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1 ÆM`�� (Ω,F , {Ft}t>0, P )  J�9,Yg\?�. �$jg\?�5, )�~jD��=�Æ E ⊂ R
n �9sT Poisson ?y� {kt}t>0. �?y� {kt}t>0 �95	�IO

µ(dtde), � λ(de) Ob�9:&�I. +~�, �� λ(E) < ∞, h`Æ��9L�ID�O µ̃(dtde) := µ(dtde) − λ(de)dt. �Z�5	Y {Ft}t>0 O?y� {kt}t>0 ��D�Y9
P -J��. �u Poisson ?y�9D�� Possion 5	�I95	�\H℄, =�4<�"R [1].Z)��R"℄9_~:

(1) H : ~j Hilbert ?�, w�9W+�O ‖ · ‖H , i��O 〈· , ·〉H .

(2) Sn: 7� n× n PL�1%Æ�.

(3) Sn
+: S

n 57��(D1%F�9CÆ.

(4) M∗: 3C M 9Lo3C, 3 M O1% (�fQ) �, $�~}�� M 9�1. ��1}j:K ~7Lo3C, Va�:��\<�
�~.

(5) S2
F
(0, T ;H): 7�_E ‖f‖S2

F
(0,T ;H) :=

√
E sup

06t6T

‖f(t)‖2Hdt < ∞ 9 H-�-
Ft-"�9 Càdlàg y� f = {f(t, ω), (t, ω) ∈ [0, T ]× Ω} F�9?�.

(6) L2
F
(0, T ;H): 7�_E ‖f‖L2

F
(0,T ;H) :=

√
E
´ T

0
‖f(t)‖2Hdt < ∞ 9 H-�-9

Ft-"�9 Càdlàg y� f = {f(t, ω), (t, ω) ∈ [0, T ]× Ω} F�9?�.

(7) M2
F
(0, T ;H):L2

F
(0, T ;H) 5=Ty�F�9`kC?�.

(8) L2(Ω,FT , H): 7�_E ‖ξ‖L2(Ω,FT ,H) :=
√
E‖ξ‖2H < ∞ 9 H-�-9 FT - =�5		QF�9?�.

(9) L2(E ;H): 7�D��=�?� (E ,B(E);λ) �, |_E
‖α‖L2(E;H) :=

√
ˆ T

0

‖α(e)‖2Hλ(de) < ∞�S 2018 m 3 � 4 
%6, 2019 m 2 � 18 
%6mfh.
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dXt = (AXt +But)dt+

ˆ

E

[C(e)Xt− +D(e)ut] µ̃(dtde),

X0 = x ∈ R
n,

(1.1)w5 A ∈ R
n×n, B ∈ R

n×m, C ∈ L2(E ;Rn×n), D ∈ L2(E ;Rn×m). �oA2Æ Uad =

M2
F
(0, T ;Rm). L��~�oA2, R [1] +X�)�N~& X ∈ S2

F
(0, T ;Rn).L� Brown �F�F9WC, Peng[2]>�R.�jAk, R [2] &[�R.�6KjA9gn, "B)dR.�6KjA9�|=  E�d5A29W+ (1% D) _49. L�$~GWC9,/jAk, Buckdahn ;�[3](E�d5�|A29}j)� Goreac[4] (E�d5|A2~P Brown �F�F9}j) m"R.+>�. O�,

Goreac[5]v/R,>}j (E�d5�|�A2). �R!�)%xEw5p~�9}j:WC>y��F|E�d5|�A2. ���, �y�RG/9XS, Vaj+~�!%xEw5WC�Ly��F9}j.�p)�R=|%℄,z, [�t,/jA�,/VjA9gn.X� 1.1 �WC (1.1)  ,/jA9, 3|*3L���!�- x ∈ R
n, ��mD9�^�� T > 0, ��6K- ξ ∈ L2(Ω,FT ,R

