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Non-symmetric diffusions on a Riemannian manifold

Ichiro Shigekawa

Abstract.

We consider a non-symmetric diffusion on a Riemannian manifold
generated by 2 = %A + b. We give a sufficient condition for which 2
generates a Cy-semigroup in L?. To do this, we show that ¥ is maximal
dissipative. Further we give a characterization of the generator domain.

We also discuss the same issue in L? (1 < p < 00) setting and give
a sufficient condition for which 2 generates a Cy-semigroup in LP.

§1. Introduction

We consider diffusion processes on a Riemannian manifold gener-
ated by the operator %A + b. Here A is the Laplace—Beltrami operator
and b is a vector field. We assume that coeflicients are all C*°.. So
we can construct a diffusion process up to the explosion time by solv-
ing a stochastic differential equation. Our interest is to construct a L?
semigroup. Symmetry assumption in L? setting does not simplify the
problem of essentially self-adjointness. So we consider the problem in
non-symmetric case.

We will give a sufficient condition to construct a Cy semigroup, i.e.,
strongly continuous semigroup, in L? or even in LP. Further, in L?, we
can determine the domain of the generator. To do this, the intertwining
property of operators plays an essential role.

The organization of the paper is as follows. In Section 2, we give
a sufficient condition for the existence of C; semigroup in L2. We have
to show that the operator is maximal dissipative. In Section 3, we
determine the domain of the generator. We use the intertwining property
and the symmetric part of the associated bilinear form. In Section 4,
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we construct a Cp semigroup in L? and last we give some examples in
Section 5.

§2. Non-symmetric diffusion on a Riemannian manifold

Let (M, g) be a smooth d-dimensional Riemannian manifold. We
assume that M is complete but we do not assume that M is compact in
general. We consider a diffusion process on M whose generator is

(2.1) | 2= %A+b.

Here A is the Laplace-Beltrami operator, b is a vector field. We as-
sume that b and other vector fields, tensor fields, etc, are all C>. We
denote the Riemannian volume on M by m = vol and operators will be
considered in L%(m), or LP(m) later.

The adjoint operator of A is

1
(2.2) A* = §A—b—divb.
The symmetrization of 2 is defined by
(2.3) = —-(Ql—l-i)l*) = —A— —dlvb

So far, all operators are well-defined on C§°(M), the set of all smooth
functions on M with compact support.
The bilinear form € associated with 2 is given by

(24)  E(uv) = —(u,v)p = & / (Vu, Vo) dm - / (bu)v dm.

Here (, )2 denotes the inner product in L?(m), (,-) the Riemannian
metric, and V the gradient operator. Further we consider the bilinear
form & associated with 2 as follows:

(2.5) E(u,v) = / (Vu, Voydm + = / (div b)uv dm.

‘We impose the following condition to ensure that 2l is bounded from
above.

(A.1): There exists a constant y so that 1 divd > —y.
To be precise, 3(divb), > —v for all z € M. Under this condition,
we can see that € is bounded from below and so we can take a closure
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of it. By taking closure, we may assume that & is closed. Our aim is to
deal with semigroups without sector condition.

We denote the metric function on M by d. We fix a reference point
0 € M and set p(z) = d(o,z). Since p is a Lipschitz function, Vp can
be defined as a vector valued bounded function. Using this, we add the
following assumption on b:

(A.2): There exists a positive non-increasing function x: [0, 00) —
[0,1] so that [y~ x(z) dz = co and k(p)bp > ~1.
To be precise, k(p(z))bp(x) > —1 for all 2 € M. The function x(z) = 2
is a typical example satisfying [, k() dz = oo.

To construct a semigroup, it suffices to show that our operator
is maximal dissipative. Here, an operator A is called dissipative if
(Au,u) < 0 for any v € Dom(A) and if it has no proper dissipative
extension, it is called maximal dissipative. For the general theory of
semigroup, refer to e.g., Pazy [7, Chapter 1, Section 4] or Goldstein [4,
Chapter 1, Section 3].

In symmetric case, i.e.,, A = %A, this is equivalent to the essential
self-adjointness. This problem of essentially self-adjointness was solved
by Gaflney [3] (see also Davies [1]). We have to modify it to handle the
vector field b.

Theorem 2.1. Assume (A.1) and (A.2). Then the closure of
(A, C5°(M)) generates a Markovian Cp semigroup in L?(m). (See, e.g.,
Ma—Réckner [6] for the Markovian property. To be precise we should
say “sub-Markovian” but we use this terminology for simplicity.)

