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On multiplication in g-Wiener chaoses

AURELIEN DEYA AND RENE SCHOTT

ABSTRACT. We pursue the investigations initiated by Donati-Martin [9] and Effros-Popa [10] regarding the
multiplication issue in the chaoses generated by the g-Brownian motion (q € (—1,1)), along two directions:
(¢) We provide a fully-stochastic approach to the problem and thus make a clear link with the standard
Brownian setting; (i) We elaborate on the situation where the kernels are given by symmetric functions,
with application to the study of the g-Brownian martingales.

1. INTRODUCTION: THE ¢-BROWNIAN MOTION

The object at the center of this study is the so-called ¢g-Brownian motion (¢ € (—1,1)), which stands for
one of the most celebrated family of non-commutative processes. For the sake of the clarify, let us thus start
our presentation with a very short reminder on the setting of non-commutative probability theory.

First, we call a non-commutative process any path with values in a non-commutative probability space,
that is a von Neumann algebra A equipped with a weakly continuous, positive and faithful trace ¢ playing
the role of the “expectation” in this framework. Based on this specific structure, we can then define “LP(p)”-
spaces along the expected procedure, that is by considering the norm

1Xllzoe) == (X7 (1X] = VEX") .

When p = 2, this naturally gives rise to a Hilbert space (which will be the main setting of our study),
with scalar product given by (X,Y)2(,) = cp(X Y*). Now recall that, according to a fundamental spectral
result, any self-adjoint operator X in A can be associated with a probability measure px on R satisfying the
following property: for any real polynomial P, [, P(x)dux (z) = ¢(P(X)). In other words, ux and X share
the same “moments”. With this property in mind, self-adjoint operators in A are called (non-commutative)
random variables, and the above measure ux is called the law (or distribution) of X. By extension, we
define the law of a given family {X () };c; of random variables in (A, ¢) as the set of all of its joint moments
e(X@) . XED) Gy i e, TN

The definition of the g-Brownian can now be introduced along the following combinatorial description:

Definition 1.1. 1. Let r be an even integer. We call a pairing of {1,...,r} any partition of {1,...,r} into
r/2 disjoint subsets, each of cardinality 2. We denote by Pa({1,...,1}) or Pa(r) the set of all pairings of
{1,...,r}.

2. When m € Po({1,...,7}), we call a crossing in w any set of the form {{x1,y1}, {x2,ya}} with {z;,y;} €7
and x1 < 29 < y1 < ya. The number of such crossings is denoted by Cr(r).

Definition 1.2. For any fized g € (—1,1), we call a q-Brownian motion in a non-commutative probability
space (A, ) any collection {X,}i1>0 of random variables in (A, ) such that, for every integer r > 1 and all

ti,...,t. >0, one has
p(Xey X)) = > @O T tpat,. (1)
m€P2({1,...,r}) {p,q}em

The existence issue and the basic stochastic properties of the g-Brownian motion were investigated in a
series of remarkable papers by Bozejko, Kiimmerer and Speicher [4, 5, 6]. Using (1), it can be checked in
particular that for all ¢1,...,¢, and YV = Xy, --- Xy, <p(Xt1Xt2Y) — @(ththY) =(1-¢q)P,, . 1 (q), for
some polynomial P;, 4 (q), which, to some extent, illustrates the following idea: the further g to 1, the less

r
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2 AURELIEN DEYA AND RENE SCHOTT

“commutative” the process. This presentation of the ¢g-Brownian model as a possible way to quantify some
non-commutativity phenomenon can actually be traced back to a paper by Frisch and Bourret [11].

Let us now consider the two following particular situations:

e When letting ¢ tend to 1 in the right-hand side of (1), one recovers the classical Wick description of the
joint moments of the standard (commutative) Brownian motion;

e Taking ¢ = 0, we get that the only terms with non-zero contribution in the right-hand side of (1) are
those for which Cr(7) = 0, i.e. the non-crossing pairings. The 0-Brownian motion thus corresponds to a
so-called semicircular family (see [13, Lecture 8]), and the process in this case actually coincides with the
celebrated free Brownian motion, whose freely-independent increments are known to be closely related to
the asymptotic behaviour of large random matrices (see [16]).

At the level of its distribution, the g-Brownian model can thus be seen as a natural extension of two of the
most central processes in probability theory. It is then natural to examine whether the classical stochastic
properties satisfied by each of these two processes can also be extended to every g € (—1,1). A first example
in this direction is given by the result of [4, Theorem 1.10] about the marginal-distribution of the process,
that is the law of X for fixed ¢ > 0. More interestingly, we can study the robustness of this interpolation
with respect to the general stochastic integration issue. For instance, it has been shown by Donati-Martin in
[9] that one could also define a natural “Ito integral” with respect to the ¢-Brownian motion, which extends
both the usual It6 integral associated with the standard Brownian and the free It6 integral exhibited by Biane
and Speicher in [3] when ¢ = 0 (see also [8] for a rough-path-type approach to this stochastic integration
issue).

