T)). Clearly,

(A xR) <oo forall Ae ByT). (3.1)

We denote H := L*(T,5). Let A € C(T) be chosen as A(t,s) == s. Let L*(7) be the
Hilbert space as in Section 2 which corresponds to T', , and A. By Proposition 2.3,
we have a unitary operator I : L?(7) — F(H).

Remark 3.1. In view of (3.1), we will call a subset of 7' bounded if it is a subset of a set
A x R, where A € By(T). We then define By(T) and Co(T) as the set of all bounded
measurable functions on 7' with bounded support, and the set of all bounded continuous
functions on T with bounded support, respectively. All the respective definitions and
results of Section 2 evidently remain true for these spaces.

For each f: T — R and ¢ : R — R, we denote by f ® ¢ the function on T given
by (f ® g)(t,s) == f(t)g(s). If f € D = Cy(T) and ¢ is continuous, then f ® g is
continuous, has bounded support, but is not necessarily bounded. Still we will identify
this function with any f ® g € Co(T), where § : R — R is continuous, bounded, and
coincides with g on [—R, R]. Here R = R(supp f) > 0, i.e., R is chosen so that, for each
t from the support of f, u(t,-) has support in [—R, R]. We will analogously proceed in
the case where f € By(T).
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Now, for each f € By(T) we define X (f) as the element of L?(7) given by

X(f)=a(fel)=d(fol)+a (fel)+d(fs) (32)
(Here and below, if g(s) = s, | € Ny, we write the function f ® g as f ® s'.) Thus,

a(dt,ds)f ts) + Ot,s) + 88&,8)3@3))

(3.3)

/T
= /To' / (t dS) (8&78) + 8(,:,5) + Sagtvs)a(t,sﬂ

where
w(t) = / pt, ds) (D), o) + Oe.s) + 50}, 4 Or1.)) = / pu(t, ds)w(t, s) (3.4)
R R
with
@(t,5) = 0}, ) + Or.s) + 500, ) Ot.)- (3.5)
Also for A € By(T), we set X(A) := X(xa).

By Proposition 2.1, for any fi,...,f, € By(T') such that f;f; = 0 o-a.e. for
all 1 < i < j < n, X(f1),...,X(f.) are freely independent with respect to the
state 7. In particular, for any mutually disjoint sets Aq,..., A, € By(T), the op-
erators X (Ay),...,X(4A,) are freely independent. Hence, we may interpret w as a

non-commutative generalized stochastic process with freely independent values (com-
pare with [15]).

Remark 3.2. Let us derive an equivalent representation of the free random field
(X(f))seBo(r)- For each t € T, denote c(t) := pu(t,{0}), and let v(t,-) denote the
measure on R\ {0} given by v(t,ds) := % u(t,ds). Then, we define a unitary operator

U:H — LT, c(t)o(dt)) & LT x (R\ {0}), o(dt)v(t,ds)) == G

by
H> f=Uf:=(f(t0),f(ts)s) €q.

We naturally extend U to a unitary operator U : F(H) — F(G). As easily seen, for
each f € By(T),

UX(HU T =a*(f,0)+a (f,0)+a*(0,f®5)+a0,f®s)+a (0, f®s). (3.6)

In (3.6), the operator
B(f) = a"(f,0) +a"(f,0)

describes the Brownian part of the process, while the operator

J(f) =a"(0,f®s)+a’0,f®s)+a (0, f®s) (3.7)
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describes the “jump” part of the process. Thus, v(t,-) is the Lévy measure of the
process at point ¢, and it describes the value and intensity of “jumps” (compare with
e.g. [32] in the bosonic (classical) case, and with [8, 9, 10] in the free case).

Analogously to Section 2, we define the free cumulants C™ : By(T)% — C through
T(‘X(fl)X(fZ)X(fn)): Z HC(A>f17"'>fn)a fl?f?a--'vanBO(T)a
meNC(n) Aem

and then we define the free cumulant transform
C(f) =Y _C"(f), feBuT)c
n=1

(we have used obvious notations). By (the proof of) Proposition 2.2 and using the
notations introduced in Remark 3.2, we get:

Proposition 3.1. Let f € By(T)c be such that there exists € € (0,1) for which
1—
£(8)] < Tg forallt €T,

where R = R(supp f) > 0, i.e., R is such that, for each t € supp f, the measure pu(t,-)
has support in [—R, R]. Then