Proof. We first show that 2 — is dissipative. Here, =y is a constant
that appeared in (A.1). From (A.2), we have
1
(—2-Au + bu — yu)udm

(2 = 7)u,u)s = /

M
= —&(u,u) — y(u,u)2

2 Ju M

which shows that 21 — v is dissipative.

To show that the closure of 2[ —~ generates a contraction semigroup,
it suffices to show that the image (A—v—1)(C§°(M)) is dense in L%(m),
which means that 20 —+ is maximal-dissipative; in other words, to show
that v =0 if

/M u( —y)ddm = (u,d)2, VYo e C(M).
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Assume this identity. Then, by the hypoellipticity of the elliptic opera-
tor, we have v € C°°(M). Using this, we have

(26) (w0 = [ u@=)odm
1
= ———/ Vu - V(;Sdm—i-/ (ubp — yug)dm, V¢ € Cg°.
2 J/m M
By an approximation argument, we easily see that the identity holds for
¢ € H} (M) with compact support.
To truncate u, we introduce a bump function x, in the following
procedure. Take a C* function ¢ : R — [0, 1] such that ¢(t) = 1 for

t €[0,1] and 9(t) = 0 for ¢t € [3,00) and further —1 <¢'(¢) < 0. Define
h(z) by

@) = [ w(w)dy

and then set
(2.7) Xn (@) = p(h(p(x))/n).
Here p(z) = d(o0,z). Clearly we have

bn = ¥/ (h(0)/m) "oy,

Take ¢ = X2u as a test function. Then, from (2.6), we have

/ uxiudm
M

1
= / Vu - V(x2u)dm + / {ub(x%u) — yux2u} dm
M M

=3
1
=5 / Vu - (V(Xnt)Xn + XnUV xn) dm
2Jm
+ / {u(b(xnw)Xn + uXnubxn) — YXAu’} dm
M
1
= —5/ {xnVu - V{xnu) + xnuVu - Vx,}dm
M

+ / {xnu(d(Xn) + Xnu®bxn) — YX2u*} dm
M

= *%/ {(V(Xnu) - UVXn) : V(Xnu) + xnuVu - VX”} dm
M R
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1 29 2 2,2
+ M{gb(xnu ) + Xnt2bxn —vX2u?} dm
1
=-3 / {IVxnw)|? — uVxn - (VXnt + Xn V) + xnuVu - Vxn} dm
M
1
+ / {—ﬁxiuz div b + xnu’xn — yx2u?} dm
M
1 ,
= =5 | AV0P =2V} dm
M
1
+ / {Xnu?bxn — 2xiu2 divb — yx2u?} dm.
M
Hence
1 1
(2.8) —/ IV (xnu)* dm + —/ x2u? divbdm + / (v + 1)xZu?® dm
2 Jm 2Jum M
1
— ~/ u?|Vxn |2 dm+/ XnU2bXn dm.
2 /M M

Note that bx, = ¢'(h(p)/ n)f—(7f—>bp. Using —1 < 7' < 0 and the assump-
tion k(p)bp > —1, we have

bxn <

S

and hence

1
/ Xnuszndmg —/ Xnuzdm.
M nJm

Further, since Vx, = ¢’(h(p))/n)%v,o and |Vp| < 1, we have

1
Vx| < o

Thus, the right hand side of (2.8) is bounded and so x»u has a subse-
quence which converges weakly in £&. We can easily show that the limit
is u and, by letting n — 0o, we have

n—oo

=0.

- 1 1
E(u,u) + (v + 1) (uw,u)2 < lim {—/ u2lVXnI2dm+—/ xnu2dm}
2 /M nJm

The positivity of é,, =&+ (, ) brings u = 0.
Thus we have shown that (% — v — 1)(C§°(M)) is dense in L%(m).
This means that the closure of 2 —« with a domain C§°(M) is maximal



442 I. Shigekawa

dissipertive and so it generates a contraction semigroup. From now on,
taking closure, we regard 2 as a closed operaotr. We also note that this
means that C§°(M) is dense in Dom(2l) with respect to the graph norm.

Last we show the Markovian property. The criterion is the following
(see e.g., [6] when v = 0 and [12] for general v):

(2.9) Ru,u—uAlg <vllu—uAllz, VYueDom(2). »

Here, a A b = min{a,b} and || || denotes the L? norm. Since we have
shown that C§° (M) is dense in Dom(2(), it suffices to show (2.9) for u €
C&(M). Take u € C§°(M). We construct an approximating sequence
to the function t — t A1l. Take any € > 0 and take a C*° function ¢, so
that

t, t<1, ,
pe(t)=<€[l,1+¢], 1<t<1+ 2,
1+¢, t>1+42¢

and 0 < ¢, < 1. Recall that &(u,v) = —(Ru,v)s. We first show
(2.10) lim €(pe(u),u — ¢e(u)) = 0.
e—0
To do this, note
E(pe(u),u — pe(u))

- /M {5 V0e(u) -V — (1)) — bipe(u) (s — 2 (u))} dm

1

2 /M (W) (1 = ¢l (w)|Vul* dm — /M oL (u)bu (u — @ (u)) dm.

