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Stochastic Schrodinger equation driven by pure jump Lévy white noise

FENG Jing-hai* , WANG Yan, FENG En-min

( Department of Applied Mathematics, Dalian University of Technology, Dalian 116024, China )

Abstract: The white noise approach for stochastic Schrodinger equation (SSE) driven by pure jump
Lévy white noise is presented. The potential of the SSE is proportional to the Wick exponential of
pure jump Lévy white noise, which describes the physical system with jump. The white noise
approach is based on (S)_,-characterization theorem. The SSE is firstly reduced to the ordinary
non-random Schrédinger equation (OSE) by Hermite transform, which can be solved by
Feynmann-Kac formula. Then the solution of the SSE is obtained by (S)_,-characterization theorem,
converting the solution of the OSE to a (S)_,-process . Furthermore, the solution is in L' (v) in sense

of weak distribution under some certain conditions.

Key words: pure jump Lévy white noise; Wick product; Hermite transform; stochastic Schrodinger
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