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We discuss the defective intertwining property of generators of semigroups.
We give some equivalent conditions in terms of generator, resolvent and semi-
group. As an application, using this property, we give an example in which we
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1. INTRODUCTION

The intertwining property plays an important role in dealing with semi-
groups. The intertwining property takes the following form:

DA = AD

where A and A are generators of semigroups and D is a closed operator. In
the previous paper [12], we discussed the intertwining property and applied
it to the issue of the domain of a generator. The intertwining property
was used e.g., in Bakry’s paper [2] to discuss the Riesz transformation.
But there are many issues which are not within the scope of (complete)
intertwining property. In this paper, we extend it to the following defective
intertwining property:

DA = AD + R.

Here, an additional term R appears. If D is the identity map, the relation
above is noting but a perturbation of operators, in which there are many
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results (see e.g., [9, Chapter 3]). And so we can say that this work is
a generalization of perturbation theory to some extent. Such a relation
appeared in Yoshida’s paper [15] in connection with the Littlewood-Paley
theory. Yoshida noticed the importance of this relation but he treated only
bounded R. One of our motivations is to remove this restriction.

We discuss equivalent conditions in terms of resolvents and semigroups.
We formulate the issue in the framework of Banach space. In the case of
Hilbert space, the admissible class of R can be slightly extended. This
extension is useful when we deal with Schrodinger operators. In fact, as an
application, we discuss the Schrédinger operator of the form A — V on R?
where V is a scalar potential. We give a characterization of the domain of
this operator. Further applications are discussed in the papers [13, 8] where
the Littlewood-Paley theory is developed for the Schrédinger operators on
a Riemannian manifold. In this case, the defective term R is unbounded
and our extension in this paper is crucial.

The organization of this paper is as follows. In §2, we give a precise
definition of the intertwining property and discuss the relationship with
resolvents and semigroups. We use the Hille-Yosida theory of semigroups.
In §3, we discuss the same problem in the case of Hilbert space setting.
We deal with the generators that satisfy the sector condition. Lastly we
consider a Schrodinger operator in §4. We give an example in which we
can exactly determine the domain of the operator.

2. DEFECTIVE INTERTWINING PROPERTY

In this section, we discuss the intertwining property of the generators of
semigroups. Suppose we are given two strongly continuous semigroups {7} }
and {7} on Banach spaces B and B. Let D be a closed operator from B
into B with the domain Dom(D). We always denote by Dom the domain of
an operator or, later, the domain of quadratic form. The following property
is called the intertwining property:

We denote the generator of {T};} and {Tt} by A and A, respectively. Then
the intertwining property above is (at least formally) equivalent to

DA = AD.

For the moment, we use this notation formally. This property is sometimes
too restrictive and so we will relax it as follows.

DA=AD+R. (2)
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Here R is an appropriate operator. If A and A satisfy this identity, we
say that the defective intertwining property holds. We have to precisely
give the subspace where the equation (2) holds because our operators are
unbounded in general.

We will give the precise meaning of (2) and also give equivalent conditions
in terms of semigroups and resolvents. We denote the Resolvent set of A
by p(A). For A € p(A), the resolvent of A is denoted by Gy = (A — A)~L.
Similarly Gy = (A — A)~! denotes the resolvent of A. We regard Dom(D)
as a Banach space equipped with the graph norm of D. In the sequel,
we always assume that the domain of a closed operator is regarded as a
Banach space equipped with the graph norm. Following this convention,
we assume

(A.1) R is a bounded operator from Dom(D) into B.

Here we regard Dom(D) to be equipped with the graph norm of D.

For later use, we introduce some notations. We denote the set of all
bounded linear operators from B; into By by L(Bi,Bs2). The opera-
tor norm is denoted by || |[z(B,,B,)- When By = Bs, we use L£(B;) in
place of £(B1,Bi1). Hence the condition (A.1) can be written as R €
L(Dom(D), B).

Now we can give a characterization of defective intertwining property.

THEOREM 2.1. Assume the condition (A.1). Then the following three
statements are equivalent to each other.