The first term of the right hand side is non-negative. In the second
term, the integrand is not 0 only when 1 < u < 1+ 2¢ and in this case,
|u — e (u)| < e. Hence the second term goes to 0 as € — 0, which proves
(2.10). In addition, since 37 is non-negative, we have

& (u— pe(u), u - pa(w)) = 0.
Combining both of them, we get
0 < lim {€(pe (), u — pe(u)) + €y (u—pe(u),u—pe(u))}
< Lim {€(pe(u), 1 — ¢z (u)) + E(u — pe(u), u — e (u)) +vlu— e (u) 3}

< i%%{ﬁ(u,u - Ws(u)) + 'Y“Iu’ - SDE(U)”%}
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< lm {— (A, u — pe(u)2 + vllu — e (w)lI3}

e—0

< —(RAu,u—u A1) +yllu—uAll3

which is (2.9) as desired. Q.E.D.

From now on, we assume that 2 is closed by taking a closure. The

above argument shows that if v € Dom(2), then u € Dom(€) and we
have

(2.11) E(u,u) = —(Au, u)s.

In connection to the Markovian property, we will show the L' con-
traction property. Here, the L' contraction property means that semi-
group {7;} satisfies the following: for any u € L? N L', we have

Teulls < [lull1,

where || ||; stands for the L'-norm.

This is equivalent to the Markovian property of the dual semigroup.
But we need an additional assumption to show the Markovian property
of the dual semigroup, we give a direct proof of the L' contraction
property. Then the Markovian property of the dual semigroup follows.
We denote the semigroup generated by 2 by {713}

Proposition 2.2. Assume (A.1) and (A.2). Then the semigroup
{e™27T}} satisfies the L' contraction property.

Proof. It is enough to verify that
(2.12) (A =27)u,us A2 < —y|lus A1|3, Vu € Dom(A),

(see [12]). To show this, we may assume that u € C§°(M).
We divide 2 into tow parts: A and b. For any € > 0, take . such
that 0 < ¢l <1 and

g, t <0,

€le, 2], 0<t<2e,
(2.13) we(t) =<t, 2e<t<1,

€l,1+¢], 1<t<1+2e,

1+e, t>1+ 2.

Then

/ Aupe(u) dm = —/ Vu - Ve (u)dm = —/ @LIVul*dm < 0.
M M M
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Now letting € — 0, we have
/ Au(us Al)ydm < 0.
M

Next we consider the bu part. Let ® be a primitive function of the
function ¢t — ¢+ A 1. That is

; t <0,
. <
2.14 D) =tlt+ A1) -t AD2={142,  o0<t<,
2 2
t—%, t2>

Then
/M{bu(u+ A1) = 2yu(us A1)} dm
- /M{bCI)(u) — 2yu(us A} dm
_ /M(cp(u) divh+ 2yuus A1) dm.

By the assumption (A.1) and the definition of ®, we have
~®(u) divd < 29®(u) = 2yu(u+ A1) — y(us A1)%

Hence
/ (bu(us A1) — 2yu(us A1)} dm < —yllus A2
M

Combining both of them, we get the desired result. Q.E.D.

We can deal with 2* similarly. This time, the sign of the vector field
is opposite and so we assume the following

(A.2)*: There exists a positive non-increasing function
k: [0,00) — [0,1] such that [ x(z) dz = oo and k(p)bp < 1.

We now have the following

Theorem 2.3. Assume (A.1) and (A.2)*. Then the closure of
(A*,C§°(M)) generates a Cop-semigroup in L?(m). Further the semi-
group satisfies I! contraction property. If, in addition, divb > 0, then
the semigroup satisfies the Markovian property.
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Proof. The proof is similar to that of Theorem 2.1. We only see
the L! contraction property. Define ® by (2.14). Then ®(¢) —t(t+ A1) =
—2(t+ A 1)% and therefore

/’{—bu(u+/\1)——u(u+/\1)divb}dm
M
=/ {®(u)divd — u(u+ A 1) div b} dm
M .
:_%/ (u+ A1)*divbdm
M

< fy/ (u+ A1)%dm.
M
This shows the L' contraction property. Q.E.D.

