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Nonsmooth perturbations in stochastic differential
equations for the brownian motion process

CRISTINEL MORTICI and DOINA MIHAI

ABSTRACT. The brownian motion is one of the most important stochastic process with a large
class of applications in physics and other social areas. We give here an estimation for the solution of
Langevin’s equation which moderates the brownian motion process. Using an idea from the theory
of the semilinear abstract equations in Hilbert spaces, we replace the free term of the Langevin’s
equation by a more general, nonsmooth term. If this term is bounded in some sense, then the solution
remains in a bounded interval.
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