(a) There exists a subspace D C B satisfying the following conditions:
i) D C Dom(A) N Dom(D).
i) AD C Dom(D), DD C Dom(A).
i11) For sufficiently large X, (A — A)D is dense in Dom(D).
iv) The following equality holds.

DAz = ADxz + Rz, vz eD. (3)
(b) For sufficiently large A, Gy Dom(D) C Dom(D) and
DGy\x = G,\Dl‘ + G)\RG)\J?, Vo € DOI’n(D). (4)

(c) For any t > 0, {Tt} is a (Cy)-semigroup not only on B but also on
Dom(D) and the following holds:

t
DT,z = T,Dz —|—/ T, sRT.x ds, Vxz € Dom(D). (5)
0
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Proof. We first show (a)=(b). Take any y € (A — A)D and set x =
G,y € D. By the assumption (3),

D(A— Nz = (A -\ Dz + Rz,
Applying G to both sides of the preceding equality, we have
GAD(A = Nz = —Dz + GARz.
We recall that (A — A)x = —y and hence
G‘ADy = DGy — CAT')\RGAy
which yields
DGy = GxDy + GA\RGyy, Yye (A— A)D. (6)

We have to show that the identity above holds for all y € Dom(D).
We recall that there exist M > 0 and w > 0 such that

1Tl 2y < Met,
HTtHc(B) < Me!
and hence, for A > w,

NGl 2By £ M/(A —w),
||)‘G>\Hc(1§) < M/(A—w).

Since G is defined on D(C Dom(D)), we can consider the graph norm
1Gxyllp == DGyl 5 + [[Gryll 3 and we have, by (6),

IGxyllp = |GADy + GARGyl| 5 + |Gyl
< ||G>\||L(B)HDIU||B + HG/\”L(B)||R||L(DOII,(D)7B)HGx\y”D

+lGxlzmllyllz
M M M
< =5 IPYlls + = IRl cpom(p), ) 1GxwllD + 5——Ily ]| -

Therefore

M M
(1= 251l 5) ) 639l < 5l
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Taking A to be large enough, we can see that G is bounded in Dom(D).
Here G is defined on (A—A)D. Due to the density of (A—A)D in Dom(D),
we can see that G is a bounded operator from Dom(D) into Dom(D) and
(4) holds for all z € Dom(D).

Secondly we show (b)=(c). From the assumption, G is a bounded
operator on Dom(D) for sufficiently large A. Moreover {G} satisfies the
resolvent equation on Dom(D). It remains to show that there exists a
strongly continuous semigroup on Dom(D) associated to {Gx}x. To show
this, we first show the strong continuity of {G}x. By the same argument
as above, [[AG\||z(Dom(p)) is uniformly bounded for large A. By (4), we
have, for € Dom(D),

[AGxz — z||p = [[DAGAz — Dzl 5 + [|[AGrz — 2| 5
= H/\é,\DJ} + )\G,\RG)\J? — Dl‘HB + ||)\G)\J? — J)HB

1,4
< XHAG)\”L(B)”R”ﬁ(Dom(D),B)HAG)\”[,(Dom(D))HxHD
+|[AGADz — Dzl| 5 + [|\Gz — 2| 5.

Clearly the right hand side of the equation above converges to 0 as A — oo
and hence the strong continuity of {Gx} in Dom(D) follows.

We set A, = pAG, = p?G, — p. Then A, is a bounded operator not
only on B but also on Dom(D). We also set A, = pAG,. Then (4) yields

DA,z — A,Dx = D(*G,, — px) — (u*G,Dx — puDx)
— W2(DG,, — G, Da)
= 1?G,RG
= Rux (7)

Here R, = ;>G4 RG,,. Tt is easy to see that R, € £(Dom(D), B) and the
operator norm of R, is uniformly bounded for large . Now we claim the
following identity.

