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Abstract. We study the generation of an analytic semigroup in LP(R?) and the
determination of the domain for a class of second order elliptic operators with un-
bounded coefficients in RY. We also establish the maximal regularity of type LI-LP
for the corresponding inhomogeneous parabolic equation. In contrast to the previ-
ous literature the coeflicients of the second derivatives are not required to be strictly
elliptic or bounded. Interior singularities of the lower order terms are also discussed.
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1. Introduction

Regularity properties of elliptic operators
Au(x) = div(a(z)Vu(z)) + F(z) - Vu(r) — V(z)u(z), =R

(at first defined on the test function space C°(R?)) with unbounded coefficients
on R? have intensively been investigated in recent years. Besides the tradi-
tional applications to Schrodinger equations, this line of research is motivated
by the fact that such operators A arise as generators of transition semigroups
in stochastic analysis (possibly after some transformations, [9], [25]). In this
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paper we establish LP—estimates for the elliptic and parabolic problems associ-
ated with A. These estimates are closely related to the property that A with
the domain

D, = {u € W2(R?) : u,div(aVu), Vu € LP(R?)}

generates a positive, contractive, and analytic Cy—semigroup on LP(Rd), 1 <
p < 0.

Since we do not assume that the coefficients of A are bounded in R?, the
classical theory of elliptic equations does not apply. Nevertheless, nowadays
many generation results are available for elliptic operators with unbounded
coefficients in LP(R?), including the enormous literature on Schrodinger oper-
ators, corresponding to a;; = d;; and F' = 0. In particular, it is known that
an extension of (A, C5°(R?)) generates a Cy—semigroup on LP(R?) (which is not
necessarily analytic) if the dissipativity condition pV +div F' > 0 holds. Recent
and quite general results in this direction are presented in [23] and [28] using
form methods; see also [3] for a different approach based on an approximation
procedure.

However, the determination of the domain is a quite different question which
requires more assumptions on the coefficients. This problem has been treated
supposing that the diffusion coefficients a;; belong to C}(R?) and are strictly
elliptic. In this case the diffusion part

Agu(z) = div(a(z)Vu(z)), =€ R

satisfies the classical Calderén—Zygmund estimates, so that D(A4g) = W2P(R?)
and Ay can be controlled by the Laplacian. In this setting the domain of A
was computed, e.g., in [4], [5], [7], [9], [25] under similar assumptions as in the
present paper; see also the references therein and in particular [8] for further
results. In these papers it was also assumed that the lower order coefficients
have no singularities inside R¢.

In the case of unbounded and non-strictly elliptic a;;, we are only aware
of the domain characterizations given in [18] and [19]. In these papers it was
supposed that the coefficients a,; have a special structure. In the present paper
we study diffusion coefficients which may be unbounded or degenerate at oo
without restrictions on their structure, and we also allow for singularities of the
lower order coefficients inside R%. In order to facilitate the understanding, we
first treat the case where I and V have no singularities in R? in Sections 2
and 3. In contrast to our previous work [25], now the diffusion part A, cannot
be controlled by the Laplacian anymore. In order to overcome this difficulty, we
had to develop various new arguments and to treat the cases p < 2 and p > 2
separately. The case of singular F' and V' poses further technical problems and
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requires additional approximation procedures which are presented in the last
section.

We first introduce our assumptions for the case without singularities of V'
and F'. We assume that the coefficients of A satisfy the following hypotheses,
where 1 < p < oo is given and the scalar products corresponding to the matrices
a(x) are denoted by

d
aO(fv 77) = Z akl(x)gklr_]l and aO[é] = (lo(f,f) (Ll' € Rd7 57 ne Cd)

k=1

(H1) The real-valued functions ay € C1(R?) satisfy ap = ay fork,l=1,--- ,d

and
d

aol¢] = Z ap(2)€E > 0

k=1

for all z, £ € R? with £ # 0.

(H2) The function V : R? — R is measurable, and there is a function U €
CH(R?) such that ¢g < U <V < ;U and ao[VU]% < WU% + C,, for some
constants ¢y, co,y > 0 and C, > 0.

(H3) The function F € CH(R? RY) satisfies |F - | < kUzaol¢]? for some
constant k > 0.

(H4) There is a constant # < p such that U + div F' > 0.

Condition (H1) already implies that an extension of (Ag, Cg°(RY)) in LP(RY)
generates a contractive (and analytic) Cy—semigroup on LP(R?), for all 1 < p <
00; see, e.g., the form-method approach in [10]. Under further assumptions,
the closure of (Agy, C5°(R?)) generates a contractive Cy—semigroup on LP(R?),
1 < p < oco. The closure is again denoted by Ag. It is not difficult to see that in
this case the closure is the only generator extending (Ag, C5°(R?)). Moreover,
the domain of the closure is given by
D(Ag) = {u € LP(RY) N W2P(R?) : div(aVu) € LP(RY)}

(see Lemma 2.1 below). In our paper we will assume a rather sharp condition

for the property that test functions are a core for Ay (see Theorem 2.3 and
Section 2.b.1 of [15], and the Remark after Lemma 2.1):

(H5) There is a constant 7 > 0 such that

Z ap(2)rpr; < 7lz|*(log |z))?, x| > 1.
kd=1
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To state our main results, we introduce the subspace

D, := D(Ay) N D(V) = {u € W2P(R%) : u, Aqu, Vu € LP(R)}

loc

for 1 < p < oo. Since Ay and V' are closed operators, D, is a Banach space
endowed with the norm

[ullp, = Ilully + [ Aowlly + [[Vullp.

Let us first suppose that either F' =0 (and 1 < p < 00) or 1 < p < 2. For
these cases we show in Section 2 that (A, D,) generates an analytic semigroup
in LP(R?), under assumptions (H1), (H2), (H3), (H4), (H5), and (2.4).

As mentioned above, (H1) and (H5) take care of the diffusion part, and
(H4) implies the dissipativity of A. Hypothesis (H3) allows to control the drift
term F'-Vu by Agu and Vu, due to the interpolation Lemma 2.5. But we point
out that the drift is not a small perturbation of Ay or Ag — V, cf. Remark 3.6
in [25].

The oscillation condition (H2) (together with the bound (2.4) on 7) plays a
the central role in the identification of the domain of A. It was already used in
[12] and [13] to show that the domain of the Schrédinger operator —A + V' in
L*(R?) coincides with W22(R%)ND(V') both for smooth and singular potentials.
There are counterexamples where this domain characterization fails and (H2) is
true with a too large 7, see [11, Note 22|, [25, Example 3.7]. The operator A—V
was studied in LP(RY) in the papers [26] and [27] also under assumption (H2).

