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We discuss multigroup SIRS (susceptible, infectious, and recovered) epidemic models with random perturbations. We carry out a
detailed analysis on the asymptotic behavior of the stochastic model; when reproduction number %, > 1, we deduce the globally
asymptotic stability of the endemic equilibrium by measuring the difference between the solution and the endemic equilibrium of
the deterministic model in time average. Numerical methods are employed to illustrate the dynamic behavior of the model and
simulate the system of equations developed. The effect of the rate of immunity loss on susceptible and recovered individuals is also

analyzed in the deterministic model.

1. Introduction

To curb the spread and impact of viruses, it is important
to study their feature, propagating methods, means, and
limitation. Many studies about the outbreak and spread of
disease have been done by means of establishing epidemic
models. These researches provided some useful and valid
reference for the characteristic of disease transmission. Based
on these results of theoretical analysis, one can predict the
future course of an outbreak and evaluate strategies to control
an epidemic. In 1927, Kermack and McKendrick created an
SIR model in which they considered a fixed population with
only three compartments of three classes: susceptible S(t),
infected I(¢), and removed R(t). S(t) represents the number
of individuals not yet infected with the disease at time ¢, or
those susceptible to the disease. I(¢) denotes the number of
individuals who have been infected with the disease and are
capable of spreading the disease to those in the susceptible
class. R(t) is the compartment used for those individuals who
have been infected and then removed from the disease, either
due to immunization or due to death. Those in this class
are not able to be infected again or to transmit the infection

to others. A single group SIRS model is an extension of the
SIR model. The SIRS model for infections that do not confer
permanent immunity, that is, an infection that does not leave
along lasting immunity: thus individuals that have recovered
return to being susceptible again, moving back into the S(¢)
compartment. The only difference between SIR and SIRS is
that SIRS model allows members of the recovered class to be
free of infection and rejoin the susceptible class.
Considering different contact patterns, a distinct number
of sexual partners, or different geography, and so forth, it
is more appropriate to divide individual hosts into groups
in modeling epidemic disease [1]. Therefore, it is reasonable
to propose multigroup models to describe the transmission
dynamics of viruses in heterogeneous host populations on
epidemic models. In fact, there are already many schol-
ars focusing their study on various forms of multigroup
epidemic models (see [2-7]). They have also proved the
global stability of the unique endemic equilibrium through
Lyapunov function, which is one of the main mathematical
challenges in analyzing multigroup models. Recently, Guo et
al. have paid more attention to multigroup models [8-10].
They first proposed a graph-theoretic approach to the method
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of global Lyapunov functions and used it to establish the
global stability of the interior equilibrium for more general
models [8]. Muroya et al. considered a class of n-group (n > 2)
SIRS epidemic models described by the following system of
equations [11]:

Sk = Ak - disk - Zﬁk]sk (t) I] (t) + akRk’

j=1

I = Zﬁkjsk t1; ) - (d,i + yk) I, O
=1

Rk:yklk_(d]f+8k)Rk’ kzl,...,f’l.

Nakata et al. [12] and Enatsu et al. [13] proposed an idea to
extend Lyapunov functional techniques in McCluskey [14] for
SIR epidemic models to SIRS epidemic models. By extending
well-known Lyapunov function techniques, Muroya et al.
[11] succeeded to prove the global stability of system (1)
without use of the grouping technique by graph theory
4 in Guo et al. [10]. Note that because of environmental
noises, the deterministic approach has some limitations in the
mathematical modeling transmission of an infectious disease,
several authors began to consider the effect of white noise in
epidemic models [15-18]. Beretta et al. proved the stability
of epidemic model with stochastic time delays influenced
by probability under certain conditions [19]. Such type of
stochastic perturbations firstly was proposed in [19, 20]
and later was successfully used in many other papers for
many other different systems (see, e.g., [21-27]). Yuan et
al. in [28] and Yu et al. in [29] all investigated epidemic
models with fluctuations around the positive equilibrium and
they proved locally stochastically asymptotic stability of the
positive equilibrium. Ji et al. also discuss a multigroup SIR
model with stochastic perturbation and deduce the globally
asymptotic stability of the disease-free equilibrium when
R, < 1, which means the disease will die out. When
R, > 1, they derive the disease will prevail, which is
measured through the difference between the solution and
the endemic equilibrium of the deterministic model in time
average [1]. Imhof and Walcher [30] considered a stochastic
chemostat model and they proved that the stochastic model
led to extinction even though the deterministic counterpart
predicts persistence. In our previous work, we considered
an SEIR epidemic model with constant immigration and
random fluctuation around the endemic equilibrium, we
carried out a detailed analysis on the asymptotic behavior
of the stochastic model [31], and we also investigated a two-
group epidemic model with distributed delays and random
perturbation [32]. In addition, we investigated multigroup
SEIQR models with and without random perturbation in
computer network [33]. In the present paper, based on system
(1), to examine the influence of white noise on system (1)
we also consider a stochastic version of the SIRS model
by perturbing the deterministic system (1) by a white noise
and assume that the perturbations are around the positive
endemic equilibrium of epidemic models.