T, N0
ctr) = [ atan) [ uras 5
P

_ /T o(dt)e(t) (1) + /T o (dt) /R " Vit ds) 7 s

o0

_ /T o (dt)e(t) 2(8) + /T o (dt) /R " vt ds) 35" F(8).

n=2

Next, we have:

Proposition 3.2. The vacuum vector Q in F(H) is cyclic for the operator family
(X(f))sep-

Proof. It can be easily shown by approximation that it suffices to prove that €2 is cyclic
for the operator family (X (f)) ey -
We first state that the linear span of the set

{xa®s" | AeBy(T), ne Ny}

is dense in L*(T,5). Indeed, let g € L*(T, &) be orthogonal to all elements of this set,
ie.,

/ o (dt) / u(t,ds)s"g(t,s) = 0 forall A€ By(T) and n e Np.  (3.8)
A R
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Since [, p(-,ds)s"g(-,s) € L'(A, o) for each A € By(T'), we conclude from (3.8) that,
for o-ae. t €T,

/M(t, ds)s"g(t,s) =0 for all n € Ny.
R

But, for each t € T, u(t,-) is a probability measure on R with compact support, and

hence the set of all polynomials on R is dense in L*(R, u(¢,-)). Therefore, for o-a.e.

t € T and for u(t,-)-a.e. s € R, g(t,s) = 0. Hence g(t,s) = 0 for G-a.e. (t,s) € T,
Since the measure o is non-atomic, we can analogously prove the following lemma.

Lemma 3.1. For each n € N,

HE = c.Ls.({xa, ®s") @ (xa, ®s?) @+ ® (xa, ® ") | l1,..., 1L, €N,
foreachj=1,...,n—1: A;NAjL = @}.

Below, we denote by M the set of all multi-indices of the form (Iy,...,l;) € Ni,
1€ N.

Lemma 3.2. For each n € N, we define the following subsets of F(H):
R =c.ls.{Q, X(f) - X(f)Q| fi,.... fi € Bo(T), i € {L,....n}}, (3.9
SMi=cls {Q, (xa, ®") @ @ (xa, @) | (lh,.... 1) € M,
L4+ +1<n, foreachj:1,...,z’—1:AjﬂAj+1:®}.
Then R™ = SM,

Proof. First, we note by approximation that, for each n € N,

S(n) =c.lLs. {Q, f(z)<t1, R ,ti)Slll ce Sii ’ f(z) S BQ(Tl),
(we are using obvious notations for elements of F(#)). From (3.2) and (3.10), the
inclusion R™ < 8™ follows by induction.

Next, let us prove that S™ c R™. For n = 1, this is trivially true. Assume
now that this is true for n € {1,..., N}, and let us show it for n = N + 1. Thus, we
have to show that, for for any Ay,...,A; € By(7T') such that A; N A, = & for all
j=1,...;i—1,and any (ly,...,l;) € M such that l +---+[;+i= N + 1,

(X2, ® ") @+ @ (xa, ® ") € RVTY, (3.11)

If Iy = 0, then

(X2, ©1) © (X2, ® 82) @+ @ (xa, ® ")
=a*(xa ® 1)((XA2 ®s?) @ @ (xa, ® Sli))
= X(A1)((xa, ®52) @+ ® (xa, ® s7)).
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Hence, in the case I; = 0, (3.11) holds.
Now, for [; > 1, we have:

(xa, ®@8") @ @ (xa, @ 5")
=a’(xa, ®5)((xa, ®"7) @ (xa, ®57) @+ @ (xa, @ 5"))
= X (A1) ((xa, @ ") @ (X2, @) @+ @ (xa, ® 5"))
— (X2, ®1) ® (xa, @) ® (X2, ® %) @ -+ @ (xa, ® ")

_ ( / 5(dt,d8)XA1(t)gll—1)(XA2 s @ (a3 51,

T

By the results proved above and the induction’s assumption, we therefore conclude
that (3.11) holds for I; > 1. O

From Lemmas 3.1 and 3.2 the proposition follows. O

For each f(™ € By(T™), we define a monomial of w by
(f™, w®m) ::/ o(dty) - o(dt,) f™ (b, .. t)wi () - walty)

=/ G(dty,dsy) - G(dtn, ds,) f P (b, .. ta)@ (b, 51) - @t 5n)

T

(recall (3.3)-(3.5)). We clearly have, for f" = fi @ --- ® f, with f1,..., f, € Bo(T):

(L@@ [, W) = (fr,w) -+ (fr,w) = X(f1) - X (fa). (3.12)

With some abuse of notations, we will denote by P and CP the set of all polynomials
in w with kernels f € By(T™) and f™ € D™ respectively. (Note that below we will
not use polynomials in the @ variable, so keeping the same notations as in Section 2 for
rather different objects should not lead to a contradiction, and will be justified below.)
From Proposition 3.2, we now conclude:

Proposition 3.3. The set CP is dense in L*(1).