§3. Domain of the generator

We now proceed to the issue of determining the generator domain.
Our main tool is the intertwining property of operators. So we first
need to investigate the intertwining property between 2 and V. Here V
is the covariant differentiation. We always assume that our connection
is the Levi-Civita connection. The intertwining property between A
and V is well-known as VA = [0,V, where (; is the Hodge-Kodaira
operator —(dd* + d*d) acting on 1-forms. In fact, noting that V = d for
scalar functions and d? = 0, we have VA = —dd*d = —(dd* + d*d)d =
[3V. Let us recall that (1, = —V*V — Ric where Ric denotes the Ricci
curvature. We will use this later. What about V and V;? To see this,
we note that for any vector field X,

Vx(bu) = Vx(Vu,b)
= (VZu)(X,b) + (Vu, Vxb)
= (V2u)(b, X) 4 (Vu, Vxb) (symmetry of V?u)
= (VyVu, X) + (Vu, Vxb).

Now define an operator 2A acting on 1-forms as
- 1
(3.1) A6 = §D10 + Vil + (V.b,6).

Here (V.b,0) is a 1-form defined by (V.b,6)(X) = 6(V xb) for any vector
field X. Then

vl = 2AV.



446 I. Shigekawa

To be precise, this relation holds at least on C§°(M).
Next we will get a symmetric bilinear form & satisfying

(3.2) £(,0) = — (29, 6)s.

To do this, note that

—(910,6) = —%(510,0)2 —/ (V10,6) dm — /M(<vb, 0),0) dm

M
= Yvo,ve), + 1 / Ric(6, 0) dm — = / V4(6,6) dm
2 2y 2 Ju

—/ ((.5,6),0) dm
M
1 Lo 1o
=—(V0,V0)2+'~/ Ric(0,0)dm + = [ |0]? divbdm
2 2 Ju 2 S
—/ (Y., 0), 6) dm.
M

Let B be a symmetrization of Vb, i.e., B = 2(V.b+ (V.b)*). Then, € is .
given by
(3.3)

-

E(0,7) = 5(90.V0)a + [ {5Ric(0,n)+ 5 divb(0,m) - (B0.m)} .

We impose the following assumption to ensure that € is bounded from
below.

(A.8): Ric is bounded from below and there exists a constant

4 so that %Ric —f—% divb— B > —4.
Let us remark that & in (3.3) is defined for C* 1-forms with compact
support. Assuming (A.3), we see that & = € + 6( , )2 becomes non-

negative and we can take a closure. So we assume that € is closed from
now on. Further, by (3.3), we have

1 "
(3.4 S17613 < Es(6,6).

We are ready to determine the domain of 2.

Theorem 3.1. Assume (A.1), (A.2), (A.2)* and (A.3). Then the
necessary and sufficient condition for v € Dom(%) is that u € Dom(A)
and bu € L?(m).
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Proof. The sufficiency is easily shown by noting that C§°(M) is
dense in Dom(2*). In fact, by the integration by part, we have

(%Aw bu, §)2 = (u, A D)o, Vo € C°(M).

It is easy to see that the above identity holds for ¢ € Dom(2A*) by
using the denseness of C§°(M) in Dom(2(*). This implies that u €
Dom(2**} = Dom(21).

Next we will show the necessity. Take any v € C§°(M). Then

(A —=06—-1Vu,Au)e = —((A -6 — Lyu, V*Vu)
=—(V(@ -5 —1)u,Vu),
= (% -6 —1)Vu, Vu)y
= E541(Vu, V).

Hence, by Young’s inequality,
E3a (Vu, V) < o-]|(2 — 6 — Tpulld + 54wl
Choose € to be small so that

“loullf < 73192l + ul)-

NG

Then, by (3.4), we have
12— 6~ Dull3 2 &1 (Vu, V) — S} dul
> Esia(Vu, Vu) — (192 + )
> %§5+1(VU,VU).

Noting that C§°(M) is dense in Dom(%(), the above relation implies
that Vu € Dom(€) if u € Dom(2). Therefore, by noting (3.4), we
have V2u € L?(m), i.e., u € Dom(A). Since bu = Au — 3 Au, we have
bu € L?(m). This completes the proof. Q.E.D.

We can have a similar result for A* but we have to handle the
potential term divd in this case. First we will get the intertwining
property between A* and V. To do this, it is enough to use that
V(Vu) = uVV 4+ VVu for V = divd. So, defining a operator D acting
on 1-forms by

L1
(3.5) B0 = 5010 — V40 — (V.b,0) — f.ivd,
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we easily have the following defective intertwining property (see [11]):
VA = DVu — uV divb.

