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Abstract. In this paper, we study Schrodinger type operator on a Riemannian
manifold. Under some assumptions on a potential function, we characterize the
domain of the square root of the Schrodinger type operator on LP space. In the
proof, the defective intertwining properties and the Littlewood-Paley inequalities
play important roles.

1. Introduction

Let A be the Laplacian on the Euclidean space R%. Then the following in-
equalities are well-known: for each p € (1, 00), there exist positive constants
¢ =cp and C = C,, such that for all f € C>°(R?), it holds that

c(lfllp + 1V fllp) < IV1 = DFllp < CUSllp + 1V flp) (1.1)

where V stands for the gradient. This inequality implies that /1 — Ay
is a bounded operator in LP. It’s a variation of Riesz transformation. In-
equalities of this kind were discussed by many authors (e.g., P. A. Meyer
[8], D. Bakry [2], N. Yoshida [20]).

Meanwhile, we can deduce from these inequalities that the domain of
the square root of the Laplacian in LP is identified with the domain of the
gradient, namely

Dom(y/1 — A), = Dom(V),. (1.2)

In this paper, we take this point of view. We mainly deal with a Schrodinger
type operator A — V' on a Riemannian manifold, where A is the Laplace-
Beltrami operator and V is a real valued function called a potential function,
and we consider an analogous problem for differential forms. So the aim of
this paper is to show that for each p € (1,00), there exist positive constants
¢ = ¢p, C = () and a such that for all f € C°(M) and a > ay, it holds
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that

c(Ifllp + IV Fllp + IVV £lp)

<Va+V—=Aflp (1.3)
< CUfllp + IV Fllp + IVV £llp)

where V is the covariant differentiation. This inequality was studied by
Z. Shen [12,13] As before, we can show that for sufficiently large a,

Dom(y/a +V — A), = Dom(V), N Dom(VV),. (1.4)

Here all operators are considered in LP space.

The organization of this paper is as follows. In the section 2, we formulate
our problem and give precise results. We also introduce some assumptions
for the underlying manifold and a potential function. In the section 3, we
introduce semigroups which are needed in proofs of the main theorems.
Propositions which play key roles in proofs are the intertwining property
and the Littlewood-Paley inequality. In the section 4, we consider the in-
tertwining property, and in the section 5, we consider the Littlewood-Paley
inequality. The proofs of the main results are shown in the sections 6 and
7.

2. Formulation and Results

Let (M, g) be an n-dimensional stochastically complete Riemannian man-
ifold, dm be the volume element of M and V be the Levi-Civita connec-
tion. We denote the space of smooth functions with compact support by
O = CX(M) and let LP = LP(M,dm) be the set of all p-th integrable
functions with the norm || f||, := ([,,|f* dm)'/P. We also need to consider
differential forms. We denoted the k-th exterior product bundle of 7% (M)
by Ak, and we define Ay, = Ay (M) to be the set of all smooth k-forms with
compact support, i.e., smooth sections of A with compact support. We also
define LP(Ay) := LP(M,dm; Ay) to be the set of all p-th integrable k-forms
with the norm [[w||, := ([}, |w|? dm)/».

As we stated in the section 1, the operator we are mainly concerned in
this paper is A — V', A being the Hodge-Kodaira Laplacian and V being a
real valued function.

Now we introduce assumptions for the manifold M and the potential
function V. First we give an assumption for the manifold M. We denote
by R the Riemannian curvature R(X,Y) := VxVy —VyVx — V[x y]. We
take an orthonormal basis {e;}7_; of T;;(M) for each point z and denote
its dual basis by {ek}zzl. Now our assumption is given as follows:



(A-M) There exists a constant Cjs such that for all w € Ay and all z € M,
it holds that

n

Z ext(e') int(e? ) R(e;, e )w(x),w(x) | > —Carlw(z)]?. (2.1)

i, j=1

Here ext stands for the exterior product: ext(6) = OA-, and int stands for the
interior product: (int(€)w,n) = (v, An). Clearly, int(0) is the dual operator
of ext(#). The left hand side of the inequality above is the 0-th order term
that appears in Weitzenbock formula (see e.g., [4, Theorem 3.3.3]).

An assumption for the potential function V is as follows:

(A-V) V is uniformly positive and there exists constants Cy,Ca2 > 0 such
that

[VV| |AV|
- <C — < (5. 2.2
Vv >~ U1, % >~ L2 ( )

Under the assumptions (2.1) and (2.2), it is known that (A -V, Ax(M))
is a self-adjoint operator on L?(Ay) (see e.g. Yoshida [20]). We also denote
the closure of (A =V, Ap(M)) by A — V. We can define /—A +V by
subordination.

The main results of this paper are the following theorems.

Theorem 2.1 Under Assumptions (A-M) and (A-V), for each k € Z,
each p € (1,00), there exist C = Cip, > 0, a = app > 0 such that it holds
that for any w € Ay,

CH (wllp+ldwllp + 6wllp + VV @)
S V—(A =V —a)wl, (2.3)
< C(lwllp + lldwllp + [6wllp + [VVwllp)-
Here d is the exterior differentiation and ¢ is its dual operator.

Theorem 2.2 Under Assumptions (A-M) and (A-V), for each k € Z.,
each p € (1,00), there exist C = Cip, > 0, a = app > 0 such that it holds
that for any w € Ay

Cil(Hpr—l—Hd&pr + ||5dw||p + ||VWH1>)
<A =V —a)wp (2.4)
< CO([lwllp + lddwlp + [|6dw|lp + [Vwl[p)-

These inequalities are studied by Z. Shen [12,13] under other assump-
tions.

Before closing this section, we give examples of potential functions sat-
isfying the assumption (A-V) in case M = R. Let x be a smooth function
such that x’ and x” are bounded. (For example, x € C'* such that xy > 0



and x(z) = |z| (Jz| > 1) satisfies these conditions.) Then we can easily see
that

V(z) = exp(x())
satisfies (A-V).

3. Preparations

To prove Theorems 2.1 and 2.2, we need to introduce several semigroups.
on LP (1 < p < 00). To do this, we introduce them on L?, then extend them
to LP.

First, we consider the semigroups associated to A and A — V. As we
stated in the section 3, (A, Ar(M)) and (A —V, Ap(M)) is a essestially
self-adjoint operator on L2. Therefore we can extend them to the self-adjoint
operator. We shall denote the closures of them by the same notations.

It is well-known that there exist strongly continuous, contractive semi-
groups {?to‘}tzo and {Ty'm}tzo on L? whose generators are /A — o and
A —V — a, respectively.

Let us define the bilinear forms (?O‘, ?) by

Ta = limy ot Hw — Thw,w) 2,
F = {w € L?| the above limit exists.},

(EV+e Fy) is defined in the similar way.
€ and €Y+ can be written as follows: for any w, n € Ag

?a(w,n):/M(dw,dn)dm+/M(5w,§n)dm+a/M(w,77)dm, (3.1)

?V“‘(u},n) = /M(dw,dn) dm + /M((Sw,én) dm + /M(w,n)(V + ) dm.
(3.2)

Remark 3.1 We denote (A—V —a), Ty T, (EVFek Fy) to spec-
ify the base space Ay if necessary. Since operators acting on scalar func-
tions take a special place, we delete — to distinguish them, e.g., we denote
(EV+Y Fy) instead of(?)‘”r“7 ?V) when it is defined on the space of scalar
functions Ay = C°(M). In the sequel we will use this convention without
mention.

