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Essential m-dissipativity and hypocoercivity of Langevin dynamics
with multiplicative noise

ALEXANDER BERTRAM(@ AND MARTIN GROTHAUS

Abstract. We provide a complete elaboration of the L2 -Hilbert space hypocoercivity theorem for the de-
generate Langevin dynamics with multiplicative noise, studying the longtime behavior of the strongly
continuous contraction semigroup solving the abstract Cauchy problem for the associated backward Kol-
mogorov operator. Hypocoercivity for the Langevin dynamics with constant diffusion matrix was proven
previously by Dolbeault, Mouhot and Schmeiser in the corresponding Fokker—Planck framework and made
rigorous in the Kolmogorov backwards setting by Grothaus and Stilgenbauer. We extend these results to
weakly differentiable diffusion coefficient matrices, introducing multiplicative noise for the corresponding
stochastic differential equation. The rate of convergence is explicitly computed depending on the choice
of these coefficients and the potential giving the outer force. In order to obtain a solution to the abstract
Cauchy problem, we first prove essential self-adjointness of non-degenerate elliptic Dirichlet operators on
Hilbert spaces, using prior elliptic regularity results and techniques from Bogachev, Krylov and Rockner.
We apply operator perturbation theory to obtain essential m-dissipativity of the Kolmogorov operator, ex-
tending the m-dissipativity results from Conrad and Grothaus. We emphasize that the chosen Kolmogorov
approach is natural, as the theory of generalized Dirichlet forms implies a stochastic representation of the
Langevin semigroup as the transition kernel of a diffusion process which provides a martingale solution to
the Langevin equation with multiplicative noise. Moreover, we show that even a weak solution is obtained
this way.

1. Introduction

We study the exponential decay to equilibrium of Langevin dynamics with multi-
plicative noise. The corresponding evolution equation is given by the following sto-
chastic differential equation on R2 4 e N, as

dXt - tht,

1.1
dV, = b(V,)dt — V& (X,)dt + 20 (V,)dB,, (1.1)

where @ : R — R is a suitable potential whose properties are specified later, B =
(B:)r>0 is a standard d-dimensional Brownian motion, o : RY — R9%d 3 variable
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diffusion matrix with at least weakly differentiable coefficients, and b : RY — RY
given by

d
bi(w) =Y djai;(v) — aij(v)v,

j=1

where a;; = X;; with ¥ = oo

This equation describes the evolution of a particle described via its position (X;);>0
and velocity (V;);>0 coordinates, which is subject to friction, stochastic perturbation
depending on its velocity, and some outer force V@. To simplify notation, we split
R?* into the two components x,v € R? corresponding to position and velocity,
respectively. This extends to differential operators Vy, V,, and the Hessian matrix H,,.

Using It6’s formula, we obtain the associated Kolmogorov operator L as

L=t (ZHy) +b@) -Vy+v-Vy —VO(x)-V,. (1.2)

Here, a - b or alternatively (a, b)eyc denotes the standard inner product of a, b € R4,
We introduce the measure t = (s ¢ on (R% | B(R2)) as

2
Uro = Q1) e ?O T dy @ dv=:e ¥ @,

i.e., v is the normalized standard Gaussian measure on R?. We consider the operator
L on the Hilbert space H =L%(R*, w.

We note that the results below on exponential convergence to equilibrium can also
be translated to a corresponding Fokker—Planck setting, with the differential oper-
ator LFP given as the adjoint, restricted to sufficiently smooth functions, of L in
L2(R%  d(x, v)). The considered Hilbert space there is H:=L*(R%, i), where

L'2
= (2n)_%e¢(x)+7 dx ® dv.

Indeed, this is the space in which hypocoercivity of the kinetic Fokker—Planck equation
associated with the classical Langevin dynamics was proven in [1]. The rigorous
connection to the Kolmogorov backwards setting considered throughout this paper and
convergence behavior of solutions to the abstract Cauchy problem ; f (t) = L? f (1)
are discussed in Sect. 5.3.

The concept of hypocoercivity was first introduced in the memoirs of Cédric Villani
([2]), which is recommended as further literature to the interested reader. The approach
we use here was introduced algebraically by Dolbeault, Mouhot and Schmeiser (see
[3] and [1]) and then made rigorous including domain issues in [4] by Grothaus and
Stilgenbauer, where it was applied to show exponential convergence to equilibrium
of a Fiber laydown process on the unit sphere. This setting was further generalized
by Wang and Grothaus in [5], where the coercivity assumptions involving in part the
classical Poincaré inequality for Gaussian measures were replaced by weak Poincaré
inequalities, allowing for more general measures for both the spatial and the velocity
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component. In this case, the authors still obtained explicit, but subexponential rates of
convergence. On the other hand, the stronger notion of hypercontractivity was explored
in [6] on general separable Hilbert spaces without the necessity to explicitly state the
invariant measure. The specific case of hypocoercivity for Langevin dynamics on the
position space R? has been further explored in [7] and serves as the basis for our
hypocoercivity result. However, all of these prior results assume the diffusion matrix
to be constant, while we allow for velocity-dependent coefficients.

In contrast to [7], we do not know if our operator (L, C° (R%y) is essentially m-
dissipative and are therefore left to prove that first. This property of the Langevin oper-
ator has been shown by Helffer and Nier in [8] for smooth potentials and generalized to
locally Lipschitz-continuous potentials by Conrad and Grothaus in [9, Corollary 2.3].
However, a corresponding result for a non-constant second-order coefficient matrix
X is not known to the authors.

Moreover, the symmetric part S of our operator L does not commute with the linear
operator B as in [7]; hence, the boundedness of the auxiliary operator B.S needs to be
shown in a different way, which we do in Proposition 3.10.

In Theorem 3.4, we show under fairly light assumptions on the coefficients and the
potential that the operator (L, C2° (R24)) is essentially m-dissipative and therefore
generates a strongly continuous contraction semigroup on H. The proof is given in
Sect. 4 and follows the main ideas as in the proof of [9, Theorem 2.1], where a
corresponding result for ¥ = [ was obtained.

For that proof, we rely on perturbation theory of m-dissipative operators, starting
with essential m-dissipativity of the symmetric part of L. To that end, we state an essen-
tial self-adjointness result for a set of non-degenerate elliptic Dirichlet differential op-
erators (S, CZ° (Rd)) on L2-spaces where the measure is absolutely continuous wrt. the
Lebesgue measure. This result is stated in Theorem 4.5 and combines regularity results
from [10] and [11] with the approach to show essential self-adjointness from [12].

Finally, our main hypocoercivity result reads as follows:

Theorem 1.1. Let d € N. Assume that ¥ : R? — R4*? is g symmetric matrix of
coefficients a;j : R? — R which is uniformly strictly elliptic with ellipticity constant
cx. Moreover, let each a;j be bounded and locally Lipschitz-continuous, hence a;j €
Hll)’cp (R4, v) N L®RY) for each p > 1. Assume the growth behavior of oka;j for all
1 < k < d to be bounded either by

|0aij (0)| < M(1+[v])”
for v-almost all v € R and some M < oo, B € (—00, 0] or by
|0kaij ()] < M(Lg,0) (V) + [v])

for v-almost all v € R¢ and some M < oo, B € (0, 1). Define Nx in the first case as
Nx :=\/M% + (Bx v M)? and in the second case as Nx := \/Mi- + B% +dM?,
where
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My = max{l|ajjlloc | 1 <i,j <d} and
Bs := max {|aja,»,-(u)| v eB0), 1<i,j< d}.
Let further @ : R? — R be bounded from below, satisfy ® € C*(R%) and that

e~ ®™ dx is a probability measure on (R, B(R?)) which satisfies a Poincaré in-
equality of the form

2

IV 12 o zAHf—/ Fe?® dy
L2(e=®™) dx) Rl L2~ dy)

for some A € (0,00) and all f € C.(R?). Furthermore, assume the existence of a
constant ¢ < oo such that

|H® (x)| <c(1 4+ |VD(x)|) forallx e RY,

where H denotes the Hessian matrix and | H @ | the Euclidean matrix norm. If B > —1,

then also assume that there are constants N < 00, y < ﬁ such that

IVO(x)| < N1+ |x|")  forallx € RY.