In our study, we will more specifically be interested in the analysis of the so-called g-Wiener chaos, that
is the “g-analog” of the usual Wiener chaos generated by the standard Brownian motion. The construction
of the chaoses is also due to Donati-Martin (in the aforementionned paper), and it extends the procedure
initiated by Biane and Speicher in the free case (for the sake of completeness, we shall briefly review these
arguments in Section 2.2). Some first results about the multiplication properties prevailing in ¢-Wiener
chaoses can be found in [9, 10] (let us also quote the g-extension of the fourth-moment phenomenon in [7],
at least for ¢ € [0,1)). Our aim in these notes is to go deeper into this analysis, with a twofold objective in
mind:

(i) We intend to emphasize the rich combinatorial machinery governing the behaviour of ¢-Wiener chaoses,
and in the same time offer a fully-stochastic approach to the multiplication issue. Our main result here will
be the exhibition of a full g-Wick product formula for multiple integrals (Theorem 3.1). Although similar
formulas can already be found in the specific ¢-Fock-space framework (see for instance [10, Theorem 3.3]),
our proof of the result will only rely on probabilistic arguments, i.e. it will only depend on the law of the
process (as given by formula (1)) and not on its representation (just as classical probability theory builds
upon the law of the Brownian motion and not upon its representation). In brief, our strategy can be regarded
as a g-extension of the procedure displayed in [14, Section 1.1.2] for the classical commutative case, which
hopefully will make the proof (and accordingly the result) very accessible to a probabilist audience.

To achieve our purpose, we will be led to rephrase the central concept of contraction in terms of g¢-
contraction along possibly “incomplete” pairings (see Section 2.1). Thanks to this representation, many of
our arguments can then be conveniently illustrated through basic pictures, and in that sense, our formulation
is somehow related to the nice combinatorial approach developed by Nica and Speicher in the free case [13].

(#4) Our second line of investigations regarding ¢-Wiener chaoses will consist of a close examination of
the fully-symmetric situation, that is the situation where the integrals involve fully-symmetric kernels. In
this case, it turns out that the coefficients in the product formula can be expressed in terms of classical
g-combinatorial numbers, making the link with the classical commutative case even more clear (Theorem
4.2). We will also provide an explicit description of the stochastic dynamics governing the so-called ¢g-Hermite
martingales (Corollary 4.4), a central family of processes whose definition is based on fully-symmetric kernels.
These procedures will again give us the opportunity to offer a glimpse on the rich combinatorics associated
with the ¢g-Brownian process.

The study is organized as follows. In Section 2, we introduce the main combinatorial ingredients at the core
of our analysis and recall the definition of the g-Wiener chaos. Section 3 is then devoted to the presentation of
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our stochastic proof of the general multiplication formula. The specificities of the fully-symmetric situation
are finally highlighted in Section 4.

Acknowledgements. We are grateful to an anonymous referee for his/her careful reading of these notes.

2. GENERALITIES ON ¢-WIENER CHAOSES

As a first step of our analysis, let us introduce an alternative and as-graphical-as-possible approach to the
notion of g-contraction, in comparison with the definition provided in [9].

2.1. Arrangement along a partition and ¢-contraction. We have seen through formula (1) that the
law of a g-Brownian motion can be conveniently described as a sum over pairings. In order to extend
such formulas at the level of the processes (and not only their laws), we will need to involve more general
“incomplete pairings” into the procedure:

Definition 2.1. (i) For n > 1, we denote by P<2({1,...,n}) or P<a(n) the set of partitions w of {1,...,n}
with blocks of one or two elements, and for every 0 < k < 5, we denote 7722 the set of partitions m € P<o
containing exactly k pairs.

(ii) Forni,...,ny > 1, we denote by P<2(n1 ®---®@mn,) the set of partitions m € P<a(ny+---+n,) respecting
ny -+ @n,, i.e, with no pair contained in a same block {1,...,n1}, {n1+1,...,n1 +na},... We define
Pa(n1 ® -+ ®@n,) and ’P§2(n1 ® -+ ®@n,) along the same lines.

(i) Given m € P<a(n), a crossing in w is any set of the form {(a1,b1), (az,b2)} with (a;,b;) € m and
a1 < ag < by < by, or of the form {(a,b),(c)} with (a,b) € 7, (¢) € m and a < ¢ < b. We will denote by
Cr(m) the number of crossings in .