- t .
Delfug — 4 Dy = / et=D4uR Az ds, Ya € Dom(D). (8)
0
To see this, set

- t -
u(t) = Dera — e D — / e=AuR M ds.
0
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Then, using (7)

d . 2 b i
Eu(t) = DAuetA"’:c — AuetA“Dx — RuetA"’x - / Aue(t_s)A"RMeSA“x ds
0
= AuDetA“:c + RuetA“x — /AluetA“D:U — RuetA“x

t ;
— A, | DR Mg ds
0

N t N
= AM{DetA“x — e Dy — / e(t*S)A“RMeSA“x ds}

0
Ayult).

This means that u(t) satisfies the following differential equation.

d A
Eu(t) = A#«u(t)v

u(0) =0.
The uniqueness of the solution deduces u(t) = 0 which proves (8). We

estimate the operator norm of e!“# on Dom(D). We first recall that
||etAw||£(B) < Me*™¥ (see, e.g., [3, §2.3 (2.13)]) and hence

N t N
Dettexl| 4 < |letA Dx|| 5 + et=9)Au R e5Augds
B B . "

< Me*||Da] 5

B
t
+/0 M IRyl ¢ (pom(py, 516" [l cwom(y [l 2]l pds
< Me*™||Dx| 5 + M62tw||Ru||z:(Dom(D),B)

t
X/o e 2|e* || £ (Dom(py) || z]| pds.

Combining this with ||et4rz| g < Me*™ ||z 5, we have

le"allp = || De a5 + ezl

< Me*™||z||p + M62tw||RM||£(Dom(D),B)

t
X/o e 2|e* || £ (Dom(py) || z]| pds.
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Then

e [|e"M | £(Dom(D))

t
<M+ MIIRMIIaDom(D),B)/O 2" | £(Dom(py) ds-

Now by the Gronwall lemma, we have

672tw HetAu ||L(Dom(D)) S M eXp{tM||RN||[,(D0m(D),B) }

The right hand side is independent of p since || Ryl £ (pom(py, ) i uniformly

bounded with respect to p. It is easy to see that there exists M > 0, w >0
such that

tA,

lle" (| £(Dom(Dy) < Me®t,

Denote the resolvent of A, by R(X;A,). We also set R(A\; A) = Gx. Now
we have, for A > @,

RN Ap)" | c(Dom(p)) < (9)

M
(A—@)™
On the other hand, it holds that (see e.g., [9, §1.7 (7.7)])

RO AL) = (At )~ - A)R(u”—jA;A)
B (A ,A)_ 1

S (p+A)? (u+A’

p+ A

Set k = ;ﬁ:\A' Then A = 2. (9) implies

() men- i

We fix k and let 4t — oo. Then A — k and we have

M

Lom(Dy) (A= @)™

U
R(k; A)" m < ——
180w A lewomepy < 55

By Hille-Yosida’s theorem, this leads that A generates (Cp)-semigroup on
Dom(D) and further e converges to the semigroup strongly as u — oo.
In addition, the convergence is uniform on a compact interval of ¢t. The
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limit of {e!4#} in Dom(D) clearly coincides with {T;}. We also note that
R,, converges to R strongly as y — co. Now, taking limit in (8), we have

t
DT, — T,Dz = / T, sRTsxds, Vz € Dom(D)
0

which shows (c).

Lastly we show the implication (c)=(a). Let AP be the generator of
{T}} on Dom(D). Clearly A is an extension of A”. We set D = Dom(AP).
Take = € Dom(AP) and differentiate (5) in ¢ at ¢t = 0, and we have

DAz = ADz + Rux.

All properties in (a) are now clear. |

We say that the defective intertwining property holds when one of (and
hence all of) conditions of the theorem above is fulfilled.

We remark that the form (5) has already appeared in Yoshida [15]. State-
ment Theorem 2.1 (a) is complicated. Imposing additional conditions on
semigroups, we give a little simpler condition of the generator. To do
this, we suppose that Dom(A) C Dom(D) and there exists a dual (Cp)-
semigroup {77} of {T}}. We denote the generator of {T}*} by A*.

