Positivity (2005) 9:357-367 © Springer 2005
DOI 10.1007/s11117-005-3558-1

Local Operators and Forms

WOLFGANG ARENDT and SONJA THOMASCHEWSKI
Abteilung Angewandte Analysis, Universitit Ulm, 89069 Ulm, Germany. (E-mail:
arendt@mathematik.uni-ulm.de;, E-mail: thomasch@mathematik.uni-ulm.de)

Received: 10 September 2004; accepted 8 December 2004

Abstract. Let a:V xV — R be a continuous, coercive form where V is a Hilbert space,
densely and continuously embedded into L?>(RQ2). Denote by T the associated semigroup
on L?(2). We show that T consists of multiplication operators if and only if V is a
sublattice with normal cone and

awt,u)=0 @eV).

We also prove a vector-valued version of this result. For this we characterize multiplica-
tion operators M:LP(Q2, E) — LP(2, E) by locality. If © has no atoms, we show that
each local, linear mapping is automatically continuous.

Let © be an open subset in RY. The Sobolev space H'(Q) = {u e
L*(Q):Dju € L*(Q), j=1,...,N} is a Hilbert space and a vector lattice
such that |u|lg: = || |u| ||gz:. However, the positive cone is not normal, so

H'(Q) is not a Banach lattice. The space H'(Q) occurs as form domain
for the Laplacian (with Neumann boundary conditions). Our aim is to
show that this situation is typical for domains of forms generating positive
semigroups. They are Hilbert spaces which are vector lattices such that the
absolute value is continuous. However the cone is normal if and only if the
semigroup consists of multiplication operators.

Semigroups associated with (closed) forms play an important role for
parabolic equations and in potential theory. We refer to the monographs
Dautray-Lions [3, 4], Fukushima, Oshima, Takeda [6], Ma, Rockner [9],
Lions [8], Ouhabaz [14] and Tanabe [17]. Positivity of the associated
semigroup is characterized by the Beurling-Deny criterium. In the non-
symmetric case, which we also consider, this criterion is due to Ouhabaz
[12] who also proved an invariance criterion for closed convex sets which
we will use (Ouhabaz [13]). In the context of nonautonomous Cauchy
problems the vector-valued space L’(Q2, E) has to be considered, where E
is a Hilbert space (cf. Lions [8]). Also in this more general context we
characterize forms which lead to semigroups of multiplication operators.
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However, here we can no longer use the positive cone. Moreover, we need
the following abstract characterization of multiplication operators. Let E
be a Banach space and 1 < p < oo. We say that an operator 7 on
LP(R2, E) is local if (Tf)(w) = 0 a.e. on {w € Q: f(w) = 0} for each
f € LP(R, E). We show, as in the scalar case, that local operators are
multiplication operators. In fact, the set of all local operators is a Banach
algebra which is isometrically isomorphic to L*®(R2, L;(E)), where L (E)
denotes the space of all bounded operators on E with the strong opera-
tor topology. We also give a result on automatic continuity: If the measure
space (£2, ¥, ) is non-atomic, then each local linear mapping is bounded.
Such results on automatic continuity are known in the scalar case. In par-
ticular, Yuri Abramovich [1] (see also [2]) proved that even all disjointness
preserving operators on a Banach lattice are automatically continuous (see
also de Pagter [15] for a short proof).

1. Local Forms and Multiplication Operators

Let V, H be real Hilbert spaces such that V is continuously and densely
embedded into H. We write V7> H. Let a:V x V — R be a continuous

bilinear form such that
a(u,u) >0 (weV) and a(u,u)+ ul3 > olull}

for all u € V and some « > 0. Denote by A the operator on H associated
with q, i.e., A is given by

DA ={ueV:3feH:alu,p)=(f, @)y for all p € V}
Au = f.
Then —A generates a contractive Co-semigroup T = (T (¢));>0 on H. We

recall the following invariance criterion due to Ouhabaz [12] and [14, The-
orem 2.2].

PROPOSITION 1.1. Let K C H be closed and convex and let P: H — K
be the orthogonal projection onto K. The following are equivalent.

) T@OHK C K (t=0),

(i) u € V implies Pu €V and a(u,u — Pu) > 0.