We remark that in (H2) the auxiliary potential U is introduced to obtain
more flexible assumptions for V. In Section 7 of [25] we have used this freedom
to treat a class of Ornstein—Uhlenbeck type operators on an LP—space with a
weighted measure. Changing the measure to the usual Lebesgue measure, we
obtained an operator with nonzero potential V' which in fact dominates the
resulting new drift term, as required by (H3).

The arguments used in Section 2 are based on variational estimates com-
bined with methods from semigroup theory. In the case p > 2, the variational
estimates are not sufficient anymore to control the drift term by the diffusion
part and the potential as in Lemma 2.5. This problem is solved in Propo-
sition 3.3 with considerable efforts, employing a lengthy localization/covering
procedure. Unfortunately, this method requires a stronger version of (H2) and
additional estimates which control the growth and the oscillation of the matrix
a by means of the potential U:

(H2’) The function V : RY — R is measurable, and there is a function U €
C'(R?) such that, setting

la(z)]? . : y
xr) = and v(r)= inf ap(x for x € R?,
p(x) (o)} (x) £€Rd’|£|1k§:1 1 (2)Er&i
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the conditions

w<U<V<aU la@)| |VU()| <AU(z)? +C,, (1.1)
a@)| < @U@, swp V)| < () la(@)| "2 U(x):  (1.2)

hold for x € R? and some constants ¢;,v, C,, > 0.

Condition (H2’) again allows to interpolate the term F' - Vu between Agu and
Vu. So we can adopt the arguments from Section 2 in order to establish in
Theorem 3.5 that A with domain D, generates an analytic semigroup also if p >
2 provided (H1), (H2’), (H3), (H4), (H5) and (2.4) hold. If a is strictly elliptic,
in addition, then the domain D, is continuously embedded into W??(R%), 1 <
p < o0, see Proposition 3.6.

Using certain regularizations of V' and F', we can modify our approach to
obtain essentially the same theorems if V' and F' are singular at 0 and satisfy
the hypotheses on R?\ {0}, see Section 4. However, in the case p > 2 the
regularization procedure is rather involved, since the regularized coefficients do
not satisfy (1.2), in general.

The result that A with domain D(A) = D,, generates an analytic emigroup
on LP (Rd) has many immediate consequences for the regularity properties of
the parabolic problem

Owu(t,z) = Au(t,z) + f(t,x), t>0,r€R L3
u(0,z) = p(z), reRY (1.3)
see, e.g., [24]. For instance, the solution u belongs to W14([0,T], LP(R%)) and
Agu, Vu € LI([0,T], LP(R?)) for all T > 0, if f = 0 and ¢ belongs to the real
interpolation space (LP(R?), D),)1-1/4, for some g € (1,00). If ¢ € D,, then
u € CY(R,, LP(RY)) and Agu, Vu € C(R,, LP(RY)). In Lunardi’s monograph
[24] one finds plenty of regularity results for u if f is, e.g., Holder continuous
in time. In addition, our results yield mazimal regularity of type L1-LP for A,
i.e., for all f € L([0,T],LP(R%)) and ¢ = 0, we have u € W4([0, T], LP(R?))
and Agu, Vu € L4([0,T], L?(R?)), see Theorems 3.7 and 4.4. We refer to [2],
[14], and [22] for comprehensive accounts of the theory of maximal regularity,
though we will not need the (quite involved) recent theorems presented in [14]
and [22].

Finally, let us point out that for p > 2 the operators satisfying our hy-
potheses with bounded V' must have bounded coefficients, because of (1.2). For
1 < p <2, we present a simple example of an operator satisfying (H1) — (H5)
with unbounded diffusion matrix and drift coefficients but bounded potential:

A Z Dk 1 -+ $k Dku Z bklxleu — cu( )

k=1 k=1
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with real constants by and ¢ (where c¢ is sufficiently large).

2. The cases F=0and 1 <p <2

In this section we prove our generation theorem in the cases F'=0and 1 < p <
oo or for any F' and 1 < p < 2. However, some of the auxiliary results will be
also valid for p > 2 and F # 0.

We first show that C5°(IR?) is a core for the Schrodinger operator Ag — V if
(H1) and (H5) hold. Observe that V' = 0 is allowed in the next lemma.

Lemma 2.1. Assume that (H1) and (H5) hold, 1 < p < oo, and that 0 <
V e L2(RY). Then the operator Ay —V defined on D(Ag — V) = {u €

loc

LP(RYNWEP(RY) : (Ag—V)u € LP(RY)} generates a contractive Cy—semigroup

loc

on LP(RY). Moreover, C5°(R?) is a core for Ay — V.

Proof. One verifies as in the proof of Theorem 2.3 of [15] that (Ay—V, C5°(R%))
possesses a closure (denoted by Ay — V') which generates a contractive Cp—
semigroup on LP(R?) for 1 < p < co. (In fact, at this point in [15] it is assumed
that V =0 and 1 < p < 2, but the proof can be modified in a straightforward
way if V' # 0 and/or p > 2.) It is clear that Ag — V is a restriction of the part
Apnaz in LP(RY) of the distributional operator divaV — V. By standard elliptic
regularity, see [1], the domain of A,,,, is given by
D(Amaz) = {u € LP(RY) N W2EP(RY) : div(aVu) — Vu € LP(RY)}.

loc

If (I — Apaz)u = 0 for some u € D(Apaz), then (u,v — div(aVov) + V) = 0 for
all test functions v, where the brackets denote the duality of L? and L?. Since
the closure of (A — V,C5°(R?)) also generates a contractive Cy—semigroup on
L” (RY), the set of the functions v — div(aVv) 4+ Vo with v € C3°(R?) is dense
in LP (R%). So we obtain that u = 0; hence, I — A4, is injective on D(Apqg).
This fact implies that D(Ag — V) = D(Anaz)- |

Remark. We refer the reader to [21] for more general conditions under which
(Ag — V,C5°(R?)) is essentially self-adjoint in L2(RY). Tt is not difficult to
generalize these results to 1 < p < oco. So one obtains weaker conditions
than (H5) under which the above lemma holds. However, these more general
assumptions require a control of the growth of a through the potential V' and
reduce to (H5) if V' is bounded. Since we need Lemma 2.1 also when V' = 0,
i.e., for the operator Ay, we are forced to retain (H5). We note that (H5) is
almost optimal for the case V' = 0, see [11, Example 3.5] or [15, Section 2.b.1].

We next want to show that A is reqularly dissipative, that is, for some ¢ €
(0,7/2) the operators e*® A are dissipative. This property is clearly equivalent
to the estimate (2.3) below (with 6 = cot ¢).
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Proposition 2.2. Let 1 < p < 0o and assume that (H1), (H3), and (H4) are
satisfied with U replaced by V € LI (RY). Then the operator A defined on

Cs°(RY) is regularly dissipative in LP(R?), with angle ¢, > 0 only depending on
p and the constants in (H3) and (H4).

