‘ . We gratefully acknowledge support from
CGI'I'I.EH UT"IWEI'SlfY the Simons Foundation

T_;lbI'EII'Y and member institutions

Search or Article-id (Help | Advanced search)

arXiv.org > math > arXiv:1107.3538

Mathematics > Probability Download:
. . . PDF
Convergence of Wigner integrals . PostScript
. Other formats

to the tetilla law

Current browse context:

1 . math.PR
Aurélien Deya (IECN), Ivan Nourdin (IECN)
< prev | next >
(Submitted on 18 Jul 2011 (v1), last revised 6 Jan 2012 (this version, v2)) new | recent | 1107
. . : _ Change to browse by:
If x and y are two free semicircular random variables in a non-commutative
probability space (A,E) and have variance one, we call the law of 2°{-1/2} matr:ath oA

(xy+yx) the tetilla law (and we denote it by T), because of the similarity

between the form of its density and the shape of the tetilla cheese from References & Citations
Galicia. In this paper, we prove that a unit-variance sequence {F_n} of

multiple Wigner integrals converges in distribution to T if and only if E[F_n"4]-- » NASAADS

> E[T"] and E[F_n"6]--> E[T"6]. This result should be compared with limit Bookmarkwnat is this?)
theorems of the same flavor, recently obtained by Kemp, Nourdin, Peccati & B¢ yROD~E 35
Speicher and Nourdin & Peccati. e

Comments: 26 pages. To appear in ALEA
Subjects:  Probability (math.PR); Operator Algebras (math.OA)

Cite as: arXiv:1107.3538 [math.PR]
(or arXiv:1107.3538v2 [math.PR] for this version)

Submission history

From: lvan Nourdin [view email]
[v1] Mon, 18 Jul 2011 19:40:36 GMT (300kb)
[v2] Fri, 6 Jan 2012 08:46:37 GMT (301kb)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact.