Then, the Langevin operator (L, CS° (R24Y) as definedin (1.2) is closable on H and
its closure (L, D(L)) generates a strongly continuous contraction semigroup (Tt):>0
on H. Further, it holds that for each 01 € (1, 00), there is some 6, € (0, 00) such that

IT:g = (& Dally < 617" g — (¢, Dirlly
forall g € H and allt > 0. In particular, 0, can be specified as

_91 -1 (3>
01 ny+nNx +n3N%’

6>

and the coefficients n; € (0, 00) only depend on the choice of .

Finally, our main results may be summarized by the following list:

e Essential m-dissipativity (equivalently essential self-adjointness) of non-dege-
nerate elliptic Dirichlet differential operators with domain C2° (R?) on Hilbert
spaces with measure absolutely continuous wrt. the d-dimensional Lebesgue
measure is proved, see Theorem 4.5.

e Essential m-dissipativity of the backwards Kolmogorov operator (L, C° R7))
associated with the Langevin equation with multiplicative noise (1.1) on the
Hilbert space H under weak assumptions on the coefficient matrix X~ and the
potential @, in particular not requiring smoothness, is shown, see Theorem 3.4.

e Exponential convergence to a stationary state of the corresponding solutions to
the abstract Cauchy problem 0;u(t) = Lu(t), see (5.1) on the Hilbert space
H with explicitly computable rate of convergence, as stated in Theorem 1.1, is
proved.
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e Adaptation of this convergence result to the equivalent formulation as a Fokker—
Planck PDE on the appropriate Hilbert space H:=L*R* p)is provided. In
particular, this yields exponential convergence of the solutions to the abstract
Fokker—Planck Cauchy problem d,u(t) = L u(r), with L? given by (5.3), to
a stationary state, see Sect. 5.3.

e A stochastic interpretation of the semigroup as a transition kernel for a diffusion
process is worked out. Moreover, we prove this diffusion process to be a weak
solution to the Langevin SDE (1.1) and derive for it strong mixing properties
with explicit rates of convergence, see Sect. 5.2.

2. The abstract hypocoercivity setting

We start by recalling some basic facts about closed unbounded operators on Hilbert
spaces:

Lemma 2.1. Let (T, D(T)) be a densely defined linear operator on H and let L be
a bounded linear operator with domain H.

(1) The adjoint operator (T*, D(T*)) exists and is closed. If D(T*) is dense in H,
then (T, D(T)) is closable and for the closure (T, D(T)) it holds T = T**.
(ii) L* is bounded and ||L*|| = ||L]||.
(iii) If (T, D(T)) is closed, then D(T™) is automatically dense in H. Consequently
by (i), T = T*.
@iv) Let (T, D(T)) be closed. Then, the operator T L with domain

D(TL) ={f e H|Lf € D(T)}

is also closed.
(v) LT with domain D(T) need not be closed; however,

(LT)* = T*L*.

Let us now briefly state the abstract setting for the hypocoercivity method as in [4].
Data conditions (D) We require the following conditions which are henceforth as-
sumed without further mention.

(D1) The Hilbert space: Let (E,.%, ) be some probability space and define H to
be H = L%(E, ) equipped with the standard inner product (-, ) g.

(D2) The Co-semigroup and its generator: (L, D(L)) is some linear operator on H
generating a strongly continuous contraction semigroup (T;);>0.

(D3) Core property of L:Let D C D(L) be a dense subspace of H which is a core
for (L, D(L)).

(D4) Decomposition of L: Let (S, D(S))) be symmetric, (A, D(A)) be closed and
antisymmetric on H such that D C D(S) N D(A) aswellas L|p = S — A.
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(DS5) Orthogonal projections: Let P : H — H be an orthogonal projection satisfy-
ing P(H) C D(S), SP = 0aswellas P(D) C D(A), AP(D) C D(A).
Moreover, let Ps : H — H be defined as

Psf:=Pf+(f,Du, [fe€H.

(D6) Invariant measure: Let | be invariant for (L, D) in the sense that
(Lf, 1)H=/Lfd,u,=0 forall f € D.
E

(D7) Conservativity: It holds that 1 € D(L) and L1 = 0.

Since (A, D(A))isclosed, (AP, D(AP))isalso closed and densely defined. Hence,
by von Neumann'’s theorem, the operator

I+ (AP)*(AP): D((AP)*AP) — H,

where D((AP)*AP) = {f € D(AP) | APf € D((AP)*)}, is bijective and admits
a bounded inverse. We therefore define the operator (B, D((AP)*)) via

B:=(I+ (AP)*AP)" ' (AP)*

Then, B extends to a bounded operator on H.
As in the given source, we also require the following assumptions:

Assumption. (H1) Algebraic relation: It holds that PAP|p = 0.

Assumption. (H2) Microscopic coercivity: There exists some Ay, > 0 such that
—(Sf. f)u = Amll(I = P)f|*  forall f € D.

Assumption. (H3) Macroscopic coercivity: Define (G, D) via G = PA”P on D.

Assume that (G, D) is essentially self-adjoint on H. Moreover, assume that there is

some Ay > 0 such that

IAPFI? = Ay PFII>  forall f € D.

Assumption. (H4) Boundedness of auxiliary operators: The operators (BS, D) and
(BA(I — P), D) are bounded, and there exist constants cy, cp < 00 such that

IBSfIl < cillI = P)fll and |BAI — P)fll < call(I = P)fI

hold for all f € D.

We now state the central abstract hypocoercivity theorem as in [4]:
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Theorem 2.2. Assume that (D) and (HI)—(H4) hold. Then, there exist strictly positive
constants k1, ka < 00 which are explicitly computable in terms of Ay, Ay, 1 and c;
such that for all g € H we have

IT.g — (g, Dull < k1e™|lg — (g, Dull  forallt > 0.

More specifically, if there exist § > 0, & € (0,1) and 0 < k < oo such that for all
g€ D(L), t >0, it holds

1
K|l fill* < (Am —e(l+c1+c) <1 + 5))”(1 —-P)fillI?
@2.1)

pe (=AM e 4l IPfII*
& - Y 3
14+ Ay ‘1 C22 !

where f;:=T:g — (g, ) g, then the constants k1 and k; are given by

1+¢ K
, Ko = .
1+¢

K1 =
1—¢

In order to prove (H4), we will make use of the following result:

Lemma 2.3. Assume (H3). Let (T, D(T)) be a linear operator with D C D(T) and
assume AP (D) C D(T*). Then,

(I — G)(D) Cc D((BT)*) with (BT)*(I—-G)f =T*APf, feD.
If there exists some C < oo such that
IBT)*gll < Cligll  forallg=(I—-G)f. feD, (2.2)

then (BT, D(T)) is bounded and its closure (BT) is a bounded operator on H with
BT = I(BT)*|.

Inparticular, if (S, D(S)) and (A, D(A)) satisfy these assumptions, the correspond-
ing inequalities in (H4) are satisfied with ¢y = ||(BS)*|| and c; = ||[(BA)*|.

Proof. Leth € D((AP)*)and f € D.Setg = (I — G) f. By the representation of B
on D((AP)*) together with self-adjointness of (I + (AP)*AP) " and D C D(AP),
we get

(h, B*¢)n = (Bh,(I = G)f)n = (AP)*h, f)g = (h, APf)H.

So B*g = APf € D(T*). By Lemma 2.1 (v), (BT)*, D((BT)*)) = (T*B*,
D(T*B*)), which implies (BT)*g = T*B*g = T*APf.