Since {T?} and {T)XJFO‘} are symmetric with respect to m, they can
be extended to the semigroups on LP. (c.f. [14]) We shall also denote them
by the same notations.

Next, we shall consider semigroups whose formal generators are written
as

1 1
A—a=A+V,— (V+2V*b—4|b|2+a),

L 1, 1.,
A—a:=A—-Vp— V—iv b—z\b| +a



and

—_—

A—oa:=A+2V, - <V+2V*b—ib|2+a>

where b = —VV—V and V* is the dual operator of V. (For the rigorous defini-

tion of the generators above, see (3.3). See also (3.4).)
Here we note that it holds that V*b = % + [b|* and hence it follows
from Assumption (A-V) that b and V*b are bounded.

The reason why we shall introduce these semigroups is as follows. A — «
_—

and A — « satisfy the following relations: for w € Ay
VV(A -V —a)w = (A= a)(VVw),
VV(A = d)w = T—a(ﬁw)
These relations formally imply that for w € ?v
VVT Vo0 = T (VVw),
VVT A = T (VVw).

_ i . . -—
where Tf‘ * and Tf‘ “ are semigroups corresponding to generators A — «

and A — a, respectively. These relations will play important roles in the
proof of Theorem 2.1 and 2.2, especially, in the estimate of ||\/Vw||p. These
relations will be studied in the section 4. X )

From now on, we shall define A — o, A — a, A — a and Tf”o‘, Tf”o‘, ?f”o‘
rigorously. But we will only discuss the semigroup generated by A — a be-
cause other semigroups can be discussed similarly.

Here we note that, in these cases, we will introduce the semigroups on
L2 first, and will extend them to LP.

Let us define the following bilinear form on L?;

Erto = [ {(dodn) + w0 - (Town)

1 1
+ (w,m) (V + §V*b - Z|b|2 + a) }dm, for w,n € Ag.
(3.3)
Owing to Assumptions (A-M) and (A-V), we can easily see that for suf-
ficiently large a > 0, (?A*O‘,Ak) is a closable coercive bilinear form on
L?(Ag) and we denote its closure by (?A_a, ?V) From the general the-
ory (c.f. Ma-Rockner [7]), there exists the generator A — « of the strongly

continuous contraction semigroup on L?(A) corresponding to the bilinear
form €A~ €A~ and 4 — q satisfies the following relation; such that

AW, = (A= a)w, )2, @€ A (3.4)

Let us denote by {T;A_a}tzo the semigroup generated by A — a.



-
Remark 3.2 A — « satisfies the following relation;

B a—

A w,m) = (@, —(A = a)m)e, (3.5)
i.e., E 1s the dual operator of A—a.
We prepare the following lemmas.
Lemma 3.3 For w € Ay and f € C,
§(fw) = fow — int(df)w (3.6)

holds.

Proof. For w € Ap,n € Aix_1 and f € C*, we have
[ @roymydm = [ (s, dm
M M
~ [ (. fan dm
M
— [ @idti) ~df nn)am
M
= / (fow — int(df )w,n) dm,
M

and this completes the proof.
Lemma 3.4 Forw € Ay,

(d6(VV W), VVw)y = (ddw, Vw)s + (int (V" 1dV)w, int(V1dV)(Vw))s
(3.7)

and
(6d(VVW),VVw)s = (8dw, Vw)y + (VIV Aw, V™IV A (Vw))y  (3.8)

holds.
Proof. For w € Ay, we have
(d5(VTw), VVw)2 = (((VVw), 5(VTw))a

= (VVéw — int(dvVV )w, VVw — int(dvV)w)s

= (VVw, VVéw)s — 2(int(dVV)w, VVw)s + (int(dVV )w, int(dvV )w)a,
where we use (3.6) in the second line. The first term is calculated as follows;

(VVw, VVéw)s = (d(Véw),w)s

= (Vdow + dV A (dw),w)2
= (dow, Vw)a + (0w, int(dV)w)s.



The second term is equal to
—2(int(dVV)w, VVw)s = —(int(dV )w, dw)z,
and the third term is
(int(dv'V)w, int(dVV)w)e = (int(V "1V )w, int (V" 1dV)Vw),.
Thus we have
(d6(VVw), VVw)s = (dbw, Vw)s + (int(V " dV )w, int(V V) Vw)s,
and this completes the proof of (3.7). (3.8) is calculated in the similar way.

Lemma 3.5 Under Assumptions (A-V), there exist C > 0 such that, for
w € Ak,

[Awllz < C([(A = V)wllz + [|wl]2)- (3.9)
holds.
Proof. Tt is obvious that the following inequality holds;
IVVWl3 < lldwll3 + [[6wl3 + IV Vw3
=((—A +V)w,w)s.
Using inequality above, we have
Vo3 < (=4 +V)(VVW),VVw):
= (d0(VVW), VVw)y + (6d(VVw),VVW)s + (VVVw,VVWw, )2
= (déw, Vw)a + (int(V1dV)w,int(V1dV)(Vw))s
+ (0dw, Vw)a + (V7HV Aw, V7V A (Vw))s
+ (Vw,Vw,)a
= (A +V)w,Vw),
+ (int(V'dV)w, int(V1dV) (Vw))2
+ (V7HV Aw, V7V A (Vw))a
< (A = V)wl2lVwllz + 2CF [[wll2][Vw]2
< (1/2)(I(A = V)wl3 + 2CF|lwI3) + (1/2)[[Vw]3,

where we use Assumption (A-V) in the fifth line and Cy is the constant
appearing Assumption (A-V). Thus there exists a constant such that

[Vwll2 < C([(A = Vw2 + [[w]2)
holds. Therefore

[Awllz = (A = V)w + Vol
< (A =V)wllz + [Vewll
< (C+ DA = V)wll

holds. This completes the proof.



We will use the following lemma in the section 5.

Lemma 3.6 Ay is a core of Dom(A — a) in L2.

Proof. Due to [5, Teorem 1.1. of Chapter IV], it is sufficient to prove that
there exist a constant @ > 0 and b € (0, 1) such that

(A = a)wllz < allwlz +D[I(A =V = a)wl

holds.
Since b is bounded, we have

[Vew|l2 < C1|| Vw2
- C’l(—V*Vw,w)g
< el|V*Vw|3 + (4e) T CFllw 3
<el|Awl3 + ((4e) 71 CF + Cue) w3
< Cel[(A = V)w|3 + ((4e) 7 CF + Cure)||wll3,

where we use Assumption (A-V) in the first line, Assumption (A-M) in the
fourth line, (3.9) in the last line. The remaining term $V*b — 1[b|? + a is
bounded and hence we can get the desired result.

Now, we shall extend {T}f_a} to a Cop-semigroup on LP(Ay).

First, we consider the case k = 0. In this case, we use the probabilistic
representation of {T72~*}. We recall that the generator of {772~} is written
as follows:

1 1
(A—a)u=Au+ (b,Vu) — (V—!— iv*b— Z|b|2 —a) u, for u € C§°(M).