Further, denoting the symmetrization of V.b by B and noting that [y =
—-V*V —Ric,

—(D0,6), = %(va, V) + ] {%Ric(@, 0) + %19? divb + (B6,0)} dm.
M

Now we introduce the following assumption.
(A.4): Ric is bounded from below and there exists a constant
¢’ so that Ric+% divb + B > —§¢'. Moreover, 3%%’1;5 is
bounded.

Under the above assumptions, we define a bilinear form & on 1-
forms by
(3.6)

2 1 1 1
E1(0m) = 5(V0.Vn)a+ [ (5Ric(0.n) + 50,0 divb-+ (Bo,)} dm.

Then & is bounded from below and so it is closable. Taking a closure,
we may assume that & is closed. We also have the inequality for &’ as
follows: :

1 .
SIv61 < E5,(0,0).

Now we can determine the domain of 21*.

Theorem 3.2. Assume (A.1), (A.2), (A.2)* and (A.4). Then the
necessary and sufficient condition for u € Dom(2*) is that © € Dom(A)
and bu + udivb € L?(m).

Proof. As in the proof of Theorem 3.1, the sufficiency is shown by
using the denseness of C§°(M) in Dom(2).

‘We will show the necessity. We set V = div b. From the assumption,
we take a constant M so that ol < M. Take any u € Ce(M).

V+2vy+2
Then
(A = 8" — Dyu, Au)s
=—((A" = ¢ = 1L)u, V*Vu)y
=—(V* — & — 1)u, Vu)s
= —((® -6 —1)Vu, Vu)s + (uVV, Vu),
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vV
V4+2y4+2

= §3,+1(VU,VU)+( VV 427+ 2u,/V 4 2y + 2Vu),

1
-M ——/{(V+2fy+2)u2dm+§-/(V+27+2)|Vu]2}dm
2 Ju 2/m
. M -~ -
> E541(Vu, Vu) — —8—87+1(u,u) — Me€ ,(Vu, Vu).

Choose € > 0 to be small so that 5||Aufls < %g’,H(VU, Vu) + ||ull3.
Then

(1 — Me)&5, ., (Vu, Vu)
< (@ = 8~ T, D)y + 2 B (,)
= ("~ &~ D, D)y — (A — 5~ D)y

1 € M M
< * _ s e e * . 2 el 2
o N@ = 0" = Dulla + S Aullz + -1 = = Dullz + - lullz

1, 1=
< %H(Ql - & — D2+ §Sg,+1(VU, Vu)
M, . M
ol 5l =y = Dl + o el
Eventually we have

1 -
(5 —Me)Eg 1 (Vu, Vu)

1 M M
< * sl il * A el 2.
< g M@ =8 = Duflz + I =y = Dull2 + (57 + Dllulz

Here we take again € to be small so that the coefficient of the left hand
side becomes positive.. This inequality holds for u € C§°(M) but, us-
ing the denseness, we can see that the above inequality holds for u €
Dom(2*). It brings Vu € Dom(€’). Therefore we have V2u € L2(m)
and hence u € Dom(A). Now bu + 1udivb € L?(m) follows easily. The
proof is completed. Q.E.D.

§4. Construction of LP semigroup

So far we considered the L? case. In this section, we will construct
a semigroup in L? setting where 1 < p < oco. We can show it along
the same line as before but the discussion becomes complicated. We
consider two cases separately: p < 2 and p > 2. In the case p < 2, we
have the following.
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Theorem 4.1. Assume conditions (A.1) and (A.2). Then, in
LP(m) (1 < p < 2), the closure of (A, C§°(M)) generates a Co semi-

group.
Proof. Set 7y, = £v. Then, from (A.1), we have

1
(4.1) ~divh > .

We first show that &% — ~, is dissipative. To do this, we take any u €
C§° (M) and show that

(4.2) / Ausgn(u)|ulP~! dm < 0.
M

For € > 0, define ¢, by

(4.3) e(t) = t(t* +)P/D7N,

Then

PLE) = (12 + &) PAT 15 = 1)(¢ 4 )PP
=2 +e)PD212 4o+ (p - 2)t2)
=2 +e)PD2((p—- 1)t +¢) > 0.

Therefore, we have
/ Aupe(u) dm = —/ Vupl (u)Vudm = —/ oL (u)|Vul? dm < 0.
M M M

Letting € — 0, we can get (4.2).
Let us deal with bu. This time, we set ¢(t) = |¢|P. Then, ¢ is a C*
function and ¢'(t) = psgn(t)|t|P~!. Hence
b(|ul?) = bip(u) = psgn(u)|ulP~"bu
and

1 -1 ’
/ busgn(u)|ulP~! dm = —/ b(|u?) dm = ——/ |ul? div b dm.
M PJm PJm

Combining them, we have
/ A —vp)u sgn(u)|u|P~! dm
M .