Let CP™ denote the subset of CP consisting of all continuous polynomials in
w of order < n. Let MP™ denote the closure of CP™ in L?(7). Let OP™ :=
MP®™ o MP" Y neN, OP©® :=R. Thus, we get:

Theorem 3.1. We have the following orthogonal decomposition of L*(7):

L*(r) = @ oP™.
n=0
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Let us recall that, in the case of a classical Lévy process, Nualart and Schoutens [31]
derived an orthogonal decomposition of any square-integrable functional of the process
in multiple stochastic integrals with respect to orthogonalized power jump processes
(see also [27] and [4] for extensions of this result). Our next aim is to derive a free
counterpart of [31, 27].

Fix any ¢t € T. Denote by (p™(t,-)),>0 the system of monic polynomials on R
which are orthogonal with respect to pu(t,-). If the support of u(t,-) is an infinite set,
then by Favard’s theorem, the following recursive formula holds:

sp ¥ (t,s) = p(t, ) +0O(1),

sp™ (t,s) = p TV (t, s) + b™@ ()p™ (¢, s) + ™ (H)p™V(t,s), neN, (3.13)
where pO(t,5) =1, a™(t) > 0 for n € N, and b™(¢) € R for n € Ny. If, however, the
support of u(t,-) is a finite set consisting of N points (N € N), then we have a finite

system of monic orthogonal polynomials (p™ (¢, )=} satisfying (3.13) for n < N — 2,
and, for n = N — 1, we have:

sp™D(t,5) = 08I (E, 5)p NV (2, 5) + a2, s)p NI (R, 5).
For technical reasons, we set, in this case,
p™M(t,s):=0, a"™(t):=0, n>N,

(b (t), n > N being arbitrary), so that recursive relation (3.13) now always holds.
For each n € Ny, we denote

$O0) = [ O, teT, (3.14)
and then we define a measure on (7', B(T")) by
o (dt) .= gV (t)o(dt). (3.15)
Note that ¢(®) = ¢. For each (Iy,...,l;) € M, we define

H(ll ..... li) = LZ(Tiy U(ll) ® Tt ® O-(ll)) (316)

H(ll ..... l;) > f(l) — K(l1 ..... l7)f(l) = (K(h ..... ll)f(l))(tly S1y. .- 7ti7 Si)
= O, t)p MW, s1) - p (1t s) € HEL (3.17)

-----
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Lemma 3.3. We have

F(H)=Ro @ Hay, ) (3.18)
(ll ..... li)EM
Furthermore, for each (ly,...,1l;) € M, we have:

-----

Al,...,AiEB()(T>, fOT all]:]_,,Z—l AjﬂAj+1:®}. (319)

Here, (xa X p(l))(t,s) = XA(t)p(l)(t,s).

Proof. Fix any f® € By(T%). Let A € By(T) be such that the support of f() is a
subset of A’. Choose R = R(A) > 0 such that, for each t € A, u(t,-) has support in
[~ R, R]. Recall the recursive formula (3.13). We have, for each t € A, [ (t)] < R
and a'™ (t) < R?, which easily follows from the theory of Jacobi matrices (see e.g. [11]).
Therefore, by (3.13), each p(™(t, s) is bounded as a function of (¢,5) € A x [~R, R].
Therefore, for each f% € By(T"),

f(i)(th e ,ti)p(ll)(tl, 1) - (¢, 5:) € Hay,o )

From here equality (3.19) easily follows (recall that the measure o is non-atomic, which
allows us to choose only those sets Aq,...,A; in (3.19) for which A; N A;; = & for
j =1,...,i—1). Formula (3.18) can now be proven analogously to the proof of
Lemma 3.1. [

Recall that by Proposition 2.3, we have a unitary operator I : L?(7) — F(H). For
each (Iy,...,l;) € M, denote Hy,, ). :==I""Hq,,. 1,y For any A € By(T) and [ € Ny,
denote

.....

XO(A) = / 5 (dt, ds)ya (DpO (L, s)w(t, 5).

T
For arbitrary (l1,...,0;) € M and Aq,...,A; € By(T) such that A; N Aj4; = @ for
7=1,...,1—1, we clearly have:

X (A - XA = (xa, x p™) @ - @ (xa, x p1).
Therefore, by (3.19),

= cLs {XW(A) - XW(A) | Ay, A € By(T),
forall j=1,...,i—1: AjNAL =T}

.....