Now let (Y, ¥, ) be a o-finite measure space and let H = L*(Y, ).
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COROLLARY 1.2. The semigroup T is positive if and only if
ueV implies |uleV and a(lul, |u|) <a(u,u).

EXAMPLE 1.3 (Neumann Laplacian). Let Q C R”" be open, H = L*(RQ)
(with Lebesgue measure), V = HO1 () and a(u,v) = fQ VuVuvdx. Then the
operator A associated with a is given by

D(A) = {u € H)(Q): Au € L*(Q)}
Au = —Au.

The semigroup T generated by —A is positive in virtue of Corollary 1.2.

EXAMPLE 1.4 (Multiplication Operator). Let m:Y — [0, c0) be measur-
able, V = L*(Y, (1 +m)du), a(u, v) = fY uvmdp. Then the associated oper-
ator A is given by

D(A) ={u € Vimu € L*(Y, p)}
Au =m-u

and T(t)f =e ™ f.

Assume now that the semigroup generated by A is positive. Then V is a
sublattice of L(Y, 1) in view of Corollary 1.2. We show that the lattice
operations are continuous.

PROPOSITION 1.5. Assume that T is positive. Then the mapping u >
lu|: V. — V is continuous.

Proof. We may assume that (u|v)y := a(u, v) + (4, v)y since this defines
an equivalent scalar product on V. Moreover,

Nullly < llully (€ V) (1.1)

by (Corollary 1.2). Let u € V. It suffices to show that for each sequence
(un)nen converging to u in V there exists a subsequence (uy, )reny such that
limg_, o [ttn,| = |u| in V. It follows from (1.1) that the sequence (|uy|)nen
is bounded in V. Hence passing to a subsequence we may assume that
(Jun|)nen converges weakly in V. Since |v,| — |u| in L2(Y, ), it follows
that (|u,|),en converges weakly to |u| in V. Now (1.1) implies that the con-
vergence is strong. O
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We continue to assume that the semigroup 7T is positive. We say that the
form a is local if

awt,u”)=0 foralluelV.
This is equivalent to
a(lul, lu]) = a(u,u) for all u e V.

Thus |lully = ||lu||lv. In both Examples 1.3 and 1.4, the form a is local (cf.
Davies [5]).

Denote by V, = {u € V:u > 0} the positive cone in V. Recall that V,
is called normal if for each u# € V, the order interval {v € V:0 < v < u} is
bounded in V. It is well-known that V. is normal if and only if

V=V, -V,

where Vi = {p € V": ¢(u) > 0 for all u € V. }, see [16, Ch. V 3.3. Corollary
3 and Remark].

In Example 1.3, the cone H'(Q), is not normal since order intervals
may contain functions with derivatives of arbitrarily large norm. However,
the cone V, in Example 1.4 is normal. In fact, this is the only case as the
following theorem shows. A sublattice J of L*(Y, u) is called an ideal of
L?(Y, ) if for each u € J,, f € L>(Y, w),

0< f<u implies f e J.
THEOREM 1.6. Assume that the semigroup T is positive. The following

assertions are equivalent.
(i) There exists a measurable function m:Y — [0, 0c0) such that

T f=e™f @=0,feL*Y,uw).

(i) The form a is local and V is an ideal in L>(Y, 11).
(ii1) The form a is local and the cone V. is normal.

For the proof we use Zaanen’s [19] characterization of bounded multipli-
cation operators. We include a short proof which will be extended to the
vector-valued case in Section 2.

PROPOSITION 1.7 (Zaanen). Let S € L(LP(Y,w)),1 < p < oo. The
following assertions are equivalent.
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(1) There exists m € L®(Y, u) such that Sf =mf (f € LP(Y, n));
(1) S is local, ie, (Sf)(x) =0 ae on{x €Y : f(x) =0} for all f €
LP(Y, p).

Proof. (i) = (1). 1. Assume that u(Y) < oo.

(a) One has T(14f) = 1,Tf for all f € LP(Y, u) and for each measur-
able set A C Y. This follows easily from (ii).

(b) Let m = T1y. We claim that m € L*(Y, u). Let ¢ > 0. Assume that
A :={y e Y:|Im(y)| > ¢} has positive measure. Then

e (AP =lclall, <IMamll,=I11aT 1, = IT1all, <IT (A7

Hence ¢ < ||T|.