Proof. Let u € C{°(R?) and, at first, 2 < p < co. Set u* = u |u[P~2. Observe
that Vu* = @|u[P~* ((p — 1) Re[aVu] — iIm[@Vu]) and u*Vu = (V|ul?) +
i Im(uVu)|u|P~2. Integrating by parts and using (H4), we calculate

- Re/ (Au) u* dx
R4

C(p—1) /R P~ ag[ReTV] da -

+ [ |uPtag[lmuVu d:p+/ (V+ %divF)|u|p dx

R4 R4

2 2 0\ j2
> (p— 10+ + (1 - O,

where we define b* = [ |u[P"*ag[ReuVu]dz, * = [ |ulP~* ao[ImuVu] dz, and
d?> = [V |ulP dz. Similarly, employing the Cauchy—Schwarz inequality and (H3),
we estimate

‘Im/ (Au)u* dx
Rd

<lp—2 / (P~ |ag(Re(@Vu), Im(@Vu))| dz
]Rd

—i—/ |F - Tm(uVu)| |uP~? dr
R4

(2.2)
<|p—2|bc+ /4;/ V%|u|g ag[ImﬂVu]%|u|g_2 dx
Rd
< |p = 2| bc + ked.
Taking 6, = d such that 6% = Jfg;_mf) + 4(1f29/p), we see that
‘Im/ (Au)u* dz| < =6 Re/ (Au)u* dx. (2.3)
R R

This shows the assertion for p > 2. If p € (1, 2), we replace |u| by u. = \/|ul?> + ¢
for € > 0 in the calculations involving Ay. Passing to the limit as ¢ — 0 and
using Fatou’s lemma, one then establishes (2.1) and (2.2) (in particular, all
integrands are integrable). Thus one can deduce (2.3) as above. |

Lemma 2.3. Let 1 < p < oco. Assume that (H1)—(H4) hold with

0 K
}—)—F (p— 1)’)/ |:]—) + Z:| < 1. (2.4)
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Then, for a test function u, we have
/ Up|u|pdx—i—/ UPHulP"?a0[Vu] dz < ¢ |lu — Aull?.
R4 {u#0}

The constants ¢ only depend on p and the constants in (H2)—(H4).
Proof. We assume preliminarily that (H2) is satisfied with C, = 0. Observe
that we can fix an « € (0,4) (depending on p, 7, k, and ) such that

0
4+ (p—1)y [5+1 <1. (2.5)
p p «

We first consider the case p > 2. For a fixed real u € C§°(R?) we set
fi=—Au=—-Au—F - -Vu+Vu. (2.6)

If we multiply (2.6) by UP~lu|u|P~2 and integrate by parts, we obtain as in the
proof of Proposition 2.2 the identity

/ (V + %le F) Up—1|u|p do + (p _ 1) / Up_1|u|p_2a0[vu] dx
R4 Rd

=(1 —p)/ wuP2UP %ag(Vu, VU )dx (2.7)
R4
1
+ (— — 1)/ U”‘2|u|”F~VUdm+/ fUP  u |ulP~2 da.
p R Rd
We introduce the quantities b* = [ UP|ulP dx and d* = [ UP~|u|P"2ao[Vu] dz.
The left hand side of (2.7) is greater than (1 — %)b2 + (p — 1)d?* by (H2) and

(H4). Employing (H2), (H3), Hélder’s and Young’s inequalities, we estimate
the right hand side of (2.7) by

1
(p— 1)7/ |ulP UP % a0 [Vu)2U 2 da + (1 - —>w<a/ UP 2 uPU=U? da
R4 p R4

1 1-1

vir)” (| Urlufdz) "
([ 1ras) ([ vl ao)
1 _2
S e L

1 2 2 P

< (p—1)ybd+ (1- ]—))mb + &b + cc || £5.

Combining these facts, we arrive at

0 _mlp-1) } D+ (p— 1)d? < (p— Dybd + 2| fIE.
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If we use Young’s inequality and (2.5) and take a sufficiently small £ > 0, then
we deduce

/ UP|ulP dx + / UPHuP~2ao[Vu] dz < ¢ Hf||z =c HAqu (2.8)
R4 R4

for some constant ¢ > 0. In order to remove the assumption C, = 0, we fix a
large A (depending on v and C,) such that U +A+1 and V + A+ 1 satisfy (H2)
with C,, = 0 and apply the previous estimates to the operator A — X — 1. Then

Up]u\pda:+/ UP~HulP~2ao[Vu] dx
Rd Rd
< c||(A+ Du— Aullh < e (flu = Aull, + Alull,)” < e (1+ NP lu— Aullj,

by the dissipativity of A.
If p < 2, then one can verify as in the proof of Proposition 2.2 that d? is a

finite number (taking the integral over {z € R? : u(x) # 0}). The claim then
follows as for p > 2. |

The above results allow us to treat the case F' = 0, i.e., the Schrodinger
operator Ay — V, on LP(RY) for 1 < p < oo.

Theorem 2.4. Let 1 < p < co. Assume that (H1), (H2) with v* < 4(p—1)7!,
and (H5) hold. Then Ay —V with domain D, generates a positive, analytic
Co—semigroup T(-) in LP(RY) such that |T(2)|| < 1 for |argz| < ¢, and some
¢, > 0. Test functions are a core of Ag —V, i.e., C°(R?) is dense in D,.

Proof. Lemma 2.3 (with ' =0, § = k = 0) shows that
Vull, < cllu= (Ao = V)ull, (2.9)

for all test functions u, where the constant ¢ only depends on p and the constants
in (H2). Let u € D, = D(Ap)ND(V). Due to Lemma 2.1 there are test functions
approximating u in the graph norm of Ay — V. Thus Proposition 2.2 is valid
for Ay — V defined on D,. Moreover, (2.9) holds for u € D, thanks to Fatou’s
lemma. We introduce the approximating potentials U, = H% and V. = H%’
where € > 0. Then we have

Co
1+ ECy

1 3
<Ugg4§dﬁg% and  ao[VU.]z <AU2 +C,.  (2.10)

Let f € LP(RY). Lemma 2.1 implies that Ay — V. with domain D(Ay — V.) =
D(Ay) generates a contraction semigroup on LP(R?). Therefore there is a unique
us € D(Ay) satisfying

ue = Ague + Veue = f, - luelly <[ fllps [Veuell, < O fllp -
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Here the constant C' does not depend on e due to (2.9) and (2.10). Using
standard elliptic regularity on balls B(0,r), [17, Theorem 9.11], we see that

[ £ llp-

Thus there exists a sequence ¢, — 0 such that the functions (u.,) converge

weakly to a function u € W2P(R%) as n — co. The Rellich-Kondrachov theorem

implies that a subsequence of (u., ) tends strongly to u in V[/lt,’f(]Rd); hence we

may assume that u., (r) — u(x) a.e. in R%. Fatou’s lemma now yields
lully < IAll, and[[Vull, < CllF]p.