By essential self-adjointness and hence essential m-dissipativity of G, (I —G)(D) is
dense in H. Therefore by (2.2), the closed operator ((BT)*, D((BT)*)) is a bounded
operator on H. Since (BT, D(T)) is densely defined, by Lemma 2.1 (i) and (ii), it is
closable with BT = (B T)**, which is a bounded operator on H with the stated norm.

The last part follows directly by Sf = S(I — P) f for f € D. 0
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3. Hypocoercivity for Langevin dynamics with multiplicative noise

As stated in the introduction, the aim of this section is to prove exponential con-
vergence to equilibrium of the semigroup solving the abstract Kolmogorov equation
corresponding to the Langevin equation with multiplicative noise (1.1).

We remark that most of the conditions are verified analogously to [7], the main
difference being the proof of essential m-dissipativity for the operator (L, C2° (R2%))
as well as the first inequality in (H4). Nevertheless, some care has to be taken whenever
S is involved, as it does not preserve regularity to the same extent as in the given
reference.

3.1. The data conditions

We start by introducing the setting and verifying the data conditions (D). The no-
tations introduced in this part will be used for the remainder of the section without
further mention.

Let d € N and set the state space as E = R 7 =2 (RM). In the following, the
first d components of E will be written as x, the latter d components as v. Let v be the
normalized Gaussian measure on R? with mean zero and covariance matrix /, i.e.,

d x2
v(A) = / 2m) 2e 2 dx.
A

Assumption. (P) The potential ® : R? — R is assumed to depend only on the posi-
tion variable x and to be locally Lipschitz-continuous. We further assume e~®™) dx
to be a probability measure on (RY, B(R?)).

Note that the first part implies @ € HIL’COO (R). Moreover, @ is differentiable dx-
a.e. on RY, such that the weak gradient and the derivative of @ coincide dx-a.e. on
R4, In the following, we fix a version of V.

The probability measure 1 on (E, .%) is then given by u = e ™ dx ® v, and
we set H := L?(E, u), which satisfies condition (D1). Next, we assume the following
about X = (aij)lfi,jfd with ajj : RY — R:

Assumption. (X'1) X' is symmetric and uniformly strictly elliptic, i.e., there is some
cx > 0 such that

(v, Z()y) = cx - |y|> forally,v e R?.

Assumption. (X2) There is some p > d such that for all 1 < i, j <d, it holds that
ajj € Hllo’cp (R, v)y N L2 (RY). Additionally, a;; is locally Lipschitz-continuous for all

l<i,j=d.

Additionally, we will consider one of the following conditions on the growth of the
partial derivatives:
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Assumption. (X3) There are constants 0 < M < oo, —oo < B < 0 such that for all
l<i,jk=d

[Oka;j(v)] < M(1+ |v|)ﬁ forv —almost all v € RY.

Assumption. (X3’) There are constants 0 < M < oo, 0 < B < 1 such that for all
l<ijk=d

|kai; (v)] < M(1p,0)(v) + [v|P)  for v-almost all v € R.
We note that any of these imply d;a;; € Lz(Rd, v)foralll <i,j <d.
Definition 3.1. Let X satisfy (X'2). Then, we set

My = max{|lajjlloo : 1 <1, j < d} and

By := max{|d;a;j(v)| : v € B1(0), 1 <i,j <d}.

If X additionally satisfies (X'3), then we define

Nx ::/Mg + (Bs Vv M)2.

If instead (X'3") is fulfilled, then we consider instead

Nx :=\/M§ + B} +dM>.

Definition 3.2. Let D = C2°(E) be the space of compactly supported smooth func-
tions on E. We define the linear operators S, A and L on D via

d d
Sf = Z aijavjav,-f'i‘zbiavif’
i=1

i,j=1

d
where b;(v) = Y _(3jaij (v) — ai; (W)v;),
j=1
Af =VOE) - Vof —v-Vif,
Lf=(S—-A/f, for f € D.
Integration by parts shows that (S, D) is symmetric and non-positive definite on
H, and (A, D) is antisymmetric on H. Hence, all three operators with domain D are

dissipative and therefore closable. We denote their closure, respectively, by (S, D(S)),
(A, D(A)) and (L, D(L)).

For f € D and g € H?(E, ), integration by parts yields

(Lf ) = — /E (Vf, (? ;’) Vg> .

In particular, (D6) is obviously fulfilled. Next, we provide an estimate which will be
needed later:
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Proposition 3.3. Let (X2) and either (X3) or (X3') hold, respectively, and recall
Definition 3.1. Then, for all 1 < i, j <d, it holds that

9jaij — aijvjllp2) < Nx.

Proof. Due to integration by parts, it holds that

/ aizjujz.du:/ ai2j+2a,~jvj8ja,-jdv.
R4 R4

Hence, we obtain in the case (X3)
/ (ajaij_aijvj)deZ/ (8jaij)* + aj; dv
R4 R4
)2 A2 2
S/ (ajalj) dV‘l‘/ (a]al]) dU—i—ME
B (0) R4\ B; (0)

5822—1-/ (M|v|#)?dv + M%
R4\ B (0)

d
5B%+M§+ZM2/dv,§dv=B§+M§+M2d.
k=1

The case (£3) follows from (3,a;;)* < (Bx v M)>. O

We now state the essential m-dissipativity result, which will be proven in the next
section.

Theorem 3.4. Let (X'1), (X2) and either (X3) or (X3') be fulfilled, and let ® be as in
(P). Assume further that ® is bounded from below and that |V ®| € L*(R?, e~ %™ dx).
If B is larger than —1, then assume additionally that there is some N < oo such that

2
Vox)| <N+ |x|”), wherey < ——.
VP (x)| ( lx]") 12 115

Then, the linear operator (L, C> (RM)) is essentially m-dissipative and hence, its
closure (L, D(L)) generates a strongly continuous contraction semigroup on H. In
particular, the conditions (D2)—(D4) are satisfied.

Let us now introduce the orthogonal projections Pg and P:

Definition 3.5. Define Py : H — H as

Psf=/ fdv(v), f €H,
]Rd

where integration is understood w.r.t the velocity variable v. By Fubini’s theorem and
the fact that v is a probability measure on (E, .%), it follows that Py is a well-defined
orthogonal projection on H with

Psf € PR, e W dx), ||Psfll 2@ o ax) = I1Psfllu. f€H,
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where L2(R?, e=?™ dx) is interpreted as embedded in H.
Then, define P : H — H via Pf = Psf — (f, 1)y for f € H. Again, P is an
orthogonal projection on H with

PfeL*R?, e dx), |Pfll2gae-omany =IPflu. f€H.

Additionally, for each f € D, Ps f admits a unique representation in C2° (Rd), which
we will denote by fs € C°(R?).

In order to show the last remaining conditions (D5) and (D7), we will make use of
a standard sequence of cutoff functions as specified below:

Definition 3.6. Let ¢ € Cfo(Rd) suchthat0 < ¢ < 1,¢ = 1l on B1(0) and p =0
outside of B>(0). Define ¢, (z) := ¢( ﬁ) for each z € RY, n € N. Then, there exists a
constant C < oo independent of n € N such that

C C
19:@n (@] = — 18ij@n(2)] < 5 forallz R 1<i,j<d.

Moreover, 0 < ¢, < 1 foralln € N and ¢, — 1 pointwisely on RY asn — oo.

Lemma 3.7. Let (X2) and either (X3) or (X£3') be fulfilled, and let @ be as in (P).
Then, the operator L satisfies the following:
(i) P(H) C D(S)with SPf =0 forall f € H,
(ii) P(D) C D(A)and APf = —v - V(Psf),
(iii) AP(D) C D(A) with A’Pf = (v, VZ(Ps f)v) — V& - V. (Ps f).
(iv) It holds 1 € D(L) and L1 = Q.
In particular, (D5) and (D7) are fulfilled.

