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Some Results in Cauchy-Stieltjes Kernel Families

Raouf Fakhfakh?

*Mathematics Department, College of Science and Arts, Jouf University, Gurayat, Saudi Arabia

Abstract. In this paper we present two different results in the theory of Cauchy-Stieltjes Kernel (CSK)
families. We firstly provide the construction of free Sheffer systems with the theory of CSK families. We
associate a free additive convolution semigroup of probability measures to any free Sheffer systems and
we prove that this is the only one that leads to an orthogonal free Sheffer systems. We also show that
the orthogonality of free Sheffer systems occurs if and only if the associated free additive convolution
semigroup of probability measures generates CSK families with quadratic variance function. Secondly,
we are interested in the study of boolean additive convolution. Based on the criteria of convergence for
a sequence of variance functions we give an approximation of elements of the CSK family generated by

the boolean Gaussian distribution and an approximation of elements of the CSK family generated by the
boolean Poisson distribution.

1. Introduction

The theory of natural exponential families has received a great deal of attention in the classical probability
and statistical literature and it remains a very interesting topic. This is in particular due to the fact that
the most common distribution belong either to natural exponential families or to general exponential
families. It is well known that the definition of a real natural exponential families is based on the kernel
(0, x) — exp(0Ox). In the framework of free probability theory and in analogy with the theory of natural
exponential families, a theory of Cauchy-Stieltjes Kernel (CSK) families has been recently introduced, it is
based on the Cauchy-Stieltjes kernel 1/(1 — Ox). The study of CSK families is initiated in [3] for compactly
supported probability measures v and in [4] the authors have extended the results established in [3] to allow
probability measures with unbounded support. In the present paper we continue the study of CSK families.
In section 2, we provide the construction of free Sheffer system with the theory of CSK families. We associate
a free additive convolution semigroup of probability measures to any free Sheffer system and we prove that
this is the only one that leads to an orthogonal free Sheffer system. We also show that the orthogonality of
free Sheffer system occurs if and only if the associated free additive convolution semigroup of probability
measures generates CSK families with quadratic variance function. In section 3, we approximate elements
of the CSK family generated by the centered boolean Gaussian distribution and elements of the CSK family
generated by the boolean Poisson distribution. In the rest of this section, we recall a few features about
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CSK families. Our notations are the ones used in [5], [8],[10], [12] and [13].
Let v be a non-degenerate probability measure with support bounded from above. Then

M(©) = [ (g )

is defined for all 0 € [0, 6,) with 1/6. = max{0, sup supp(v)}.
For 0 € [0, 6;), we set

1
P(Qrv)(dX) = m]/(dk')

The set
K (v) = {Pg,(dx); 0 € (0, 0.)}
is called the one-sided CSK family generated by v.

Let k,(0) = f xPg,)(dx) denote the mean of P,). According to [4, page 579-580] the map O — k,(0) is
strictly increasing on (0, 0,), it is given by the formula

M,(6) -1

kV(G) = W

()

The image of (0, 0+) by k, is called the (one sided) domain of the mean of the family K, (v), it is denoted
(mo(v), m4(v)). This leads to a parametrization of the family K. (v) by the mean. In fact, denoting by v, the
reciprocal of k,, and writing for m € (mo(v), m.(v)), Quu)(dx) = Py, ) (dx), we have that

K (v) = {Qum (dx); m € (mo(v), m(v))}.

Now let B = B(v) = max{0, sup supp(v)} = 1/0. € [0, 00). It is shown in [4] that the bounds m1p(v) and m..(v)
of the one-sided domain of means (1(v), m..(v)) are given by

. . 1
mo(v) = 611_)r(r)1+ k,(0) and m,(v)=B- Zlirl?+ m,

where G,(z) is the Cauchy transform of v given by

Gy(z) = fz i xv(dx). 3)

It is worth mentioning here that one may define the one-sided CSK family for a measure v with support
bounded from below. This family is usually denoted K_(v) and parameterized by 0 such that 0_ < 6 <0,
where 0_ is either 1/A(v) or —co with A = A(v) = min{0, inf supp(v)}. The domain of the means for K_(v) is
the interval (m_(v), my(v)) with m_(v) = A — 1/G,(A).

