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we consider a class of stochastic equations with coefficients defined on a union of closed time

intervals; during the break between two closed intervals the process has to evolve passively with the

coefficients determined at the last moment of the previous closed interval. Under the assumption

of the periodicity of the union of closed intervals and of the coefficients, we prove the existence

of a periodic solution. The proof is based on the techniques developed by Khas’minskii for the

analogous problem in case of usual stochastic equations. We present also some remarks about the

possibility of application to the stochastic modeling of the hibernation, we are interested by giving

some numerical results for one kind of stochastic prey-predator model. [1, 3]
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