Proof. We only show (i), as the other parts can be shown exactly as in [7]. First, let
f € CSO(Rd) and define f;, € D via f,(x,y):= f(x)@,(v). Then, by Lebesgue’s
dominated convergence theorem and the inequalities in the previous definition,

d d
Sfu=1f" Z a;j0;jPn +Zb,~a,~¢n — 0 in Hasn — oo,
ij=1 i=1

since a;; € L®@RY) ¢ L2(R?,v), |v| € L3(R?, v) and djajj € L2(R4, v) for all
1<i,j<d.

Since f, — f in H and by closedness of (S, D(S)), this implies f € D(S) with
Sf = 0, where f is interpreted as an element of H.

Now, let g € P(H) and identify g as an element of L2(R4, e=?®™ dx). Then, there
exist g, € C°(R?) with g, — g in L2(R?, e~ W dx) as n — oo. Identifying all
g, and g with elements in H then yields g, — gin H asn — oo and g, € D(S),
Sgn = 0 for all n € N. Therefore, again by closedness of (S, D(S)), g € D(S) and
Sg =0. U
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3.2. The hypocoercivity conditions

Now, we verify the hypocoercivity conditions (H1)-(H4) for the operator L. From
here on, we will assume X to satisfy (X1), (X2) and either (X3) or (X3), with
Ny referring to the appropriate constant as in Definition 3.1. Analogously to [7], we
introduce the following conditions:

Hypocoercivity assumptions (C1) — (C3) We require the following assumptions on

@ :RY > R:

(C1) The potential @ is bounded from below, is an element of C 2Ry and e~ 2™ dx
is a probability measure on (R, B(RY)).

(C2) The probability measure e~ ®Y) dx satisfies a Poincaré inequality of the form

2 2
||Vf||L2(ef¢(x) dx) 2 A”f - (f» 1)L2(e—¢(«‘) dx)”LZ(e—@(x) dx)

for some A € (0,00) and all [ € CSO(R‘J).
(C3) There exists a constant ¢ < oo such that

V2@ (x)| < c(1 4 |[VP(x)|) forallx € RY,

Note that in particular, (Cl) implies (P). As shown in [2, Lemma A.24], conditions
(C3) and (C1) imply V® € L*(e=®™ dx).

Since we only change the operator (S, D(S)) in comparison with the framework
of [7], the results stated there involving only (A, D(A)) and the projections also hold
here and are collected as follows:

Proposition 3.8. Ler @ satisfy (P). Then, the following holds:
(i) Assume additionally V& € L*(e=®®) dx). Then, (H1) is fulfilled.
(ii) Assume that @ satisfies (C1) and that V® € L*(e~ %™ dx). Then, the operator
(G, D) definedby G := P A? P is essentially self-adjoint, equivalently essentially
m-dissipative. For f € D, it holds

Gf = PAAPf = Afs —V® -V fs.

(iii) Assume that @ satisfies (Cl) and (C2) as well as V@ € L%(e~®™ dx). Then,
(H3) holds with Ay = A.

(iv) Assume that @ satisfies (C1)-(C3). Then, the second estimate in (H4) is satisfied,
and the constant there is given as co = c¢ € [0, 00), which only depends on the
choice of ®.

It remains to show (H2) and the first half of (H4):
Proposition 3.9. Let @ be as in (P). Then, Condition (H2) is satisfied with A, = cx.

Proof. Let g € C¥° (R). The Poincaré inequality for Gaussian measures, see for
example [13], states

2

g—/ g)dv(v)
R4

IVel7a, =
v) L20)
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Therefore, integration by parts yields for all f € D:
(—=Sf. fu :/(V,,f, =V f) d,u,z/ / cx|Vyf(x,v)[*dve ®W dx
E R JR4

> cx / / (f = Psf)2dve @ dx = ex (1 — Ps) 1
R4 JRRd

Finally, we verify the first part of (H4):

Proposition 3.10. Assume that @ satisfies (C1)and(C2)aswellasV® € L%(e~? dx).
Then, the first inequality of (H4) is also satisfied with ¢y = dx :=~/2d>Nx.

Proof. For f € D, define Tf € H by

d

d
Tf:= Zbiai(fS) = Z (0jaij — ajjv;)oy; (Psf).

i=1 i,j=1

We want to apply Lemma 2.3 to the operator (S, D(S)). Let f € D, h € D(S) and
h, € D such that h,, — h and Sh, — Sh in H as n — oo. Then, by integration by
parts,

(Sh, APf)y = 1lim (Shy, —v-Vy(Psf)p = Iim (hy, =Tf)p = (h, =T[)n.

This shows APf € D(S*) and by the first part of Lemma 2.3, (I — G) f € D((BS)*)
and (BS)*(I — G)f = S*APf = —Tf.Now, set g = (I — G) f, then, via Proposi-
tion 3.3,

d 2
I(BS) gl = ITfI% =/E (Zbiaifs> dp
i=1

d
<3 [ [ @y =000 ) Gy (PP e ax

ij=1
d
<d’N3 Z/ 3y (Pf) - 8 (Ps f)e™®™ dx.
i=1 ]Rd
A final integration by parts then yields
I(BS)*gl7; < —d3N§/ Pf - (AyPsf — VOV, (Psf))e @ dx
Rd
= —d3N§/ Pf-Gfe ®W dx
Rd

< ENENPFl 200 ax) - 1GF Il 20000 an)
<dENEZIPFIaUIU =G flla + I flm)
<2d°N3 lglF,

where the last inequality is due to dissipativity of (G, D). 0
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Proof. (of Theorem 1.1) Under the given assumptions, all conditions (C1)—(C3),
(X1), (X2) and either (X¥3) or (X3') are satisfied. Therefore, hypocoercivity fol-
lows by the previous propositions and Theorem 2.2. It remains to show the stated
convergence rate, which will be done as in [7] or [14] using the determined values for
c1, 2, Ay and A,,. Fix

A 1

T 1+ Al+cee +ds

Then, the coefficients on the right hand side of (2.1) can be written as cxy — er¢ (Ny)
and es¢, respectively, where

1+ A
V¢(N2):=(1+C¢+V2d3Nz‘) <1+7(1+C¢ +\/2d3Nz‘)> and
. 1 A
T A
and ¢ = ¢ (X) € (0, 1) still needs to be determined. Write r¢ (Nyx) + s¢ as the
polynomial

ro(Nx) +s¢p =a; +axNyx +a3N)2;,

where all ¢; € (0,00),i =1, ..., 3 depend on @. Then, define

- Ny Nsx
o (Nx) = = 5
re(Nx)+se a1 +aNs 4+ a3N5,

Some rough estimates show €4 (Ny) € (0, 1). Now, let v > 0 be arbitrary and set
v

X 5o (Nx) € (0. 1)
&= —c D).
1 +oNg 2%

Then, ere (Nx) + es¢ = %c » < c¢yx; hence, we get the estimate

v 262
=K
14+vn; +nyNyx +n3N%

cxy —erg(Ny) > es¢p =

where all n; € (0, 0c0) depend on @ and are given by

2
n; ‘=—a;, foreachi =1, ..., 3.
So
Clearly, «, € and § now solve (2.1) and the convergence rate coefficients are given via

Theorem 2.2 by

1 l+v+ =& (Nx)v
k1=, e Nz <+v142v4+v2=14v and

l—e I+v—5Z8s(Ns)v ~
K 1
Ky = > —K
1+¢ 2
Hence, by choosing ) = 1 4+ v and 6, = %K = 0=l ¢ _the rate of

0 ny +nsz+n3N)2: ’
convergence claimed in the theorem is shown. 0
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Remark 3.11. We remark here that all previous considerations up to the explicit rate
of convergence can also be applied to the formal adjoint operator (L*, D) with L* =
S + A, the closure of which generates the adjoint semigroup (7;*);>0 on H. For
example, the perturbation procedure to prove essential m-dissipativity is exactly the
same as for L, since the sign of A does not matter due to antisymmetry. We can use
this to construct solutions to the corresponding Fokker—Planck PDE associated with
our Langevin dynamics, see Sect. 5.3.

