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We investigate a class of abstract stochastic integro-differential evolution equations with variable delay in a separable

Hilbert space in which the nonlinearities depend not only on the state process at time t, but also on the probability distri-

bution of this process. A general existence and uniqueness result, various convergence results (regarding strong solutions

and corresponding probability measures), stability results will be discussed, along with certain stochastic properties of the

solution. Concrete examples of stochastic partial differential equations are also provided to elucidate the abstract theory.

These results have been established under growth conditions weaker than the classical Lipschitz conditions. (Received

July 22, 2004)
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