(c) It follows from a) that Tf = mf for each simple function f=
Y oi_icila, A; € E. Since simple functions are dense in L?(Y, u), the
claim (i) follows.

2. Since (Y, ) is o-finite, there exists 1 € L'(Y, i) such that A(y) > 0
a.e. Then f — hl% defines an isomorphism from L?7(Y, u) onto L?(Y, hu).
Now the claim follows from 1. This completes the proof of (ii) = (i). The
converse is obvious. O

Proof of Theorem 1.6. (iii) = (ii). Let u € Vy, f € L>(Y, 1),0 < f < u.
There exist u,, € V such that u,, — f in L>(Y,u) as m — oo. Since
V is a sublattice, v, := Uy Au) v 0 € V and v, — f in L>(Y, ) as
m — oo. Since 0 < v, < u and since the cone V, is normal, it follows that
(Um)men 1s bounded in V. By reflexivity, there exists a subsequence (v, )ren
which converges weakly in V to an element v € V. Since limy_ oo Uy, = f
in L>(Y, u), it follows that f =v e V.

(i) = (i). Let f € L?>(Y,u) = H, B := {x € Y: f(x) # 0}, B¢ = Y\B.
Then J := {g € L?>(Y,n):g(x) = 0 a.e. on Y\B} is a closed subspace (in
fact, an ideal) of L?(Y, ). The orthogonal projection P of L?*(Y, i) onto
J is given by Ph = 1g - h.

Now let u € V. Since V is an ideal, it follows that 1zu € V. Moreover,
since a is local, one has a(1gu, 1gcu) = 0. Thus a(u, u— Pu) = a(u, 1gcu) =
a(lgu + 1geu, 1geu) > 0. It follows from Proposition 1.1 that T(¢r)J C J.
Since R(1,A)g = fooo e 'T(t)gdt it follows that R(1, A)J C J. By Proposi-
tion 1.7 there exists m; € L>°(Y, u) such that

R(,A)g =mg. (1.2)

Since R(1,A) > 0 and ||R(1, A)| < 1, it follows that 0 < m(x) < 1 a.e.
Since R(1, A) is injective, it follows that m;(x) > 0 a.e. Let m(x) = 1 —
l_(x € Y). Then m:Y — [0, 0o] is measurable and finite a.e. From (1.2)

my(x)
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we deduce that D(A) = {g € L>(Y, ) : mg € L*>(Y, u)} and Ag = mg for
all g € D(A). This implies (i).
The implication (i) = (iii) is trivial. |

COROLLARY 1.8. Let F be a Hilbert space such that F?LZ(Y, 0.

Assume that

(a) u € F implies |u| € F;

(b) (ut|u")p =0 for all u € F;

(c) the cone in F in normal.
Then there exists a measurable function m:Y — [8,00) where § > 0 such
that F = L*(Y, md ).

proof. The bilinear form a(u, v) = (u|v)F on F x F is continuous, local
and satisfies a(u, u) > §||lu|3, for all u € F and some § > 0. Now the claim
follows from Theorem 1.6 and Example 1.4. O

CONCLUDING REMARKS 1.9. It is very frequent that the form domain
is a sublattice and the form is local. All elliptic operators of second order
on L>(RM) occur in this way. However, if we replace the form domain by
the domain of the generator, a much more special situation occurs. To be
more precise, consider a semigroup 7 on L?(Y),1 < p < oo with genera-
tor A. Then D(A) is a sublattice and A is local (i.e.,, (Af)(y) = 0 a.e. on
{y e Y: f(y) =0}) if and only if each T (¢) is a lattice homomorphism for
all + > 0. This is a result due to Nagel-Uhlig [11]. Observe that a semi-
group associated with a form is always holomorphic [17]. This leads us to
formulate the following problem.

Problem. Let T be a holomorphic semigroup of lattice homomorphisms.
Does it follow that T consists of multiplication operators?

The shift semigroup on L”(0, 1) consists of lattice homomorphisms and
is finally norm continuous, but not holomorphic.