This paper is organized as follows. We begin in Section 2
with necessary background with respect to the deterministic
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multigroup SIRS model. We establish the global dynamics
determined by the basic reproduction number %, and
introduce some results of graph theory used by Guo et
al. We also review the important results in Theorem 2 on
deterministic model (1) by Muroya et al. In Section 3 we
derive the stochastic version from the deterministic model
(1). In Section 4 we analyse the asymptotic behavior of the
stochastic model by means of the method of Lyapunov
functions and the theories of stochastic differential equation
in Theorem 5. Numerical methods are employed to simulate
the dynamic behavior of the model, and the effect of the
rate of immunity loss on the recovered is also analyzed in
the deterministic models and the corresponding stochastic
models in Section 5. Finally, we give the conclusion of our
paper in Section 6.

2. Global Stability of Deterministic
Multigroup SIRS Models

First, let us review some theories and results on deterministic
multigroup SIRS models; we summarize the parameters in
the model (1) by the following list:

A j: the recruitment rate of the population,

ﬁkj: transmission coefficient between compartments
Scand I,

d;,d;,dy: the natural death rates of susceptible,
infected, and recovered individuals in city k, respec-
tively,

Oy the rate of immunity loss in the kth group,

y,: the natural recovery rate of the infected individuals
in city k.

We assume dy, di., d, A, > 0 and the rest of the parameters

are nonnegative for all k. In particular, B;; = 0 if there is no

transmission of the disease between compartments S and I;.
By the biological meanings, we may assume that

dy <min{d, di}, k=1,2...,n )
For each k, adding the three equations in (1) gives
(Sk+Ik+Rk), < Ak - di(sk + Ik + Rk) Hence,
limsup, , ., (Sg+I+Ry) < A /dy. Therefore, omega limit sets

of system (1) are contained in the following bounded region
in the non-negative cone of R”":

= { (Sp. IRy, .., S I, R,) € RIS, <8,

3)
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It can be verified that region I' is positively invariant and
system (1) always has the disease-free equilibrium P, =
(8%,0,0,0,0,...,82,0,0,0,0), where S} = A,/d; is the
equilibrium of the S; population in the absence of disease
(I, =1, = -+ = I, = 0). Let I denote the interior of I'. An
endemic equilibrium P* = (S7,1;, R},...,S,, I, R} ) belongs

toT satistying the equilibrium equations

Ay = Zﬁk,-SZI}‘ - dS; + 8R;, (4)
=1
7 n
(dk + Vk) I = lekjsklj’ (5)
=1
(ck + ) R = nly. (6)
Let
Ry = p (M) (7)
denote the spectral radius of the matrix
BiiSi
o <df’ I ®)
kT Yk 1<k, j<n

The parameter R, is referred to as the basic reproduction
number. Its biological significance is that if %, < 1, the
disease dies out while if %, > 1, the disease becomes endemic
[9]. In the following theorem, we show that the multi-group
model (1) has at least one endemic equilibrium P* when %, >
1, and P" is globally stable [9].