If v has compact support, the natural domain for the parameter 0 of the two-sided CSK family K(v) =
K.Y UK _(v)U{v}isO_ <6 < 0O,.

We come now to the notions of variance and pseudo-variance functions. The variance function

mem=ﬂPMQMW) @

is a fundamental concept both in the theory of natural exponential families and in the theory of CSK families
as presented in [3]. Unfortunately, if v hasn’t a first moment which is for example the case for a 1/2-stable
law, all the distributions in the CSK family generated by v have infinite variance. This fact has led the
authors in [4] to introduce a notion of pseudo-variance function defined by

1
V,(m)=m (l,bv(m) - m), ®)
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If mo(v) = f xdv is finite, then (see [4]) the pseudo-variance function is related to the variance function by

V,(m)  V,(m)
m m—mg

(6)

In particular, V,, = V,, when m(v) = 0.
The generating measure v is uniquely determined by the pseudo-variance function V,. In fact, if we set

V., (m)
— — —_— 7
z=2z(m)=m+ o )
then the Cauchy transform satisfies
m
Gi(a) = ) (®)
Also the distribution Qy,.)(dx) may be written as Q. (dx) = f,(x, m)v(dx) with
V. (m) .
V, (m)+m(m—x)”’ m# 0 4
fv(x/ m) = 7 m = 0/ VV(O) ;é 0 ; (9)
e m=0, V,(0)=0

To close this section we recall the effect on a CSK family of applying an affine transformation to the
generating measure. Consider the affine transformation ¢ : x = (x — A1)/, where § # 0 and A € R and let
@(v) be the image of v by ¢. In other words, if X is a random variable with law v, then ¢(v) is the law of
(X =A)/B, or p(v) = Dyjg(v 8 6-4), where D,(u) denotes the dilation of measure u by a number r # 0, that
is D,(u)(U) = u(U/r). The point my is transformed to (my — A)/B. In particular, if f < 0 the support of the
measure ¢(v) is bounded from below so that it generates the left-sided family K_(¢(v)). For m close enough
to (mp — A)/B, the pseudo-variance function is

V) (m) = V(B + A). (10)

_m
p(mp + A)
In particular, if the variance function exists, then Viy,(m) = ‘%Vv(ﬁm + A).

Note that using the special case where ¢ is the reflection ¢(x) = —x, on can transform a right-sided CSK
family to a left-sided family. If v has support bounded from above and its right-sided CSK family K. (v)
has domain of means (my, m,) and pseudo-variance function V, (), then ¢(v) generates the left-sided CSK
family K_(¢(v)) with domain of means (—m,, —mg) and pseudo-variance function V) (m) = V, (-m).

2. Free Sheffer systems

In this section, we associate a free additive convolution semigroup of probability measures to any free
Sheffer systems. We also characterize free Sheffer system based on orthogonality condition. We first recall
what we call free additive convolution semigroup of probability measures. Let v be a probability measure
on RR, and consider its Stieltjes transform G, given by (3). It was proved in [7] that the inverse G, of G, is
defined on a domain of the form

{zeC : Rz>c, |zl <M},

where c and M are two positive constants.
The R-transform of v is defined in the same domain by

R(2) = G, (2) - 1/z.

The free additive convolution u Bv of the probability measures 1, v on Borel sets of the real line is a uniquely
defined probability measure p B8 v such that

Ryﬁav(z) = Ry(z) +Ru(2)
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for all z in an appropriate domain (see [7, Sect. 5] for details).
A probability measure v on the real line is B—infinitely divisible, if for each n € IN, there exists probability
measure (i, on the real line such that

n times

For @ > 0, we denote by = v® the free convolution power of a probability measure v, which is given by
Rz (z) = aR,(z). Convolution power of order a € [1, o) exists by [2, Sect. 2]. Convolution power of order
a > 0 exists for B-infinitely divisible laws.

