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On Stochastic Differential Equations with Hysteresis

Shuji Yoshikawa, Ai Tanaka

Abstract: We consider the stochastic differential equation including a hysteresis operator in this ar-
ticle. Hysteresis occurs in several phenomena. For instance, we encounter it in plasticity, friction,
ferromagnetism, ferroelectricity, superconductivity, adsorption and desorption. One of hysteresis effects
is representated by the play operator which describes the play of hundle of car. On the other hand,
stochastic differential equations appear in a lot of fields. In this paper, we give a numerical result for
the stochastic equation with the hysteresis effect of the play type.
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