Let ¢ be a test function. Then we have

[uellw2r 0.0 < Cy,

fsodwz/ uen(w—Aoso+%ns0)dw—>/ u(p — Aop + V) du,
Rd R4 R4

as n — 00, and hence

» fodr = /Rd(u—Aou—i—Vu)god:c. (2.11)

So we derive

u—Au+Vu=f.

This means that v € D, since Agu = u + Vu — f € LP(R?). As a result,
I—(Ay—V): D, — LP(R?) is surjective. The operator Ay—V with domain D,
thus generates a contraction semigroup 7'(+) on LP(R?) in view of Lemma 2.1 and
the Lumer—Phillips theorem. Proposition 2.2 and the Lumer—Phillips theorem
then imply that e¥"%» A also generate contractive Cy-semigroups for some ¢, >
0. Hence T'(-) is analytic due to [16, Theorem I1.4.9].

The last assertion immediately follows from Lemma 2.1. The positivity of
Ao — V' is essentially known: One can argue as in Theorems 3.1 and 3.3 of
3] to obtain an extension A of (4, — V,C5°(R%)) which generates a positive
Co—semigroup. Since test functions are a core of our generator A, we have
A = A, and the positivity of T(t) follows. (We note that in [3] it was assumed
that the coefficients ay; are uniformly elliptic, but this does not matter in this
argument. ) |

In the case 1 < p < 2 the above generation result can be extended to the
operator A with F' # 0 using the complete estimate proved in Lemma 2.3. This
estimate leads to the following weighted Gagliardo—Nirenberg estimate.

Lemma 2.5. Let 1 < p < 2. Assume that the hypotheses (H1) and (H2) are
satisfied and v* < 4(p — 1)™! holds. Then for each € > 0 there is a constant c.
(depending only on e, p, and the constants in (H2)) such that

1UZao[Vu)2 ||, < el Aoully + cal[Vaull,

for every test function u.
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Proof. Again we first suppose that (H2) holds with C', = 0. The estimate (2.8)
for the case F' = 0 shows that

[ oV do < e (gl + [Vall )
{u0}

Let u. = v/|u|?> 4+ € for € > 0 and denote by K the support of u. Assume that
1 < p < 2 for a moment. Holder’s inequality with the conjugate exponents %

and z%p yields

[ Uhalvatde = [ @t val)? @7 )% do
R4 K

< </KUp_lu7g_2ao[Vu] dx)g (/KUpugdx>l_g.

Clearly, this estimate also holds for p = 2. Using the theorem of dominated
convergence, we obtain for 1 < p <2

P

p P g 1 2
/ U2ay[Vu)2 dx < </ UPHulP~ag[Vu] da:) </ Up]u\pdx>
R4 {u#0} Rd

Combining the above estimates with (H2) and Young’s inequality, we deduce

1 1 p 1-2
1U=ao[Vul2 |, < e ([ Aoully + [Vull,)? [Vull,
P P 1_2
< ([[Aoully + [Vullp) IVull, 2

< e[ Aoullp + cc [[Vull, -

If C, # 0, we add a large constant A > 0 such that U + X and V + X satisfy
(H2) with C, = 0. Then the first part of the proof implies that

1UZao[Vul2 [, < [[(U + A)2ao[Va] ||,
< e[| Aoully + e [N+ V)ull, < e[| Aoully + ¢ [Vl

due to (H2). |

Proposition 2.6. Let 1 < p < 2. Assume that the hypotheses (H1)—(H5) are
satisfied and that (2.4) holds. Then there are constants C,C" > 0 depending
only on p and the constants in (H2)—(H4) such that

Hqu + HAOUHP + ||VU||p <Clu~— Aqu < (HUHP + ||A0qu + ||Vqu)

for every u € D,,.
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Proof. Let u € D,. Due to Theorem 2.4 there are test functions u, such that
Uy, — u, Vu, — Vu, and Agu, — Agu in LP(R?Y); thus we may suppose that
Vu, — Vu a.e.. Lemma 2.5 and (H3) then imply that F' - Vu, — F - Vu in
LP(RY). So it suffices to show the proposition for a test function u. The second
asserted estimate follows directly from Lemma 2.5 and (H3). To prove the other
one, we first suppose that C, = 0 in (H2). We denote by ¢ a generic constant
only depending on p and the constants in (H2)-(H4). We have ||Vul|, < ¢ | Aul|,
due to (2.8) and (H2). Moreover, assumption (H3) and Lemma 2.5 yield

- Vull, < & (e[| Aoullpte [Vullp) < ke ([[Aullp+H[F-Vullp+[|Vall) +e [Vl
where ¢ := (2x)7!. As a consequence, we have

1 - Vaull, < e (| Aull, + [[Vull,) < cf[Aull, .
These inequalities further imply that

[Aoull, = [Au = F- Vu+ Vull, < cf[Aull,,

so that || Agu|| + ||Vull, < C'||Aul|, in this case. Finally, in the general case we
find again A > 0 such that U + A+ 1 and V + X + 1 satistfy (H2) with C,, = 0.
Then we obtain

lull, + 1| Aoull + [V ull, < Jlull, + C (14 A)u — Aull,
< (1+ )\C)HUHP +C'lu — Au”p
<C Hu - Au“p

by the dissipativity of A. |

Theorem 2.7. Let 1 < p < 2. Assume that the hypotheses (H1)—-(H5) are
satisfied and that (2.4) holds. Then A with domain D, generates a positive,
analytic Co—semigroup T(-) in LP(R?) such that | T(2)| < 1 for |argz| < ¢,
and some ¢, > 0. Test functions are a core of A.