In other words, if v is B—infinitely divisible distribution, this means that there exists a free additive
convolution semigroup (V®);59 of probability measures, characterized by the properties that v = &,
VBt g BS = /Bt+s VEal =vand

Rt (z) = tR,(2). (11)

Now, we specify what we call free Sheffer system (see [1] for more details).

Definition 2.1. A polynomial set {T,(x,t) : n € N, t > 0} is called a semigroup-free Sheffer systems if it is defined
by a generating function of the form

1
@Ry (u(2) = xu(z)’

+00
H(x,t,z) = Z T,(x, t)z" = T (12)
n=0

where z — u(z) can be expanded in a formal power series such that u(0) = 0, u’(0) = 1 and v is an B-infinitely
divisible probability measure on R.

One sees via (11) that a free Sheffer systems is connected to a free additive convolution semigroup of
probability measures (V¥).o. We are interested in finding the correspondence between such a free Sheffer
systems and the families of associated probability distributions.

Before presenting our results concerning free Sheffer systems, we introduce the following result given by
[4, Proposition 3.8] which lists properties of the R-transform that we need.

Proposition 2.2. Suppose V,, is a pseudo-variance function of the CSK family K, (v) generated by a probability
measure v with b = sup supp(v) < oo. Then

(i) R, is strictly increasing on (0, G, (b)).

(ii) For m € (mg, my)

™m
(iii) lim R, (z) = my > —oo.
z\0
(iv) li{r(} zR,(z) = 0. (The only new contribution is the case mg = —oo).

Remark 2.3. According to[4, Corollary 3.91, the function m — m/V, (m) is strictly increasing and smooth function
on (mgy, my). Furthermore, m/V,(m) — 0 as m — my.
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2.1. Construction of free Sheffer systems

We provide the construction of free Sheffer systems with the theory of CSK families. We associate a free
additive convolution semigroup of probability measures to any free Sheffer system. Let {v® : t > 0} be a
family of centered compactly supported probability measures associated to a free Lévy process (X¢)i0. To
such a family of probability measures we associate a family of polynomials from the Taylor expansion of
the function fy= (x, m) of the form (9). The following result provides the construction of free Sheffer systems
from a free additive convolution semigroup of probability measures. We will see that this is the unique one
leading to an orthogonal free Sheffer systems.

Theorem 2.4. Let n € N and let {v® : t > 0} be a free additive convolution semigroup of non degenerate centered
probability measures with compact support generating a type of CSK family K(v). Define

1 0"

Pu(x, t) = o

fomt (x, m) N (14)

Then {T,(x,t) = t"Pu(x,t) : n € N, t > 0} form a semigroup-free Sheffer systems.

Proof. Using the same reasoning in [11, Proposition 2.1], one see that P,(x, t) given by (14) are polynomials
in x of degree n. Hence, it is the same for T},(x, f). From [11, Lemma 2.2], there exists r > 0 such that for all
z €]l -7,

Vvaat (tZ)
Ve (t2) + tz(tz — x)

+00
Z To(x, 2" = fou(x, tz) =
n=0

On the other hand the effect on the pseudo-variance function of the free additive convolution power is
given by [4, Proposition 3.10]. More precisely, it was shown that for &« > 0 and for m close enough to
mO(VEEa) = amo(v),

Vs (m) = aV, (m/a). (15)
This implies that
+o0
;5 T, 2" = tVV(z;YVt(zZ()tz —x)
That is . .
;o L = o NG =)

Hence equation (12) occurs with u(z) = z/V,(z) and formula (13). O

Next, we link all semigroup-free Sheffer systems to a unique free additive convolution semigroup of
probability measures following the classical orthogonality.

