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§ O . Introduction.

One-dimensional diffusion processes were studied by Feller, Itô,
McKean an d  D yn k in . O n  th e  other hand multi-dimensional diffusion
processes have been studied in  various points of view. Ventcel' [151
pointed out that under suitable regularity conditions, a diffusion process

o n  a  smooth m anifold D =D  u  OD of n  d im ensions w ith  a  smooth

boundary is determined by the following (A, L , p ). Suppose (0, U )  is

a  coordinate mapping with the following property,

0 1 (x )> 0 .(= > x E D n U ,

0 1 (x )—  <=> x E OD n U .

A  is an  elliptic differential operator of second order which is expressed

in the form,

A f ( x ) _ = E (x)D i f f  (x )d bt(x)D i  f  (x )+ c (x ) f  (x ),
, =1 i =1

where (a1
-i(x ))  is symmetric and positive semi-definite and  c ( x ) < 0 .  L

is  a n  operator which maps a  smooth function o n  D  to  a  function on
OD given in  the form,