-----

1) (recall (3.16)), we can easily define a non-commutative

f(ll ..... li)(tlu s 7tl)X(ll)(dt1) T X(ll)(dtl) <320)
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.....

f(l1 ..... li)(tl,---7ti) :XA1<t1)XAz(tl)

with Ay, ..., A; € By(T) such that A;jNA; 1 =0, j=1,...,i—1, we define (3.20) as
X (A)--- XW(A;). We then extend this definition by linearity to the linear span
of such functions, and finally we extend it by continuity to obtain a unitary operator

H(h 1;) > f(ll """ i) — f(ll """ li)(tl, R ,t,L)X(ll)(dtl) s X(ll)(dtz) S H(l1

.....

Taking (3.18) into account, we thus derive

Theorem 3.2. Denote
F=Ro @ Hy,...

Then, the following unitary operator gives an orthogonal expansion of L*(T) in non-
commutative multiple stochastic integrals:

L(r)=Re & Hy..u (3.22)

(Note that, in (3.22), R denotes the space of all operators c1, where ¢ € R.)

Remark 3.3. For each [ € Ny and A € By(T), define YW (A) € L2(7) by

yOA) : = / 5 (dt, ds)va(t)s' o (t, 5)
T
=at(xa®s)+a’(xa®s") +a (xa®s)

(recall (3.5)). Clearly, Y@ (A) = X(A). Recall now the unitary operator U : F(H) —
F(G) from Remark 3.2. Then, for each [ € N, we have:

UY(l)(A)U_l = a+(07 XA @ Sl+1) + CLO(O, XA & SH_l) +a (07 XA & Sl+1)
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(compare with (3.6) and (3.7)). Hence, by analogy with the classical case (see [31]),
Y(l)(-), [ € Ny, may be treated as “power jump processes” (recall that s describes the
value of “jumps”). For any [;,ly € Ny, l; < Iy, and any Ay, Ay € By(T),

(Y (A XB)(Ay)) = (X (A)Q, Y (A)Q) 73
_ / o (dt) / p(t, ds)p®(t, s)s" = 0.
A1NAg R

Therefore, X (l)(-), [ € Ny, may be thought of as the orthogonalized power jump pro-
cesses YW (), I € Ny.

The following theorem describes a connection between Theorems 3.1 and 3.2.

Theorem 3.3. For each n € N,

Proof. We have to show that, for each n € N,

MP®™ =R & @ Hq, 0,

Z(n) = R @ @ %(ll ..... li)' (323)

As easily seen, IMP™ = R (see (3.9)). Hence, by Lemma 3.2 and (3.10)

IMP™ =c.1.s.{Q, fO(t,... . t;)sf sl | fO € By(TY),
(oo ) eM, i+ +1;+i<n}. (3.24)

Furthermore, (3.19) implies that

Z(n) =c.ls. {Q, f(z)(tl, c. ,ti)p(ll)(tl, 81) c p(ll)(tl, Si) | f(z) € Bo(TZ),
(oo ) €M, i+ 41 +i<n}. (3.25)

It follows from the proof of Lemma 3.3 that each p¥ has a representation

PO(t5) = 3 al 1)/

l
J=0
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where a%7)’s are measurable functions on 7" which are bounded on each A € By(T).
By (3.24) and (3.25), we therefore get the inclusion Z(™ ¢ IMP™.

Next, for each t € T, denote by P® (t,-), ¢ € Ny, the system of normalized orthog-
onal polynomials in L?(R, u(t,-)). We then have an expansion

!
ol — Zﬁ(l,j) Pt s), (3.26)
=0
where the functions 3¢9 are measurable. For each A € By(T) and each t € A, we
have:

l
; 2
Z (5(1’”@)) = HSIH%%R,M(t,dS)) = HSl”i?([—R,R],M(t,ds)) < Rw’
j=0

where R = R(A). Thus, the functions 3¢9 (-) are locally bounded on T Define
YW i=cls {Q, fOty,... . t:) P (ty, 1) PO(t;,5,) | [ € Bo(T),
(ll,...,li) EM, l1++ll+7/§n}