Now observe that any partition m € Pég(n) can be described in a unique way as

m={(a;,b;),i=1,...k,ap < a1 <...<a1}U{(¢;),i=1,....n—2k, c1 <ca<...<cpoar}t. (2

With this notation in mind, and for all s = (s1,...,8%) € R’i and t = (t1,...,th—2r) € Rﬁf% with
1<k< 5~ %, we define the arrangement w(s,t) € {s,t}™ as follows: for [ =1,...,n,
s; ifl=a;orl=0b;,
ﬂ-(sﬂ t)l = .
ti if | = Ci .

When k = 0, respectively 2k = n, we naturally extend the latter definition by setting 7(t) := t for every
t € R, respectively 7(s); := s; if [ = a; or | = by, for every s € Riﬂ.

Ezample 2.2. Consider the partition m € P2%,(14) drawn below, with singletons represented by dashed lines
“extending to infinity” and pairs by continuous lines. Such a representation implies in particular that each
pair (a;,b;) € 7 satistying a; < ¢; < b;, for some singleton (c;) € 7, necessarily crosses the “line” (¢;). It is
then easy to visualize that in this case 7 (s, t) = (1, S4, t2, S3, t3, S2, S4, t4, S1, U5, 51, t6, S3, S2) and Cr(w) = 13.
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The suitable definition of a contraction in our setting now reads as follows:
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Definition 2.3. (i) Given f € L*(R}) and 7 € Péz(n), we call integral of f along 7, and denote by [ f,
the function defined for every t € RQL_—% by

[ o= [ assaeo,

k
5
where w(s,t) stands for the above-defined arrangement along .
(ii) For all f € L*(R7), g € L*(R%) and © € P<2(m ® n), we define the contraction of f and g along 7 by

the formula f ®, g := fﬂ f®g. Finally, for allq € [0,1) and k € {0,...,mAn}, we define the g-contraction
of f and g of order k as the sum

felg= > ¢“Pfe.g.

rePk, (m®n)

This definition can be seen as a natural g-extension of the standard contracting procedure along a Feynman
diagram (as defined in [12, Section 7.2]). It actually coincides with the notion of a g-contraction introduced
in [9], which can be recovered by comparing [9, Proposition 4.1] with the subsequent Proposition 3.4 and
applying the isometry property (4).

Notation 2.4. Given t = (t1,...,t,) € R}, we will denote by t* the vector (t,,...,t1). We recall that
for every f € Lz(Rfﬁ), the mirror-symmetric of f, denoted by f*, is the function in LQ(Ri) defined by
f*(t) = f(t*). Besides, given m* € PEQ(m ®n), we define the mirror-symmetrized ©* of m as the element
of ’Pg(n ®m) obtained by taking the symmetric of m along a vertical azis between the two blocks {1,...,m}
and {m+1,...,m+n}. Otherwise stated, if = is given by (2), then
m={m+n+1-bm+n+1—a;),(m+n+1-c¢;)}.

For further use, let us also label the following readily-checked relations between mirror-symmetry and
g-contractions:

Lemma 2.5. For all f € L*(R7), g € L*(R"}) and m € P<a(m @ n), it holds that
(f®7rg)* :g*®ﬂ'* f* .
Besides, Cr(m*) = Cr(r) and accordingly (f ®F 9)* = g* ®} f* for every k € {0,...,m An}.
2.2. Construction of the ¢-Wiener chaos. With the above “graphical” approach in mind, and also for

the sake of completeness, let us briefly go back here to the definition of the ¢-Wiener chaos.

From now on and for the rest of the paper, we fix ¢ € (—1, 1) and consider a ¢g-Brownian motion (X;);>o =
(X(@));>0 in some non-commutative probability space (A, ). With the notations of Section 2.1, observe that
the joint moments of (X;);>¢ can also be expressed as

(X, ... Xy,) = Z qu(w) /(l[o,tl] @ l[O,tn]) . (3)
TEP2(n) ™

The construction of the multiple integrals of X, which give birth to the ¢-Wiener chaoses, can then be
made along a similar procedure as in the classical commutative case (see [14]). Consider first the set &,, of
simple functions, that is the set of functions f of the form f = Zfl X Nty LA, ® - @14, , for

pairwise disjoint intervals A; and coefficients );, . ; = vanishing on diagonals. For such a function f € &,,, we
set naturally IZ,(f) := >0 o Ny, X(1a,)--- X(1a, ), using the convention that for any interval

A = [l,03], X(14) := X4, — Xp,. With this definition, observe in particular that I (f)* = I9,(f*) for
every [ € &n,. Then, just as in the commutative case, the extension of I4,(f) to any real-valued function
f € L*(R7) relies on two ingredients: the density of &, within L?(R7") on the one hand, an isometry
property on the other, which, in this setting, reads as follows:

Proposition 2.6. For f € &, and g € &,, it holds that
(L) L)) L2 (p) = Omnf, Py(9)) L2y (4)
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where P, is the g-symmetrization operator defined for all f € L? (RT) and s € R by
P‘I(f) (S) = Z qcr(ﬂ)f(ﬂ(s)m+1::2m) 9 with W(s)m+1::2m = ('/T(S)erla e aﬂ(s)2m) .
TEP2(m®m)
In particular, ||[Py(f)ll2y) < m!\|f||L2(RT).