:/ Ausgn(u)|u|p_1——/ (1 div b + vp)|u|? dm < 0,
M M P -
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which shows that % — -, is dissipative.

Next we show that its closure generates a Cy semigroup. To do this,
it suffices to show that the image of C§°(M) by 2 — « is dense in LP(m)
for sufficiently large a. So let g be the conjugate exponent of p and
assume that u € L9(m) satisfies

/ u(—a)pdm =0, V¢ e Cye.
M

Our aim is to deduce v = 0 from this condition. By using the hypoel-
lipticity of the elliptic operator, we have u € C°°(M). Therefore, the
above identity can be rewritten as

—1/ VquSdm—i—/ ub¢=a/ pudm, Vo e C§°.
2 Jm M M

It is easy to see that the above identity holds for any ¢ € H(M) with
compact support. We now set

»(t) = sgn(t)[t]"".

% is a C1-function and ¢’ (t) = (g —1)|t|972. We take ¢ = x21)(u) where
Xn is a function defined by (2.7) in Section 2. Then we have

1
o [ xavtwudn =3 [ Voguw) - Vudn+ [ ubiw) dn
M 2 /M M
=1 + L.
We compute Iy, I respectively. As for Iy,
1
h=-; [ VOduw) - Vudm

- / {ax? sgn(w)|ul?™ Vxn - Vu + (g — D& ul=2|Vul?} dm

__%/ axi~ 1sgn( ) ul?™ Vxn - Vudm

+a-1) [ Xl (Tl dm.
M
The first term of the left hand side is estimated as follows.
2| [t setu)lu O - Gudim
2\Jm

<4 [l Ol 19l dm
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1

L 7l )T (Vb dm (Vo) < )

<
—2n

z / (2[4l 2|Vul?} dm

I/\

< fn / Xl dm 4L / Xl Vul? dim.

Thus we have
< [ oaturan — (-1~ 1) [ xalud#1vu am.
4 4n M
If we take n to be large so that (¢ — 1) — ;L > 0, then we can get
q a2\, |4
L < n /y, X37%|u|? dm.
As for I,
I = / {ubxnx& "¢ (u) + uxnb(x%_lw(U))} dm
S RGO bu ) b(u) — (div Bpusnd=15(u)} dm
1
= [ L) " = ZHOchlul?) = (div Byl dm
1
= [ Lt ol + £ div bt ul®) = div bl dm
— [ (O ul — (1= (v b ful) dm.
M q
From the assumption, by, < % and hence
[ e utram < % [ g am
M nJym
and therefore
1
B [ g ulrdn— (- 2) [ (@vopgfuldm.

nJm q Jm

Summing up both of them, we have

1
o [ xplulam < L [ xapuprdm [ xtaleam
M 4n M n Ju

—(1—1)/ (div b)x2 [u]? dm.
q Ju
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Now we take « large enough so that o — (1 — %) divb > 1. Then

1
[ xattam < L [ a?ulram e+ < [ tulram.
M an Jy nJMm
Since u € L%(m), by letting n — oo, we get
/ |u]?dm <0,
M

which implies v = 0 and the proof is completed. Q.E.D.

We can treat the case p > 2 similarly but we have to adopt a different
approximation method.

Theorem 4.2. Assume (A.1) and (A.2). Then, the closure of
(A, C§°(M)) generates a Cp semigroup in LP(m) (p > 2).

Proof. Setting v, = £+, we have
(4.4) 1 divd > —p.
p
Let us first show that 2—y, is dissipative. We note that for u € C§°(M),
/ Ausgn(u)|ulP~dm = —/ Vu - V(sgn(u)|uP~1) dm
M M
= -—/ Vu - ((p— 1)|ufP~2Vu) dm
M
= _/ (p — D|u|P~2|Vul|?*dm < 0.
M

To deal with bu, we note
b(jul?) = bp(u) = psgn(u)|ulP~"bu,

and hence we have
/ Vusgn(u)|uP~tdm = 1/ b(|uf?) dm = ——1—/ (div b)|u|? dm.
M PJim PJm
Therefore
/ (A — vp)usgn(u)|uP~t dm
M

=/ Ausgn(u)|ulP~? dm—/ (ldivb+'yp)|u|” dm <0,
M M P
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which shows that 2 — v, is dissipative.

