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EXISTENCE THEOREM AND WONG-ZAKAI APPROXIMATIONS FOR
MULTIVALUED STOCHASTIC DIFFERENTIAL EQUATIONS

Roger Pettersson

Abstract: We consider finite-dimensional multivalued stochastiéedéntial equa-
tions where the drift has a multivalued and monotone ternistEsce and approxima-
tion results are obtained by an existence theorem for détestic differential inclu-

sions and a polygonal approximation of the Brownian motidhe dispersion matrix
is assumed to be state space independent.

Applications are given for Coulomb damping and hysteretstems.

2000 AMS Mathematics Subject ClassificationPrimary: -; Secondary: -;
Key words and phrases:-

THE FULL TEXT IS AVAILABLE HERE


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=17.1&nrA=3&ppB= 29&ppE= 45

