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Fuzzy differential equations was proposed by Liu [2] as a type of differen-
tial equations driven by Liu process just like that stochastic differential equa-
tions driven by Brownian motion. Let (2,P,Cr) be a credibility space [1], let
(X (t))t>0 be a fuzzy process [1], and let X; : [—0,0] — R, defined by X,(u) =
X(t+u),t > 0. Also, let (C(t))i>0 be a Liu process [1]. If F,G : C, — Ris a
given functions, then

dX(t) = F(Xy)dt + G(X,)dC(b), (1))

where C, := {f : [-0,0] — R; f is continuous}, is called a fuzzy delay differen-
tial equation.

In this paper we prove the existence and uniqueness theorem for fuzzy delay
differential equation (1) under hypotheses that F' and G are Lipschitz functions.
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