Next we show that its closure generates a Cy semigroup. To do this,
we need to show that it is maximal dissipative, i.e., for large enough ¢,
the image of C§°(M) by A — « is dense in LP(m). Let g be the conjugate
exponent of p and suppose that v € L%(m) satisfies

/ u(A - a)pdm =0, V¢e C5°.
M

We need to show that u = 0. We note that, by the hypoellipticity of the
elliptic operator, u € C*(M). So the above identity can be rewritten as

1
——/ VuV¢dm+/ ub¢>=a/ pudm, Vo€ Cg°.
2 /M M M
Further the above identity holds for ¢ € H'(M) with a compact support.
For ¢ > 0, we set, as in (4.3), p.(t) = t(t> + £)2~'. Then @, is a C*

function and satisfies L(t) = (t2 4+ £)3~2((qg — 1)t*> 4+ ). We again use
Xn defined by (2.7). Taking ¢ = x2y.(u),

‘We estimate Iy and I respectively. As for I,

1= [ V0geew) - Vudm
=——/ {pxX5 ™ e (W)Vixn - Vu + xh ol (u)Vu - Vu} dm
~—§/ X5 (W) VX - Vudm
- %/M X (u® +€)372((q — 1)u? + €)|Vul* dm.

The first term is estimated as

B/ Xf’flgos(u)VXn-Vudm’
2 )M

p —
<% [ e el [9xal [Vl dm
M
Mp -
<52 [ e el Valdm
n Jm
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M
= —2/ Xﬁ_1]u|(u2+6)%_1|Vu|dm
2n M

M _ 1
= p/ X2l (u? + &) E (g~ u2 + )3
2n M
x X8 (u? + ) §71((g — 1)u? + )| V| dm

/{x 2luf(u® + )% (g — Lu® + )

+x5(u? + )8 72((g — 1)u? + )| Vul*} dm.

In the first term of the above integrand,

w22 + ) ju2(s? + ¢)?
@-Dw+c (g Dut+e)3((g— Du? )
g [0 (u? + )8
= @ Du2 + (g~ )i (g - )3
P re)
(- D@ + o) fuf
Jul?

g—1

Therefore, we have
—1 qd
- <§ - m) /M X + €)1 2((g — L + )|Vl dm.

Taking n to be large enough so that % - % > 0,

Mp
LH < ———— P=2|y|? dm.
S g

As for I,
L= / wb(xE e () dm
M
2 P—%
- /Mub<x;:xn e (w)) dm

/ Wl e i pe) + wxbOG )} dm

455
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ya P(g—
:B/ Xfl_lbxnu2(u2+a)§_l dm—/ b(ux;{)x;{(q 1)cpg(u) dm
q9Jm M
——/ XPupe(u) divbdm.
M

In the third line, we have used the Leibniz rule which requires the dif-

-~ R
ferentiability of Xﬁ ?. But this is clear since p — g = 1. Now,

B[ oaibonil ot tam < 2 [ a4t am
qJm ng Jus

p -1
< = p 1d
<L [ gt am

and hence,

P —
L<Z / Xl dm — / buxd )t " e (u) dm
ng Ju M

- / xbupe(u) divbdm.
M
Combining both estimates of I; and I, we have
@ / XPu e (u) dm
M
Mp - p
< - p=11,,14 4 £ p=11,,19
< gy | el + 2 [ et dm
B E(g-1) .
—/ b(ux: ) xn we(u) dm —/ X2 u e (u) divbdm.
M M
Letting e — 0,
o [ xeluftdm
M

Mp / —2 p/ -
<—— P2 lul?dm + — P\ dm

2. 2(g-1) i :
— [ bluxs)xs sgn(u)|ul?" dm — [ xE|u|?divbdm.
M M
Recalling

q.,p 7\a g—1_5(@=1 i
b(lulxh) = b(lulxn )? = gsgn(u)|u|'xi " Tb(uxd),

we have
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2, 2(g-1) -1 1
= [ b(lulxd)xa sgn(u)lul?" dm = —= [ b(|u|'x}) dm
M q9J/Mm
= 1/ (div b)|ulTx® dm.
q9JM

Thus, eventually we have

Mp -2 p -1
a beuqdmg———/xfb uqdm+—/ P ul?dm
/M u dn(g-1) Ju lu ng MX fu
1
—a-dy / (div B)x? [ul? dm.
9 JMm

Taking o to be large enough so that o + (1 — 2)divd > 1 and letting
n — 00, we get

/ |u|?dm < 0,
M

which deduces u = 0 as desired. Q.E.D.

We can also show the Markovian property and the L' contraction
property of the semigroup in LP setting as follows.

Theorem 4.3. Assume (A.1) and (A.2). Then the semigroups
{T;} obtained in Theorem 4.1 and Theorem 4.2 satisfy the Markovian
property. Moreover {e~2"*T}} satisfies the L' contraction property.