When M is the Euclidean space, combining the Girsanov transformation
and the Feynman-Kac formula, we obtain a probabilistic representation of
{T/=} as follows:

TA"u(z) = E, [u(Bt)exp{; /Ot b(B.)-dB, — i/ot 1b(B,)Pds

- [+ 5vus) - o - )]
) 2 4
where {B; = (B}, -+, B}*) }+>0 is a Brownian motion on R™ with its quadratic
variation (B7); = 2t (j =1, ---, n). In our case, there is a similar represen-
tation of {T/~“}. Since the bilinear form (£°, F) on L? is a local Dirichlet
form, there exists an associated diffusion process ({Py }zenr, {X¢}e>0) on M.
Since V is positive and smooth, log V' € Fj,.. Therefore, by the Fukushima
decomposition, (c.f. [3, Theorem 5.5.1.]) there exist a continuous martin-

log V'

gale additive functional {Mt[ ]}tZO and a continuous additive functional

of zero energy {N}'°&"1},5 such that

logV(X;) —logV(Xo) = Mt[log iy Nt[10g vl



We note that
: t
(sl =2 [ V10g V)P ds =2 [ P as.
0 0
Set

1 ° 1 o
Mt = exp{—§Mt[l gV] - §<M[1 gv]>t}7
t 1 1
N, = exp{—/ (V(Xs) + §V*b(XS) — Z|b(XS)|2 _ a) ds},
0

and

Zy = M N;.
Then we have:

Proposition 3.7 For u € L?, it holds that
TA () = Eu[u(X;)Zy). (3.10)

This proposition can be proved in the same way as Theorem 3.2 of [6], so
we omit the proof.

To prove that {TtA_a} can be extended to Cy-semigroup on LP, we need
the following lemma.;:

Lemma 3.8 For 1 < p < oo and sufficiently large a > 0,
T/ u(@) P < TP(Jul?) (). (3.11)

Proof. We first show that the inequality

2

E,[M, ) < exp(Z 8_q012t) (3.12)

holds for 1 < g < co. To see this, we note

E,[M{] = E. |exp(~2 M} —

9 pplio V]

S alos )|

2 2

— B, |exp(— 208 V) = - (arlos V1) exp( L s Vi),

8
q. qogv] @, ¢ —q
<E, exp(fﬁMt gvI— §<M[ o8 V]>t)} eXP(TCft)

2 _
< exp(T1C1).
In the third line, we used Assumption (A-V) and in the last line, we used the

fact that exp(—%Mt[log Vi %(M“Og V1),) is a martingale. Therefore (3.12)
follows.



Let ¢ be the conjugate exponent of p: 1/p + 1/¢ = 1. Then it follows
that

T/ u(@)[P < Eolju(X,)| M NJ?
< Eq[[u(X0) [M]P exp(p(CF + C = a)t)
< Eal[u(X0) FJE M, 1"/ exp(p(C} + C2 = )t)
< Eo[[u(X)P] exp(SOF) exp(p(CF + O — ).

In the second line we used Assumption (A-V), in the third line we used
Holder’s inequality and in the last line we used (3.12). Therefore, for suffi-
ciently large o > 0, (3.11) holds.

From the contractivity of {77}, the following lemma is clear.

Lemma 3.9 It holds that
1T/ ully < ullp. (3.13)

Combining the lemma above with the argument in [14], we can show
that {7~} can be extended to the semigroup on LP.
We now turn to the case where k is general.

Lemma 3.10 The following semigroup domination holds:
T A=)y < TA . (3.14)

Proof. By Ouhabaz’ criterion (see [9,10]), we have to check the following:
(1) If w € Dom( €A~ (@+Cm)  then |w| € Dom(EA~*) and

EA (|wl, |w]) < TATOHOM (). (3.15)

(2) If w € Dom(E A= (@+Cm)) and f € Dom(EA~) with 0 < f < |w|, then
fsgnw € Dom( & A~(e+Cm)) and

EATO(f, |w]) < AT (w, fsgnw), (3.16)
where sgnw = w/|w| if w # 0 and = 0 if w = 0 In fact, these are equivalent
to (3.14).

To show (1), we recall that |[e™*V Vw| < e'®|w|. Hence, by Ouhabaz’
criterion, we have that if w € Z 1/, then lw| € Fv and

Y (||, [w]) < EVHOM (w,w) (3.17)

and if, in addition, 0 < f < |w|,

/(V|w\,Vf)dm§/ (Vw, V(fsgnw))dm.
M M

10



Since Dom(?A_(a*‘CM)) = Fy, we have that if w € Dom(?A_(""*‘CM)),
then |w| € Dom(E4~%) and

E47 (|wl, |w)
=& (|wl, lw])

1 1
7/ (b, V|w|)\w\dm+/ (—V*b—|b|2+a) |w|? dm
M w \2 4

?V—FCM(

IN

w,w)

1 1
—/ (b,V|w|)|w|dm+/ (V*b—|b|2+a) |w|? dm

_
= EVHOM(y, W)

1 1 1
——/ (b,V(|w|2))dm+/ <—V*b——|b2+a) |w|? dm

= EV+Cu (w,w)

1 1
—/ (wa,w)dm—i—/ (—V*b——|b2+a> |lw|? dm
M M\ 2 4

— _>A7(Oé+C]\4)(

w,w).

Here we used (3.17) in the second line, derivation property in the third line
and (b, V(|w|?)) = Vp(lw|?) = 2(Viw,w) in the fourth line. Thus we have
shown (3.15).

As for (2), it is enough to show that (Vy|w|)f = (Viw, fsgnw). To show
this, we approximate |w| as follows; for any ¢ > 0, we consider +/|w|? + €.

Since Vi/|w]? + € = (Vpw,w)/+/|w|? + €, we have

i (VP T8 £ — fim ) S
(Vb|&)|)f—l€1ﬁ)l(Vb |w|2+€)f_1510 \/m

= (Vew, fw/|w]).

Thus the condition (2) is satisfied.

Now we are in a position to discuss thet the extention of {1} and
{T~*} to (Cy)-semigroups on LP(Ay).

Combining (3.13) and (3.14), we can show that {7° =} is contractive
in LP(Ag) for 1 < p < co. We can also show in the similar manner that
{Tf‘*a} is contractive in LP(A) for 1 < p < oo. Therefore we can extend
{T4-°} and {T{LO‘} to on LP(Ay).

Let us turn to the proof of the strong continuity of {T{FO‘} and {T)f*a}
on LP(Ag).

First, we discuss the case 2 > p < oco0. Let r > p and a > 0 be the
number satisfying p = 2a + (1 — a)r. Then, due to Hélder’s inequality, the
following inequality holds for w € LP(Ay);

ITA W —wlp < [ TH % — w2 T — w1

11



From the inequality above, the strong continuity of {72~} in L2(/Az), and
the contractivity of { T2~} in L"(Ay), we can derive the strong continuity
{?tA—O‘} in LP(A). The strong continuity of {?f_o‘} in LP(Ay) is derived
in the similar manner above.