n), ���� ε > 0, )�~j�oA2 u, �7 E|Xx,u
T − ξ|2 6 ε; Æ�)= 596K-:D<�O ξ = 0, ��WC (1.1)  ,/VjA9.��D}jZ, `kWCjA�VjA;� ~j:7;+9%℄, 2�5	C�Z,$�\�. ���,WC (1.1)�~D.�6KjA (�L��6K- ξ ∈ L2(Ω,FT ,R

n),)�~j!- x ∈ R
n �~j�oA2 u, �7 X

x,u
T = ξ, P - a.s.). �$, Va�j.K�0C�75P#9;�k. (>R [3] 5R xF9r�`> Riccati X�9XS, Va)dRWC (1.1) ,/jA�,/VjA;�, $ �Ru�9~�. �Rr�9`>

Riccati X��R [3–4] ��R [5] 8�7�B. +~�, Va)dWC (1.1) 9,/jAk��Z.+q2: X�W+6D9fj:(D�9�	C?� V  F�?� {0}. pY<, �R9=|%℄p)�Z.Xk 1.1 WC (1.1)9,/jAk�,/VjAk;�, |+~�;���Z.+q2, Rn 5_EZU= 
(
A∗

B∗

)
V ⊂

(
V

0

)
+

(
C∗

D∗

)
L2(E ;V ) (1.2)9G*`kC?� V OF�?� {0}.$I, _EDH= (1.2) 9?� V j:J f7:(D�9�	?�. VaLDH5"℄9_~K�Z&#. mDX�59W+ D ∈ L2(E ;Rn×m), �~j3C

D : Rm → L2(E ;Rn), (Dξ)(e) = D(e)ξ, ∀ξ ∈ R
m,B�j75Lo3C

D∗ : L2(E ;Rn) → R
m, D∗α =

ˆ

E

D∗(e)α(e)λ(de), ∀α ∈ L2(E ;Rn).

(b�<, mD C ∈ L2(E ;Rn×n), D�3C C �wLo3C C∗:(Cξ)(e) = C(e)ξ, ∀ξ ∈ R
n,

C∗α =
´

E
C∗(e)α(e)λ(de), ∀α ∈ L2(E ;Rn)).
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(
A∗

B∗

)
V :=

{(A∗ξ

B∗ξ

) ∣∣∣ ξ ∈ V
}
,

(
V

0

)
:=
{( ξ

0m×1

) ∣∣∣ ξ ∈ V
}
,

(
C∗

D∗

)
L2(E ;V ) :=

{( C∗α

D∗α

) ∣∣∣ α ∈ L2(E ;V )
}
,w5 A∗, B∗ ���11%, C∗,D∗ ��Lo3C.o2��DH, Rn 5_E= (1.2) 9G*C?� V �WC9,/jAkb{bu.OR�y V  ^OF�?�, �Rm"R�^�y)9�q3S. ��R9%Q, PjKC4<x�Ry)3S, ($9℄RE�d59A2L�WC (1.1) ,/jA7x9K
.

2 Yr℄R;[ZU4fX�



dYt = −(A∗Yt + C∗Zt)dt+

ˆ

E

Zt(e) µ̃(dtde),

YT = η ∈ L2(Ω,FT ,R
n).

(2.1)�)X�)�N~& (Y, Z) ∈ S2
F
(0, T ;Rn)×M2

F
(0, T ;L2(E ;Rn)). u� Poisson 5	�I�F9(f�4f5	L\X�, pNY#=��"R [6–7].ZUe;>�R�X� (1.1) jAk�LoX� (2.1) jvk�9uW.px 2.1 WC (1.1)  ,/VjA9, 3|*3L�� T > 0, X� (2.1) _EZU= : Æ (Y, Z) _E B∗Yt +D∗Zt = 0, a.e. t ∈ [0, T ], P - a.s., �&9!- Y0 = 0.WC (1.1)  ,/jA9,3|*3L�� T > 0, X� (2.1) _EZU= : Æ (Y, Z)_E B∗Yt +D∗Zt = 0, a.e. t ∈ [0, T ], P - a.s., �&O 0, � Yt = 0, P - a.s., ∀t ∈ [0, T ].�  Itôq�, �

E〈Xx,u
T , η〉 = 〈x, Y0〉+ E

ˆ T

0

〈ut, B
∗Yt +D∗Zt〉dt. (2.2)��L�� T > 0, η ∈ L2(Ω,FT ,R

n), x ∈ R
n, u ∈ Uad 8�L. � Y 9I�^y�O

Ỹ (Ỹt := Yt−), �+ Y = Ỹ , a.e. t ∈ [0, T ], P - a.s.Va�PjNs`k3C:

MT : Uad → L2(Ω,FT ,R
n), MT (u) = X

0,u
T , u ∈ Uad,

LT : Rn → L2(Ω,FT ,R
n), LT (x) = X

x,0
T , x ∈ R

n,h`, WC (1.1) ,/jA;��L�� T > 0, MT 9eÆ Im(MT ) � L2(Ω,FT ,R
n) 5 b, �#;�<, (Im(MT ))

⊥ = Ker(M∗
T ) = {0}. LuW� (2.2) � x = 0, YT = η ∈

L2(Ω,FT ,R
n), �

〈MT (u), η〉L2(Ω,FT ,Rn) = 〈u,B∗Ỹ· +D∗Z·〉M2

F
(0,T ;L2(E;Rn)),
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Tη = B∗Ỹ· + D∗Z·. h`,Ker(M∗

T ) = {0} ;���Z= : Æ B∗Ỹ + D∗Z =

0, a.e. t ∈ [0, T ], P - a.s., �� η = 0 ⇔Y
T,η
t = 0, P - a.s. ∀t ∈ [0, T ]. DH=P�\7).?�5X

x,u
T = MT (u)−LT (−x),WC (1.1),/VjA;��L�� T > 0, LT [R

n] ⊂

MT (Uad), �#;�<, Ker[M∗
T ] ⊂ Ker[L∗

T ]. $&LuW� (2.2) � u = 0, �� L∗
T η =

Y
T,η
0 . Ker[M∗

T ] ⊂ Ker[L∗
T ];���Z= : Æ B∗Ỹ·+D∗Z· = 0, a.e. t ∈ [0, T ], P - a.s.(M∗

T η

= 0), � L∗
Tη = Y

T,η
0 = 0, DH9=~�\7).℄�! (2.1) :�~j(f9'AWC:





dYt = −(A∗Yt + C∗Zt)dt+

ˆ

E

Zt(e)µ̃(dtde),

Y0 = θ.

(2.3)L�� T > 0, θ ∈ R
n, Z ∈ M2

F
(0, T ;L2(E ;Rn)),�)(fX�)�N~& Y,E sup

t∈[0,T ]

|Yt|
2 <

+∞. �&O Y
θ,Z
· .X� (2.1)&9)�N~k=+,L�� T > 0, η ∈ L2(Ω,FT ,R

n),)�N~ θ ∈ R
n�N~ Z ∈ M2

F
(0, T ;L2(E ;Rn)), �7 Y

θ,Z
T = η.� e; 2.1 =�9ip)O�Zj�.|m 2.1 WC (1.1)  ,/VjA9, 3|*3L�� T > 0, Æ)�!- θ ∈ R

n �A2 Z ∈ M2
F
(0, T ;L2(E ;Rn)), �X� (2.3) 9& Y

θ,Z
· _E B∗Y

θ,Z
t + D∗Zt = 0, a.e. t ∈

[0, T ], P - a.s., �� θ = 0.WC (1.1)  ,/jA9, 3|*3L�� T > 0, Æ)�!- θ ∈ R
n �A2

Z ∈ M2
F
(0, T ;L2(E ;Rn)), �X� (2.3) 9& Y

θ,Z
· _E B∗Y

θ,Z
t + D∗Zt = 0, a.e. t ∈

[0, T ], P - a.s., �� Y
θ,Z
t = 0, P - a.s., ∀t ∈ [0, T ].�)E℄9yR, mD B ∈ R

n×m, D ∈ L2(E ;Rn×m), Va�~j?� V.