The matrix B = (,Bkj) denotes the contact matrix.
Associated with B, one can construct a directed graph & =
G(B) whose vertex k represents the kth group, k = 1,...,n.
A directed edge exists from vertex k to vertex j if and
only if B; > 0. Throughout the paper, we assume that
B is irreducible. This is equivalent to G(B) being strongly
connected. Biologically, this is the same as assuming that
any two groups k and j have a direct or indirect route of
transmission. More specifically, individuals in I, can infect
ones in S directly or indirectly. Now consider the linear
system

BL =0, 9)
where
[ ZBH _321 _Bnl |
il _ _
_/312 2/321' _ﬁnZ

i£2

8
I

(10)

_Bln BZn ’ Zﬁni
itn

andﬁkj = ﬁkjSZI;’Bkj >0,1<k, j<nLet® = G(B) denote
the directed graph associated with matrix B (and (Bkj)), and

let Cj; denote the cofactor of the (j, k) entry of B.
We have the following fundamental lemma(8].

Lemma 1 (Kirchhoft’s Matrix-Tree Theorem). Assume that
(Bij)nxn is irreducible and n > 2. Then the following results
hold.

(1) The solution space of system (9) has dimension 1, with
a basis (€,,4,,...,¢,) = (C;,Cyps...,Cpp).

(2) For1 <k<mn,

Ckk = z W(T) = Z 1_[ Brm > 0’ (11)

TeTy TeTy (r,m)eE(T)

where Ty is the set of all directed spanning subtrees of & that are
rooted at vertex k, W (T') is the weight of a directed tree T, and
E(T) denotes the set of directed arcs in a directed tree T.

Y. Muroya et al. proved the following theorem.

Theorem 2. Assume that B = (fy;) is irreducible and
inequality (2) holds. If B, > 1 and dyS* — 8;R; > 0, then

system (1) has at least one endemic equilibrium P* in I, and
P* is globally asymptotically stable.

3. Multigroup Stochastic SIRS Model

Under assumptions that &, > 1,d{S* — § Ry > 0, d; <
min{dI,df}, and B = (ﬁkj) is irreducible in Theorem 2,
we know from Section 2 that there exists a positive endemic

equilibrium P* in I. Furthermore, we assume stochastic
perturbations are of white noise type, which are directly
proportional to distances Sy (¢), I (t), and R, (¢) from values of
Si» I, RS, influence on the S (t), I (t), and Ry (¢), respectively.
So system (1) results in

Sk = Ak - disk - Zﬁk]sk (t) I] (t) + (SkRk
j=1

+ 0 (S = Sp) By
I = Zﬁkjsk () I; (t) - (di + Yk) L+ 0y (I = I) By,
=1

Ry =yl - (dzlc2 + 5k) Ry + 03 (R = RY) By

k=1,...,n,
(12)

where By, (t), By (t), and By (t) are independent standard
Brownian motions and oj; > 0 represent the intensities
of By (t) (i = 1,2,3), respectively. Obviously, stochastic
system (12) has the same equilibrium points as system (1).
Hence, when the stochastic model (12) satisfies the conditions
of Theorem 2, we can ensure the existence of the positive
equilibrium point of the stochastic model (12). Note that
because of the influence of the white noise, the components
of solutions to (12) can also be negative at some time. But
because it is impossible for populations to be less than zero
physically, once the negative sections appear on components
of solutions of (12), we only need to consider the nonnegative



section of the components of solutions. In the next section,
we will investigate asymptotic stability of the equilibrium
P* of system (12). To this end, we will construct a class
of different Lyapunov functions to achieve our proof under
certain conditions.

4. Stochastic Stability of
the Endemic Equilibrium

Let us now proceed to discuss asymptotic stability of the
system (12). In this paper, unless otherwise specified, let
(Q, F AF }i4,» P) be a complete probability space with a
filtration {#,},, satisfying the usual conditions (ie., it is
increasing and right continuous while % contains all P-
null sets). Let B;(¢) be the Brownian motions defined on
this probability space. If %, > 1, then the stochastic
system (12) can be centered at its endemic equilibrium P* =
(81, I,R{,...,S,, I, R;); by the change of variables

ukZSk_SZ, szlk_llj’ szRk_R:>
(13)
we obtain the following system:
S n n
= —dpuy - Zﬁkjsk"j - Zﬁkj“k"j
=1 =1
" .
- Zﬂkjuklj + 8wy + oy By
=1
n n
Vie= D By + ) Byt (14)
=1 =1

n
% I /
+ Zﬁkjuklj - (dk + Yk) Vi + 05 Vi Bags
j=1

) R ;
Wi = ViVi — (dk + 5k) Wi + 03 Wi B3y,
k=1,...,n

It is clear that the stability of equilibrium of system
(12) is equivalent to the stability of zero solution of system
(14). Considering the d-dimensional stochastic differential
equation

dx(t) = f(x(t),t)dt + g(x(t),t)dB(t), t=>t,.
(15)