2. Operator-Valued Multiplication Operators

Let (22, X, u) be a o-finite measure space and let £ be a separable real
or complex Banach space. In this section we characterize multiplication
operators on LP(R2, E),1 < p < oo.
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DEFINITION 2.1. By L£,(E) we denote the space of all bounded linear
operators on E provided with the strong operator topology. Then we define

L®(Q, L(E)) ={M:Q — L(E):M()x € L¥(Q2, E) for all x € E}.

One can show that L*°(Q2, £;(E)) is a Banach algebra for pointwise alge-
bra operations and the essential supremum norm

M| := esssup | M (@)l cx)-

we2

Let M € L*™(2, L;(E)). Then for f € L?(2, E), the mapping Mf given by

Mf)(@) = M) f(0) (0e€f)

is in L?(Q2, E) and My f := Mf defines a bounded operator My el
(L?P(2, E)). We call M}, a multiplication operator. Such operators can be
characterized by locality in the following sense.

DEFINITION 2.2. Let | < p < oo. A linear mapping T:L?(Q2, E) —
LP(Q, E) is called local if for all f € L?(R2, E),

(Tf)(w) =0 ae on {we Q; f(w) =0}.
It is easy to see that T is local if and only if
T(Af) =14Tf (f € LP(Q,E),A€Y). 2.1)

THEOREM 2.3. Let 1 < p < oo and let T € L(L?(2, E)) be a local oper-
ator. Then there exists M € L™ (QQ, L,(E)) such that T = My,.

Proof. As in the proof of Proposition 1.8 we can assume that ©(2) < oo.
For x € E let M, = T(lg - x), where (14 - x)(w) = 1s(w)x for all
w € QA€ X,x € E. Then M, € L*(R, E) and ||M,| < |T|l|lx] (cf.
the proof of Proposition 1.8). Now we choose a dense countable subset F
of E such that F+ F C F and (Q +iQ)F C F. Then we find a null set
N € ¥ such that

M ()]l < (T 1Hlx |l (2.2)
ka+uy(w) =AM, (w) + FLMy(a)) (23)

for all w € Q\N,x,y € F,A,u € Q+iQ. For x € E we define M,(w) =
lim, o M, () for all w € Q\N where x, € F and lim,_,» x, = x. This
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limit exists and is independent of the sequence because of (2.2), (2.3). We
let M, (w) =0 for all w € N, x € E. Then for each w € Q the mapping x —
M, () is linear and bounded. Moreover, M,(-) € L>®(2, E) for all x € E.
Now we define M € L®(2, L,(E)) by M(w)x := M,(w). Then |[M]| < ||T].
Moreover, (Tf)(w) = M(w)f(w) a.e. if f = 14 -x. Since such functions
form a total subset of L”(S2, E), the proof is complete. O

COROLLARY 2.4. The mapping M — My, is an isometric algebra isomor-
phism from L*(2, L;(E)) onto the space of all local operators on LP(2, E)
where 1 < p < Q.

We omit the details of the proof and refer to Thomaschewski [18] for
this and other results on local operators.

REMARK 2.5. One cannot replace L£;(E) by L(E). To give an example,
consider a Cp-semigroup 7 on a Banach space E which is not continu-
ous on (0,00) for the operator norm. Then T:(0,00) — L(E) is not
measurable by Hille-Phillips [7, p. 305]. But My given by (Mrf)(t) =
T@)f(@) @ =0, f e LP(0,00); E)) defines a multiplication operator on
L?((0, ); E). |

Next we show a result on automatic continuity (see Abramovich [1], de
Pagter [15] and Abramovich, Veksler, Kaldunov [2] for the scalar case).

THEOREM 2.6. Assume that (2, X, i) has no atoms. Let 1 < p < 0o and
let T:LP(Q, E) — LP(Q, E) be linear and local. Then T is continuous.

Proof. By the argument given in the proof of Proposition 1.8 we may
assume that u(2) < oo. By a nontrivial set we understand a measurable
subset Q; of Q such that ©«(2;) > 0. Recall that 1o, 7f = T(1g, f) for all
f €L E). We let Tg, =T, ,,- Assume that T is unbounded.

(a) We show that for all M > 0O there exists a nontrivial set ; such that
[T, | > M and To: is unbounded.