THEOREM 2.2. Assume that Dom(A) C Dom(D) and there exists a dual
(Co)-semigroup {T}}. Then the following conditions are equivalent.

(1) Dom(A*) C Dom(D*) and

p{Az,D*0)p- = 5(Dx, A*0) 5. + 5(Rz, 0) 5.,
Va € Dom(A), 6 € Dom(A*). (10)

(2) For sufficiently large X,

DGy\x = G,\Dl‘ + G)\RG)\J?, Vo € DOI’n(D).

Proof. We first show (1)=(2). For any = € Dom(A) and 6 € Dom(A*),

we have

(A= A)x,D*0) g = z(Dx, (A — A*)0) 5. — 5(R,0) 5..



DEFECTIVE INTERTWINING PROPERTY 9

Set © = Gy and 6 = G’;\f for y € Dom(D) and ¢ € B*. Then we have

By, D*G3&) B+
B(DGy, &) - — B(RGAy, G3€) B+
= p(DG\y, €) - — B{GARG Y, &) .

5{G\Dy, &) p-

Since £ is arbitrary, we obtain
G‘,\Dy = DG)\y — CA;)\RG)\y

which is the desired result.

We proceed to prove the converse (2)=(1). We first show Dom(A*) C
Dom(D*). Since G\(B) € Dom(D), the closed operator S = DGy: B — B
is bounded by the closed graph theorem. Similarly V' = RG) is a bounded
operator from B into B. Hence, for x € Dom(D), 0 € B*,

B<£L'7S*9>B* = A

195)
8
N
@

B
~ B
=B
~ B

Setting 0 = (A — A*)¢ for € € Dom(A*), we get
p{D2,6) . = (2,5 (A = A")&) - — p(e,V"E)p- Vo € Dom(D) (11)
which implies ¢ € Dom(D*) and
D€ = §*(\— A*)E — V*¢.
Further, by putting x = (A — A)y, y € Dom(A) in (11),

5{(A = Ay D)5 = 5(S(A = Ay, (A= A)€) . — (VA= A)y, &) 5.
= 2(DGA(A = Ay, (A — A")E) 4.
= p(RG (XA = A)y, &) 5.
= 5(Dy, (A= A)&) — (Ry, &) 3.

which is (10). This completes the proof. |

In the theorem above, the equation (10) is required to hold on the whole
spaces of Dom(A) and Dom(A*) but it is enough to assume it on dense
subspaces as follows:
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THEOREM 2.3. Under the same assumption of Theorem 2.2, the follow-
ing two conditions are equivalent.

(a) There exists dense subspaces D C Dom(A) and D C Dom(A*) such
that D C Dom(D*) and

p{Az,D*0) g+ = 5(Dx, A*0) 5. + 5(Rz,0) 5., Yz €D,0€D. (12)
(b) For sufficiently large \,

DGz = G\Dzx + GA\RG\z, Yz € Dom(D).

Proof.  (b)=(a) is clear from Theorem 2.2. We show the converse
(a)=(b). From (12),
(A= A)z,D*0) - = 5(Dx, (A — A")0) 5. — 5(Rx,0) 5.,
V€ D,V € D. (13)

Since D is dense in Dom(A), the identity above holds for all z € Dom(A).
In particular, putting = Gy, y € Dom(D),

5(Dy.0) 5. = By, D*0) - = 5(DGry, (A = A°)0) 5. — 5(RGry, ) ..
Again, by the density of D in Dom(/l*), we have for any 6 € Dom(/l*),

5(Dy,0) 5. = 5(DGry, (A — A")0) 5. — 5(RGAY,0) 5.
= (Y, (DGA)* (A= A")0) B+ — (Y, (RGA)"0) -,
Vy € Dom(D).