The resulting extension of the integral to any f € L?(R'?) will still be denoted by IZ(f), as usual. It
satisfies the isometry property (4), as well as p(I%,(f)) =0 for m > 1.

Proof of Proposition 2.6. Consider the case where

p p
f = Z )‘i1~~~im 1Ai1 @ Q® 1Aim y 9= Z ﬂil‘..in 1Ai1 QK- 1Ain s

i1eim=1 i1,eein=1

for disjoint intervals (A4;) and coefficients A, 8 vanishing on diagonals. Then by (3)

(I () Ii(g) =

P p

S Y s X[ (oot ol 000 )
i1y im=1j1,...,jn=1 TEPs(m+n) a

Now, for pairwise distinct i1, ...,4, € {1,...,p} and pairwise distinct j1,...,J, € {1,...,p}, the integral
/ (1Aim Q- ® 1Ai1 ® 1A11 Q- Q 1Ajn)
s
clearly vanishes for every m € Py(m + n) if n # m, and for every m € P2(2n)\Pz(n ® n) if n = m. Thus,

Z qu(w)/(1Aim®...®1Ail®1Ajl®-~-®1Ajn)
wEP2(m+n) T

= 6m,n Z qu(ﬂ) / ds (1Aim @R ]'Ail )(S*)(lAjl R ].A].m)(’]T(S)m+1;;2m)
R

TEP2(m®m) T

5m’n/ dS(].Ai1 ®"'®1Aim)(s)Pq(1A]’1 X114, )(S) .
R

, -
Going back to (5), we get the desired conclusion for f ang g, and the general result follows by linearity. O

3. MULTIPLICATION FORMULAS IN q- WIENER CHAOSES

With the formalism of Section 2 in hand, we can now state our main result about ¢-Wiener chaos, namely
the extension, to every ¢ € (—1, 1), of the full Wick product formula:

Theorem 3.1. Let ny,...,n, > 1 and for every i € {1,...,r}, let f; € L*(RY}"). Then, with the notations
of Section 2.1, it holds that

I8 (f1) - 12 (fr) = > qC“”)I‘Z(/ﬂfl ®---®fr> : (6)

TEP<2(n1®-@ny)

By letting ¢ tend to 1 in (6) (at least at some heuristic level), we indeed recover the exact expression of
the classical full Wick product formula for the standard Bm (see [12, Theorem 7.33]). Observe also that, by
combining (6) and the fact that ¢(I,(f)) = 0 for m > 1, we recover the result of [7, Theorem 2.7]:

Corollary 3.2. In the setting of Theorem 3.1, it holds that
w(Izl(fl)IgLr(fT)): Z qCT(W)/fl(g)"'@fr-

TEP2(n1®:---Q@ny)

The rest of this section is devoted to the proof of Theorem 3.1, which will consist in a natural three-step
procedure: we first show the formula when (r = 2,n; = 1,n9 > 1), then extend the result to the case where
(r = 2,n1,n9 > 1), and finally turn to the general situation. At each step, our strategy will actually be
based on the (non-trivial) g-extension of the classical arguments used in the commutative framework.
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Proposition 3.3. For all f € L*(Ry) and g € L*(R%), it holds that
H(NLg) =Ing(fog)+ 1 1 (f@fg) . (7)
Proof. For any interval A, let us write X(A) for X(1,4). Using bilinearity and a density argument, it is
readily checked that we can focus on the following situation:
f=14 and ¢g=14, Q0 --Qls, , R1lpR1l4, ®---®14, ,,

where k € {1,...,n}, the intervals A; are disjoint and A, B are both intervals disjoint from the A;’s such
that A=Bor ANB = .

If AN B =0, then clearly f ®¥ g = 0 and the formula is trivially satisfied, so we assume from now on

that A = B. Then, denoting by u(A) the length of A, it is easy to see (as in Figure 1) that f ®% g =
" tu(A)1a, ® - ® 14, , and accordingly I?_ | (f ®f ) @ TI(A)X(Ay) - X (An_1).