Then, by (3.24) and (3.26), IMP™ € Y™. Set u)(t) := [[p“(t, )| 25, .- (In the
case where p(t,-) = 0, set u¥)(¢) := 0.) To show that IMP™ < Z™ it only remains
to show that, for each f@ € By(T?) and each (I1,...,l;) € M, I, +---+1; +1i < n, the
function ‘
f(l)(t17 o ,ti)u(ll)(tl) .. ‘U(li)(tz‘)p(ll)<t1, 1) 'p(li)(ti, si)
belongs to Z™. But this easily follows through approximation of
f(i) (ty,... ,ti)u(l1)<t1> .. 'u(li)<ti>
by functions from By (T"). O

Recall that we have constructed the following chain of unitary isomorphisms:
F L L2(r) -5 F(H)
(see, in particular, Theorem 3.2). Thus,
K:=1J:F— F(H)

is a unitary operator. Note that the restriction of K to each space H, . 1) is Kq,,..1,),
see (3.17). We will preserve the notation ) for the vector in F defined as K.
For each n € Ny, we denote

F® .= J-'OP™),
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so that F = @°° ,F™, and by Theorem 3.3, for each n € N,
F(n) — @ H(ll ..... lz)
(Lyeesli)EM, L4+l +i=n

For each f € By(T'), we will preserve the notation X (f) for the image of this operator
under K1 i.e., for the equivalent realization of X (f) in F.

Corollary 3.1. For each f € By(T), we have X(f)=X(f)+X(f)+ X (f), where
XFT(f) : F® — FO+DXO(£) . F™ 5 FM | and X—(f) : F™ — F=Y " Purthermore,

XE(f) = XE(f) + XE(f), and for each (Iy,....l;}) € M

H,,. ) 2 97 (X{ ()t tipn) == f(t)g(ta, - tiva) € Hoopy, ), (3.27)
H,,..0) 2 9+ (X5 (F)g)(tr, - te) == f(t)g(te, - 1) € Hyypp, s (3.28)
Bty 2 9= (X (D)1 i) = 80 [ (@Ot ti2) € B,
H,oo0 D 9 = (X5 (N9t ) = (1= 0,,0)a™ (t0) f(t1)g(t, - 1) € Hiy—1,..0,),

H(h ----- li) >4 (Xo(f)g>(t1, s Z) = b(ll (tl)f( l)g(tlv e 7ti) € H(h ----- IBE

and X°(f)Q=X"(/)Q =0, X (f)Q = f € Ho. Here, &, is equal to 1 if l; =0,
and equal to 0, otherwise.

Proof. We fix any f € By(T) and ¢ € H,
(" (fel)+a (f®1)+a'(f®s))Kg?

1) Then, by (3.13) and (3.17), we have:

.....

= (a +(f®1)+a (f®1)+d (f®3))g’)(t1, )p W (g, s1) - pl (4, 8:)
= f(t1)gV(ta, ... tip)P O (1, s1)p" (t2, 82) -+ - P (tigr, Sig1)
G / () F(OgD (st b P (1, 51) -+ pE (1, 551)

+ ft)g (st )(P(llﬂ)(th s1) 4+ b (#)p " (t1, s1) + o (t)p" TV (t1, 51))
p! 2)(152, Sg) - - pl Z)(fz‘, Si).

Applying the operator K—! to the above element of F(H), we easily conclude the
statement. N

For f™ ¢ D™ let P(f™) denote the orthogonal projection of (f(™ w®") onto
oP™
Remark 3.4. By Proposition 3.3, the set CP is dense in L?(7). From here it follows
that the linear span of the set {P(f™) | f™ € D™ n € Ny} is also dense in L?(7).
In fact, for each n € N, the set {P(f™) | f® € D™} is dense in OP™. Indeed,
by definition, the set CP™ is dense in MP ™). Therefore, the set of all projections of
P € CP™ onto OP™ is dense in OP™. But the projection of each P € CP®™~1
onto OP™ equals zero, from where the statement follows.
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Corollary 3.2. Let n € N and let (Iy,...,l;)) € M, ly +---+1; +i = n. For each

.....

Ftr, oot toy et eyt ty).
—_——— N — ——
(I1 + 1) times (l2 + 1) times (l; + 1) times

Proof. By approximation, it suffices to check the statement in the case where f™ =
f1® - ® fu, f1,-+, fu € D. Then, by (3.12),

THFW, 0% = X (f1) - X(f)S2.

Hence, J~'P(f™) is equal to the projection of X (f1)--- X (f,)Q2 onto F("). Therefore,
by Corollary 3.1,
TP(f™) = XT(f) - X (fa) .