4. Essential m-dissipativity of the Langevin operator

The goal of this section is to prove Theorem 3.4. We start by giving some basics on
perturbation of semigroup generators.

4.1. Basics on generators and perturbation

Definition 4.1. Let (A, D(A)) and (B, D(B)) be linear operators on H. Then, B is
said to be A-bounded if D(A) C D(B) and there exist constants a, b < oo such that

I1Bfln < allAflu + oIl fllu 4.1

holds for all f € D(A). The number inf{a € R | (4.1) holds for some b < oo} is
called the A-bound of B.

Theorem 4.2. Let D C H be a dense linear subspace, (A, D) be an essentially m-
dissipative linear operator on H and let (B, D) be dissipative and A-bounded with
A-bound strictly less than 1. Then, (A + B, D) is essentially m-dissipative and its
closure is given by (A + B, D(A)).

A useful criterion for verifying A-boundedness is given by:

Lemmad4.3. Let D C H be a dense linear subspace, (A, D) be essentially m-

dissipative and (B, D) be dissipative. Assume that there exist constants c,d < 00
such that

IBf I < c(Af, Hu+dll fI
holds for all f € D. Then, B is A-bounded with A-bound 0.
We also require the following generalization of the perturbation method:

Lemmad4.4. Let D C H be a dense linear subspace, (A, D) be essentially m-
dissipative and (B, D) be dissipative on H. Assume that there exists a complete
orthogonal family (P,)neN, i.e., each P, is an orthogonal projection, P, P, = 0
foralln #mand ), P, = I strongly, such that

P.(D)C D, P,A=AP,, and P,B=BP,

foralln € N. Set A, :== APy, B,, := B Py, bothwithdomain D,, := P,(D), as operators
on P,(H). Assume that each B, is A,-bounded with A,-bound strictly less than 1.
Then, (A + B, D) is essentially m-dissipative.



11 Page 16 of 29 A. BERTRAM AND M. GROTHAUS J. Evol. Equ.

4.2. The symmetric part

We first prove essential self-adjointness, equivalently essential m-dissipativity, for
a certain class of symmetric differential operators on specific Hilbert spaces. This is
essentially a combination of two results by Bogachev, Krylov, and Rockner, namely
[10, Corollary 2.10] and [12, Theorem 7]; however, the combined statement does not
seem to be well known and might hold interest as the basis for similar m-dissipativity
proofs. We use the slightly more general statement from [11, Theorem 5.1] in order
to relax the assumptions.

Theorem 4. 5 Letd > 2 and COnsider H = L*(RY, u) where . = pdx, p = ¢? for
some ¢ € HL2(RY) such that Le LR @RY). Let A = (ajj)1<i,j<a : RY — R4
be symmetric and locally strlctly elliptic with a;; € L®RY) forall 1 <i,j <d.
Assume there is some p > d such that a;; € Hli)’cp (Rd)for all 1 <i, j <d and that
[Vp| e LY (RY). Consider the bilinear form (B, D) given by D = Cfo(Rd) and

loc

loc
B(f.g):=(Vf. AVg)y = /R (V). AWVE e p) dx, fg € D.

Define further the linear operator (S, D) via

Za,laaerZbaf feD,

i,j=1

(RY), so that B(f, g) = (—Sf, g)u. Then,

loc

where b; = Z] 1(0ja;; + aij =5~ e ye LP
(S, D) is essentially self- adjomt on H.

Proof. Analogously to the proof of [12, Theorem 7], it can be shown that p is contin-
uous, hence locally bounded. Assume that there is some g € H such that

/d(s —Df(x)-gkx)-p(x)dx =0 forall f e D. 4.2)
R

Define the locally finite signed Borel measure v viav = gp dx, which is then absolutely
continuous with respect to the Lebesgue measure. By definition it holds that

d d
/ > aijdidif + ) bidif — f | dv=0 forall f €D,
R4 = .
i,j=1 i=1
so by [11, Theorem 5.1], the density g - p of v is in Hl (Rd) and locally Holder
continuous, hence locally bounded. This implies g = gp - + € LY

PR N LY (RY)
and Vg = V(gp)- + 5~ (p)2F Yo e L (R%).Hence, g € H] p(Rd) is locally bounded,
and g - b; € LloC (Rd) for all 1 <i < d. Therefore, we can apply integration by parts

to (4.2) and get for every f € D:

loc
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d d d
0=— Y (a0 f.9;9)n — Y @i f-bigu + Y @i f-bi@)n — (f, @
i,j=1 i=1 i=1 (43)

__ /R (V. AV bt~ (.

Note that this equation can then be extended toall f € H % (R?) with compact support,
since p > 2 by definition. Now, let ¢ € CSO(Rd) and set n = g € H"2(R?), which
has compact support. The same then holds for f:=vn € H'2(RY). Elementary
application of the product rule yields

(Vn, AV(Yrg)euwc = (Vf, AVeuc — N(VY, AV euc + g(V, AVY)eue. (4.4)

From now on, for a,b : RY — R4, let (a, b) always denote the evaluation of the
Euclidean inner product (a, b)eyc. By using (4.4) and applying (4.3) to f, we get

/ (V(Wg), AV(We)) du + f (We) du
Rd Rd
=/ (Vn, AV(Wg))dM'l'/ nvgdu
R‘l ]Rd
- / (Vf, AVg) du — / DV, AVg) dpt
Rd Rd
+/ g(Vn,AWf)dqu/ fedu
R4 R4
. / e(Vy, AVg) du + / e(V(vg), AVY) dt
Rd ]Rd

_ / (V. AVY) du,
]Rd

where the last step follows from the product rule and symmetry of A. Since A is locally
strictly elliptic, there is some ¢ > 0 such that

0= /R eV (Yg), V(Wrg)) du < /R [(V(Wg)., AV(g)) du

and therefore, it follows that
| werans [ v aviae “5)
R4 R4

Let (¥;)nen be as in Definition 3.6. Then, (4.5) holds for all ¥ = v,,. By dominated
convergence, the left part converges to || g||%1 as n — oo. The integrand of the right
hand side term is dominated by d*C?M - g% € L' (n), where C is from Def. 3.6 and
M := maxi<; j<da llaijlloo- By definition of the 1, that integrand converges point-
wisely to zero as n — 00, so again by dominated convergence it follows that g = 0
in H.

This implies that (S — I)(D) is dense in H and therefore, that (S, D) is essentially
self-adjoint. 0
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Remark 4.6. The above theorem also holds for d = 1, as long as p > 2. Indeed,
continuity of p follows from similar regularity estimates, see [12, Remark 2]. The
proof of [11, Theorem 5.1] mirrors the proof of [10, Theorem 2.8], where d > 2
is used to apply [10, Theorem 2.7]. However, in the cases where it is applied, this
distinction is not necessary (since p’ < g always holds). Finally, the extension of
(4.3) requires p > 2.

We use this result to prove essential m-dissipativity of the symmetric part (S, D)
of our operator L:

Theorem 4.7. Let H, D and the operator S be defined as in Sect. 3.1. Then, (S, D)
is essentially m-dissipative on H. Its closure (S, D(S)) generates a sub-Markovian
strongly continuous contraction semigroup on H.

Proof. Define the operator (S, C>®°(R%)) on L?(R?, v) by

d d
S'f = Z a,-.,~a,~8,~f+zb,‘8if, f e C?(Rd)-

ij=1 i=1

The density p of v wrt. the Lebesgue measure is given by p (v) = e V2 = (e_”2/4)2.
Due to the conditions (¥1), (¥2) and either (¥3) or (X3'), all assumptions from
Theorem 4.5 are fulfilled and therefore, (S, C 0 (RY)) is essentially m-dissipative in
L2(v). Letg = g1 Q@ g € C?O(Rd) ® CSO(Rd) be a pure tensor. Then, there is a
sequence ( f,)nen in C2°(RY) such that (I — S) f,, — g in L>(v) as n — o0. Define
fn € D foreachn € N by

Fax,v) = g1(x) fn ().
Then,
I =) fu—gllr =181 ® (I =8 fu— gDl = 1811l 20w ax) - 1T = 8 fu — 2l 1200

which converges to zero as n — oo. By taking linear combinations, this shows that
(I—S)(D)isdensein C*(RY)®@C®(R?) wrt. the H-norm. Since C°(RY)@CX(R?)
isdense in H, (S, D) is essentially m-dissipative and its closure (S, D(S)) generates
a strongly continuous contraction semigroup.