I I I I I
PN PN & 1 1
l % P l | |
Xy b4 oy Y
A Ay Ay A1 A Ay

FIGURE 1. The only partition with non-zero contribution in the computation of f ®{ g

For & > 0, pick disjoint intervals By, ..., B; such that A = By U...U B; and p(B;) < €. Then write
L(NI(g) = X(A)X(A1)- X(Ap-1)X(A)X(Ag) -+ X(An-1)
= > X(B)X(A1)--- X (A1) X (B) X (Ap) -+ X (An-1)

i#]

= Inia(he) + ZRE,Z‘ +Ih (f@lg),
i=1

where we have set he := 3,15, ®14, ® - ® 14, , ®1p, ® 14, ® - ®@1a, ,. At this point, observe
that due to (4), one has

15541 (he) = Ly (F @ 9)ll2ge) < (4 D lhe = f @ gll g2y

which tends to 0 as € — 0. Therefore, it remains us to check that || 22:1 Reillz2(p) — 0 as € — 0, and to
this end, decompose || 3'_, Reill 2, as

1 1
| Z Reillzp = Z ¢(R: R ;) + Z @(R:R:;) - (8)

i=1 i#£j i=1
When i # j, it turns out that w(R:,iRE,j) = 0, as a consequence of the following readily-checked relations
(see Figure 2 for an illustration of the first one):

(P([X(Anfl)"'X(Ak)X(Bz’)X(Akfl) X(A)X(B:))
[X(Bj)X (A1) X (Ap—1)X (Bj) X (Ay) - X (An-1)])
= ¢F V(B (B (Ar) -+ p(An1) (9)

O([X(Ap—1) - X(Ap) X (Bi) X (Ap—1) - X (A)X(Bi)] - [X (A1) -+ X (An-1)])
=" u(Bi)u(Ar) - p(An—r)
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and @([X(Ap—1) -+ X (A1)] - [X (A1) X(Ap-1)]) = p(A1) -+ p(An—1). As for the second summand in (8),
it is easy to see that @(R:,iRs,i) <cu(B;)? s00< 2221 QO(R;iRE,i) < cep(A), which, by letting € tend to
zero, completes the proof of our statement.

O
[ ISR R l
A, Ay B Az Aa Ay B, B; Ay A2 A3 B Ay A
FIGURE 2. The only partition with non-zero contribution in (9) (here, k = 4,n = 6).
Let us now extend (7) to any function f € L*(R7), m > 1:
Proposition 3.4. For all f € L*(R7") and g € L*(R%), it holds that
mAn
LL(NIG) = Y I on(f 1 9) - (10)
k=0

The key ingredient towards (10) is the following recursion formula satisfied by g-contractions:

Lemma 3.5. Fizm <n—1and let g € L*(RY), fi :=14,, fo:=14, Q- @14, ., for disjoint intervals
(A;). Then the following relations hold true:

(f1® f2) ®f 1 9= f1 9] (f2®%, 9),

and for every k =1,...,m,
(fiof)@lg=hHhe (20l 9)+ Lol (20]_19).
Proof. Given t := (t1,...,t,) € R} and £ <m € {1,...,n}, let us set ty.,,, := (tg,te11,...,tm). Using this

notation, one has, for all k € {0,...,m} and t € RT"""‘Qk_l,
m+n—2k
[fl ®({ (f2 ®Z g)]<t) = Z qé—l /+ ds fl(s)(f2 ®(]i g)(tlzzl—laSatZ::m+n—2k—1)
=1 R
m+n—2k

Z Z qZ—1+Cr(7r)/ ds fl(s)(fQ Qr g)(tlz:é—laSatﬂz:m+n—2k—1) .
=1 R+

= 7767322 (m®n)

Since f1 and f> have disjoint supports, it is easy to see that if £ € {1,...,m—k} then for every m € 7322(m®n)7

/+ ds fl(S)(fQ ®‘n’ 9)(131::@717 s7tZ::m+n72k71) =0 3
R

and accordingly the above formula reduces to
m+n—2k

el (elglt) = > Yoo grem /R+ ds f1(s)(f2 ®x ) (101, 8, bemtn—2k—1) - (11)

L=m—k+1 7r€7322(m®n)

Now observe that there is a one-to-one correspondance between pairs (¢,7) € {m —k+1,...,m+n—2k} x
PL,(m © n) and partitions 7’ € ’Pg’l((m + 1) ® n) not containing the singleton (1). Namely, given such a
pair (¢,7), we can construct 7’ along the following two-step procedure (see Figure 3):

o let the k interactions between the blocks {2,...,m 4+ 1} and {m + 2,...,m + n} be governed by m;

e connect the point 1 with the ¢-th unpaired point of {2,...,m + n + 1}, when counting from the left to

the right (in particular, the right-end point of this pair necessarily belongs to {m +2,...,m+n+ 1} due to
t>m—k+1).
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With these notations, it is readily checked (see again Figure 3) that Cr(n’) = Cr(w) + (¢ — 1) and