Next, we turn to the case 1 < p < 2. To prove the strong continuity of
{?tA“"} in LP(Ay), due to Theorem in page 233 of [19], We only show that,
for any w € LP(Ay) and n € L9(Ay) (where ¢ is the conjugate exponent of
p);

tlin(l)(TA_“w —w,n) =0.
But this is clear from the strong continuity of {T{‘_O‘} in L9(Ag). Thus we
obtain the strong continuity of {Tf‘_a} in LP(Ay).
Before ending this section, we will introduce the Cauchy semigroup. Let

{At}t>0 be the family of the measures on (0,00) whose Laplace transforms
are

0 —
/ e N\ (ds) = e VUL,
0
Define

_>,§/+°‘w :z/ TX"'%U Ae(ds).
0

By general theory, {@)¥+°‘}t20 is a strongly continuous contraction semi-
group on LP(A). We call {@)}/Jra}tzo the Cauchy semigroup of {Tf+o‘}t20.
We denote the generator of {@’t”a}@o by —v/—(A =V — a). The explicit
representation of —y/—(A —V — «) is as follows (see e.g., [11, Section 32]):

VA=V —a)w = ﬁ /Ooo@f = T/ w2 dr.

Cauchy semigroups of {7 =}, {T{LO‘} and {T)fi*a} can be defined
P NA-« NA-« ~NA-a
similarly. We denote them by { Q7 “}, {@; *} and { Q7 “}, respec-
tively.

4. Defective intertwining property

The first aim of this section is to prove the following proposition.

Proposition 4.1 The following identities hold: for w € ?v,

VVTVow = TA*(VVw), (4.1)

t
ATVt = TV o~ [ TV ext(@) TV ) ds, (42
0

t
STV w=TV 6w+ / TV (int(dV) T YV ow) ds. (4.3)
0

12



These identities follows from the defective intertwining property studied
n [15]. To state the result in [15], we introduce some notations.

Let {T;} and {T}} be a (Cp)-semigroups on (real) 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 B > 0 such that

|
b

8
B

jay
V

fetl _ﬂ|x|%l7

—B161%,

s
S
=
sy

vV

hold. Hence A — 3 and A — 3 generate contraction semigroups. We further
assume that they satisfy the weak sector condition.(For the weak sector
condition, see [7]) We denoted the associated quadratic form by £ and &,
namely,

E(x,y) = (—Az,y)u, for z € Dom(A),y € Dom(E),

E(&m) = (~A&n)y, for & € Dom(A),n € Dom(€).
We fix v > 3 and set

Ey(z,y) = E(z,y) + (2, y)H-

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

(5,9) = 5 {8 (2.) + & (5,2)).

By the weak sector condition, £ is a bounded bilinear form on F x F, i.e.,
there exists a constant C' > 0 such that

E(z,y) < C(,2) 2 (y, )2

Similarly, we define

E(&m) =EEn) + (&g

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

€ =5 {&Em+Em0).

We shall denote by H* and F* the set of all continuous linear functional
on H and F, respectively. 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 to F* and a (Cp)-
semigroup {T;} on F* (see [18, §]). We denoted the generator of {T}} by
A

Similarly, we can define a triplet FCHCF*and A: F — F* which
is an extension of A. The semigroup generated by A is denoted by {77}.
Associated resolvent is denoted by G-
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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,

where R is a linear operator from H into H. We shall assume that
(B.1) R is a bounded linear operator from Dom(A) into F*.
Then we have the following theorem.

Theorem 4.2 (Theorem 3.1 and Theorem 3.3 of [15]) We assume that
Dom(A) C Dom(D) and (B.1). Furthermore, we assume F C Dom(D*).
Then the following three conditions are equivalent.

(1) There exist a dense subspace D C Dom(€) and a dense subspace D C

Dom(&) such that DD C Dom(&) and

(Az,D*0)g = —€(Dx,0) + z.(Rz,0)z, Yz eDNO€D  (4.4)
(2) For sufficiently large A,
DGz = Gy\Dz + GxRGxz, Vz € Dom(D). (4.5)

(8) {T:} is a (Cy)-semigroup on Dom(D) and the following holds:

t
DT,z = T,Dx + / T, RT,xzds, YDom(D), (4.6)
0

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

Set

Dom(D) := ?VJC
Dw := (dw, éw, VVw)
j‘ = ?V,k+1 X ?V,kq X ?V,k
E(w.n) = EVFOE T wr )+ VIO w, )+ E AT (s, m5)
Rw := (—ext(dV)w, int(dV)w, 0).
Due to Theorem 4.2, it is sufficient to prove the following lemma
Lemma 4.3 Under the notations above, we have

(1) R is a bounded linear operator from Dom(D) into .Z*, where F* is a
dual space of j;

(2) Ay is a dense subspace of Dom((A —V — a)x) and Apy1 X Ag—1 X Ay
s a dense subspace ofﬁ such that DA, C % ;

(8) Forw € Ay, and 0 € Apy1 X Ap—1 X Ay,

((A -V - a)kw,D*H)Lz(Ak) = —@@(Dw,e) + 2 (Rw,e)g (47)

14



Proof. (1) can be shown similarly as in [15, Section 4]. (2) is trivial by
definition. We only need to prove (3).
We first note the following identities:

AN -V —a)w=(A-V —a)dw — ext(dV)w,
s 4.8
(A V- a)VTw = VTR o .

Then, for w € Ag and 0 = (61,602,03) € Ag+1 X Ag—1 X Ak, we have

(LHS of (4.7))
=(d(A -V —a)w,b)
+(w, (A =V = a)dbs) + (w, (A =V —a)VVs)
=((A -V —a)dw,b;) — (ext(dV)w,b1)

4 (@, d(AN =V — a)Bs) + (w, ext(dV)) + (w, V(A — a)fs)
= (A -V —a)dw,0;) — (ext(dV)w, 1)

+ (A =V = a)dw, 03) + (int(dV)w, 02) + (A — a)VVw, 03)
= (RHS of (4.7)).

Here we used (4.8) in the second line.
We proceed to the Cauchy operators. Set
Plw = /t T,Yj;a(ext(dx/)ﬂ”%) ds,
0
Plw = /0 t TV (int(dV) T Y How) ds,
lw = / h dlwdX(ds),

0

Pow ::/ Bow dNi(ds),
0

and

1 oo
Olw:i=— [ St dt
¢ 2\/E/0 - 7

1 oo
Owi=—— [ Buwt *?dt.
2ﬁ/0 1

&

By the definition of Cauchy semigroup and Proposition 4.1, we can obtain
the following corollaries.
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Corollary 4.4 The following identities hold: for w € ?v,

V@Y w =@ (VVw), (4.9)
d_w'mw = QVJ”)‘dw i, (4.10)
QY w = QYW + Wuw. (4.11)

Corollary 4.5 The following identities hold: for w € Dom(A —V — «) in
L2,

VV /= ( - A—a)(VVw), (4.12)
\/ (A =V —a)dw — 0%, (4.13)
V(A =V —a)bw+ O%w. (4.14)

In the same way, we can prove the following intertwining property.