It can easily be shown that (Sf, fT)y < 0 for all f € D. Parallelly to the proof
of (D7), it holds that 1 € D(S) and S1 = 0. This together implies that (S, D(S)) is a
Dirichlet operator and the generated semigroup is sub-Markovian. g

4.3. Perturbation of the symmetric part for nice coefficients

Now, we extend the essential m-dissipativity stepwise to the non-symmetric operator
L by perturbation. This follows and is mostly based on the method seen in the proof
of [15, Theorem 6.3.1], which proved that result for ¥ = 1.
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Since S is dissipative on D := L%(e_d’ dx)®C* (Rd) D D, the operator (S, D) is
essentially m-dissipative as well. The unitary transformation 7 : LZ(Rd, d(x,v)) >
U2 X
H given by Tf(x,v) = eT+% f(x,v) leaves D invariant. This implies that the
operator (S1, D1) on L2(R4, d(x, v)), where S = T1ST, is again essentially m-
dissipative. Note that S is explicitly given by

d d
1 1 V;
Sif = l-; aijd, 00 f = 7 (0. To) f + S (D) f + ,»,Zzl jaij (5 f + 04, f)
Now, consider the operator (ivx 1, D), whichisdissipative asRe(ivxf, f)LZ(Rd’d(x’U))
= 0 for f € D;. We show the following perturbation result:

Proposition 4.8. Ler X satisfy (X3) with 8 < —1. Then, the operator (S +ivxI, D)
is essentially m-dissipative on LZ(R‘Z, d(x, v)).

Proof. Define the orthogonal projections P, via P, f (x, v) :=&,(x) f (x, v), where &,
is given by &, = 1[,—1,,)(Ix]), which leave D; invariant. Then, the conditions for
Lemma 4.4 are fulfilled, and we are left to show the A,,-bounds. Note that due to the
restriction on B, there is some constant C < oo such that d;a;;(v)v; < C for all
1 <i,j<d, veR? Foreach fixed n € N, it holds for all f € P,Dy:

(v, Xv)

2
1 fod(x,v)

livefl2, < nzf > 2 d(x, v) < 40;,12/
de de

< 4c5‘n2/ ’ W20 2 (v, £ 5 ) d (. v)
R

2 4
d d
—1.2 (v, Xv)
=4cyn /]RM (i;lai,avjav,.fi;lajai,-av,.f+ ) f) fd(x,v)

d
=4c5'n? ((—P,lSlf, ) +/de %tr(Z)fz +) 8ja,'j%f2d(x, v))

ij=1
am
< 4cEln2 ((—Sl fi f)+@*C + TE)”f”iz) .

Hence, by Lemma 4.3, (ivxI P,, P, D) is S1 P,-bounded with Kato-bound zero. Ap-
plication of Lemma 4.4 yields the statement. 0

Since CSO(Rd) ®Cx (R%) is dense in Dy wrt. the graph norm of S1 + ivxI, we
obtain essential m-dissipativity of (1 + ivx/, C° (R ® cx (R?)) and therefore
also of its dissipative extension (S} + ivxI, D2) with Dy :=.7(R?) ® C*(RY)),
where .7 (R¢) denotes the set of smooth functions of rapid decrease on R?. Applying
Fourier transform in the x-component leaves D, invariant and shows that (L, D3) is
essentially m-dissipative, where L, = §1 + vV,.. Now, we add the part depending on
the potential @.

Proposition 4.9. Ler X satisfy (X3) with B < —1 and ® be Lipschitz-continuous.
Then, the operator (L', Dy) with L' = L, — V®V, is essentially m-dissipative on
L2(R?, d(x, v)).
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Proof. 1t holds due to antisymmetry of vV, that

(v, Xv)
4

IVOV, fI2, < IIVP||2c5 ((vvf, SV )+ ( f f) — (V. f, f)Lz)
LZ

amM
= IVellises' ((—sz, D+ @C+ T’%wn@) ,

analogously to the proof of Proposition 4.8, which again implies that the antisym-
metric, hence dissipative operator (V@V,,, D) is L>-bounded with bound zero. This
shows the claim. O

Denote by HCI’OO(Rd ) the space of functions in H!*°(R?) with compact support
and set D' := H"®(RY) ® c (RY). As (L', D') is dissipative and its closure extends
(L', D), it is itself essentially m-dissipative. The unitary transformation 7 from the
beginning of this section leaves D’ invariant, and it holds that TL'T~! = L on D’.
This brings us to the first m-dissipativity result for the complete Langevin operator:

Theorem 4.10. Ler X satisfy (X¥3) with B < —1 and ® be Lipschitz-continuous.
Then, (L, D) with is essentially m-dissipative on H.

Proof. By the previous considerations, (L, D’) is essentially m-dissipative on H. Let
f € D with f = g®h.Itholds g € HCI’OO(Rd) c H'2(R?). Choose a sequence
(gn)nen With g, € CX(RY), such that g, — g in H'2(R?) as n — o0. Due to
boundedness of e~ and v je_vz/ 2forall 1 < Jj =< d, it follows immediately that
gn®h — fand L(g, ®h) — Lf in H asn — oo. This extends to arbitrary f € D’
via linear combinations and therefore shows that C2° R ® cx (R%) and hence also

D, is a core for (L, D(L)). O

4.4. Proof of Theorem 3.4

It is now left to relax the assumptions on X and @ by approximation. Let the
assumptions of Theorem 3.4 hold and wlog @ > 0. For n € N, we define X, via

n
X = @iju)i<ij<ds Gijn(V) :=ajj ((m A 1) U) .

Then, each X, also satisfies (X'1)-(X'3) with 8 = —1, since dka;j» = dka;j on B, (0)

Wﬁ# outside of B, (0), where Ly , denotes the supremum

and |0ka;jnl <
of maxi<g<g |0ka;j| on B,(0). Let further n,, € C?O(Rd) for each m € N with
n = 1 on B,,(0) and set &,, = n,,P, which is Lipschitz-continuous. Define H,, as

UZ
L>(R? e~ 7 ~®n™ d(x, v)) and (L, ;n, D) via

d d d
Lomf =Y @ijudo,du f+ Y > (3ja1jn(v) = aijn(0)v;)dy, f
i,j=1 i=1 j=1
+v-Vyf = V&, -V, f.
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Then, Theorem 4.10 shows that for each n,m € N, (L, ,,, D) is essentially m-
dissipative on H,,, and it holds that L, ,, f = Lf forall f € D on B, (0) x B,(0).
Note further that || - | < || - | &,,-

We need the following estimates:

Lemmad4.11. Let n,m € N and X, ®,, as defined above. Then, there is a constant
D1 < oo independent of n, m such that for each 1 < j < d, the following hold for all
feD:

v flla, < Din'?" (I = Lnm) fllH,

10y, fll H,, < Dm ||(1 = Lnm) flH,-
Proof. Recall the unitary transformations 7, : - L2(R* d(x,v)) — H,, defined by

v? <Pm
Tpf=ead™ f as well as the operatorL = Tm_lL,,)me, andlet f € T,;lD.
Then,

d d
1 1 v;
Ly = 32 @ijndudy f = 3, Zu0) f+ S w(E)f + 37 8jizn(S f + 0 f)
i,j=1 i,j=1
— oV f+VD,V,f.

