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We consider system of reflected stochastic integro-differential equations of the form:

dξt = b(t, ξt,

∫ t

0

α(t, s, ξs)ds)dt + σ(t, ξt,

∫ t

0

β(t, s, ξs)ds)dBt + dϕt

ξ0 = x0

in a bounded and convex domain D ⊂ Rn. Under some assumptions on the coefficients of the system and the domain D,

we prove uniqueness and existence of solution for such equations. (Received February 15, 2005)
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