This implies § € Dom(D*). Now the rest is the same as in Theorem 2.2. ||

3. DEFECTIVE INTERTWINING PROPERTY II:
HILBERT SPACE CASE

In this section, we discuss semigroups on Hilbert spaces. Let {7T}} and
{T}} be (Cp)-semigroups on Hilbert spaces H and H. The generators of
{T:} and {T}} are denoted by A and A, respectively. We assume that they
are bounded from below in the following sense: there exists w > 0 such
that

(Az,2) > —wll,

(46,0) > —wl0]%,
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Hence A—w and A—w generate contraction semigroups. We further assume
that they satisfy the weak sector condition. We denote the associated
quadratic form by £ and &, e.g.,

E(x,y) = —(Az,y)g Va € Dom(A4), Yy € Dom(E).
We fix 6 > w and set

Es(x,y) = E(x,y) +0(z,y)m-

Then F = Dom(€) is a Hilbert space with the inner product

(0.9)7 = 5{€so.9) + ()} (14)

Here — denotes the complex conjugation. By the weak sector condition,
£ is a bounded sesqui-linear form on F x F, i.e., there exists a constant
C > 0 such that

&, y)| < Cla,2) > (v, 9) .

Similarly we define
Es(0,m) = E(0,m) +5(0,m)

and a Hilbert space F = Dom(€) with the inner product

0,m)z = %{5‘5(9’77) +55(n,9)}- (15)

H* denotes the set of all conjugate linear continuous functional on H.
F* can be defined similarly, i.e., the set of all conjugate linear continuous
functional on F. Clearly H* C F* and, by the Riesz theorem, we can
identify H* with H. Hence we have a triplet 7 C H C F*. Moreover
A can be extended to a bounded linear operator from F onto F* and
generates a (Cp)-semigroup {T;} on F* (see Tanabe [14, §2.2]). We denote
the generator by A .

Similarly we can define a triplet FCHCZF and A" : F — F* which
is an extension of A. The semigroup generated by A" is denoted by {7} }.
The associated resolvent is denoted by é;

Suppose also that we are given a closed operator D from H into H
satisfying Dom(A) C Dom(D). Now we consider the following defective
intertwining property

DA=AD+R. (16)

Contrary to the previous section, we assume that
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(B.1) R is a bounded linear operator from Dom(D) into F*.
We have the following theorem.

THEOREM 3.1. We assume that Dom(A) C Dom(D) and (B.1). Then
the following three statements are equivalent to each other.

(a) Dom(A*) C Dom(D*) and

(Az,D*0)g = (D, A*0) ; + #.(Rx,0) 2
Yz € Dom(A), V0 € Dom(A*). (17)

(b) For sufficiently large \,
DGz = GyDz + G\ RGaz, Va € Dom(D). (18)

(¢) {13} is a (Co)-semigroup on Dom(D) and the following holds:
A t A~
DT, =T,Dx —|—/ T,  RT,xds, Vz & Dom(D).
0

Here the integral is the limit of Riemann sum in F*.

Proof. We do not need to prove this theorem since {7} } is a (Cp)-
semigroup in F*. {T;} and {T; } satisfy the conditions of Theorem 2.1.
The difference is that we have to show (17) for # € Dom(A) and 0 €
Dom((A™)*) = F. But this follows from Theorem 2.3 (a) because Dom(A*)

is dense in F. |

As in Theorem 2.3, it is sufficient to assume that the equation (17) holds
on a dense domain of Dom(A) and Dom(A). In fact, if we assume that
F C Dom(D*), we can relax the condition (1). Before that, we prepare the
following proposition. This proposition also plays an essential role in the

next section.

PROPOSITION 3.1. Assume that the defective intertwining property holds
and F C Dom(D). Then the following two statements are equivalent to
each other.

(a) D*: F — H is bounded, i.e., F C Dom(D*).
(b) D: Dom(A) — F is bounded, i.e., D Dom(A) C F.
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Proof. We first show (a)=(b). Take any x € Dom(A4) and set
®(0) = —(Az, D*0)ir + N(D,0) ; + #.(Rz,0) 7, 0€F.