Analogously to the proof of Proposition 4.8 and due to antisymmetry of vV, and
V®,,V, on L2(d(x, v)), it holds that

1
_ 2 1 2
0 Ton F W, = 105 £ 13 2 g1y < 45" /1.@2(14(11’ Z,0) f2d(x, )

_ / 12 d
= 4C21 ((Ln,mfv f)Lz(d(x,u)) + /1.@1 7 (tr(zn) + .Zl ajaij,nvi d(x,v) | .
L,j=
Since |tr(X,)| < |[tr(X)| <d - My and
19aij.0()vi] < 1jaij (V)] - |v;| < max{Bg, M -nP™} forallv e B,(0),

as well as

9611 (W)vil = (14 V) i maxi<i<a Supyeg, o) ki ()]
< 2/dMnP*! forallv ¢ B,(0),
and wlog By < M - nP*!, it follows that
v Ton £ 1, < dez! Lo f Dzt

+2e5! dMx + 22 MnP D F11Z gy

Further, it clearly holds that

1 2
(=L fr P2 < 1 (1Lp o fl2 @y + 1 I 22aerny)”  and

2 2
1122 @eeny < (Wnm f 2@y T 11 2a@e0) -
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Dissipativity of (L!, T-'D)on Lz(d(x, v)) implies

Jme tm

NL s F 2@ + I 2@y = 0T = L) fl2@cem)
F2I(T = Ly, ) FlL2de,v) -

Overall, we get
v T I, < 265" (1+2dMs + 28> MnP P NI = Ly, ) 117 g
< 18cy' &> n max{Mz, MY = L}, ) £ 172400y
Since

1T = L) 2y = 1T = Lo T f 172y = 1 = L) T £ 1y,

this proves the first statement with D = \/ 18c§1d3 max{My, M}.
For the second part, note that ij Tnf =Ty ij f+ %Tm f and that

1Tt £, = Guy £y P2y = €5 / Vel ZaV P dx, )
! R

i,j=1

1 d ;
<c5' ((_L:me’ Pz + /RM Etr(zn)fz + Z ajaij,n%fz d(x, v)) .

Repeating all calculations of the first part yields

Dy D
”avamf”Hm = (7 + 7) n]+ﬂ”(1 - Ln,m)Tmf”Hm-

O

Fix some pure tensor g € C° R ® cx (R%). We prove that for every ¢ > 0,
we can find some f € D such that ||(I — L)f — gllg < &. This then extends to
arbitrary g € C° R ® cx (R?) via linear combinations and therefore implies
essential m-dissipativity of (L, D) on H, since CZ° (R @ Cfo(Rd) is dense in H.
If B < —1, then the proof is easier and follows analogously to the proof of of [15,
Theorem 6.3.1]. Therefore, we will assume 8 > —1. Recall that in this case, we have
VO (x)| < N(1 + |x|”) for all x € R?, where y < see the assumptions of
Theorem 3.4.

Denote the support of g by K, x K,, where K, and K, are compact sets in R¢.
By a standard construction, for each §,, §, > 0, there are smooth cutoff functions
0 < ¢, 95, < 1 € C(RY) with supp(¢s,) C Bs, (Kx), supp(¥s,) C Bs, (Ky),
¢s, = L on K, Y5, = 1 on K,. Moreover, there are constants Cy, Cy, independent
of 8, and §, such that

2
+8°

18505, loo < Cp87 B! and  [[0°ss, lloo < Cy 85

for all multi-indices s € N¥. Fix « such that HT'S <a< % For any § > 0, we set

8y :=46% and &, :=4, and then define x;s(x, v) := @5, (X) Vs, (V) = Pse (X) Y5 (V).
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For f € D, § > 0, consider fs:= xsf, which is an element of D, as x5 € D.
Without loss of generality, we consider § and hence §* sufficiently large such that
supp(¢se) C Bagse (0), supp(¥s) C Bys(0) and that there are n, m € N that satisfy

supp(¢se) x supp(¥s) C By (0) x B, (0) C Base (0) x Bas(0). (4.6)
The following then holds:

Lemma4.12. Let g € C¥ R ® cr (R?) and ¢,y as above. Then, there is a
constant D> < 0o and a function p : R — R satisfying p(s) — 0 as s — 00, such
that for any 8, n and m satisfying (4.6),

I =L)fs —gln < I = Law) f — 8llH, + D2+ pOINU = Lpw) [,
holds for all f € D.

Proof. By the product rule,

d
I =L)fs — gl <lxs(( = L)f —&llu + Z llaijdse (x)00i s (V) fll

ij=1

d d
+2 Z llaijpse (x)0i s (), fllu + Z 10;a;jpse (x)0; s () fll

i j=I ij=1

d d
+ Z llaijvjdse ()3 ¥s (V) fllg + Z v i s (x)¥rs (V) f | 1

ij=1 i=1

d
+ ) 110 P se ()i s () f -

i=1

Due to the choice of n and m, every || - || g on the right hand side can be replaced with
Il - I, aij by aijn, and @ by ®,,, hence L by Ly, ;.

We now give estimates for each summand of the right hand side, in their order of
appearance:

M Nixs = L) f =Dlla = I = Lom) f — 8llH,,

) llaijse (x)0;0;9s (W) fllr < Mz Cy 2| £l a,,»

() llaijese ()0iysW)dy, fllar < Mz Cy ™[0y, £l i,

(4) 19;aij¢se ()3 s () fllg < max{Bs, M - (28)PV}Cy 67| | 1,

(5) llaijvjds« () ¥sW) fllg < MsCyd™ v £l a,,»

(6) Nlvidipse (X)Ys(W) flla < Cpd™“Ilvi f | &,

(1) 110; Ppse () Ys () fllg < N1+ (26%))Cy 8~ f 1, -
where the last inequality is due to [3; @ (x)| < N(1 + |x|V) for all x € R? and the
support of the cutoff as in (4.6). Application of Lemma 4.11 shows the existence of
D> independent of n, m, such that

I —=L)fs —glu = I = Lam)f — gllH, + D2 pOIU — Lum) fllH,
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where
p(8) =82 4 25 s A1 4 9fVO5(BVO—1 | o BE g B e | =1 | oy gav—1,
Clearly, p(§) — 0as § — oo due to 8 < 1 and the definition of . 0

Now, finally we show that for each ¢ > 0, we can find some fs € D such that

I =L)fs —gllu <e.

Choose § > 0 large enough such that p(§) < m (where p and D5 are provided
by Lemma 4.12) and that there exist n, m satisfying (4.6).

Then, choose f € D via Theorem 4.10 such that (I — L, ) f — gllw, <
min{%, ||gllz#} and define f;5 as before. Note that due to the choice of the cutoffs,
itholds ||gll# = llgll a,,, therefore

&
41181l

€
I =L)fs —8llm < 5+ NI = Lum)f — gllH, +1gllH,) <&
As mentioned earlier, this shows essential m-dissipativity of the operator (L, D) on
H and therefore concludes the proof of Theorem 3.4.

5. Applications
5.1. The associated Cauchy problem

We consider the abstract Cauchy problem associated with the operator L. Given the
initial condition ug € H, u : [0, 00) — H should satisfy

qu(t) = (tr (TH) +b-Vy+v-Vy =V -Vy)u@) and u(0) = ug. (5.1)

If we set u(t) := T;ug, where (7;);>0 is the semigroup on H generated by the closure
(L, D(L)) of (L, D), then the map ¢ +— u(t) is continuous in H. For all t > 0, it
holds that [y u(s)ds € D(L) with L [ u(s)ds = Tyuo — uo = u(t) — uo, hence, u
is the unique mild solution to the abstract Cauchy problem.

Ifug € D(L),thenu(t) € D(L) forall¢ > 0,and d;u(t) = LTiug = Lu(t),souis
even a classical solution to the abstract Cauchy problem associated to L. In particular,
this holds for all uq € CZ. (R4*4) since L is dissipative there and it extends D, which
implies C2(R4*?) ¢ D(L).