The statement now follows from (3.27) and (3.28). O

In view of Remark 3.4 and Corollary 3.2, we will now give an equivalent interpreta-
tion of the F(™ spaces. So, we fix any n € N. Foreach (Iy,...,l;) € M, l;+- - -+l;+i = n,
we define

I,y L) . n _ _ _
T )'_{<t17---7tn>€T |ty =ty =" =t;,41,
tl1+2 = 2fl1-i-3 == tl1+12+27 ce 7tl1+12+“'+li71+i = tl1+lz+~'+lz‘71+i+1 == tna
Ly +1 7& Uiy +y+25 ty+ip+2 7é tl1+l2+l3+3 - 7tll+“'+li71+i_1 7é tn}

The T"4) sets with (Iy,...,0;) € M, Iy +---+1; +14 = n, form a set partition of 7.
We define B(T1++)) as the trace o-algebra of B(T™) on T(-+4) Now, consider

T(ll """ li) =) (tl, ce ,tn) — (th-‘rl? U142, b1y tlotis+3) - - - ,tn) eT. (329)

) under the mapping (3.29) is
of full 6™ @ - .- @ ¢) measure. We denote by y(14) the pre-image of the measure

Vo 1= > ) (3.30)

(l1 ..... li)EM, I+l +i=n

Recall that, by Remark 3.4, the set {J~* P(f") | f™ € D™} is dense in F™ while
the set D™ is clearly dense in L?(T",,). Therefore, by Corollary 3.2 the mapping

L¥(T",7,) D D™ 5 fW 5 J=7Lp(fM) ¢ T
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extends to a unitary operator. In terms of this unitary isomorphism, we will, in what
follows, identify F™ with L?(T™,~,), so that the space F becomes

F=Re @ LI,
n=1

By analogy with [26, 27|, we call F a free extended Fock space. Since, for each n € N,
D™ C L2(T™,~,), we have an evident inclusion of F4,(D) into F. Corollaries 3.1 and
3.2 can now be reformulated as the following theorem, which is the main result of this
section.

Theorem 3.4. The following mapping
F O Fa(D) 3 (fO, 0, f@,.) =5 3" P(F™) € L¥(r) (3.31)
n=0

(the sum being, in fact, finite) extends to the unitary operator J : F — L*(7). In
particular, for any f™, g™ € D™ n e N,

(P(f™), P(¢")) 12ty = (F™, ™) p2grn )

- Z /(f(n)g(n))(tl,,tl,,tl,,tl)
(Lyeesli)EM, lLi+++l;+i=n Ch I1 +1 times I, + 1 times

where the functions g are given by (3.14).

For each f € D, X(f) = X*(f) + X°(f) + X~ (f), where X*(f) : F®) — F+D),
XO(f) : F®) — FW and X—(f) : F™ — FO=Y_ Furthermore, for each n € N and
each g™ € D™,

(X+(f)g(n))(t17 - ,tn+1) = f(t1>g(t2, . ,tn+1), (tl, R 7tn+1) & Tn+1; (333)
for each (Iy,...,l;) € M, Iy +...,l; +i=mn, and each (t,,...,t,) € Tl

(X"t ta) = 6 (00) f(81)g™ (b, t); (3.34)

and for each (Iy,...,1;) € M, L +....l;+i=n—1, and each (t1,... t,_) € TWb)

(X7 (Hg™)(tr, .. tar) = / o(dt) fF(R) g™ (t, tr, ... ty)
T
+a () f(t) g™ (b, b1ty - - tat) (3.35)

(the second addend on the right hand side of (3.35) being equal to zero for n = 1).
Additionally, X (/)= f, X°(/)2=0, X (f/)Q=0.
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Remark 3.5. For the reader’s convenience, let us quickly summarize the constructed
spaces and the established unitary isomorphisms. We first have the following commu-
tative diagram:

Here, the spaces Hy, .. ;,) are defined by (3.16), the isomorphism I is established in
Proposition 2.3, K is given through (3.17), J is given by (3.21), the spaces H, .. 1)
..... 1) are the images of H, . ;) under K and .J, respectively. Furthermore, we
have realized each space

F®) = @ Hq,,..0), neN,
(Liyeesli)EM, L4+l +i=n
as L*(T™,v,), and derived the following commutative diagram: where
H(n) = @ H(ll 77777 1) n € N.
(l1 ..... li)EM, li+-+l;+i=n

Formula (3.31) gives the action of J in terms of the latter diagram, while formulas
(3.33)—(3.35) give the action of X(f) in F.