From the assumption (a), D*: 7 — H is bounded and hence ®: F — C
is also bounded. Then the Lax-Milgram theorem yields that there exists
n € F such that

If § € Dom(A), then

(n, (A= A)"0)

l
e

A(1,0)
(6
—(Az,D*0)ir + \(Dz,0) g + #.(Rx,0) 2
~(Da, A°0)  — 4.(Ra,0)

—|—)\(Dx,0)H #(R2,0)z (- (17))
= (Dz,(A — A*)) 5.

~—

Since (A — A*) Dom(A*) = H, we have ) = Dz. This means Dz € F and
hence (b) follows.

Conversely we assume (b). We note that operators Gx: H — Dom(A)
and G, : F* — F are bounded. Combining this with (b), we see that
S = DGy — GyRGy: H — F is bounded. Take any = € Dom(D) and
0eF.

(Dz,0) = #.(Dz,G5 (A — A")0) 2
= £(Gr\Dx, (A — A")0) £.
= #((DGx + G RGy)z, (A — A")0) 2.
= £(Sz, (A — A%)0) 2.
= (x,5"(\— A"y (. S*: F* — H* is bounded)

which implies § € Dom(D*). Thus we have F C Dom(D*). |
Now we are ready to prove the following theorem.

THEOREM 3.2. We assume the condition of Theorem 8.1 and F -
Dom(D*). Then the following statements are equivalent to each other.

(a) There exist a dense subspace D C Dom(A) and a dense subspace
D C Dom(E) such that DD C Dom(&) and

(Az,D*0)gr = —€(Dx,0) + 4. (Rx,0)z, Vo €D,V0ED. (19)
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(b) For sufficiently large \,

DGz = G\Dz + GYRGyz, Yz € Dom(D). (20)

Proof.  To show (b)=>(a), take D = Dom(A), D = Dom(§). DD C
Dom(€) follows from the previous proposition. R
Conversely we assume (a). Since D is dense in &, (19) holds for z € D

and 0 € F. If, in particular, § € Dom(A), then it follows that
(Az,D*0)g = (D, A*0) y + 4.(Rz,0)z, x€D.

The density of D in Dom(A) deduces that the equation above holds for all
x € Dom(A). Now, by Theorem 3.1, we have (b) |

A natural expression of the defective intertwining property is of the form
(16). But it is rather difficult to give the definite region. When R is
bounded, we can give a region where (16) holds as follows.

PROPOSITION 3.2. Under the assumptions of Proposition 3.1, we ad-
ditionally suppose one of (and hence both of) properties (1) and (2) of
Proposition 3.1. We further assume that R is bounded. Then, for any
z € Dom(A?), we have Dz € Dom(A), ADz € Dom(€) and the following
identity holds.

ADz = DAz — Rz. (21)

Proof. Take any € Dom(A?). We first show Dz € Dom(A).A It follows
from Proposition 3.1 that Dz € Dom(€). Hence, for § € Dom(A*),

E(Dz,0) = —(Dx, A*0)
= —(Az,D*0) + (Rz,0) (. Theorem 3.1 (a))
= —(DAz,0) + (Rz,0).
Clearly this identity holds for all # € Dom(€) and the right hand side is

continuous in € with respect to the H-norm since R is bounded. This yields
that Dz € Dom(A) and ADx = DAz — Rz. |

In the case R = 0, the proposition above can be extended to the higher
order case.
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PROPOSITION 3.3. Assume assumptions of Proposition 5.2 and R = 0.
Then, for any x € Dom(A"™), we have Dx € Dom(A"~1), A" 1Dz €

Dom(€) and the following identities hold:

A" "Dz = DA™ ',
E(A" Dz, 0) = —(A"x, D*0), V0 € Dom(€).

Proof. We prove them by the induction on n. The case n = 1 is nothing
but Proposition 3.1.
Assuming the case n, we will prove them for n + 1. So let us suppose
x € Dom(A™!). Set y = Az. We can use the assumption of induction
since y € Dom(A™). Hence we have Dy € Dom(A" 1), A"~ Dy € Dom(€)
and it holds that
A"1Dy = DA™Yy, (22)
Since 2 € Dom(A?2), we have by virtue of Proposition 3.2,
ADz = DAz = Dy € Dom(A"™})
which implies Dz € Dom(A™). Further
A"Dz = A" 'ADz = A" ' Dy € Dom(€).
Thus we have obtained A" Dz € Dom(€). Therefore

A"Dz = A" ' Dy
= DA™ Yy (. (22)
= DA zx.

