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Uncertain differential equation: A new mathematical tool
to describe uncertain dynamic system

Li Shengguo!, PengJin 2*
(1. School of Mathematics and Statistics, Huazhong Nornmaéssity, Wuhan 430079, China;
2. Institute of Uncertain Systems, Huanggang Normal Usiter Huanggang 438000, China )

Abstract: Uncertain differential equation driven by uncertain psgé a new mathematical tool to describe
the uncertain dynamic system. In this paper, the developwfauncertain differential equation is surveyed
systematically. Firstly, some types of uncertain diffeér@requations which can be solved by analytic method
are listed. For the uncertain differential equation whiekifficult to obtain the analytic solution, a numerical
method is introduced to obtain the approximate solutiote¥ard some existence and uniqueness theorems
and a stability theorem are summarized in order to descrioertain dynamic system better. Finally, the ap-
plications of uncertain differential equation in the econosystem, financial system and so on are introduced.
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