/+ ds fl(S)(fQ Qr g)(tlz:éfh 57tZ::m+n72k71) = [(fl & f2) (S g](t) .
R
Going back to (11), we deduce that

hief(f20]9) = > ¢ (f1 @ f2) @r g - (12)
mePLL (m+1)®n)
(1)¢r

When k& = m, (12) reduces to

fret (f29h 9) = > (1€ ) @rg= (/1 ® f2) ®L41 9,
rePLE (m+1)®n)

which corresponds to the first claim of our statement. Then, for k € {0,...,m — 1}, one has
(1®f2) @19 = Z (1 ® f2) B g
nepgl((mﬂ)@n)
= Z (L ® f2) ®n g+ Z " (f1 @ f2) @ g
mePLL (m+1)®n) rePLH (m+1)®n)
(1)em (V) gn
= [©(f®,9)+ > ¢ (fr® f2) @x g,
TePLL (m+1)®n)
(D¢m
and we can conclude by using (12) again. O

L b b i
I : I I I I
| : | O |
A C) :

,l Y I T

¢

o 0 G i
| e O YU ST |
I : I I I I
| : | @ |
L o :

4 ,1 Y ) Ry

5 t1 52 ty S1 t3 ty S1 s 52 ts

FIGURE 3. Construction of 7’ (second line) from 7 and the ¢-th unpaired position (first
line). Here, m =4,n =6, =2 and £ = 5.

Proof of Proposition 3.4. Assume that formula (10) holds true for all m < n, f € L*(R7) and g € L*(R").
Then for m > n, it holds that

mAn mAn
IL(NIEg) = (LHgL())" = (D0 Dpan (67 L)) = D Do (F 1 9)
k=0 k=0
where we have used Lemma 2.5 to derive the last equality.

Therefore, we can stick to an induction procedure on m > 1 for n > m. If m = 1, then (10) is nothing but
the result of Proposition 3.3. Assume that the decomposition holds true for some m > 1 and every n > m,
and let n > m+1. By a density argument, we can take f € LQ(RTH) of the form f = f; ® fo with f; = 14,
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and fo =14, ®---®1y4,,,,, for disjoint intervals (4;). Then I}, (f) = I{(f1)I% (f2) and by the induction
hypothesis

I;In—i-l(f)lq( )_Ii](fl) [Iq f2 Iq ZI fl m+n 2k(f2®kg)
k=0

which, by Proposition 3.3, yields that

Igl+1(f)jq( ) = Z m+n+1—2k fl (f2 ®Z g)) + Ig’H-n—l—Qk (fl ®(11 (f2 ®Z g))]
k=0

= Li,n(hi®fi®g)

+ Z I i o (1O (208 9) + 1@ (f297_19) + 171 (1 0] (f201, 9)) -

The conclusion immediately follows from the two identities exhibited in Lemma 3.5.

We can finally turn to the proof of the general formula.

Proof of Theorem 3.1. We proceed by induction on r > 1. For r = 1, the result only amounts to saying that
q®r(™) J. fi=fi when m = {(1),..., (n1)}, which is obvious. Assume that the relation holds true up to r —1
and let f; € L*(RY}’) for i = 1,...,r. Then, using Proposition 3.4, we have

ni1Ang

L)L (F) =Y > dT I @ ) (f) - I ()
k=0 771673§2(n1®n2)

niAnz

= Z Z Z qu(m)JrCr('frg)[q(/ [fl Oy fﬂ Rfs® ® fT) . (13)

k=0 m ePk,(n1®nz2) m2€P<2((n1+n2—2k)Q@ns®:-@n) T2

At this point, and in a similar way as in the proof of Lemma 3.5, observe that there is a one-to-one

correspondance between the set of triplets (k, 71, 72) in the above sum and the set of partitions 7 € P<a(n1 ®
-~ ®n,). Namely, given such a triplet (k, 7, 72), we can construct = along the following 2-step procedure

(see Figure 4):

e the first two blocks {1,...,n1} and {ny +1,...,n1 + na} are connected by k pairs, and these interactions

are described through 7y;

e then my governs the interactions between the ny + ny — 2k unpaired points of {1,...,n; +na} and the set

{ni+no+1,....,n0 4+ +n.}.

With these notations, it only remains to observe (see Figure 4 again) that Cr(m) = Cr(m) + Cr(mz) and

/ [f1 ®n, f2]®f3®"'®fr:/fl®f2®f3®"'®fr-
) T
Going back to (13), we get the desired conclusion. a

4. MULTIPLICATION IN THE FULLY-SYMMETRIC CASE

Let us now elaborate on the specific situation where the kernels involved within the multiple integrals
under consideration are given by fully-symmetric functions. Recall that a function f : R} — R is said to be
fully-symmetric if for all times ¢y, ...,t, € Ry and every permutation o of {1,...,n}, one has f(t1,...,t,) =
f(tg(l), e 7t0(n))-

It is important to notice here that, contrary to the classical commutative case (with multiple integrals
generated by a standard Bm), the fully-symmetric assumption must be regarded as highly restrictive in the
non-commutative situation. Otherwise stated, considering any generic function f € L?(R7) (n > 2) and
its symmetrization f(t1,...,t,) := %Zaeen f(ts(1), -+ to(n)), there is no reason in general for the two
multiple integrals I9(f) and I9(f) to be equal.
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] L ] L ] L

Voot 1] 1’

]

FIGURE 4. Construction of 7 (third line) from m; (second line) and o (first line).