Now, for any 6 € Dom(f),

E(A"Dx,0) = E(A" ' Dy, 0)
= —(A"y,D*0) (the assumption of induction)
= — (A", D*9).

Thus we have obtained the case n + 1. |

4. GENERATOR DOMAIN
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In this section, we see that we can determine the generator domain using
the defective intertwining property.

Let the notations be the same as in the previous section. We further
assume

(B.2)  &(z,y) = (Dz, Dy)g-
Therefore £ is symmetric and the generator A is given by

A=—-D*D. (23)

But the symmetry of £ is not required.

THEOREM 4.1.  Assume (B.1), (B.2) and the defective intertwining prop-
erty between A and A. We further assume D* € L(F;H). Then x €
Dom(A) if and only if v € F and Dx € F. Moreover the following equality
holds:

(Az, Azx) g = E(Dx, Dx) — z.(Rx,Dx)z VYo € Dom(A).  (24)

Proof. Suppose z € F and Dz € F. Since we have assumed F C
Dom(D*) and A = —D*D, we have x € Dom(A). The reversed implication
is nothing but the Proposition 3.1. The equation (24) is easily obtained by

setting § = Dz in (19). 1

We can also extend the theorem above to the higher order case as follows.

THEOREM 4.2.  Assume all assumptions of Theorem 4.1 and R = 0.
Then x € Dom(A™) if and only if Dx € Dom(A""') and A" 'Dz €

Dom(E). In this case, the following equality holds:

A" 1Dz = DAY 1. (25)

Proof. The sufficiency of z € Dom(A") is already proved in Proposi-
tion 3.3. We prove the necessity by the induction on n.

Assuming the case n, we will show it for n + 1. So we suppose Dz €
Dom(A™) and A"Dz € Dom(€). Since these relations holds for n — 1, we
have 2 € Dom(A™) by the assumption of induction. Therefore D* A" Dz is

well-defined since Dom(€) C Dom(D*).
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Now let us take any z € Dom(A).

(D*A" Dz, 2) "Dz, Dz)

A""'Dz, Dz)

=(A
=(A
= (D*(A"'Dz),Az) (" Theorem 3.1 (a))
= (D*(DA™ 'x), Az)

= (A"z, Az).

Since the left hand side is continuous in z with respect to the H-norm,
this yields A™x € Dom(A). Thus we have proved the result for n + 1. |

As an example, we consider a Schrodinger operator of the form A = A—V
on R?%. Here V is a scalar potential. We assume that V is bounded from
below. Our aim is to give a characterization of the domain Dom(A — V).
Here we regard A —V as a self-adjoint operator on L?(R%). It is well-known
that f € L?(R%) belongs to Dom(A — V) if and only if (A — V) f € L2(R?)
in the sense of distribution.

We give a different characterization. To apply Theorem 4.1, we have
to introduce another semigroup acting on 1-forms on R?. Let T*R? be
the cotangent bundle of R? and we denote the all L?-sections of T*R¢ by
LT (T*RY), i.e., L2T(T*RY) is the set of all square integrable 1-forms. We
define an operator A on L2['(T*R?) by

A=A-V.
A has the same form as A = A — V but it acts on I-forms: a 1-form 6 is
regarded as an Re-valued function 6 = (6,...,60,) and A acts component-
wisely, i.e.,

A0 = (Ab,, ..., Aby).
So we have the following defective intertwining property:

VAf=V(Af-VF)
=VAf—VVf—fVV
= AVf+Rf

where R is defined by

Rf = —fVV. (26)
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Here the identity above holds for f € C§°(RY). But C5°(RY) is a core for
the operator A and we can apply Theorem 3.2; the defective intertwining
property in our sense holds.

