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Abstract: In this article we analyze the stochastic parabolic integral equa-
tion

0 ot
u(t, 2, w) = cot ™ % Au + Z/ g™ (s, 2, w) dw”,
k=10

wheret >0,z € RY, o € (1,1) and w € Q. We take {w} | k=1,2, ...} to be
a family of independent F;-adapted Wiener processes defined on a probability
space (2, F, P). Here F; C F and F; an increasing filtration.

By applying and modifying the method of Krylov we obtain existence and
reqularity results in Ly-spaces, p > 2.
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