Proposition 4.6 The following identities hold: for w € ?V,

VT Ay = TA(VVw), (4.15)
V@A = QA (VTw). (4.16)

Now we give another type of the intertwining property. We will use this
later in the estimate of ®¢ and &?.

Lemma 4.7 For a >0 and f € Fy with f >0, it holds that

t
Tef—TV ef = /0 T (VTY ' f)ds. (4.17)

Proof. We give the probabilistic proof. Let ({X¢}t>0, {Ps}zenr) be the dif-
fusion process associated with the Dirichlet form (£,F) and set F; :=
0{Xs; 0 < s < t}. Then it is well-known that {T°} and {T)Y T*} have
the following probabilistic representation:

TP f(2) = e *Ea[ f(Xy)],

TV f(z) = e B, [f(X,) exp(~ / V(X,)ds))
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Therefore we have
TP f(x) — T4 f(x)

— B0 - expl- [ V(X))

= e_atEm[f(Xt)/O V(th)exp(—/t V(X,) dr) ds]

—S

e [ BV desp(— [ VX)) ds
0 s

e [ BV OB (X esp(— [ V) @) ds

t
_ / Pe_(VPYFo ) ds.
0

Here we used the Markov property in the fourth line. This completes the
proof

To prove Theorem 2.1, we have to estimates @¢ and &9. The next lemma
plays an important role in a proof of Theorem 2.1.

Lemma 4.8 For sufficiently large o > 0, it holds that

@] < Tp=OW fo] — T+ O], (4.18)
[B] < Tp=OMw| - T+l (4.19)

Proof. We only show the first inequality. The second one can be proved
similarly.

t
D) < / TY +a=Cn | ext(dV) T Y +w| ds
0
t
<C / TY te=Cuy | TV+ey)| ds
0
t
gcl/ T/ temCuyVre=Cu|y| ds
0

t
< / T Oy Y +e=Cny| ds
0

= Co(T7~ M |w] = T+ w]).

Here we used Assumption (A-V) in the second line and lemma 4.7 in the
last line. This completes the proof.
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5. Littlewood-Paley inequality

In this section we will prove the so-called “Littlewood-Paley inequality.” To
state the results, we introduce some notations. Set

O raw(z,t) =0, G} T w(z)), (5.1)
g qw(z,t) = |dQ Y w(@)], (5.2)
9 sqw(z,t) =0 QY T w(@)], (5.3)
Wraw(z,t) = V@) w(z)], (5.4)
W raw(z,t) = VV @) w(z)], (5.5)

(5.6)

and set

Vsaw(a) = { / T g () dt}m . (5.7)

Gy s ow(2), GV, ow(2), GV, w(x) are defined similarly. In this setting, the
Littlewood-Paley inequality is stated as follows.

Proposition 5.1 Forl < p < oo and a > Cyy, it holds that for any w € Ay

1GViawllp S llwllp, (5.8)
1GY 1 allp < wllp, (5.9)
1GY +ollp S Iwllps (5.10)
1GY 4 awllp S llwllp, (5.11)
and
[wllp S NGV llp- (5.12)

Here, for two norms ||w|| and |w|/’, ||w| < [|w||" means that there exists a
constant C' independent of w such that ||w| < Cllw||’ holds. In the sequel,
we use this convention without mention.

In this section, we prove another type of Littlewood-Paley inequality.
Before stating the proposition, we need further notations. Set

Irow(z,t) =10, Q1 w(z)), (5.13)
g4 _aw(@,t) =1dQ ! w(x)], (5.14)
g _aw(@,t) =16 Q7 w(z)|, (5.15)
9% _aw(@,t) = V@ w(@)], (5.16)
g4 _ow(@.t) = |[VV @ w(a), (5.17)



and set

1/2

Gy _ w(x):= {/000 tga_w(z,t)? dt} . (5.18)

G4 w(@),G_ w(z),GY_ w(x),GY_ w(x) are defined similarly. 95w
G;ﬁcw, ... are defined in the same manner.
We will also prove the following proposition.

Proposition 5.2 For 1 < p < oo and sufficiently large o > 0, it holds that

1GA—awllp S lwllp, 1G5 @y < llwllps (5.19)
IGH—awlly < llwllp, IGY_wllp < lwllp, (5.20)
lwllp S NGA—awllp; lwllp SNGZ_ @llp- (5.21)

In the rest of this section, we prove Propositions 5.1 and 5.2. To do
this, we need the following facts proved by P. A. Meyer [8]. See also [16],
Section 3.2 (h).

Let ({Pg}aenm, {Xt}e>0) be the diffusion process on M associated with
the Dirichlet form (%, F) and ({Py }aer, {Bt}+>0) be 1-dimensional Brow-
nian motion with (B); = 2t. We define 7 := inf{t > 0: B; = 0}. Let h be
a non-negative measurable function on [0, 00). Then the following identity
hold:

Es, { /0 ’ h(Bs)ds] _ /0 (0 A $)h(s)ds. (5.22)

Let j be a non-negative measurable function on M x [0, 00). Then the fol-
lowing identities hold:

s, | [ 30 B)as| = [ amio) [T@noiw s 62

Enws, {/ j(Xs, Bs)ds
0

XT] - /O (0 A $)Qui (X 5)ds (5.24)

Let {Z:}1c[0,00] be a submartingale that is decomposed as Z; = M; + Ay,
where {M;} is a right continuous martingale with left limits and {A4;} is a
continuous increasing process with Ay = 0. Then, for p > 1, the following
inequality hold:

Blaz) < o[ s 12d) ). (5.25)

0<t<o0

We are now ready to give proofs. We divide the proofs into several steps.
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First, we will prove (5.8), (5.9), (5.10), and (5.11) in the case of p = 2.
In this case, we use the spectral decomposition. Let {E;}s>0 be the spectral
decomposition of —(A — V). Then

67 sl = [ [T HVEZT=aql o) dedma)
/ / (s + a)e 2V Fot 4(Bw, w) dt

= Z/o d(Esw,w)

1

where we used [t (s + a)e”2Vstat i — 1/4 in the third line. Therefore
we obtain

- 1
GV iawll2 = §HW||2 (5.26)
We note that
GV +oll3 = |G awll3 + IGY 1all3 + 1G4 awll3.

Then, from (5.26), we obtain

1
1G4 awll2 < Sllwl]2: (5.27)
1
IGY w2 < 5llwll2, (5.28)
and
1
IGV 1awll2 < 5lwllo. (5.29)

Now completed the proof of (5.8), (5.9), (5.10), and (5.11) in the case of
p=2.
Next, we will prove (5.8), (5.9), (5.10), and (5.11) in the case of p < 2.
Here, we recall that ({Ps}zenr, {Xt}+>0) is the diffusion process on M as-
sociated with the Dirichlet form (€Y, F) and ({Pg}aer, {B:}i>o0) is 1-
dimensional Brownian motion with (B); = 2t. We put Rw := >.7._ ext(e?) int(e?)Re, e, w.