V :=
{
θ ∈ R

n | ∃T > 0, Z ∈ M2
F(0, T ;L

2(E ;Rn)),

s.t., B∗Y
θ,Z
t +D∗Zt = 0, a.e. t ∈ [0, T ], P - a.s., Y θ,Z

· _EX�(2.3)
}
, (2.4)�� V  R

n 9`kC?�.  V 9D��E℄ 2.1 9=~=℄)=+, WC (1.1)  ,/VjA9, 3|*3 V = {0}. ���, �R9℄)=+, �)= +~�;��WC
(1.1) ,/jA, h`WC (1.1) 9,/jAkJ�?� V �&. Z~h#, Va!4<>�?� V.

3 LQ ��i
℄ZVa!fj1%M ∈ R
n×n:K L2(E ;Rn)5wD�93C,_E (Mα)(e) = M(α(e)), ∀α ∈

L2(E ;Rn) . h`mD1% P ∈ Sn
+ �('+ N , Va=��Pj3C.( R

n 	�5 L2(E ;Rn) 93C HP,N = −CP +NDB∗, �( L2(E ;Rn) 5wD�93C ΛP,N = I + P +NDD∗.� Va75wLo3C:( L2(E ;Rn) 	�5 R
n 93C H∗

P,N = −PC∗ +NBD∗, �( L2(E ;Rn) 5wD�93C Λ∗
P,N = ΛP,N . �� ΛP,N  =l9.
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˙PN = −PNA∗ −AP +NBB∗ −H∗
PN ,NΛ−1

PN ,NHPN ,N ,

PN (0) = 0.
(3.1)Ze;� Brown�F�F9}jG/, Va/m")d=|.Z, w�Y#=��"R [8] 59XS.px 3.1 Riccati X� (3.1) )�N~&.� OR)d&)�, Var��ZB.i�.L� i = 0, 1, 2, · · · , X

Φ0 = 0,

Γi = −Λ−1
Φi,N

HΦi,N ,

Âi = −A∗ − C∗Γi, Ĉ = −Γi,

Q̂i = N(Γ∗
iD +B)(B∗ +D∗Γi) + Γ∗

iΓi,|X Φi+1  ZUX�


−Φ̇i+1 = ΦiÂi + Â∗

iΦi+1 + Ĉ∗
i Φi+1Ĉi + Q̂i,

Φi+1(T ) = 0
(3.2)9&.R [8] 5= 6 !DH 7.2 bB9XS, {Φi}  C([0, T ];Sn

+) 59~U>�qU, 7�)��^?, �O Φ. G�, Φ(T − ·)  X� (3.1) 9&, &9N~kL� LQ G�A2U;-}+9N~k75. )�.� [t, T ] �L 〈PN (T − ·)Y θ,Z
. , Y θ,Z

. 〉 �
 Itô q�, �
E〈PN (T − t)Y θ,Z

t , Y
θ,Z
t 〉

= E

ˆ T

t

ˆ

E

|Zs(e)|
2λ(de)ds +NE

ˆ T

t

|B∗Y θ,Z
s +D∗Zs|

2ds

− E

ˆ T

t

‖Λ
1

2

s [Λ
−1
s (CPN (T − s)−NDB∗)Y θ,Z

s − Zs]‖
2
L2(E;Rn)ds, (3.3)w5 Λs = I +NDD∗ + PN (T − s). (3.3) +, L�� θ ∈ R

n � Z ∈ M2
F
(0, T ;L2(E ;Rn)), �

〈PN (T )θ, θ〉 6 E

ˆ T

0

ˆ

E

|Zs(e)|
2λ(de)ds+NE

ˆ T

0

|B∗Y θ,Z
s +D∗Zs|

2ds (3.4)�L, |L�� θ ∈ R
n, )�~jG�A2 Z ∈ M2

F
(0, T ;L2(E ;Rn)), �7

〈PN (T )θ, θ〉 = E

ˆ T

0

ˆ

E

|Zs(e)|
2λ(de)ds+NE

ˆ T

0

|B∗Y θ,Z
s +D∗Zs|

2ds;~�L.px 3.2 ?� V ��Z��:

{θ ∈ R
n | ∃T > 0 : lim

N→∞
〈PN (T )θ, θ〉 < +∞}. (3.5)



422 , t m 9 A  40 5� o2V9D�,L�!- θ ∈ V,)� T > 0��oA2 Z,�7 B∗Y
θ,Z
t +D∗Zt =

0, a.e. t ∈ [0, T ], P - a.s., �� (3.4), �
〈PN (T )θ, θ〉 6 E

ˆ T

0

ˆ

E

|Zs(e)|
2λ(de)ds, ∀N > 0.W~X, �� 〈PN (T )θ, θ〉 6 c < +∞, ∀ N > 1. L�� N > 1, �G�A2 ZN , ��

〈PN (T )θ, θ〉 = E

ˆ T

0

ˆ

E

|(ZN )s(e)|
2λ(de)ds+NE

ˆ T

0

|B∗Y θ,ZN

s +D∗ZN (s)|2ds.h`A2U {ZN : N ∈ N} � M2
F
(0, T ;L2(E ;Rn)) 5�', s�?�5��$OCU, �Z!CU	�O {ZN : N ∈ N}. � ZN �$O� Z. X� (2.3) u� Z  [�9,� Y

ZN ,θ
· �$O5 Y

Z,θ
· . �~�;�, 7
〈PN (T )θ, θ〉 > NE

ˆ T

0

|B∗Y θ,ZN

s +D∗ZN (s)|2ds.� L2
F
(0, T ;Rn)-W+ u��HtZ�Ns9, �

E

ˆ T

0

|B∗Y θ,Z
s +D∗Zs|

2ds

6 lim inf
N→∞

E

ˆ T

0

|B∗Y θ,ZN

s +D∗ZN (s)|2ds

6 lim inf
N→∞

c

N
= 0.�� B∗Y

θ,Z
t +D∗Zt = 0, a.e. t ∈ [0, T ], P - a.s. 3.1 �x!- θ � V 5,�o2D�, )� T > 0�A2 Z ∈ M2

F
(0, T ;L2(E ;Rn)),_E B∗Y

θ,Z
t +D∗Zt = 0, a.e. t ∈ [0, T ], P - a.s.  (3.3), �

E〈PN (T − t)Y θ,Z
t , Y

θ,Z
t 〉 6 E

ˆ T

0

ˆ

E

|Zs(e)|
2λ(de)ds, ∀N > 1.0A$ODH,

E lim
N→∞

〈PN (T − t)Y θ,Z
t , Y

θ,Z
t 〉 < +∞.h`, e; 3.2 + Y

θ,Z
t ∈ V, a.e. t ∈ [0, T ], P - a.s..ZUDH-dRWC9,/jAk�?� V �9MW.px 3.3 ZU 3 =℄);�:

(1) WC (1.1)  ,/jA9.

(2) WC (1.1)  ,/VjA9.

(3) D�� (2.4) m"9?� V O {0}.� E℄ 2.1 �?� V 9D�+, �P=℄);�. jAkD�, =~=℄)D��|=P=℄). "ZF/n)d=�=℄)�|=~=℄)�=.��=�=℄)�L, � V = {0}. Æ�!- θ �A2 Z, �7 B∗Y
θ,Z
t + D∗Zt =

0, a.e. t ∈ [0, T ], P - a.s.,�V9D�� θ ∈ V. ? 3.1+ Y
θ,Z
t ∈ V, P - a.s., ∀t ∈ [0, T ],h` Y