Theorem 2.5. Let {S,(x,t) : n € N, t > 0} be a semigroup-free Sheffer system. Then there exists a unique free
additive convolution semigroup of probability measures {v®, t > 0} such that {S,(x,t) : n € N} is v® —orthogonal.

Proof. By taking generating function in

f $.06, )5, 06, DV (dx) = Bp,
R

(64p = 1 when n = p and 0 for n # p) and setting n = 0 we obtain

1 . o
]]1; 1+ tu(z)R, (u(z)) — Xu(z)v '(dx) = co = 1.
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This implies that
Gya(1/u(z) + tR,(1(2))) = u(z).
That is
(1/u(z) + tR, (1(2)))Gyat (1/u(z) + tR,(u(z))) = 1 + tu(z)R, (u(z)). (16)

Put y = 1/u(z) + tR,(u(z)). We have that y — oo, when z — 0. This is due to the fact that u(0) = 0
and lim,\ o R, (z) = mo(v) = 0. This together with (16) implies that lim, . yG,=(y) = 1. According to [7,
Proposition 5.1], G,=(.) is indeed a Cauchy-Stieltjes transform. It characterizes of unique manner each v®
of VB : t>0}. O

2.2. Characterization of free Sheffer systems

We prove that the orthogonality of the free Sheffer polynomials occurs if and only if the correspond-
ing semigroup of probability measures generates quadratic CSK families. We restrict our attention to
B—infinitely divisible probability measures. The following theorem shows an intrinsic construction of the
semigroup-free Sheffer systems.

Theorem 2.6. Consider {v® : t > 0} a free additive convolution semigroup of non degenerate centered probability
measures with compact support. For all t > 0 let a polynomial sequence {S,(x,t) : n € N} be v® —orthogonal. Then
the following statements are equivalents:

(i) {Su(x,t): n € N} form a semigroup-free Sheffer systems.

(ii) There exists y € R\{0} such that S,(x,t) = (yt)"P,(x,t) for all (n,t) € IN X (0, +00), where polynomials P, (x, t)
are given by (14).

Proof. (i) < (ii) According to Theorem 2.4 the family {t"P,(x,t) : n € IN, t > 0} form a semigroup-free
Sheffer systems. We have that, for |z| small enough,

+00

+00 1
Su(x, t)z" = 1P, (x, ) (yz)" = .
;; Z; 1+ tu(yz)R(u(yz)) — xu(yz)

For z’ = yz, we get the desired result in (i).
(i) = (ii) The desired result is obtained in the same spirit as [11, Theorem 3.5]. From [11, Lemma 2.2],
there exists r > 0 such that for all z €] — 7, 7]

f[:z:) Sn(x, f)Z”] VEEt(dX) = :Z:)z” fsn(x, t)vEEf(dx) = fSO(x/ f)vmt(dx) -1

In addition, by writing the generating function of S,(x, t) as in (12), we have

n =) — 1 =) — 1
f[z S,(x, )z ]v t(dx) = fl TR ) xu(z)v Hdx) = @va(ﬂvw(u(z)) +1/u(z)).

nelN

Hence,
u(z) = Gyat (Rym (u(2)) + 1/u(z)). (17)

Proceeding in a similar manner, we have

f[z S, (x, 1)S1(x, t)z”]vmt(dx) = (f(Sl(x, t))2vat(dx)) z. (18)

nelN
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It is well known (see [1]) that if {S,(x,t) : n € N} is a free Sheffer system then S,(x,t) is a polynomial of
degree n in x and of degree n in t. Then a € R\{0} and € R exists such that

S1(x,t) = atx + . (19)

Since

fSl(x, £)So(x, v (dx) = fSl(x, t® (dx) = 0
and v is a centered probability measure, then we obtain g = 0. In addition
f (S1(x, £))2v® (dx) = f (at)2x*vB (dx) = a*2V,=(0).