If the assumptions of the existence and uniqueness theorem
are satisfied, then for any given initial value x(t,) = x, € R%,
(15) has a unique global solution denoted by x(¢; ¢,, x,). For
the purpose of stability, we assume in this section f(0,¢) =0
and g(0,t) = 0 for all t > ¢, So (15) admits a solution
x(t) = 0 which is called the trivial solution or equilibrium
position. We let C>'(R? x [t,,00);R,) denote the family of
all nonnegative functions V(x, ) on RY x [ty> 00) which are
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continuously twice differentiable in x and once in ¢. Define
the differential operator L associated with (15) by

1 d 2

0 & 0 T
L= = ;fi (x,1) o + E}Zﬂ[g (X’t)g(x’t)]iiaxixj'

ij
(16)

If L acts on a function V € C>'(R? x [ty,00); R, ), then

LV (x,t) =V, (x,1) + V. (%, 1) f (x,1)

. (17)
+ Etrace [gT (%) V., (x,1) g(x, t)] .

Definition 3. (1) The trivial solution of (15) is said to be
stochastically stable or stable in probability if for every pair
of € € (0,1) and r > 0, there exists a § = (e, 7,t,) > 0 such
that

P{|x(t;tg,xo)| <r VE =t} >1-¢ (18)

whenever |x,| < §. Otherwise, it is said to be stochastically
unstable.

(2) The trivial solution is said to be stochastically asymp-
totically stable if it is stochastically stable and for every ¢ €
(0, 1), there exists a §, = §,(¢, t,) > 0 such that

i : = > bt
P{tlgrgox(t,to,xo) O}/l € (19)

whenever |x;| < &,.
(3) The trivial solution is said to be stochastically asymp-
totically stable in the large if it is stochastically stable and for

all x, € R?
P Jltlim x (t;tg, %) = 0} =1. (20)

Before proving the main theorem we put forward alemma
in [34].

Lemma 4 (see [34]). If there exists a positive-definite decres-

cent radially unbounded function V(x,t) € CPH(R? x
[ty, 00); R,) such that LV(x,t) is negative-definite, then the
trivial solution of (15) is stochastically asymptotically stable in
the large.

From the above lemma, we can obtain the stochastically
asymptotical stability of equilibrium as following.

Theorem 5. Assume that B = (ﬂkj) is irreducible and

inequality (2) holds and R, > 1, diS; — 8, R; > 0; then if
the following condition is satisfied:
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the endemic equilibrium P* of system (12) is stochastically

asymptotically stable in the large, where

M =2 (di + Yk) Zﬁkﬂf - (Z/”kﬂ; +dy+di+ Yk) T
j=1

=1
(22)
Proof. Set
[ 2/511‘ B Ba ]
il B B
_/312 Zﬁz:’ _ﬁnz
i#2
B = (23)
_ﬂln /32n Zﬁni
itn
andﬁkj = ﬁkjSZI;,Ekj >0,1<k j<n
Note that B is the Laplacian matrix of the matrix (Ek ].)nxn

(see Lemma 1). Since f3; is irreducible, the matrices (Ek Dnxn
and B are also irreducible. Let Cy; denote the cofactor of the

(k, j) entry of B. We know that the system B¢ = 0 has a
positive solution € = (£,4,,...,¢,), where £, = Ci. > 0
fork=1,2,...,n, by Lemma 1.