Proof. For ¢t € [0,1] and u € D, we set Lyu := Apu + tF' - Vu — Vu. Note
that these operators satisfy (H1)—(H5) with the same constants. Proposition 2.6
thus shows that

[ullp, < Cllu— Lyull,

for every uw € D,, with C independent of ¢ € [0,1]. We have 1 € p(Ly) due to
Theorem 2.4. Therefore 1 € p(L;) = p(A) by a continuity argument, see, e.g.,
[17, Theorem 5.2]. As in the proof of Proposition 2.6 we extend Proposition 2.2
to the operator A with domain D,. Thus the Lumer—Phillips theorem implies
that the operators A and e***» A generate contractive Cy-semigroups for some
¢p > 0. So the semigroup generated by A is analytic by [16, Theorem 11.4.9].
The last assertion follows from Theorem 2.4. The positivity of T'(¢) can be seen
as in Theorem 2.4. |
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3. The case p > 2

In the case p > 2 the elementary proof of Lemma 2.5 does not work anymore.
Thus we need a different approach to control the drift term by the diffusion part
and the potential. As in [4], [5], [25], we employ localization techniques. To
that purpose we change our hypothesis (H2) to the stronger assumption (H2).

The following version of the Besicovitch covering theorem follows from the
proof of Lemma 2.2 in [25].

Lemma 3.1. Let k > 1 and {B(z,r(x)) : * € R} be a collection of balls
such that the radii r(x) are uniformly bounded and or(y) < r(z) < Lr(y) for
a constant ¢ > 0 if two balls B(x,r(x)) and B(y,r(y)) overlap. Then there
exists a natural number N (depending only on d, k, o) and a countable covering
{B(xn, 1 7(z0))} of R such that each y € R? is contained in at most N of the
balls B(xp,(,)).

From the proof of Proposition 3.3 we separate a lemma dealing with lo-
cal perturbations of the Calderén-Zygmund estimate. We denote the norm of

Lr(B(x, 7)) by [ - llps -

Lemma 3.2. Let z € RY, 7 > 0, 1 < p < oo and q € C(B(x,7),R™?) such
that q(y) = q(y)* > 0 for y € B(x,r), and 0 < vI < g(z) < AI for some
numbers A,v > 0. Set w = sup{|q(y) — q(x)|; y € B(x,r)}. Then there are
constants ¢,n > 0 only depending on d and p such that if © < n andu € C5e(RY)
then

c 1 w A
10l < & (WiraD?lls + gVl + [Tl + 5 ).

Proof. Throughout the proof, z € R? is fixed and we write ¢ for a generic
constant only depending on d and p. Let v < A\ < .-+ < A2 < A be the
eigenvalues of ¢(z), where \; > 0. By the Calderén-Zygmund estimate, see [17,
Theorem 9.9], we have || D?v]|, < c¢||Av|, for every test function v. Using the
change of variables y — ' = (A\{'y1, -+, \;'va), we deduce

V|83 vllp, < Ak 1055 0]lp < ¢ H >, MG

p

for i,5 € {1,--- ,d}. There is an orthogonal matrix J such that J 'q(z)J =
diag (A\?). Thus another change of variables implies

v|[D?vl, < el tr(q(z) D*0)]l,

We fix u € Cg°(R?) and a smooth cut off function y supported in B(z,r) such
that x = 1 on B(xz,r/2), |Vx| < ¢/r, and |D?*x| < ¢/r?. Then the above
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estimate (with v = yu) yields
1D%ul; < 1D,
< o |nla(e) D),
(1) D)+ @)Vl + D )

1
(I1tx(@D?0) .+l D2l + ~ [Vl

<

VAN
RIoxI|o

w A
+ 21Vl + 55l

To get rid of || D?ul|,, on the right hand side of (3.1), we shall derive an analo-
gous estimate in the whole space and then use a covering argument.

Observe that [q(y)| < la(e)] +w < A(L+w/v) and (gn)€le) > v —
for y € B(z,r) and [{| = 1. So if w < v/2, we have 51 < q(y) < 2AI for
y € B(z,r). We extend ¢ to R? setting q(y) = q(z + r(y — x)/|y — =|) if
ly — x| > r so that £ < q(2/) < 2AT and |q(y) — q(2)| < 2w for all y,2’ € R™.
As a result (3.1) holds for all centers 2/ € R?. By Lemma 3.1 there exists a
countable covering { B(z,,7/2)} of R? such that at each point y € R? at most
N of the balls B(x,,r) overlap. We then raise the estimates (3.1) with z = z,,
to the pth power and sum over n. Taking the pth root, we arrive at

!

C 1 w A
10%ull, < & (1 r(aD?0)y + <l D2uly + ~ laWully + £ [Vl + 5 )

for a constant C’ > 0 only depending on d and p. If w/v < n:= (2C")7!, we
can eliminate the term ||D?u/|, on the right hand side thus obtaining

!

2C
|D?ul, < =

1 w A
(1@l + 19l + < [Vull, + 5 Jal, ).

Now the assertion follows as in (3.1) using the same cut—off function. [

Proposition 3.3. Assume that (H1) and (H2’) hold and that 1 < p < co.
Then, for each € > 0, there exists a constant c. only depending on p and the
constants in (H2') such that

1 1
U2 ap[Vul2 lp < 6||AOU||ZJ + ce||[Vull,

for every test function u.

Proof. Step (1): We recall that p(z) = |a(z)|z U(z) 2. For z € R? and
r > 0 we set

w(z,r) =sup{la(y) — a(z)|; y € B(z,7)}.
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Let § € (0,1). Assumption (H2’) implies that

< 62(5 (32)

<n9 (3.3)

for 0 < § < 8y, x € R?, and the constant 7 from Lemma 3.2. Moreover, the
radii » = r(x) := dp(x) and the quotients w(x,r)/v(z) are uniformly bounded
for z € RY and 0 < § < 6, by (H2’) and (3.2). Replacing U and V by p+ U and
w+V for sufficiently large p = p(y,C,) > 0, we can assume that (H2’) holds
with C, = 0. This implies that
VU (@) < S la@)| 3, ceR”

For y € B(x,dp(x)), x € R%, and a suitable point z on the line segment between
x and y, we thus obtain

U(z)"2 = Uy) 72| < %7 EEZ?:: U(z)"3
By el
=3 (|a(x)|—w(:c,r)> Ul=) 5
oy w(x, )\~ B
<5 (1-0) v
1 1
§§U(:1:) p

In the last step we have used (3.2) and we take ¢ € (0, 5] for a sufficiently small
d2 € (0,6;]. This estimate yields

iU <U@)<3U(y), yeBxr),zeR’ (3.5)
Inequality (3.2) further implies that

w(z,r)
v(x)
for [€] =1, 0 € (0, d3], and some J3 € (0, J5]. From (3.5) and (3.6) we infer

|((az) — aly))E[E)] < w(x,r) <

(a(@)ele) < 3 (alw)le)  (36)

BiU(yaly) < Ux)a(z) < B U(y)aly),  y€ Blz,r), x€R (3.7)
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in the sense of quadratic forms, for some constants 0 < 3; < (. Now fix
d = 93/2 and the corresponding radii r = r(z) = dp(z). Due to (3.4) and (3.6),
there are constants 0 < (] < (3 such that 5] r(y) < r(z) < g5r(y) whenever
the balls B(z,r(z)) and B(y,r(y)) overlap. Thus we can apply Lemma 3.1 to
the balls B(x,r(x)). We finally observe that

Va(y)é]® < & Ulx)v(z) [§1* < 638 U(y) (a(y)El€) (3.8)

for y € B(z,r) and £ € R? due to (H2’) and (3.7).

