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A new development of stochastic differential geometry associated with degenerate
differential operators
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A diffusion process generated by a sub-Laplacian, which is a real part of the
Kohn-Rossi Laplacian on a CR-manifold, is constructed in a globally geometrical manner by extending the
Elles-Elworthy-Malliavin approach to the Brownian motion on a Riemannian manifold. Using the diffusion
process (CR-Brownian motiong, the heat equation and the Dirichlet problem associated with the
sub-Laplacian are investigated in a stochastically analytic manner.
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