4 The free Meixner class

As we saw in Theorem 2.1, the free Gauss—Poisson processes have the property that, for
each (™ € D™ the orthogonal polynomial P(f™) is a continuous polynomial. We
will now search for all the free processes as in Section 3 for which this property remains
true. So, as in Section 3, we fix a free process (X(f))rep — a family of bounded linear
operators in the free extended Fock space F.

Theorem 4.1. The following statements are equivalent:
i) For each f™ € D™ P(f™) e CP.
it) For each f € D, X(f) maps Fun(D) into itself.
i11) There exist A and n from C(T'), n(t) >0 for allt € T, such that

bVO@)=\t), teT, leN,,
aD(t)=mn(t), teT, leN.

In this case, for each f € D and ¢ € D™, n €N,
(XT(H g™ (1, tnsr) = f(E)g(tay s tngr),  (t1, ... tnsr) € T (4.1)
(X°Hg™ )ty tn) = AE) )G (B tay - t), (B t) €T, (4.2)
(X (D) sta) = [ oldt) [t )
+ () f(t) g™ (tr, t, toy o tar), (try e tyey) € T (4.3)
(the second addend on the right hand side of (4.3) being equal to zero forn =1).
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Proof. Assume that i) holds. Hence, for any n € N, there exist linear operators U, ,, :
D — DO §=0,1,..., n, such that

n

P(f™) = (Uinf™,w®), 1 e D", (4.4)

=0

Applying the orthogonal projection of L?(7) onto OP™ to both right and left hand
sides of (4.4), we get P(f™) = P(U,,,f™). Hence, U,,, is the identity operator, so
that (4.4) becomes

PP = (£,0) 43 (Ui f, ), [0 e D, (4.5)

From here it follows that, for any n € N, there exist linear operators V; ,, : DM — D)
1=20,1,...,n — 1, such that

n—1

(f, @) = P(f) + 3 P(Vinf™), €D, (4.6)

1=0

Indeed, for n = 1, (4.6) clearly holds. Assume that (4.6) holds for all n = 1,... N,
N € N. Then, by (4.5) and by (4.6) for n < N, we have, for each f(V*1) ¢ DI+,

2

(FOTD, BNy = PP =% (Vs fV, ™)

=0
N i—1
P(fN*) — Z ( (Ui fN) + Z P(V},iUi,N—Hf(NJ’_l)))y

=0 7=0
from where (4.6) holds for n = N + 1.
Now, for each f € D and g™ € D™ by (4.5) and (4.6),
(L) P™) = (f © 6™, ™) + S (7 @ (Uit g™), )
i=1

= P(fog¢™)+ Z P(Vipsr(f ® g™))

+Z( (Ui i >>>+ki (il & (U10s™) )

=P(fog™)+ Z P(Zjuir(f,9™)), (4.7)
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where Z; ,.1(f, g™) € DY. Thus, by (4.7), {f,w)P(¢g™) € CP™Y and so ii) holds.
(Note that, in view of symmetricity, Z;,.1(f, ¢™) =0 for j <n —2.)

Let us now prove that ii) implies iii). For each t € T, denote A(t) := b (¢) and
n(t) = alD(t).

Fix any open set O € By(T). Let f,g € D be such that f(t) = g(t) = 1 for all
t € O. Then, by (3.34), for each t € O,

(X°(Fg)(t) = A(). (4.8)

By ii), (4.8) implies that A(t) continuously depends on ¢ € O. Hence, A € C(T).

Next, let a set O and functions f, g be as above, and assume additionally that
f>0and g > 0on T. Further, choose any h € D such that h > 0 on T, with h(t) =0
for all t € O, and fh # 0. Choose € < 0 such that

/T o(db) F(£) (g(t) + 2h(t)) = 0.

Set g (ty,t5) := (g(t1) + eh(t1))g(ts), (t1,t2) € T?. Then, by (3.35), for each t € O,
(X~ (Ng®)(®) = n(),

which implies that 7 is continuous on O. Hence, n € C(T).
Next, fix any ¢ € T, and let f € D and g™ € D™, n > 2, be such that f(t) = 1 and
g™ (t,t,...,t) = 1. By (3.34), for any (t1,...,t,_1) € T"! such that t # t,, t; # ts,
ooy th_o # t,_1, we have

(XN g™ (t, tr,ta .. tar) = M) g™ (t, b1, tg, . tas), (4.9)
whereas
(X°(N)g™)(t,t, ..., t) = b D(t). (4.10)
By ii),
lim (X(g™) (t, tr,ta, .. taey) = (XO(H)g™) (¢, 2, ... 1),

(1,82, tn1)— (L.t t)
Hence, by (4.9) and (4.10), b~ V(t) = A(t). Thus, for all t € T and all n € Ny,
b (t) = A(t).
Completely analogously, we then also deduce from (3.35) that, for all ¢ € T and
all n € N, a™(t) = n(t). Formulas (4.2) and (4.3) now follow from (3.34) and (3.35),
respectively. Thus, iii) holds.