Step (2): In the remainder of the proof, ¢ denotes a generic constant only
depending on p and the constants in (H2"). Fix z € R% Let v(z) =M\ <. <
A2 = |a(z)| be the eigenvalues of a(z), where Ay > 0. Recall that

IVoll < cllvll, [ Av]],

for each test function v. As in the proof of Lemma 3.1 we deduce by two changes

of variables that
1A 050l1% < ellvll, Zk A% O

p

Changing variables again, we obtain
1 1
1U(z)2a(z)2Voll; < c|U(@)vll, || tr(a(z) D*)|l, - (3.9)

We now take a smooth function x supported in B(x,r/2) and satisfying y = 1 on
B(z,r/4), |Vx| < ¢/r, and |D*x| < ¢/r?. Then (3.9) for v = yu, the definition
of r, and standard manipulations with positive-definite matrices imply that

|U(z)2a(x)? Vull? -
< U (2)2a(z)2V (xu)|2 ;

1 la(z)|
< U@l ||l tra(@) D) s+~ lale) Vullps + =5 [l

< elU@ull; [Ilr(a(@) D) g +U(@)* o) Tull,; + UG fulg)]-

Next we employ (3.7) and (3.5) to estimate

p,g[

1 1
U3 a0 Vul? g + [Uulps ]

|U2a0[Vul2 ;.2 < || Ul || tr(aD?u)]

pi+ w(z,r) || D?ul

”
P35

At this point, because of (3.3), we can apply Lemma 3.2 to the restriction of a
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to B(z,r/2). Consequently,

1 1 1 1
020l Vel 225 < elUullpg [I @Dl + (U2 ao[ Tl 5 + 1Tl g]

cw(z,r) 1
i Nl [l @Dl + - aVely,
w(a,7) a(a)

+ S |Vl + =5 [l

Observe that the definition of r and (3.3) yield

w(z,r) _ w(x,r) Ulp)h < -1
TR T

Using these facts and again (3.7), (3.5), we arrive at
10 a0Vl I2,; < e Uulpe |l tx(@D?0) e + 103 a0 Tl [+ [Tl
So (3.8) yields
10 a0Vl 25 < cllUully, | Aullyy + 103 a0[Vu]? [ + Ul
By a standard application of Young’s inequality, we deduce
(U2 a0[Vul2|ff . <& [|Aulls, + & |[UZaolVul2 |5, + co [|Uu]lp,  (3.10)

for ¢’ > 0. Due to Lemma 3.1 there is a countable covering B(x,,, r(z,)/4) such
that at each point y € R? at most N of the balls B(z,,7(x,)) overlap. We now
sum the inequalities (3.10) for = z,, over n. This yields

|U2a0[Vul2 |l < ce' [ Aully + c&' || U2 ao[Vu]2 [} + b [Tl

We conclude the proof by choosing a small ¢/ > 0 and then taking the pth
root. [

We can now establish the following two results exactly as Proposition 2.6
and Theorem 2.7 employing Proposition 3.3 instead of Lemma 2.5.

Proposition 3.4. Let 2 < p < oo. Assume that the hypotheses (H1), (H2’),
(H3), (H4), and (H5) are satisfied and that (2.4) holds. Then there are constants
C,C" > 0 depending only on p and the constants in (H2"), (H3), (H4) such that

[ully + | Aoully, + [Vull, < Cllu = Aull, < " ([ull, + [|Aoull, + [Vull,)

for every u € D,,.
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Theorem 3.5. Let 2 < p < co. Assume that the hypotheses (H1), (H2), (H3),
(H4), and (H5) are satisfied and that (2.4) holds. Then A with D(A) = D,
generates a positive, analytic Co—semigroup T(-) in LP(R?) such that | T(2)| < 1

for |arg z| < ¢, and some ¢, > 0. Test functions are a core of A.

The above approach also shows that the graph norm of A is stronger than
the norm of W2P(R?) for 1 < p < oo, provided that a is strictly elliptic.

Proposition 3.6. Let 1 < p < oo and assume that the hypotheses (H1), (H2’),
(H3), (H4), and (H5) are satisfied and that (2.4) holds. We further suppose that
a 1s strictly elliptic, i.e., vI < a for a constant v > 0. Then D, is continuously
embedded in W2P(RY).

Proof. We keep the notation introduced in the proof of Proposition 3.3 re-
taining the same choices of § and 7(x) = dp(x). Let u € C°(R?). Employing
Lemma 3.2 and proceeding as in the proof of Proposition 3.3, we obtain

c 1 w(z,r) la(x)|
102l < = (1l tr(@D?w) e + = lla Vully, + IVl + 5 lulr)

1% T T T

C 1 1

< = IAulyr + 102 a0Vl [ + Ul ]
The covering argument then yields
1 1
1D%ully < el Aully, + 11U aolVal# |, + |Uully] < e[l Aull, + [lul, ]

where we use Propositions 3.3 and 3.4 in the second inequality. [

We further want to show that A has maximal regularity of type LI-LP.
For that purpose we suppose that the assumptions of Theorem 2.7 hold for
p = 2 and the assumptions of Theorem 2.7 or 3.5 hold for some p = r < 2
or p = r > 2, respectively. Then the same assumptions are valid for some
p € (1,p) or p € (p,00), respectively. Observe that the semigroups generated
by A on L*(RY), L"(R%), and LP(R?) are consistent, i.e., they coincide on the
intersection of these spaces. (In fact, since test functions are a core for A on
each space, the resolvents of A are consistent, which implies that the semigroups
are consistent.)

By rescaling, we may assume that the spectrum of A is contained in the
open left half plane. It is known that the operator A has maximal regularity
of type L7 on L"(RY) if its imaginary powers satisfy ||(—A)%|, < Mes! for
some a € [0,7/2) and all s € R thanks to the Dore—Venni theorem, see, e.g., [2,
Theorem 11.4.10.7]. If an operator B is maximal dissipative and invertible on a
Hilbert space, then ||(—B)%| < Me™#I/2 by a result due to Kato, [20, Theorem
5]. Hence, |[(—A)*||y < Me! for a = 7/2 — ¢ and some ¢ € (0,7/2], since A is
regularly dissipative. Moreover, A generates a positive contraction semigroup
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on LP(RM), so that [[(—A)*||, < M. exp((e+7/2)|s|) for each ¢ > 0 and s € R
because of the Coifman—Weiss transference principle, see [6, Theorem 5.8]. If
we combine these facts with the Riesz-Thorin interpolation theorem, we obtain
the following result.