Itis easy to see that we only need to prove the zero solution
of (14) is stochastically asymptotically stable in the large. Let
x (1) = (uk(t),vk(t),wk(t))T € Ri, k=1,...,nand x(t) =

x,(8),...,x,) € RY". We define the Lyapunov function
V(x(t)) as follows:

n

V(x) = %Z (akvz + b (uy, + vk)2 + ckwi) , (24)
k=1

where g, > 0, b, > 0, ¢, > 0 are real positive constants to be
chosen later. Then it can be described as the quadratic form

1 n
V(x) = E;XZQXIC, (25)
where
b, b 0
Q = bk ak + bk 0 (26)
0 0 G

is a symmetric positive-definite matrix. So it is obvious
that V(x) is positive-definite decrescent radially unbounded.

For the sake of simplicity, (24) may be divided into three
functions: V(x) = V;(x) + V,(x) + V5(x), where

1 1 2
V, (x) = Eakv,i, V, (x) = Ebk(uk +v )

. (27)
Vi(x) = Eckwi.
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Using Itd’s formula and (5), we compute Let ai = Ci /Iy, s0 € = ai I} . It follows from B¢ = 0 and
Bjx = BjieS; I that
n n n
LVI = Zakvk zﬂkjsij + Zﬁkjukvj

k=1 j=1 j=1 L L
Zﬁjkfj = Zﬁkjfk) (29)
n j=1 k=1

* I
+Z:Bkjuk1j _(dk + Yk) Vk) Zakazkvk

=1

23
which implies

= Zak"k <Zﬂkjszvj + Zﬁkj“kvj
k=1 j=1 j=1 ,
Yo BSil; Vk> ;akZﬂk] < > kzlakZﬁk] ( ) . (30)

n
* 1 1
+2 Byl - = J a
=1 k

Hence, inequality (28) becomes
+3 Zakff zkvk

2i5
n n v n v 2 LG " L .
= Zak ZﬁkjSkaI]* ':—i Z/SkjSZIZI]’.‘ * LV, < Zak ‘ Brjueviy; + Zﬁkj“k"klj
k=1 j=1 I I j=1 Ik k=1 j=1 j=1 G31)
+Za Zﬁ W Vv, +Zﬁ wvi ] 3 ZakUZkvk
Z k ki Wk Vi ki Wk Vid j 2&
+ = Zakozkvk Similarly, from It6’s formula, we obtain
2i5
n n n 2
- You| 2t e Y B ( 1V, = b (e + i) (< — (4 3,) vi + S
A k kj'k L5 kj'k I; 2 by (uy + vy s kT Vk) Vi t OxWi
=1 J= k=1

n
2 .2 2 .2
Z (Ulk“k+02k"k)

le

+ Zak (Z:Bk]ukvkv + Zﬁk]ukvkl >

k=1

n
Z s _ _0 u?
+ = Zakazkvk 1k ) Uk

kfl

1
be (dl + Ve~ Uzk) i

k=1

N
T

D

=
/N
DO | =
1=

heY
~.

Bopt
/N
—

CIE
N~
(8]
+
~/~
\_/N
~—
i M:

k=1

(vk >2> = 2 b+ di+ v wevi (32)

+ Zkak (W + Vi) W,

+ Zak <Zﬁk;ukvkv +Zﬁk;“kvk1 ) Zakazkvk =
k=1

k 1 n
) LV3 = chwk (kak - (d}lj + 8]() Wk)
n n_ V. n k=1
A (Sagnn(R) -£58(2))
k=1 =1 j k=1j=1 Iy

1Yok
n n n
.
+ zak Zﬁkjukvkvj+2ﬁkjukvk1j Zakazkvk n
k=1 j=1 j=1

k=1
k 1 = ch (dR + 8}( U3k> Wk + chykvkwk
(28) k=1 k=1

NI'—'
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Moreover, using Cauchy inequality, we can obtain

GVeViWE S

(d . a3k>

+ Ck)’k 2
2(dR + 6, - (1/2)02) Vie

bbuwy < _bk (ds 5 1k> “12c

(33)

b.0; W

2(d5 (1/2)0%,) Wi

b8y Bl
BB viwy < +nL* kvi kkji,f—_lﬁkuwlzc
425 Bl; Kk
where
My =2 (dy + ) Y Bl
j=1

(34)