Finally, we prove that iii) implies i). Analogously to (2.13), we now have, for any
fl,...,anD,W,zQZ

P(fi®-- @ fo) = (frw)P(fa @ - @ fn) = P(M1f2) ® f3 @+ @ fa)
—/Ta(dt)fl(t)fz(t)P(f3®--~®fn)—P((nf1f2f3)®f4®-~®fn)
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(compare with (2.13)). From here we conclude statement i) by an easy generalization
of the proof of Theorem 2.1. O

Remark 4.1. As easily seen by approximation, formulas (4.1)—(4.3) remain true for any
f € By(T) and g™ € F™ = L*(T™,~,).

The set of all free processes as in Theorem 4.1, iii) will be called the Meixner class
of free processes. We note that, if, for ¢ € T, n(t) = 0, then the measure p(t,-) is
concentrated at one point, namely A(¢). Hence, g (t) = 1 and g (t) = 0 for all [ € N
(see (3.14) and (3.15)). In particular, if n(t) = 0 for all t € T', the measure +,, becomes
o®" (see (3.30)). Thus, F = F(H) and X(f) = x(f), f € D, where (z(f))sep is the
free process as in Section 2, which corresponds to the function A € C(T).

If, however, n(t) > 0, then p(t,-) has an infinite support. Recall that p(t,-) is the
measure of orthogonality of monic polynomials (p™(t,-))32, satisfying

sp™ (t,s) = p" I (E, 5) £ A0 (8, 5) +0(0)p" V(L ), 1€ N, (4.11)
where p(=V(t,s) := 0. Hence, u(t,-) is Wigner’s semicircle law with mean A(t) and
variance 7(t):

/’L(tJ ds) - X[_2 /Tl(t)‘f‘)\(t),z ’n(t)—i—)\(t ( 477—77 \/477 A<t))2 dS
(compare with [34] and [17]). By (3.14) and (4.11), we have:

gV(t) =nl(t), 1eN,. (4.12)

Substituting (4.12) into (3.32), we get the explicit form of the inner product in the free
extended Fock space F.

Assume that, for some A € By(T'), the functions A(-) and 7(-) are constant on A,
e, AM(t) =\, n(t) =nforallt € A, where A € R and > 0. Then, by (4.1)—(4.3) (see
Remark 4.1), we have:

X(ANXE" = 3" 4 o™ + ([nloo (A) + [nloln — Uomx A", n € Ny, (4.13)

where \3° := Q. Denote P(xX") := JXX". Then, by (4.13), P(x¥") = ¢™(X(A)),
where (™) is the system of monic polynomials on R satisfying the recursive relation
(1.6). By Favard’s theorem, (¢(™)2, is a system of polynomials which are orthogonal
with respect to some probability measure py , -(a). For an explicit form of this measure,
we refer to e.g. [34].

Corollary 4.1. Let (X(f))seo(r) be as in Theorem 4.1 iii). Then, for each A €
Bo(T), there exists r = r(A) >0 such that, for each f € Bo(T)c satisfying

|[f(O)] <rxa(t) forallteT,

we have

o) = [ otat250) (1 = X050+ VT NDFOF — 177E00)
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Proof. The result directly follows from Proposition 3.1 and the following formula which
holds for z € C from a neighborhood of zero:

(4u@@gljgz:2(1-A@p+«ﬂ1—xupy—4ﬁmw)4,

see [2, 34]. O

Recall that Fy, (D) is a dense subset of F. Analogously to Section 2, we can therefore
interpret smeared, Wick ordered products of operators 82 and 0, as operators in F.

Corollary 4.2. Let (X (f))eno(r) be as in Theorem 4.1 ). Then, using the same
notations as in Section 2, we may represent the action of each X(f) in F as follows:

X(f) = / o(d8) £ (t)ld),

where

w(t) = 8 + A(1)d] 8, + 0, + n(t)d]9,0,.

Proof. The statement directly follows from (4.1)(4.3) if we note that, for each g™ €
D).

(/TU(dt)f(t)ﬁ(t)agatatg(n))(751,---,tn1) = n(t) f(t)g"™ (t1, i, tay o ).
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