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The lecture is based on a joint paper with Anouar Gassous, my Ph.D. student
in ITN programme. We study the stochastic variational inequalities with oblique
subgradients:(

dXt +H (Xt) @' (Xt) (dt) 3 f (t;Xt) dt+ g (t;Xt) dBt; t > 0

X0 = �;

where ' : Rd ! ]�1;+1] is a lower semicontinuous convex function, @' denote
the subdi¤erential of '
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x̂ 2 Rd : hx̂; y � xi+ ' (x) � ' (y) ; for all y 2 Rd
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and H = (hi;j)d�d 2 C2b
�
Rd;R2d

�
: The vector H (x) x̂ with x̂ 2 @' (x) is

called oblique subgradient. In our approach we start with a generalized convex
Skorohod problem and by some continuity and tightness properties the existence
in stochastic case is obtained. The very big di¢ culty is to control the term
H (x) @' (x) which is not monotone or Lipschitz continuous.
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