In this context, Theorem 1.1 shows exponential convergence of the unique solution
u(t) to a constant as ¢t — oo. More precisely, for each 6 > 1 we can calculate
6> € (0, 0o) depending on the choice of X' and @ such that for all # > 0,

uo—/ upgdu
E

< 0167921
H

u(t)—/ upgdu
E

H
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5.2. Connection to Langevin dynamics with multiplicative noise

So far, our considerations have been purely analytical, giving results about the core
property of D for L and rate of convergence for the generated semigroup (77);>0 in
H. However, this approach is still quite natural in the context of the Langevin SDE
(1.1), as the semigroup has a meaningful stochastic representation. The connection
is achieved via the powerful theory of generalized Dirichlet forms as developed by
Stannat in [16], which gives the following:

Assume the context of Theorem 3.4. There exists a Hunt process

M= (-Q, f, (gt)tz& (X1, Vi), (P(x,v))(x,v)eRded)

with state space £ = RY x R, infinite lifetime and continuous sample paths (P(x,v)-
a.s. forall (x, v) € E), whichis properly associated in the resolvent sense with (7;);>¢.
In particular (see [15, Lemma 2.2.8]), this means that for each bounded measurable f
which is also square-integrable with respect to the invariant measure p and all ¢ > 0,
T; f is a p-version of p; f, where (p;);>0 is the transition semigroup of M with

pf REXRT SR, (x,0) > Egey [ (Xy, Vil

This representation can be further extended to all f € H, see for example [17, Exercise
IV.2.9]. Moreover, if p-versions of X' and @ are fixed, then P(y ,) solves the martingale
problem for L on Ccz(E) for L-quasi all (x,v) € E, i.e., for each f € CS(E), the
stochastic process (Mt[f ])tz() defined by

t
M= £ (X, Vi) — f(Xo, Vo)—/o Lf (X, Vy)ds,

is a martingale with respect to P .. If h € L2(,u) is a probability density with
respect to u, then the law Pj, := f g Px,vyh(x, v) du solves the martingale problem
for (L, D(L)), without the need to fix specific versions of X' and &. In particular,
this holds for 2 = 1. As in [15, Lemma 2.1.8], for f € D(L) with f2 e D(L) and
Lf € L*(u), a martingale is also defined via

t
N = Ml - fo LD (X, Vy) — QFL)(X,, Vo ds, 120,

which may serve as a way to verify that M is already a weak solution of (1.1),
as it allows a representation of the quadratic variation process. Indeed, if we set
f,i (x, v) := @y (x;)x; for a suitable sequence (¢,),en Of cutoff functions as in Def-

inition 3.6, evaluation of N,[f”] shows that the quadratic variation [M L, rf]] ; of M,[f”] is

constantly zero, which implies the same for Mt[ Il Hence, by introducing appropriate
stopping times, it follows that X! — X} = [y V/ ds, so the first line of the SDE (1.1)
is satisfied.
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In an analogous procedure, using gil (x,v) :=@u(v;)v;, we can see that the qua-
dratic covariation [V, V/]; is given by 2 fot a;j(Vs)ds. Since ¥ is strictly ellip-
tic, the diffusion matrix o is invertible and by Lévy’s characterization, the pro-

cess B; .= Ot %0‘71 (Vy) dM; is a standard d-dimensional Brownian motion, where

M, = (Mt['”], R (Ml[vd ]), which is a local martingale. Moreover, it holds that
dV, =dM; + b(V;) —= VO (X,)dt = ﬁo(Vt)dB, +b(V;) — VO (X;)dt,

so (X;, V;) is a weak solution to the SDE (1.1) with initial distribution 4y under Py,.

Finally, in this context, the statement on hypocoercivity (Theorem 1.1) shows that
for every 61 > 1, there is an explicitly computable 6, € (0, co) depending on the
choice of ¥ and @, such that the transition semigroup (p;);>0 satisfies

lpeg —/ gdullp2y = 0re "' ||g —/ gdulizz (5.2)
E E

forall g € L?(i) and ¢ > 0. In particular, this implies that the probability law P, on
the space of continuous paths on E with initial distribution (and invariant measure)
w has the strong mixing property, i.e., for any Borel sets A, A> on the path space, it
holds that

Py (A1 NAy) — Pu(AD)P(Ay) ast — oo,

where ¢; A1 :={(Zs)s>0 € C([0, 00), E) | (Zs+1)s>0 € A1}. This follows from (5.2)
and associatedness of the semigroups to the probability law P, see for example [15,
Remark 2.1.13].

5.3. Corresponding Fokker—Planck equation

In this part, we give a reformulation of the convergence rate result detailed in
Sect. 5.1 for readers which are more familiar with the classical Fokker—Planck formu-
lation for probability densities. In the current literature, Fokker—Planck equations are
more often expressed as equations on measures, rather than functions. For example,
in the non-degenerate case, exponential convergence in total variation to a stationary
solution is studied in [18], which includes further references to related works. Our
goal here, however, is simply to make the convergence result immediately applicable
to less specialized readers in the form of the estimate (5.4) for solutions to the Cauchy
problem associated with the operator defined in (5.3); hence, we stick to the expression
via probability densities.

Given a Kolmogorov backwards equation of the form —d;u(x, t) = L¥u(x, 1), the
corresponding Fokker—Planck equation is given by 9, f (x,1) = L f(x, ), where
LFP = (LX) is the adjoint operator of L¥ in L%(R4, dx), restricted to smooth func-
tions. In our setting, LX = L produces via integration by parts for f € D:

d

LFPf =" 8y (aijdy, f +vjai f) —v-Vof + VOV, f. (5.3)
i,j=1
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Consider the Fokker—Planck Hilbert space H := LZ(E , [1), where

v
= Q2r)"2e?@HT dy @ du.
Then, a unitary Hilbert space transformation between H and His given by

T:H—H, Tg=pg with p(x,v) :=ef¢(x)7%.

Let (T;);>0 be the semigroup on H generated by (L, D(L)) and denote by (7;*);>0
and L* the adjoint semigroup on H and its generator, respectively. It is evident that
for f € D, L*is givenas L*f = (S + A) f, where S and A refer to the symmetric
and antisymmetric components of L, respectively, as defined in Definition 3.2. As
mentioned in 3.11, we achieve the exact same results for the equation corresponding
to L* as for the one corresponding to L, which we considered in Sect. 3. In particular,
(L*, D) is essentially m-dissipative and its closure (L*, D(L*)) generates (7}");>0,
which converges exponentially to equilibrium with the same rate as (7;);>0.

Let T}g = T(T,*)T_lg fort >0, ¢ € H. Then, (ﬁ)tz() is a strongly continuous
contraction semigroup on H with the generator (TL*T~!, T(D(L*))). It is easy to
see that L = TL*T~1, so for each initial condition ug € ﬁ, u(t):= ﬁuo is a
mild solution to the Fokker—Planck Cauchy problem. Note that for @ € C*®(RY),
the transformation 7 leaves D invariant, which implies D C T (D(L*)) and essential
m-dissipativity of (L*?, D) on H.

If ug € T(D(L%)), then

3 Tyuo = T(L*T)T ' ug,
and therefore
/8tu(t)fd(x,v)=/ L*T;*T*luofduzf T 'ugLf du
E E E
=/ Tn*T—luoLfd(x,v)zf L*™u@r) fd(x, v),
E E

so u(t) is also a classical solution. Due to the invariance of u for L, a stationary
solution is given by p and by Theorem 1.1, for every 61 > 1 and the appropriate 65 it
holds that

Jut) = ptwo. Pzl g = | 7T w0 = (T uo, |

< ele—f)zt

T up — (T, 1)HHH (5.4)
= 01e"" |uo — p(uo, il

This shows exponential convergence to a stationary state for solutions to the Fokker—
Planck equation.
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