θ,Z
t = 0, P - a.s., ∀t ∈ [0, T ]. L"E℄ 2.1 ^�=�75WC ,/jA9, �=�=℄)jE"=~=℄). DH7).
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4 Utsf�R[z9A�, $~h#Va!75WC,/jA9.+q2. &[, Vam"?� V 9~j4<>�.px 4.1 D� (2.4) 59?� V  R
n 5_E�ZuW

(
A∗

B∗

)
V ⊂

(
V

0

)
+

(
C∗

D∗

)
L2(E ;V ) (4.1)9G*`kC?�. 4.1 ��y)�)e;59= (4.1) ��ZPj;�℄):

(1) L���9 θ ∈ V , )�~j�1 ω ∈ L2(E ;V ), �7
A∗θ + C∗ω ∈ V,

B∗θ +D∗ω = 0.

(2) )�~j( R
n 5 L2(E ;V ) 93C K, �7 KV ⊂ L2(E ;V ), |

(
A∗ + C∗K

B∗ +D∗K

)
V ⊂

(
V

0

)
.px 4.1 V�o �� R

n 5fj`kC?� V ⊂ R
n _E= (4.1) , ? 4.1 9=P=℄), )�~j3C K, �7 KV ⊂ L2(E ;V ), |

(
A∗ + C∗K

B∗ +D∗K

)
V ⊂

(
V

0

)
.h`L���9 θ ∈ V , ;[�ZX�



dỸt = −(A∗ + C∗K)Ỹtdt+

´

E
(KỸt−)(e)µ̃(dtde),

Ỹ0 = θ,��& Ỹ �-�?� V 5. �xL�X� (2.3) Va�UDj�A2 Zt = KỸt− , ��
Y

θ,Z
t = Ỹt | B∗Y

θ,Z
t + D∗Zt = 0, a.e. t ∈ [0, T ], P - a.s.. h` θ ∈ V, +O R

n 5��_EDH.+= 9C?� V H V 9C?�.W~X, L���9 θ ∈ V, )� T > 0, Z ∈ M2
F
(0, T ;L2(E ;Rn)), _E B∗Y

θ,Z
t +

D∗Zt = 0, a.e. t ∈ [0, T ], P - a.s. ? 3.1, 75 Y
θ,Z
t ∈ V, P - a.s. ∀t ∈ [0, T ].� ΠV⊥ OL?� V⊥ 9D�3C, h`

{
dΠV⊥Y

θ,Z
t = −ΠV⊥(A∗Y

θ,Z
t + C∗Zt)dt+ΠV⊥

´

E
Zt(e)µ̃(dtde),

Y0 = θ ∈ V. ΠV⊥Y
θ,Z
t = 0, P - a.s. ∀t ∈ [0, T ], � [0, T ] ��3 ΠV⊥Y

θ,Z
t 9P&	�, ��

E

ˆ T

0

ˆ

E

|ΠV⊥Zs(e)|
2λ(de)ds = 0,h` Zt ∈ L2(E ;V), a.e. t ∈ [0, T ], P - a.s. +~�75 ΠV⊥(A∗Yt + C∗Zt) = 0, �#;�<, A∗Yt + C∗Zt ∈ V, a.e. t ∈ [0, T ], P - a.s.ÆD� V 9`kC?� Ṽ �Z:

Ṽ = {θ ∈ V|∃ α ∈ L2(E ;V) : A∗θ + C∗α ∈ V, B∗θ + D∗α = 0},
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t ∈ Ṽ , a.e. t ∈ [0, T ], P - a.s. X�& Y

θ,Z
· 9�Nsk75 θ ∈ Ṽ , $-d

Ṽ = V. G�, o2? 4.1 9=~=℄), )dJ�.�R,z%x9u�, Va75R�R9=|%x.Xk 4.1 X� (1.1)9,/jAk�,/VjAk;�, |+~�;���Z.+q2:Rn 5_EZU= 
(
A∗

