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This paper deals with the existence of the solution process of neutral stochastic functional differential equation of the

form

d [(V x)(t, ω)] = (V x)(t, ω)dt+ σ(t, x(t, ω))dz(t, ω) (1)

with the initial condition

x(0, ω) = x0 ∈ Rn (2)

where V and U are abstract Volterra operators acting on certain function spaces and z(t, ω) is a normalized Rq valued

Wiener process. Several existence results are proven. (Received October 03, 2000)
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