Furthermore, by using (17)-(19), we obtain

@t 1 =:]
( f (S1(x, t)*v (dx))z f T ——— S1(x, ™ (dx)

B f atx = (dx)
T G (R (u(@) + Ju@) R (@) + 1u(z) -] 0¥

atx
f vﬂ”(dx)
M, & ( 1 ) [1 - X ]
VAR et (u(z))+1/u(z) Rt (u(z))+1/u(z)

f atxP . .\ (@)
( W"E[ (u(z))+1/u(z) v )

tk 1
TN R (@) + 1/u(z))

We deduce that

1
@*1PV,e(0)z = atks (Rvm(”(z)) + 1/u(Z)).

Therefore, with y = aV,=(0), we have

1
Ve 012) = @) + 1)

Finally, we obtain

n _ 1 —
;3 S 2 = e e L () =] I 7t
This ends the proof of (ii).
|

Now, we provide the CSK -version of Pommeret’s results given in [16]. We give the characterization of free
Sheffer systems by classical orthogonality condition.

Theorem 2.7. Let v be a non degenerate centered compactly supported and B-infinitely divisible probability measure.
Let {Su(x,t) : n € N, t > 0} be a semigroup-free Sheffer systems associated to v. Then the v® —orthogonality of the
semigroup-free Sheffer system occurs if and only if K (v) is a quadratic CSK family.

Proof. Assume that (S,(x, ))qen are v®—orthogonal. From Theorem 2.6, there exists y € R\{0} such that
Su(x, t) = (y1)"Py(x, t) for all (n,t) € N X (0, +o0), where polynomials P,(x, t) are given by (14). To show that
the CSK family K (v) is quadratic, we may fix ¢t = 1. The remainder is easily obtained from [11, Theorem
3.2].
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Conversely, suppose that CSK family K(v) is quadratic. From the formula of variance functions, under
power of free additive convolution, given by (15), it is easy to see that if the variance function V,(.)
is quadratic, the variance function V,=(.) is also quadratic. Thus we content to show that polynomials
(Sn(x,1))nen are v—orthogonal. From the fact that {S,(x,t) : n € N, t > 0} is a semigroup-free Seffer systems
associated to v it is easy to see (according to Theorem 2.5) that u(z) = z/V,(z), and

+00
1
n __ —
; SV = TR ) ) P! 20)
The v—orthogonality of polynomials (S,(x, 1)).en follows from [11, Theorem 3.2].

O

It is worth mentioning that the authors in [6] describe several operations that allow us to construct
additional variance functions from known ones. They construct a class of examples which exhausts all
cubic variance functions, and provide examples of polynomial variance functions of arbitrary degree.
They also relate CSK families with polynomial variance functions to generalized orthogonality. There is
a substantial literature on generalized orthogonality and finite-step recursions for polynomials. Reference
[6] introduce the following generalized orthogonality condition.

Definition 2.8. Fix d € IN and a probability measure v with moments of all orders. We say that polynomials {P,}
are (v; d)-orthogonal if f Py(x)v(dx) =0 foralln > 1, and

an(x)Pk(x)v(dx) =0foralln>2+(k-1)d, k=12....

It is clear that for measures with infinite support, (v; 1)-orthogonality is just the standard orthogonality.
For d = 2, we recover [9, Definition 3.1]. The concept of d-orthogonality introduced in [18] is different
as even for d = 1 it has no positivity requirements for the functional/measure. When d > 2, condition of
pseudo-orthogonality in [14, 15] is also different.

Basing on the notion of (v;d)-orthogonality for a sequence of polynomials, authors in [6] gives the
generalization of [11, Theorem 3.2] to d > 1, see [6, Theorem 3.2] for more details.

Now, we state the characterization of free Sheffer systems by generalized orthogonality. We omit the
proof because it similar to the proof of Theorem 2.7.

Theorem 2.9. Let v be a non degenerate centered compactly supported and B-infinitely divisible probability measure.
Let {Su(x,t) : n € N, t > 0} be a semigroup-free Sheffer systems associated to v. Then the semigroup-free Sheffer
systems {S,(x, 1)} is (v®; d)—orthogonal if and only if the variance function of the CSK family K(v) is a polynomial
function in the mean m of degree at most d + 1.