4.1. Multiplication formula. Given two fully-symmetric functions f; € L*(R}'), fo € L*(R}?) and a
parameter k € {1,...,n1 Ang}, it is readily checked that the contraction fi ®;, f2 (see Definition 2.3) does
not depend on the choice of m € Péz(nl ® ng): we denote by f1 ® fo this common value. For ¢ € (—1,1),

the g-contraction of fi and fy (see again Definition 2.3) is then equal to f1 ®} fo = CT(LI‘;),M (¢)f ®k g, where
k o Cr(rm
CW @)= > 7.
ﬂepéz(n1®n2)

We propose to show that the latter coefficients can be conveniently expressed in terms of standard g-
binomial coefficients. To this end, let us first recall the definition of the classical coefficients associated with

g-combinatorics: [n]g :==1+q+---+¢" 1, [n]g! == [n]g[n —1]4- - [1]q,
(n) — ]! ( n ) — [n],!
k [klg! [n — K]g! ’ n, .y ) ]yl [nplg!
for all ny,...,np, > 0 such that ny +--- +n, =n.

Proposition 4.1. For allm,n >0 and k € {0,...,m An}, it holds that

C¥0(0) = W(Z)q( T,Z) . (14)

Injecting (14) into (10) immediately gives rise to the following combinatorial description of the product
of any two multiple integrals build upon fully-symmetric kernels. Note that, when compared for instance
with [14, Proposition 1.1.3], this formulation makes the transition with the classical commutative case even
more clear.

Theorem 4.2. Let f € LZ(Ri) and g € LQ(RT) be fully-symmetric functions. Then it holds that

H(I5(9) = Tf[kw(’;)q (Zj) In(f@rg) .

k=0

Proof of Proposition 4.1. Observe that any partition w € PQQ(m ®n) can be entirely described through two
elements (see Figure 5):
e the positions {m +1 —ip < ... < m+1—4d1}in {1,...,m} (resp. {m+j1 < ... < m+jg} in
{m+1,...,m+n}) corresponding to the left-end (resp. right-end) points of the pairs in 7;
e the interactions in m between these paired points, which can be summed through a unique 7’ € P (k ® k).

Setting i := (i1,...,i;) and j := (j1,...,jk), the difference Cr(i,j) := Cr(w) — Cr(x’) is then given by the
number of crossings between a pair and a singleton in 7. We can easily compute this quantity as follows (see
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again Figure 5):
Cr(i,j) = [kx(@1—1)+(k—-1)x(ig—ip— 1)+ +1x (ix —ig—1 — 1) + 0 x (m —iy)]
+Ex(Gr—D+(k-1)xGo—j1— 1)+ +1x (e —jr—1— 1) +0x (n—ji)] ,
which in fact reduces to Cr(i,j) = S35, (i1 + ji) — k(k + 1). As a consequence,

Z qu(‘n') _ ( Z qu(w’)) ( Z qu(ivj)>

ﬂ—ePEQ(m@n) 7/ €Ps(k®k) 11311<<<<zk§<m
- Sn<...<Jexn

— qk(k+1)< Z qu(ﬂ")) . ( Z qi1+..-+ik> . ( Z qj1+...+jk> '

7' €P2(kRk) 1<i1<...<ix<m 1<j1<...<jr<n

It now remains us to apply Corollary 1.2 and Corollary 1.4 of [1, Section 1.6], i.e. the respective classical

formulas
. iy k(k+1) n r(mw inv(o
S e (k:) and >, dTT =) ™ =,
q

1< <...<ip<n TEP2(n®n) ceG,
where &,, refers to the group of permutations of {1,...,n} and inv(c) to the number of inversions in o.
O
1 1 1 1 1 1 1
i 9 ? ? ? Lo
! ! 4 © & 4 o——06
I I l | | I T I I l
I I I I I
: ‘ [ ol TR

FIGURE 5. A partition m € P2,(6x 7) (first line) with its associated partition 7/ € P2(3©3)
(second line). With the notations of the proof, the positions of the pairs in 7 correspond to
Z‘1 = 277:2 = 3ai3 = 57 and jl = 27j2 = 47j3 =T.