The associated quadratic forms with A and A are given by

&(f.0) = [ (ViVoydr+ [ Vigds,

é(G,n)z/Rd(VG,Vn)dx—i—/ V(6,n) dz.

Rd

Since V is bounded from below, there exists § > 0 such that & = £+4(, )
and & = £ 4+ 6( , ) are non-negative definite. We take w > & and fix it.
We denote the domain of € by F and the domain of £ by F. To ensure
the boundedness of R: F — F*, we assume the following condition for the
potential V:

IVV| < C(Vy +1). (27)

Here V. is the positive part of V. The boundedness of R can be seen as

(REO) = [ (VY.

<c / (Vi 1)lf el

<of [+ 1)|f|2dfc}1/2{ [+ 1>|e|2dm}1/2

< C'EL(f, )V (0,0)2.

This means that R is a bounded operator from F into F*. Now we can
apply Theorem 4.1 to obtain the following theorem.

THEOREM 4.3. Assume that V is continuously differentiable, bounded
from below and satisfies (27). Then

Dom(A — V) ={f € L};Vf, V*f, Vf € L?}. (28)

Proof. First suppose f € Dom(A — V). We notice that V* is a mi-
nus divergence operator and hence Dom(V*) C Dom(é). Now, applying
Theorem 4.1, we have Vf € Dom(€) and hence V2f € L? which leads
Af € L% On the other hand, it holds that (A — V)f € L? and it follows

that V f € L2
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Conversely, suppose that f, V2f,V f € L. Then, clearly (A —V)f € L?
which implies f € Dom(A — V). This completes the proof. |

Remark 4. 1. This result is known when V is a polynomial (see, Gui-
bourg [4], Shen [10].)}

(28) is equivalent to Dom(A — V) = Dom(A) N Dom(V). Under this
condition, Ichinose-Tamura [5] proved the norm convergence of Trotter-
Kato product formula. Our case include, e.g., the case V(z) = e* as a
special case.

We can discuss similar problem on a Riemannian manifold. In this case,
the space is curved and so an effect of curvature comes in. Let M be a com-
plete Riemannian manifold and we denote the Laplace-Beltrami operator
by A and the Ricci curvature by Ric. We assume that Ric is bounded from
below and define a bilinear form Qg;. on the space of square integrable
differential 1-forms by

Qric(8,n) = /M(Ric 0, n)dx

where dx denote the Riemannian volume. Suppose we are given a scalar
function V' which satisfies the same condition (27). Then we have the
following theorem.

THEOREM 4.4. The following equalities hold:
Dom(A — V) = Dom(A) N Dom(V)
= Dom(V?) N Dom(V)
={f e L*/|V|+1V[,V*f,Vf € L*} N Dom(Qric).

Proof. Set A = A—V and A = —dd* — d*d — V. Here d is the
exterior differentiation and d* is its dual. A is acting on square integrable
differential 1-forms. Using the Weitzenbock formula, the associated bilinear
forms are given by

E(f.g) = /M<Vf,Vg>dx,é<0m> - /M<ve,vmdx+ /

(Ricf),n)dm—i—/ (VO,n)dx.
M M

In this case, the defective intertwining property takes the following form:

VA=AV - VV.

1The author thanks Professor T. Ichinose who taught the author the references.
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Take any f € Dom(A). Then, by Theorem 4.1, it holds that V f € Dom(&),
ie, V2f e L2 \/IV|+1Vf € L? and Vf € Dom(QRric).

Conversely, for any f € Dom(V?) N Dom(V), it is easy to see that f €

Dom(A). In fact, Af is nothing but the trace of V2 f. Therefore it follows
that f € Dom(A — V).

it

The remaining equalities are easy. |

The interesting point of the theorem above is that for any f € Dom(A),
holds that [, (RicVf,V f)dz < co no matter how large Ric is.

Remark 4. 2. The argument above works even in infinite dimensional

space, e.g., an abstract Wiener space. In this case, we replace the Laplacian
with the Ornstein-Uhlenbeck operator.
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