
On set-valued and fuzzy stochastic differential equations

Marek T. Malinowski
Faculty of Mathematics, Computer Science and Econometrics, University of Zielona Góra, Poland
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Set-valued and fuzzy stochastic differential equations generalize the classical notion of stochastic
differential equation. They can be considered as mathematical tools for modeling phenomena subjected
to stochastic uncertainty (randomness) and epistemic uncertainty (vagueness, fuzziness). In our talk
we will discuss the concepts of set-valued and fuzzy stochastic integrals. Next we will formulate the
set-valued stochastic differential equation and its generalization – fuzzy stochastic differential equations.
Some existence and uniqueness theorems for such the equations will be presented. Also some examples
of applications will be shown.
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