3. Approximations in CSK families

Our results in this section are related to boolean additive convolution of probability measures. We give
an approximation of elements of the CSK family generated by the centered boolean Gaussian distribution.
We also approximate elements of the CSK family generated by the boolean Poisson distribution. The
calculation of the limiting distributions is based on the corresponding variance functions. This is due to
a technical result using convergence of a sequence of variance functions. For completeness, we state the
following result:

Proposition 3.1. [3, Proposition 4.2] Suppose V,, is a family of analytic functions which are variance functions
of a sequence of CSK families {K(v,) : n > 1}. If V,,, — V uniformly in a (complex) neighborhood of mg € R
and V(mg) > 0, then there is & > 0 such that V =V, is a variance function of a CSK family K(v), generated
by a probability measure v parameterized by the mean m € (my — O,mp + 0). Moreover, if a sequence of measures
tn € K(vy,) such that my = fxyn(dx) € (mg — 0, mg + 0) does not depends on n, then u, LEARSN u in distribution,
where p € K(v) has the same mean f xp(dx) = my.
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3.1. Boolean additive convolution.

For a probability measure v on IR, its Cauchy transform G, is defined by (3). The boolean additive
convolution is determined by the K-transform K, of v which is defined as

K,(z2)=z- forz € C*. (21)

1
Gi(@)’
The function K, is usually called self energy and it represent the analytic backbone of boolean additive
convolution. For two probabilities measures u and v, the boolean additive convolution u & v is determined

by
Kuwn(z) = Ku(2) + K, (z), forzeC”, (22)
and p W v is again a probability measure.

A probability measure v on R is infinitely divisible in the boolean sense if for each n € IN, there exists a
probability measure v, on R such that

Note that all probability measure v on R are W-infinitely divisible, see [17, Theorem 3.6].

In [12], the author study boolean additive convolution from the perspective of CSK families. A formula is
given for pseudo-variance function (or variance function V, in case of existence) under boolean additive
convolution power. In particular , it is shown in [12, Theorem 2.3] that if v is a real probability measure
with my < +00, then for a > 0 we have

Vyea(m) = aV,(m/a) + m(m — amp)(1/a — 1). (23)
In this section the aim is to give some approximations in CSK families.

3.2. Approximation of Boolean Gaussian CSK family.

According to [17], the centered Boolean Gaussian distribution p, with variance o? (or symmetric
Bernoulli distribution)

Uo,o2 = %(6—0 + 60)/
has a self energy or a Cauchy transform
o? 1
K}ioyﬂz (Z) = ? or G,Llor‘,z (Z) = z— UZ/Z/
respectively. We have, for all 6 € (-1/0,1/0)
1
T 1- 6022

The inverse of the function k, ,(.) is ¢ ,(m) = m/o? for all m € (—o,0) = ky, »((=1/0,1/0)). With mg = 0,
the variance function of the CSK family generated by 2 is /

MHO,# (6) and kyo,cz (9) = 902.

2

Vi ,(m)= Vi, (m) = 0% —m?>.

HO,GZ (

The two sided CSK family generated by L2 is given by

K (o) = {Qw,yom(dx) = L2 (dx) = % [(0 = m)o_y + (0 +m)d,] : m € (~0, 0)} .

The family K(ug ,2) consists of Boolean Gaussian distributions with mean m € (—o, 0). The following result
gives an approximation of elements of the CSK family K (i s2).
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Theorem 3.2. Suppose the variance function V., of a CSK family K(v) is analytic and strictly positive in a neigh-
borhood of my = 0. Then there is 6 > 0 such that if, for « > 0, L(Ya) € K(vo), with vy = D1o(v®?), has mean
E(Y,) = m/ \a with |m| < 5, then

VaY, EALN Ho 0 in distribution,
where 0> = V,(0).
Proof. Since L(Y,) is in the CSK family K(v,) having variance function of the form
Vi, (m) = Viy(m)/a+ (1/a = 1)m?,
then L(+/aY,) is in the CSK family having variance function of the form
Va(m) = Vy(m/ Va) + (1/a = D).