In fact, otherwise there exists M > 0 such that for each nontrivial set
such that To: is unbounded one has ||Tq || < M. Let ¢ := sup{u(2): 2
is nontrivial such that Tocis unbounded}. Observe that for nontrivial sets
Qr, 2, ITe,ll < M,j = 1,2, implies that ||[Tq,ue,| < M. This follows
from the fact that for measurable U C Q, f € LP(, E) one has || f|) =
Il f1yllh> + Nl f1yellh. Hence there exist nontrivial sets €, C Q such that
Q, C Quy1, 1T, Il < M, Tq: is unbounded and lim, o (2,) = c. Let
Q = U,y Q0. Then [|[T5]l < M and u(Q) = c. Let V. C Q\Q be non-
trivial. Then Ty is unbounded (because otherwise also ||Tg,, | < M. But
n(VUQ) > u(Q) contradicting the definition of ¢). Since the measure space
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has no atoms, there exists a nontrivial V; C V such that V\V; is nontrivial.
Then Ty, and Ty¢ are unbounded, a contradiction.

(b) By (a) we can construct inductively nontrivial pairwise disjoint sets
@, such that ||[Tg, || > 2" and such that T(gu..uq,) 1s unbounded. Thus
there exist f, € L7(2, E) such that f, = lq, fu, | full, < 27", ITq, full = 1.

Let f = Z;.,O:1 Jn-
Then

i =| YA+ | ¥ Al
=1 P k=nt1
o A
k=1 - g

for all n € N, which is impossible. Thus the assumption that 7 is unbounded
leads to a contradiction.

EXAMPLE 2.7. Assume that A C Q is an atom with w(A) > 0. Thus, if
B C A is measurable, then w(B) = 0 or w(A\B) = 0. If dim E = oo, then
there exists S: E — E linear and unbounded. Define

ane={ st

Then T:LP(Q, E) - L?(R2, E) is local and unbounded.

3. Local forms in the vector-valued case

Let (2, X, ) be a o-finite measure space and H a separable complex
Hilbert space. Let H = L?(Q; H) and let V be a Hilbert space such that
Vv 7) H. Let a: VxV — C be a continuous sesquilinear form which is coer-

cive, 1.e.,
Rea(u,u) > allully (ueV)

for some o > 0. Denote by A the operator associated with a. Then —A
generates a Cy-semigroup 7 on H.

THEOREM 3.1. The following assertions are equivalent:
(1) Each operator T(t) is a multiplication operator;
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(i) if u € V and B C Q is measurable, then 1gu, lgcu € V and
a(lgu, 1gcu) = 0.

Proof. Let B C Q be measurable. Let K = {f € L*(Q,H):f = 0 on
Ba.e.}. The orthogonal projection P onto K is given by Pg = 1p.g.

(i) = (ii). If T(¢) is a multiplication operator, then 7(t)K C K. It fol-
lows from Proposition 1.1 that for u € V one has lz.u € V and

a(u, lgu) > 0.
Consequently, for all r € R,
0<a(lpu+rlgu,lgu) =a(lgu, lgu) +ra(lgeu, 1gu).

This implies that a(1gcu, 1gu) = 0.
(i1)) = (1). It follows from (ii) that for u € V one has Pu € V and

a(u,u—Pu)=a(u,lgu)y=a(lgu, lgu)+a(lgu, lgu)=a(lgu, 1gu) > 0.

Now Proposition 1.1 implies that T(¢)K € K (¢t > 0). Theorem 2.3 implies
that T () is a multiplication operator. O

A typical example is given as follows. Let H be a separable complex
Hilbert space and V a Hilbert space such that V e H. Leta:[0,7]xV x

V — C be a mapping such that for all ¢ € [0, 7]

la(t,u,v)| < Mlullylvly (u,veV);
Rea(t,u,u) > alully, (u € V);
a(t,-,):VxV — C is sesquilinear;

and such that a(-, u, v) is measurable on [0, r] for all u,v € V. Let

VY = L*(0,7): V), H = L*((0, 7); H)
and
alu, v) = / as. u(s), v(s)) ds for all w,v € V.
0

Then a:V x V — C is continuous and coercive, V — H. The associated

operator A on H generates a Cyp-semigroup of multiplication operators on
‘H. We refer to Thomaschewski [18] for further details and applications to
the non-autonomous Cauchy problem (see Lions [§], Dautray—Lions [4] for
the classical theory).
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