4,j=
Setting u(z, a) := QY *w(z), we have

Pu=—(A-V —a)u. (5.30)

20



By Ito’s formula,

d(|u(X¢, By)[?)
= dM;* + {A(|ul*) (X, Br) + 07 ([ul*)(Xy, Be)} dt
= dM" + 2{(Au(Xy, By), u(Xy, By)) + (Ru(Xy, By), u(Xy, By))
+ |[Vu(X¢, Be)|? + (Oau( Xy, Be), u(Xy, By)) + |Oau(Xy, By)|*} dt
= dM}P + 2{(V(X;) + a)|u(Xs, B)|> + (Ru(Xy, By), u(Xy, By))
+ |Vu(Xy, By + |0au(Xy, B} dt

where M™ is a square integrable local martingale satisfying
d(M*) = 2{|V (|u*)(Xe, Be)* + |0a(|ul*) (X¢, Br) |*} dt. (5.31)

We used Weitzenbock’s formula in the second line and (5.30) in the last line.
Hence the following semimartingale decomposition hold:

d(|u(Xt, By)|*)

= dM} + 2{(V(Xy) + o) |u(Xs, B) | + (Ru(Xy, By),u(Xy, By)) (5.32)
+ |Vu(Xy, Be)|? + [0au(Xy, By)|*} dt.

Applying Tto’s formula to (|u(X;, By)|? + €)P/2, we have

d(|u(Xe, By)* + €)P/?
= g(\U(Xt,Bt)IQ + )PP M + 2{(V(Xy) + ) [u(Xy, By)?
+ (Ru(Xy, By),u(Xe, By)) + [Vu(Xy, B)|? + [0au(Xy, Be) |2} dt}
1p

+ 55 (5 = 1) (u(Xe B + )/ 2d(0"),

> g(\u(Xt,Bt)P + )P/ 2 g M
+ p(Ju(Xy, By) |2 + &)P2~ Y V(X)) + o — Cap)|u( Xy, By)|? dt
+ p([u(Xe, By)|* + &) (| Vu(Xy, Be) P + [0au( X1, By)|?) dt
+p(p = 2)(|u(Xe, B)* + )P (| Vu(Xe, By)|? + [Dau(Xe, B)[?) dt
> ¢ (lu(Xe, By + )/ dMy
+p(p — D(|u(Xs, B + )P* {9y aw(Xe, Br))®
+ (97 4 aw(Xt, Bt))® + (9V 40w (X, By))?} dt,

where we used Assumption (A-V) and (5.31) in the second line. The last
inequality holds if we take o > C'py because 0 < p—1 < 1.
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Put (gvraw(@,1))? = (9774 qw (@, 1)) + (97 10w (2, 1)) + (97 40w (2, 1))
Taking expectation with respect to Py, q) := P @ Pg,

Eqma) [ [Pl = D00 B + 7 g (X2, B
0

o [([u(Xr, Br)* + )P — (|lu(Xo, Bo)[* + )]
o [u(Xr, Br)[P +e?/?]

E(m,

E(m

/ u(x,0)|P dm(z) + P/
/1

IN A

IN

w(x)|P dm(z) + /2,

where we use (a + b)P/? < aP/? +bP/2 for a,b > 0, and p < 2 in the second
line and u(z,0) = w(z) in the last line.

On the other hand,

B [/ormp — D)(Ju(Xe, Be)[? + )P/ * N gvsaw(Xe, B))? dt
=rp =1 /M/f(t A a) (Ju(z, ) + )2 gy paw(z, 1)) di dm(z)
> p(p—1) /M / TN @)+ e gy aw(z 1)) dt dimz)

where we used (5.22) in the first line and we put u*(x) := sup; |u(z,t)| in
the last line. Therefore

p—l)// (t/\a)(|u*|2+5)p/2*1(gv+aw)2dtdm§/ |w|P dm, + P/?
mJo M

and letting ¢ — oo and € — 0 , we obtain

P—l)// t‘u*‘p72(gV+aw)2dtdm§/ lw[P dm. (5.33)
mJo M
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From this inequality, we can prove Lemma 5.1. For example, we show (5.8).

1GVawll

0 p/2
:/ {/ tg‘7+aw|2dt} dm
M o
1-p/2 oo p/2
{/ |u*pdm} {// t|u*|p2|g‘7+aw|2dtdm}
1-p/2 p/2
{ |u* Pdm} {// tlu* (2) P2 (gy 1aw)? dtdm}
M M
1-p/2 p/2
{ |u*pdm} {/ w|pdm}
M
1—p/2 p/2
{ |wpdm} {/ |w|pdm}
M

IN

IN

A

A

\w|p dm,

where we used Hélder’s inequality for 2/p and 2/(2 — p), (g7 aw)? <
(gv+aw)? in the third line, (5.33) in the fourth line, and the maximum
ergodic inequality in the fifth line.

Noting that d is antisymmetrization of V and ¢ is contraction of V, it
holds that gf, ,w < gy, ,w and gf/Jraw < 9v4qw- Thus we can show (5.9),
(5.10) and (5.11) similarly.

Now we turn to the proof of (5.8), (5.9), (5.10) and (5.11) in the case of
p>2.

We define H-functions as follows:

oo 1/2
Hy () o= { / t@?@aaw?)(t,xmt} 7
oo 1/2
HL, w(r) = { JARC IR dt} 7
Ooo 1/2
Yy () 1= { / th<gg+aw2><t,x>dt} 7
Ooo 1/2
Y, () = { / t@?<g¥+aw2><t,x>dt} ,

and

1/2

Y oo(a) = { / mtcz?(gmw?)(t,x)dt}

We first show that G-functions are dominated by H-functions.
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Lemma 5.3 It holds that

G\7+aw(z) S 2H\7+aw(z) .

Proof. From the definition of G/, ,, we have
GV pow(m,t)? / A=V —a QY w()? dt
0
:4/ A=V —a QY w(x)]? dt
0
:4/ QYT /A =V —a QY w(x)?dt
0
§4/ tQV (/A =V —a@QVtw|)?) (z)dt
0

= 4H‘7+aw(x)2

where we used |@>,§/+aw| < @QYw| in the fourth line. This completes the
proof

Lemma 5.4 It holds that
GV yow(@) S Hipyqw(z) + Sglg{Tf(Mz)}(x%

5.34
GV paw(@) S Hy qw(2) + ig}g{Tf(\wlz)}(w)- 30

Proof. We only prove the first inequality. The second one can be proved
similarly.

0o 1/2
G, owl(a) = { / td‘}”%(ag)ﬁdt}
0
o 1/2
2{/ tdQ;’;%(x)Pdt}
0
. 1/2
2{/ t‘QV+ad V+a ( )+Wd V+a (x)Ith}
0

o 1/2
<2{ [T HQreaQy et o
0

o - 1/2
+2 {/ HE T Y () 2 dt}
0

=1L +1

where we used Corollary 4.4 in the third line.
It is easy to see that [} < 2H$+aw. We estimate the second term I5. By
Lemma 4.8, we have

0] < / B96] A (ds) < / T 10] Ao (ds) = Q¢ 16)
0 0
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where o/ is any positive constant less than «. Letting 6 =
inequality above,

— —
WG W] < Q@Y T w)
S Q2s|w|

0 !’
- / TS || M(ds)
0

< / €25 sup(T0|w]) Ao (ds)
0 s>0

= e V2 sup(T})|w])
s>0
where we used the Laplace transform of A;(ds). Thus

0o 1/2
I, < {/ te—2V2a't sup(TSO|w|)2dt}
0

s>0
0o 1/2
= {/ te=2V2a't dt} sup(T? |wl)
0 s>0

which completes the proof since { [~ te=2V2"t dt}1/? < 0.
Lemma 5.5 It holds that
GV+a ( )S H\‘//-Q—aw(x)'

Proof. By Corollary 4.4, we have

GY oo = | T IVTQY (@) di

0

= 4/Oot|\/VQ¥t+aw(m)|2 dt
0

— 14 [ iVl w)P di
0

<4 [T QVTQY ) o)
0
=4HY  w(z)?
This completes the proof.