Theorem 3.7. Let the assumptions of Theorem 2.7 hold for p = 2 and let the
assumptions of Theorem 2.7 or 3.5 hold for some p =1r < 2 orp=1r > 2,
respectively. Let f € L([0,T],L"(RY)) and ¢ = 0, for some q € (1,00) and
T > 0. Then the solution u of (1.3) belongs W4([0, T], L"(R%)) and Aqu, Vu €
L([0,T), L™ (R%)).

The same conclusion holds in the setting of Theorem 2.4 if either v < 2 and
l<r<2orify?* <4/(r—1)and r > 2.

4. Interior singularities

We now consider singularities of the lower order coefficients, again assuming
that (H1) and (H5) hold and that 1 < p < co. For simplicity we suppose that
F,V, and U satisfy (H2), (H3), and (H4) on R4\ {0} and that (2.4) is true. Then
D, = D(Ay) N D(V) is still dense in LP(R?) since D, contains Cg°(R? \ {0}).

In addition, we require that
U(x) — o0 as x — 0. (4.1)

As before, we may assume without loss of generality that (H2) holds with C., =
0. Since a is uniformly elliptic in a neighborhood of 0, we can rewrite (H2) as
VU ’%\ < 71 in a neighborhood of the origin and for a suitable ; > 0. Then
(4.1) yields

Uz) > (m]z]) 2 as x — 0. (4.2)

So our methods only apply to strongly singular potentials. Of course, some
weaker singularities can easily be handled by perturbation arguments based on
Sobolev embeddings. However, the whole picture seems to be quite complicated
even for Schrodinger operators in L?(R?), see [12], [13]. We further note that
for sufficiently small v; in (4.2) and a;; = &;; the space C§°(R?\ {0}) is a core
for Ag — V = A —V due to Theorem 4.1 in [27]. Since the resulting upper
bound for v differs from our smallness condition (2.4), we do not invoke the
results from [27]. Therefore, C5°(R?\ {0}) could be not a core of the operators
studied below, in general.

As in the proof of Theorem 2.4 we introduce the approximating potentials

V. = IJXSV and U, = H%’ where € € (0,1]. Observe that both functions can

be extended continuously by setting V' (0) = U(0) = 1/e. Moreover, U. belongs
to C*(R?) with VU.(0) = 0 due to (4.2). One can check as in (2.10) that (H2)
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holds for U, and V. with constants independent of € € (0,1]. We further define
F. = (14¢U)™3?F and F.(0) = 0. Because of

1

< KUZ ag[¢]

=
[ I

|Fo €] =(1+eU) 2|F-€ < k(l+eU) 2Uz apl¢]

for ¢ € R, F. and U, satisfy hypothesis (H3) with the same constant. This
estimate also shows that the function F. belongs to C*(R¢, R?). Then we obtain

divF. = (1 +eU) 2 divF — % (14+eU) 3 VU - F
—0U(14¢eU)™" = 3kyeU?(1 +eU) ™2

>
> —(0+ 2ky)U. .

Hence F. and U, fulfill (H4) with a uniform constant if in addition
0+ 3ky < p. (4.3)

In view of (2.4) this condition holds automatically if p > 5/2.

As a consequence, Lemmas 2.3 and 2.5 and Propositions 2.2 and 2.6 hold
for the operators

A®) = Ay + F. -V -V, 0<e<l,

with uniform constants. Observe that in this case D, = D(Ay) since V; is
bounded.

We first consider the Schrodinger case F' = F. = 0. By approximation,
Proposition 2.2 is true for Ag — V. defined on D(Ag). Let u € D(Ay) N D(V).
Then V.u — Vu in LP(R?) as e — 0 by monotone convergence, and thus
Proposition 2.2 holds for Ay — V' defined on D(Ay) N D(V). Arguing as in
Theorem 2.4, we then establish the following result. (In (2.11) one has to use

p € CE(RT\ {0}).)

Theorem 4.1. Let 1 < p < co. Assume that (H1) and (H5) hold and that U
and V satisfy (H2) with v* < 4(p — 1)~! on R4\ {0}. Moreover, let (4.1) and
(4.3) be true. Then Ag—V with domain D, generates an analytic Cy—semigroup
T(-) in LP(RY) such that | T(2)|| < 1 for |arg z| < ¢, and some ¢, > 0.

In a second step we treat the full operator A for the case 1 < p < 2. For
u € D(Ap) there are u, € C°(RY) such that u, — u and Agu, — Agu in
LP(RY), by Lemma 2.1. Using Lemma 2.5 and (H3) for U, and F., we see that
F.-Vu, — F.-Vu in LP(R?) as n — oo. Thus Proposition 2.2 holds for A
defined on D(Ap). Next, we take u € D(Ap) N D(V). Then V.u — Vu in
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LP(RY) as € — 0. Further, F. - Vu converges to F - Vu pointwise for x # 0, and
|F. - Vu| < |F - Vul|. Fatou’s Lemma, (H3), and Lemma 2.5 show that

|F - Vul|, < limiglf | FZ - Vul,
= limiélf lim || FL - V||,
< climinf lim (| Agtl + [Vt

= ¢ ([ Aoully + IV ullp)-

As a consequence, F. - Vu — F - Vu in LP(R?) by dominated convergence.
Combining these facts, we see that the conclusions of Propositions 2.2 and 2.6
are valid for A defined on D(Ap) N D(V). Now one can proceed as in the proof
of Theorem 2.7 to derive the next result.

Theorem 4.2. Let 1 < p < 2. Assume that (H1) and (H5) hold and that U, V,
and F satisfy (H2), (H3), and (H4) with (2.4) on R%\ {0}. Moreover, let (4.1)
and (4.3) be true. Then A with D(A) = D, generates an analytic Cy—semigroup
T(-) in LP(RY) such that | T(2)|| < 1 for |arg 2| < ¢, and some ¢, > 0.