4.2. Stochastic dynamics of the ¢-Hermite martingales. A well-known example of multiple integrals
involving fully-symmetric kernels is provided by the sequence of the g-Hermite martingales

M () == T(15%) s n> 1,

which corresponds to the g-analog of the classical sequence of Hermite martingales derived from Hermite
polynomials. The study of the martingale properties of Mff), as well as its connections with the ¢-Hermite
polynomials, can be found in [4, Proposition 2.9 and Corollary 4.7].

We propose here to use the results of the previous sections (and especially identity (14)) so as to complete
the program initiated in [9, Section 4.2] regarding the stochastic dynamics of the sequence (Mr(tq)). Let
us first recall that in the classical commutative framework, the sequence (M,(Ll)) of Hermite martingales is
known to be governed by the formula (denoting by X(!) the standard Bm)

N0 / MO (5)dx (15)
while in the free situation, that is when ¢ = 0, the following relation can be found in [2]
0 0 0
V0= 3 [ P eax® ). (16)

0<k<n
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In order to express our interpolation result between these two formulas, let us consider the family of
kernels defined for ¢, > 1 and ¢,s1,...,580 > 0 as

hf;m(sl, ceey Se) = 1%7{5] (81, e ,Sg) H 1{5i<5m}

i#Em
Proposition 4.3. For allm,n >0 and t > 0, it holds that
mAn t
man £(0+1)
Lpnia (1011 = Y (D= Ol (@) / S MY (5)aX @ M2, (s) (17)
=0

where the integral in the right-hand side is understood in Ité’s sense (see [9, Corollary 3.2]).

To see that identity (17) indeed provides us with the desired interpolation between (15) and (16), it
suffices to observe that, on the one hand,

ML) = En 0 = 0 DI (1)

which gives (15) by applying (17) with m = 0. On the other hand, by writing
@ () _ i1y _ N (n—k)+h+1
M) =10 (1%,t]+ ) = Z Ignfk)+k+1(hk+1,t )
k=0

and then applying (17) to each summand, we immediately recover (16) for ¢ = 0, and more generally:

Corollary 4.4. For alln >0 andt > 0, it holds that

n kA(n—k) t
£(L+1) Vi
M H=3 3 (g = C;(c,gl—k(Q)/o s M, (s) AX (0 MP, (),
k=0 ¢=0

where the integral in the right-hand side is understood in Ité’s sense.

Proof of Proposition 4.3. For the sake of clarity, we fix ¢ and ¢ for the whole proof and drop the dependence
on these two parameters in the notation, that is we write C’,(,]f)n for Cr(rlf,)n(q), Rt for hfnyt, and so on. Besides,
let us set, for all £,p >0, m,n > 1 and s1,...,8;, > 0,

t
hEP(s1,...,80) == sﬁll%ﬁ](sl,...,s@) H is,<sm) o an,n ::/ §* M (s)dX, M (s) ,
i#=m 0
noting in particular that h!, = h%0. With these notations in hand, a straightforward application of [9,
Proposition 4.2] yields that

mAn
72— m+n+1,p £ ¢ m~+n+1-241,p+41
Jm,n — im+n+1 (hm+1 ) + q lcy(n,lglm%»n%»lfﬁl (hm+1_g1 ) .
l1=1
Therefore,
mAn
m+n+1\ _ 70 £y (1) m4n+1-201,4;
Lt (W 34 = J0 = D " ON ) Lnr—2a (B 117 )
l1=1
mAn (m/\n)—él
_ 70 2 : 0y (1) | 761 . Oy ~(£2) mA4n+1-2(L1+£€2),61+L2
_Jm,n q Cm,n Jm—él,n—fl q Cm—Zl,n—ZlIm+n+1—2(él+£2) (hm+17(21+£2) )
=1 la=1

and by repeating the procedure, we end up with

mAn

¢
Lgna1 (R0t ) = Jppn + Z q“Th i Z(_l)p
=1 p=1

1 (£2) (4p)
Z [Cv(n,lr)tc'rn—el,n—h o Cmp*(el+“'+£p—1)’"*(21+"'+£P—1)] ’

Oyt =L
2;>1
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Now, using identity (14), it is readily checked that for all ¢4,...,¢, € {1,...,mAn} with & +---+ ¢, = ¢,

1) (£2) (£) _ A ¢
C&}%Cm_ghn_zl e lei(el+..<+Zp_1),n*(£1+-~+lp—1) o Cf(n?n <£1, e ,fp> ’
q

and thus we obtain

mAn 4
l
Im+n+1(hﬁi?“) = Jgn,n + ; qz‘]f;z—f,n—écﬁf?n 2(71)1) Z (ﬂl, .. Jp)q ’
= p:

Oyt b, =0
£;>1
It only remains us to apply the g-combinatorial identity
¢ Y/ 2(0—1)
_1)P = (—1)qg =
S S (4 ) -0
p=1 O =t q
£;>1
the proof of which is left to the reader as an exercise. O
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