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2015 NCTS & NCU Seminar on Stochastic PDEs 題 目：Fokker-Planck Equations for SPDE with Lévy Noise 主講人：Yueling Li (Jiangsu Normal University) 時 間：AM09:30-11:00, Fri, Oct 30, 2015 地 點：Hong-Jing Building M116, NCU 摘要： In this talk we consider a Kolmogorov operator 𝑲𝟎 in a Hilbert space 𝐇, related to a SPDE with jumps. We show that 𝑲𝟎 is essentially m-dissipative in the space 𝑳𝒑 ([𝟎, 𝐓] × 𝐇; 𝛎), 𝐩 ≧ 𝟏, where 𝛎(𝐝𝐭, 𝐝𝐱) = 𝝂𝒕 (𝒅𝒙)𝒅𝒕 and the family {𝛎𝒕 }[𝟎,𝑻] is a solution of the Fokker-Planck equation given by 𝑲𝟎 . We also prove that uniqueness of solutions to the Fokker-Planck equation. This result is a generalization of the SPDE considered in [V. Bogachev, G. Da Prato, M. Röcker, Fokker-Planck equations and maximal dissipativity for Kolmogorov operators with time dependent singular drifts in Hilbert space, Journal of Functional Analysis, 256(2009) 1269-1298] to SPDE with jumps. Organizer: 1. National Center for Theoretical Sciences 2. National Central University Department of Mathematics 3. Center for Mathematics and Theoretical Physics, National Central University
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