Finally we deal with the complete operator A for p > 2, now assuming
(H2’) on R?\ {0} instead of (H2). Again (1.1) (and thus (H2)) are satisfied
by U., Vi, and aj with uniform constants. But (1.2) is false for U, if the
diffusion coefficients are unbounded. So it is not clear a priori whether we can
extend Proposition 3.3 to U, with uniform constants. However, we can almost
prove this fact by additional arguments, see (4.5). We write ¢ (c,) for a generic
constant only depending on p and the constants in (H2’), (H3), and (H4) (and
on n > 0). Take u € D(Ap) N D(V) and a smooth function x with support in
B(0,2) such that 0 < x <1 and x =1 on B(0,1). Then we have

|UZ ag[Vul? ),
— ||UZ {ao[V (xw)] + ao[V (1 — x)u)] + 2a0(V (xu), V(1 = x)u) } 7,
< e U2 ao[V (xw) 21l + ¢ [U2 a0 [V (1 = )2,
< c|UZao[V (x)]# [, + e U a0V (1 = w2, -
To estimate the first summand in the last line, we extend the diffusion coeffi-

cients ay; from B(0,2) to ay € CL(R?) such that Gy = ay, are strictly elliptic.
Now we can apply Proposition 2.3 of [25] and obtain, for each n > 0,

102 o[V ()2 [l < [ Ao(xw) lp + e U= (xu)

(In fact, Proposition 2.3 of [25] is stated for test functions, but by approximation
it also holds for xu since U, is bounded.) For the second summand, we extend
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U from R?\ B(0,1) to U € C*(R?) such that U is strictly positive. Then we are

in a position to use Proposition 3.3 (which can be extended to D(Agy) N D(U)
by approximation, using Theorem 2.4), and obtain

1U2ao[V (1 = X)) [l < 7| Ao ((1 = X))l + ¢ 1T (L = x)u)]l,

for each n > 0. Thus we deduce

1 1
1UE ao[Vu]>l, < en [l Aoully + llao(x; Vu)llp + [lao(l — X, V)]
+ cllully + ey [[Uexullp + ¢y UL = x)ull
1 1
< enl|Aoully + enl|U ao[Vul > [ + ¢y [Uexullp + cyl|U(1 = x)ull,

where we have used that U. is uniformly bounded from below for € € (0, 1]. So
we arrive at the desired estimate
i 1
1U ao[Vul2l, < enl[Aoully + e UL = x)ully + ¢ [[Uexull, — (4.4)
< en|[Aoully + ey [[Unlly (4.5)
for sufficiently small n > 0 and all 0 < e < 1 and u € D(Ay) N D(V). (Note

that we have U, and not U., on the right hand side.) Combined with (H3), this
inequality yields

1 1
1E% - Vullp < 5 [[U2aolVulz |, < crn [|Agull, + ey [[Unll, (4.6)
for u € D(Ag) N D(V), 0 < e <1, and small n > 0. We further define
fei=u—Apu— F.-Vu+ Vu.

Let 0 < ¢/ < e < 1. Because of U, > U,, the coefficients ay;, U, Vo, and F.
satisfy (H1), (H2), (H3), (H4), and (H5) with uniform constants. Lemma 2.3

now yields
|Voull, < cllu— Aou — F. - Vu+ Voull, (4.7)

for test functions v and a constant not depending on € and &’. Let u € D(A)
such that V(1 — x)u € LP(RY) (where x and U are chosen as above). By
Theorem 2.4 applied to U, there are test functions u, such that Aqu, — Agu,
Ul - x)u, — U(l = x)u, and u, — w in LP(R?). Estimate (4.4) and (H3)
thus show (4.7) for such w. Letting ¢’ — 0, we then derive ||Vu|l, < c¢||f:||, for
u € D(Ap) N D(V). So we conclude that

[Aoully < [[fellp + llull, + 1 F2 - Vull, + [[Vull, < el fell, + 5 1 Aoull,
taking a sufficiently small n in (4.6). As a consequence,

lully + 1 Aoully + IVull, < Cllfelly < C (lully + [ Aoull, + [Vull,)  (4.8)
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for constants independent of € € (0,1] and u € D(Ap) N D(V). Since F. - Vu —
F' - Vu pointwise, Fatou’s lemma and (4.6) imply

[1F - V|, < ll_r)% IE= - Vullp < crn [ Aoully + cyr [|Unl], - (4.9)

Hence, F. - Vu — F - Vu in LP(R%) as ¢ — 0 by the theorem of dominated
convergence. Thus we can let ¢ — 0 in (4.8) and obtain the assertion of Propo-
sition 2.6 in the present situation. We can extend Proposition 2.2 for A®)
to u € D(Ay) N D(V) as we extended (4.7). Since F. - Vu — F - Vu and
V.u — Vu in LP(RY) as ¢ — 0, Proposition 2.2 is then also valid for A defined
on D(Ap)ND(V). Now the next theorem can be shown exactly as Theorem 2.7.

Theorem 4.3. Let p > 2. Assume that (H1) and (H5) hold and that U, V,
and F satisfy (H2"), (H3), and (H4) with (2.4) on R4\ {0}. Moreover, let (4.1)
and (4.3) be true. Then A with D(A) = D, generates an analytic Cy—semigroup
T(-) in LP(RY) such that ||T,(2)|] < 1 for |argz| < ¢, and some ¢, > 0.

In order to extend Theorem 3.7, let the assumptions of Theorem 4.2 hold for
p = 2 and let the assumptions of Theorem 4.2 or 4.3 hold for some p =1 < 2
or p = r > 2, respectively. In view of the proof of Theorem 3.7, we have
to show that A generates positive and consistent semigroups on L?*(R%) and
LP(R?). This is true for r < 2, since then the theory of Section 2 applies to
A and A®y — Au as e — 0 for u € D(Ag) N D(V). Thus positivity and
consistency follows from the Trotter-Kato theorem, [16, Theorem II1.4.8]. The
same argument works in the case F' = 0 for all r € (1,00). If r > 2, we still have
T(t) > 0 on L?*(R?), so that it remains to verify that the semigroups on L"(R?)
and L*(R?) coincide for f € L?(R?) N L"(RY). Consider again the operator
Liu = Agu — Vu+tF -Vu, 0 <t <1. Note that the resolvent of Ay —V = Lg
is consistent. For small ¢t > 0 and large A € p(Ly), we have

hE

RO\ L) = RO\ Lo) S [tF - VR(A, L))"

i

0

Due to (4.9), this expansion implies that the resolvent of L; is consistent. By
finitely many iterations of this argument, we derive the consistency of the re-
solvent of L; = A, whence the consistency of the semigroups follows.

Theorem 4.4. Let the assumptions of Theorem 4.2 hold for p = 2 and let the
assumptions of Theorem 4.2 or 4.3 hold for some p =1 < 2 orp =1 > 2,
respectively. Then the semigroups T(t) are positive. Let f € L4([0,T], L"(R%))
and ¢ = 0, for some q € (1,00) andT > 0. Then the solution u of (1.3) belongs
Wta([0,T], L"(RY)) and Agu, Vu € L([0,T], L"(R%)).
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