Next, we show the following lemma.

Lemma 5.6 For2 < p < oo and a > Cyy,

[Hv +awllp S lwllp

where Hy 4ow(x) == { [Tt QY (97 1 aw? + 9V 1aw? + 9V yow?) (t, ) dt }
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Proof. We recall the following semimartingale decomposition (c.f. (5.32)):
d(|u(Xs, By)|?) = dM + dAY, (5.37)
where

dAY = 2{(V(X}) + a)|u(Xs, B)? + (Ru(Xy, B),u(Xy, By))

5.38
+[Vu(Xe, Be)* + [0au(Xe, Br)|*} dt >33

If we take o« > C)y, then, due to Assumption (A-M), the bounded variation
part is increasing. Therefore, by (5.25) and Doob’s inequality, we get

Em.a) |(A49)"?] £ Epma[(u(Xr, B = [u(Xo, Bo))"'?)
< ]E('rn,a)[lu(XT? BT)‘p] (539)

= / |w|? dm
M
Using this inequality,

”HVJrang
p/2

=t [ { [T en) Qv a) n

p/2
X, = x] m(dx)

= lim IE(m,a) |:/ gV+aw2(st Bs)ds
M 0

a— 00

T p/
< lim lnf/ IE(m,a) |:{/ gV+aw2(Xs; Bs)ds}

T p/2
= liminfE(m,a) [{/ (gv+aw2(Xs,Bs))d8} :|
0

a— 00

2

X, = a:] m(dz)

< liminf E(,, 4 [(A%)"/?]

S [l
where we used (5.24) in the second line, Jensen’s inequality in the third line,
the fact that dm is the invariant measure of {X;}, in the fourth line, As-

sumption (A-M) in the fifth line, and (5.39) in the last line. This completes
the proof.

Combining the lemmas above, we can obtain Proposition 5.1 easily.
Now let us turn to a proof of (5.12). We note that, due to the polarization
of (5.26), the following equality holds:

1 & — —
/ (w,n)dm = - / / t(0 QYJF%J, O Q,YJFO‘?]) dt dm. (5.40)
M 4 Jado
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Hence we can obtain (5.12) as follows:

‘ /M(w,n) dm‘

IN

1 > — —
L[ veay el o @y sl diam
mJo
1 [eS) p/2 1/p
- /{/ tg‘7+aw(t)2dt} dm(x)
4 | Jm Wo
) q/2 Ya

X /{/ tg‘7+a77(t)2dt} dm

M o

1 — —
= 1 ||GV+OZWHPHGV+OL77||(I

IN

1 —_—
< ZHGV-I—(XWH;DHUHQ

where we used Schwarz’ inequality and Hoélder’s inequality in the second
line and (5.8) in the last line.

Before ending this section, we will prove proposition 5.2. Our approach is
similar to that of the proof of Proposition 5.1. To clarify difference between
the former and the latter, we will deal with the case p = 2.

Define U := JV*b— 1|b? and set v(z,a) = 6;14_%1@). Then v satisfies

v =—Av—Vpw+ (V+U+a). (5.41)
Main difference comes from the second term. By Ito’s formula,

d(|v]*(X:, B))
= dM
+ {=2(Vou(Xs, By), v(Xe, By)) + 2(V(Xy) + U(Xy) + a)[o(Xe, By)|?
+ (2(Ro(Xy, By), v(Xy, By)) + 2|Vo(Xy, B) |2 + 2|040(Xe, By)|?} dt,

(5.42)
where {M}} is a continuous local martingale satisfying
d(M")y = 2{|V|v[*(Xe, Be)” + |0alv]*(Xe, By)|} dt.
Lemma 5.7 For sufficiently large o > 0, it holds that
~(Von, m)+ [Vl* + (Rn.n) + U+ o)l 20, (5.43)

Proof. By Assumption (A-V), we have

—(Ven, n) = —bl[Vnlln|
—Ch[Valin| (5.44)

~1/2|V|* - Gt /2In|*.

A\VARAYS
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Here we used zy < (1/2)z? + (1/2)y? for x,y > 0. By using this, we have
—
—(Von, m)+|Val* + (En,n) + (U + a)ln|?
> =172Vl + Vol + (Fn,m) + (U +a = 1/2C)[nf?
> 0.

The last inequality holds if we take sufficiently large « since U and R are
bounded from below by Assumptions (A-V) and (A-M) respectively. This
completes the proof.

We now turn to (5.19) and (5.20). By Lemma 5.7,
IGZ_awll3 + IGA_awl3

-/ / H10, T w(@)? + V(@) T A w(w) P} dt dm(z)

gnarggf// (t A ) {|Bo(z, )2 + |Vo(z, )2
— (Vou(z,t),v(z,t) + (Ro(z,t),v(z,1))
+ (V(z) + U(z) + a)|v(z, t)|*} dt dm(z)
~ il B | [ (10008, B)P + 90051, 5P
(VbU(Xt,Bt)7U(Xt,Bt))
+ (Ru(Xy, By), v(Xs, By))
£ (VX) + U(X) + a)lu(Xe, B P} de
= lim inf By, o [Jo(X. B)[? — [0(Xo, Bo) ]

< Jlwli3,

where we used Proposition 5.22 in the third line, and (5.42) in the fourth
line. This shows the first equality of (5.19) and the first equality of (5.20)
in the case p = 2. The second ones can be proved in the same way.

For a proof of (5.21), we need the following lemma.

Lemma 5.8 It holds that
1
/ / 0tQt “w &gQ “n)dtdm = Z/ (w,n)dm. (5.45)
M

Proof. Since A — « is the dual operator of A-a a, we have

(LHS of (5.45)) // HOZ QA w,n) dt dm
- 7Z/M/0 (8, @A w,n)dt dm
- [ . mm.
M

28



Here we used the integration by parts with respect to t twice. This completes
the proof.

Now we can show the first inequality of (5.21) in the case p = 2 as
follows:

(w0l = |( [TH0T 0T i)
0
= |(Gz—awa CY'X:OLQ)L2 (Ak)l
< IG5 wIGT 0l

S G- awll2]6]]2-

L2 (Ag)

Here we used (5.45) in the first line and the second inequality of (5.19) in
the last line.
The second inequality of (5.21) can be proved in the same way.

6. Proof of Theorem 2.1

We divide a proof into three steps. The first step is to prove

IVVwlly S V==V = a)wlp. (6.1)

The second step is to prove
[dwllp S IV —=(A =V = a)wllp, (6.2)
and

16wllp S [V —=(A =V = a)wlp. (6.3)

The third step is to prove

V=2 =V —a)wlp S lwllp + ldwllp + 1w]ly + VV@l,p.  (6.4)
First step: |[VVw|p < [WV/—(A =V —a)w|lp.