We use Proposition 3.1 to the sequence of variance functions

a—+co

Va(m) —— V,(0) - m.

From proposition 3.1, we deduce that there is 6 > 0 such that if |m| < 6 and E(Y,) = m/ Ve, then with
02 = VV(O)I

a—+oo

L(VaY,) =/ Ume2 € K(lo,2) in distribution.
|

3.3. Approximation of Boolean Poisson CSK family.
ForNeIN,s>0and 0 < A < N, consider

A A
UN = (1 - N)(S() + Nés
We have that for all 0 € (—o0, 1),
A AN As
M (@) =15+ 750 and Kk (0) = 5o

As the inverse of the function k;,, (.), we have that for all m € (0,s) =k, ((—o0, %)),

As — Nm
Yuy(m) = SHA—N)’
Formula (5) implies that the pseudo-variance function of the two sided CSK family K(uy) is

Nm?(m - s)
Vi) = =R

With my(un) = As/N, we see from (6) that the variance function of the two sided CSK family K'(un) is
Vi (m) = m(s — m).
The CSK family generated by puy is given by

s—m
S

7((}1]\]) = {Q(m,w)(dx) = 50 + ?55 . me (O, S)} .
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()

The boolean Poisson distribution 7 A

with jump size s and parameter A (s, A > 0) is given by

1
n® = [60 + Adsrr1y]-

A A+1
We have for all 6 € (—oo, S(;—H))
1-06s As
MO = =oqmrny ™ *O=175

As the inverse of the function k_« (.), we have that for all m € (0,s(1 + A)) = k_¢((—oo, m)),
A A

m—As
¢”5\5) (m) = sm
Formula (5) implies that the pseudo-variance function of the two sided CSK family 7((71(;)) is

m?(s(A + 1) —m)
Vi) = = s
With mo(n(;)) = As, we see from (6) that the variance function of the two sided CSK family 7((712\5)) is

Vn(;) (m) = m(s(A + 1) —m).

The CSK family generated by 7'(5\5) is given by

sA+1)—m m(s(A + 1) —m)
A+1s ° (A + 1)s2

K(n) = {Q(m/n(;))(dx) = S5y : m € (0,5(A + 1))}.

Theorem 3.3. For NeIN,s>0and 0 < A <N, let

A

A
un =1 - N)fSo + Nésr

and consider the CSK family generated by usN, with mean mo(uN) = As and variance function Vien (). We have
that

Quungie™) Noteo, Qy vy in distribution.

for all m in a neighborhood of mg = As. In particular we get the boolean Poisson limit theorem

yN N—+oo . . . .
uSN =2 1 i distribution.

Proof. Wehave thatmo(uy") = As = mo(nf)). There exists ¢ > Osuch that (m_(ugN), m. (ug ))ﬂ(m_(ngf)),mJ,(nf‘s))) =
(As—e,As+¢). Forall m € (As — ¢, As + ¢€)

fo(m,y;:’]N)(dx) =m= f.X'Q(m/n(;))(d.X).

Using variance functions and formula (23), we have for all m € (As — ¢, As + ¢)
Vyﬁw(m) = NV, (m/N) + m(m — Nmo(un))(1/N — 1)
= m(s — m/N) + m(m — sA)(1/N — 1)

Mot ms(A +1) —m? = V_o(m).
A
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This together with Proposition 3.1 applied to the sequence of measure Qv ) gives that

N—+oc0 . c . .
Qun ey —— Q(m,nff))' in distribution,

for all m € (As — ¢, As + €). In particular for m = As we get the boolean Poisson limit theorem

" N—o+oo . . . .
ON gf), in distribution.

py T

O
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