Proof. Let us prove the Markovian property, which follows if we
show the following (see Jacob [5, Lemma 4.6.6] when v = 0 and [12] for
general ):

(4.5) [ =1 am < -1,

We show this inequality for u € C§°. We treat A and b separately. Take
any £ > 0 and define ¢, € C°(R) as follows. ¢, = ¢ for t < 1 and
p(t) =t—11fort > 1+ 2e. Then

/M Aupe(u)P~ dm = ——/MVu -V (pe(w)P™") dm
= [ Vu- (o= 1wy Het) V) dm

=-(p-1) /M ©e(u)P29L (u)|Vu|? dm < 0.
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Letting € — 0, we have
/ Au(u—1)P" dm < 0.
M

As for b part, set ®(t) = %(t— 1)2. Then ®'(t) = (¢t — 1)>~" and

hence
/M bu . (u)P~Hdm = /M bu ® (u) dm
= /M b®(u) dm
- /M (div b)B(u) dm
_ 1 / divb(u — 1)% dm
i

= (1),

Combining both of them, we can see that (4.5) holds for v € C§°. The
rest is eagy if we notice that C§° is dense in Dom(2).

Next we show the L' contraction property. It suffices to show the
following (see [12]):

(4.6) /M(Ql —27)u(us A1)PHdm < 27(% = Dllu+ AL
To show this, for any € > 0, define ¢, by (2.13) in Section 2. Then
/M A (u)Ptdm = — / Vu - V(e (w)P™1) dm
== [ V(= Do) V) dm
—(p——l)/ W)P~2¢. ()| Vul dm < 0.
Letting € — 0, we have
/M Au(us AP Hdm < 0.

This shows the A part.
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Let us treat b part. Define ® by

t

/ (wA1)PTdy, t>0
0

0, t <0.

B(t) =
This means that ®(t) = %t” for 0 <t <1and ®(t) =t~ 1+% fort > 1.
Then, ®'(t) = (t+ A1)P~! and hence
/M (buus AP — 2yu(us A1)P1} dm
= /M{bui"(u,) —2yu(u+ A 1)P~ 1 dm
= /M{b<I>(u) —2yu(us AP} dm
__ /M {(div0)®(u) + 2yu(us A )P~} dm.
From the definition of ®, we have
—(divb)®(u) < 2yP(u) = 2yu(u+ A1)P~ + 27(% ~ 1D (us+ A1)P
and therefore
/ (Buus AP — 2yu(us AP} dm < 2y(% — 1)/ (us AP dm
M p M
=2 = Dllus A1
Combining both of them, (4.6) holds for u € C§°(M). Now, by the

fact that C§°(M) is dense in Dom(2), (4.6) holds for u € Dom(2) and
the proof is completed. Q.E.D.

To determine the domain of the generator in LP setting is also an
interesting problem. But it seems that we need a technique different
from the L? case. It is left as a future problem.

85. Examples of non-symmetric diffusions

We give some examples. Suppose that M = R? eqipped with the
Euclidean metric. We denote the coordinates in R? by (z!,z2). Define
a vector field b = b 52 + b2 525 as

bt =ct + z'bl + 2%
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b =2+ 2'v? + 2%b3

and consider the operator A = %A + b. Then Vb may be represented
with respect to the canonical coordinate as

bl bl
o (%)
(b? b3

and therefore divb = b] + b3 and the symmetrization of Vb is

p=( 4oty 1),
3 (b + b7) b3

We easily see that all conditions (A.1), (A.2), (A.2)* (A.3), (A.4) in
Section 2 and Section 3 are satisfied. Hence the operator 2l generates
a Markovian semigroup in LP(R?,dz! dz?). To be precise, the closure
of it with the domain C$°(R?) generates a semigroup. In L%, we have
moreover that the domain is the set of all u so that u € Dom(A) and
bu € L?. The corresponding SDE is linear so that it can be solved
explicitly, but, to his knowledge, the author chould not find the literature
which gives the characterization of the generator domain.

We can also treat the perturbation of the Ornstein—Uhlenbeck op-
erator. Here the Ornstein—Uhlenbeck operator L is defined by

ozl * Bz

In this case, we need to change the measure from the Lebesgue measure
to the Gaussian measure p = 2 exp{—((z!)? + (2?)?)/2}dz dz?. If
we take a vector field b as above, we can show that L + b generates a
Markovian semigroup. This is not exactly within the framework of the
previous sections, but we can show it with a minor change.

Acknowledgments. The author would like to thank the referee for
his careful reading. The referee pointed out mathematical mistakes and
inappropriate expressions so that the paper was quite improved.
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