To show this,

IVVwl, SIGAa(VVW)|p
0o 1/2
— H{/O t]\/—(A = V—a)_)f_“(ﬁw)th}

P
o 1/2
— H{/ VYV @Yt/ =(A =V = a)w|2dt}
0

=GV a(V=(2 =V —a)w)],

SIV=(A =V —a)wl,

P
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where we used Proposition 5.2 in the first line, Corollaries 4.4 and 4.5 in the
third line, and Proposition 5.1 in the last line. This is the desired result.

Second step:

ldwllp S IV =(A =V = aJuwllp and [[dw], S [V =(A =V = a)wlp.

To show this, we note

ldwllp S 1GVa(dw)lls

_) 1/2
- {/ th—=(A =V —a) Q) (dw) |2dt}
0

p

0o 1/2
— {/ QYT (d/= (A =V —a)w) + QV+“@dw2dt}
0

_ {/ HAQ Y+ /(A =V —a)w
0

1/2
+ U/ =(A =V = a)w) + QYT 0% dt}

p

p

IA

o 1/2
H{/ HAGV+o /(AT = a)w|2dt}
0

p

+

{ Ootmwmwwt}m

S 1/2
{/ t|QtV+aedw2dt}
0

= Il +I2 +I37

P

where we used Proposition 5.1 in the first line, Corollary 4.5 in the third
line, and Corollary 4.4 in the fourth line.

First, we estimate I;. By Proposition 5.1,
L =|GY o (V=D =V = a)w)llp S V(D =V = a)w|l,.

Second, we estimate I». Noting that

w6 < e~ sup T?16),
s>0
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that has already been proved in the proof of Lemma 5.4, we have

I = {/Oootw;% e a>w>|2dt}1/2
< ey @yl

P

< lsup{T{ |V =(A =V = a)wl}lp
s>0
SIV—(A=V—a)wlp,

where we used the maximum ergodic inequality (c.f. [16, Theorem 3.3.]) in
the last line.

For the estimate of I3, we need to prepare some inequalities.

First, we estimate |©%wl|.

t
2] < [ 1TV ext@) T )] ds
0

t
< / TV +a=Cu (|qy| [TV +ow))) ds
0

~

t
< / TV +a=C (v TV HoL)) ds

t N
=/ \/VTt{ZQ+C“4(\/V \T;/+°‘w)\)ds,
0

where we use |T)Y+O‘w| < TV =My in the second line, Assumption (A-
V) in the third line, Proposition 4.1 in the last line. Therefore we get

o) t
|0%w| < ﬁ\/v/ {/ T{i;aJrcMh/VTl/*“M ds} t=32 4t =V J,
0 0
(6.5)

where we put

1 [e'e] t .
J = —/ {/ TASHCMu |V T VHay ds}t_3/2 dt.
2vmJo Lot | |

Before estimating I3, we will estimate ||J||,. Let ¢ be a (small) positive
constant. Then

1
NG )

1 /Oo{/t A-atC A } —:
< — T, oM Ts VVW)||lpds p t=3/%dt
s | A [ e T o,

o0 t .
11|, = / {/ TATO T 4= (VVw)| ds} =32 at
0

0

(6.6)

1 /Oo{/tt }32
< e VVwl,ds st 32 dt
vz ) U | I
S IVVWlp,
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where we use Proposition 4.1 in the first line.
Now we are ready to estimate I3. Using (6.5), we have

o0 N 1/2
{/ tQy Tre%w)? dt}
0

I3

p

IN

t QY*QCM|@dw|)2dt}

1/2
1/2

IN

A
{/Ooot(Q}/+aCM\/VJ)2dt}
U

. 1/2
t(VV it g2 dt}

Applying Proposition 5.2 to the inequality above, we have
I3 < || J]lp-
Therefore, by (6.6), we have
Is S IVVll,.
Thus, due to the first step, we obtain
IS |lV—=(A=V—a)wlp.
This completes the proof.
Third step: ||VB =V =awlp S lwllp + ldwllp + 16wlly + V7]
Note that
(dw, dn) + (dw,0n) + (VVw, VV) + a(w,n)
= (V- (A -V -a)w,/~(& -V —a)).

Hence, if we show the upper estimate, then the lower estimate follows by the

duality argument as follows. Set 0 := \/—(A -V — a)_ln. Let p € (1,00)
and ¢ be the conjugate exponent of p. Then we have

|(V—=(A =V —a)w,n)|
= |(V—=(A =V —a)w,V=(A -V —a)b)
= |(dw, dB) + (dw,80) + (VVw,VVE) + a(w,d)|
< |ldwllp 1d8]lq + 16wl 1601l + IVV@llp IVVOlg + allw]lp [16]lq
< (ldwllp + 16wy + [VV@lp) IV =(A =V = a)8]lq + allw],[10]q
< (ldwllp + [[8wllp + IVV@ ) Inllg + allwllplnlq-

Thus we have obtained

V=8 =V =a)wlly < ldwllp + 8wl + IVVolly + aflwllp.
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7. Proof Theorem 2.2

The second inequality in (2.4) is nothing but a triangular inequality because
—A+V =dé+déd+V.

To prove the first inequality, we need several types of equivalence of LP
norms. The first one is the special case of Theorem 2.1. If we put V =0 in
Theorem 2.1, then we obtain

Lemma 7.1 Forp> 1, a >0, it holds that

[dwllp + lldwllp S IV (e = Dwllp S llwllp + lldwllp + 16w], (7.1)
for allw € Ay,.

From this inequalities, we can derive the following corollary in the usual
way;

Corollary 7.2 Forp > 1, a > 0 it holds that and
[dowllp + [I6dwllp S [l(a = Awllp S llwllp + ldéw]l, + |0dwll, — (7.2)
for allw € Ay.

The second one is similar to the first inequality in Theorem 2.1.

Lemma 7.3 Forp > 1, there exists sufficiently large o > 0 such that

IVVl, S IV-(A=V = a)w|, (7.3)
for allw € Ag.

This lemma can be proved in the same way as the first step of the proof of
Theorem 2.1, so we omit the proof.

We are now in a position to prove the first inequality of (2.4). First, we
prove

[Vellp S I(A =V = a)w|p. (7.4)
To show this, we note
Vol SIV=(A=V —a)VVul,
SIVVV=(A =V =—a)w|,
2
SIv-(A=V—-a)wl

=[I(A =V =a)wl,

where we used (7.3) in the first line, Corollary 4.5 in the second line, and
Theorem 2.1 in the third line. Thus we have obtained (7.4).
Next, we prove

[dowlp + [[0dwllp S (A =V = a)wllp. (7.5)
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To show this,

[déwllp + [l6dwlly S (A = a)wll,
<A =V =a)wllp, + [Vl
SIA =V = a)wllp,

where we used (7.2) in the first line and (7.4) in the third line. Thus we
have obtained (7.5), and then (7.4) and (7.5) conclude the proof of the first
inequality in (2.4).
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