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Abstract: We prove that symmetric Meixner distributions, whose philitst densities
are proportional tdI'(¢ + iz)[?, are freely infinitely divisible fol0 < ¢ < 1. The
caset = % corresponds to the law of Lévy’s stochastic area whose pibityadensity
is 1/cosh(mz). A logistic distribution, whose probability density is prartional to
1/cosh®(mz), is also freely infinitely divisible.

2000 AMS Mathematics Subject Classification:Primary: 46L54; Secondary:
30C45.

Keywords and phrases:Meixner distribution, Lévy’s stochastic area, logistis-di
tribution, free infinite divisibility.

THE FULL TEXT IS AVAILABLE HERE


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=33.2&nrA=16&ppB= 363&ppE= 375