B∗

)
V ⊂

(
V

0

)
+

(
C∗

D∗

)
L2(E ;V ) (4.2)9G*`kC?� V OF�?� {0}. 4.2 �)DH�*m"R�$9.+q2, p���9 , q259.+=  ���3y)9. Rn 5_E= (4.2) 9G*C?� V =��Z�<75:X V0 = R

n, �&�3
Vi+1 =

(
A∗

B∗

)−1 [(
C∗

D∗

)
L2(E ;Vi) +

(
Vi

0

)]
∩ Vi.Æ Vi+1 = Vi,�V� Vi KO7~9?� V . �!�?� V0  n - P9,�)B.y�0N n�%*. (>�3	��=�u2~" V ,(Oy)WC ^,/jA.?�5L��� e ∈ E ,

(
C∗(e)

D∗(e)

)
∈ R

(n+m)×n, 7�)�0N d j? {e1, e2, · · · , ed} ⊂ E , d 6 (n+m)n,�7
span

{(C∗(e)

D∗(e)

)
, e ∈ E

}
= span

{(C∗(e1)

D∗(e1)

)
,

(
C∗(e2)

D∗(e2)

)
, · · · ,

(
C∗(ed)

D∗(ed)

)}
.h`L��`k?� V ,

(
C∗

D∗

)
L2(E ;V ) =

d∑

i=1

((C∗(ei)

D∗(ei)

)
V
)
.G�, Va�Pj4<KC ��)�3�<.l 4.1 WC (1.1) L�9 Poisson ?y�D��~jP?Æ� E = {e1, e2} ⊂ R

n �,WClW+D��Z:

A =

(
1 0

1 1

)
, B =

(
1 1

0 0

)
,

C(e1) =

(
1 0

1 0

)
, C(e2) =

(
1 1

0 1

)
,

D(e1) =

(
1 0

1 0

)
, D(e2) =

(
1 0

0 0

)
.n|y)WC ^,/jA. o2�<, VaX V0 = R

2, h`
V1 =

(
A∗

B∗

)−1 [(
C∗(e1)

D∗(e1)

)
V0 +

(
C∗(e2)

D∗(e2)

)
V0 +

(
V0

0

)]
∩ V0 = span

{( 0

1

)}
,
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V2 =

(
A∗

B∗

)−1 [(
C∗(e1)

D∗(e1)

)
V1 +

(
C∗(e2)

D∗(e2)

)
V1 +

(
V1

0

)]
∩ V1 = {0}.h`, ?� V F�, �WC ,/jA9.$K5, Æ� D = 0 Xw8W+���	, �ybB9B.�<, �37 V =

span
{( 0

1

)}
. h`, e	�9WC� ,/jA9.l 4.2 �$jKC5,X� (1.1)L�9 Poisson?y�B{OP?Æ� E = {e1, e2} ⊂

R
n, X�W+D��Z:

A =

(
1 0

1 1

)
, B =

(
1 1

0 0

)
,

C(e1) =

(
1 0

0 0

)
, C(e2) =

(
1 1

0 0

)
,

D(e1) =

(
1 0

0 0

)
, D(e2) =

(
1 1

1 0

)
.o2�<, X V0 = R

2, h`
V1 =

(
A∗

B∗

)−1 [(
C∗(e1)

D∗(e1)

)
V0 +

(
C∗(e2)

D∗(e2)

)
V0 +

(
V0

0

)]
∩ V0 = R

2 = V0.� , ?� V  R
2, WC� ,/jA9.ÆVaW� D = 0 Xw8W+���	, �ybB9B.�<, Va�37 V =

{0}. h`, $K5e	�9WC ,/jA9.(�9PjKC5, Va:5~j��9℄g: �=~jKC5, E�d59A2LWC9,/jAkx(K
; 2�=PjKC5, E�d59A2LWCjAkxbK
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Abstract The author investigate the approximate controllability of linear stochastic e-

quations with control acting on the noise terms driven by Poisson random measures. By a

dual approach, an algebraic criterion for approximate controllability is given: some invari-

ant linear space V determined by the coefficients of the equation is the trivial space {0}.

Furthermore, an iterative finite scheme to compute the space V is provided.
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