- <Zﬁkjl;‘ + di + d,Ic + yk> ojk.
=1

Hence, we can calculate

LV = LV, + LV, + LV,
n n n
= Z A Zﬁkj“kvkvj + Zﬁkjukvklj
k=1 j=1 j=1
1 5 ds o2 )
+ Eakazkvk - b Ok ) Wk
—bk<d +'yk 02k>vk bk(d +d +yk)ukvk
+ by (W + Vi) Wy —

o (df + 8- 503 ) wh

G Ve VWi
< I I 5
akZﬁkj“kaj + Eakazkvk

=i
1,
27 )

—bk<dzs<—

n
M=

=
Il
—

1
bk<dI+Vk ‘sz>1€

+

+

Set
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1
- bk(di + d]i + Vk) W Ve —Ge (dllj + 8k - 50§k> W]Z(
1 1 2
+ zCk (dﬁ + 6k — 50'32)]() Wi

Clef V2
2(dR+68,-(1/2)02) "

1 1 bS; 2
L <ds 2 ) 2 k
T T % e 2(d§—(1/2)ofk)w"
b2y B
+ nbk *Mkvi+ k kZ]flﬁk]]wi
4Zj=1 ﬁkjlj My,
n n
Z%Z/”kj“kvkvj
k=1 j=1
1 1
= (- o) w
n
+ aszjk] j b (d +d +Yk) W vy
j=1
1
+ Eakagkvlzc
1 2 by
-b (d - 50 ) MV,
k k= 5%k 42] 1:Bk] kVk
Ck?ﬁ V2
2(dR+68,-(1/2)02) *
1
- %Ck (df + 8k - EU§k>Wi
bk82 2 . bké\i z;‘lzl /';k]I]* W2
2@ - M,
n n
ZakZﬂkjukvkvj.
k=1 j=1
(35)
dy +di +
ak_( kT 9% Yk) (36)

SRR LY
Y Bl

then we have
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X <2 (di + yk) Z[)’kjlf
=1

n
- <Z/5kj1; + dlsc +di +Vk> U§k>vi
=1

by 2 Ck)’l% 2
+ — M+ Vi
4% Bl 2(dR + 6, - (1/2)03,)

1 R 1 2\ 2
5% (dk + 0 — Ea3k>wk

b, 5>
+ S k%K - wi
2(dS - (1/2)02,)

B3} Xy Bl z
i k &j=1Fkj J W

n
M k[t ZakZﬁkj“kaVj
k k=1

=1
c 1 S 1 2 2 bk 2
= Z - b (dk_ ‘01k>“k‘n—*Mka
k=1 { 2 2 4251 Bl
N Ck)’lf 2
2(dR +8, - (1/2)02)
1 R 1 2) 2
5% (dk + 0 - E%k) Wik
kai 2 bk&l% Z;;l ﬁkfl; 2
s W+ Wi
2(dy - (1/2)a3,) M,
n n
+ akZﬁkjukaVj
k=1 j=1
C 1 s 1
= z - 5b (dk - _le> Uy
k=1 2

_ Cle% V2
2(dR+8,-(1/2)02) ) "

1 R 1 2) bo:
| Zc(dR+6, - = - Kk
<2C"( ETOTRT) T S - (1/2)0)

bk(si zn_ ﬁ I* n n
j=1Fkj"j 2
——Mk Wit + ZakZﬁkjukvkvj

k=1 j=1

n n
= LVO + ZakZﬁkjukkaj,
k=1 j=1

(37)
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where
c 1 s 1 2\ »
v, =) { - 5h <dk 201k>uk
k=1
be
- n—*M
(421:1 Byl
B Cle% )
2(dR+8,-(1/2)02) ) "
1 R 1 2) bké‘,%
2 (dR+6, - = . K%k
(ch< e T T (@ - (1/2)0%,)
bk(si Z?:l ﬁk]‘lj* ) 2}
B — Wk .
M
(38)
We let
1 1
'Q{k = Ebk (d;i - Eofk>,
B, = by M, — cmf
CAY Bl " 2(df+ 8- (1/2)02)
(39)
1 R 1 2) bzﬁi
=~ (d?+68, —-0% ) — KKk
%" 2Ck< ETORTR%) T @ - (1/2) 07

2 *
~ bl iy Puil;
M
The proofs above show that if the condition (21) is sat-
isfied, o/, %, and €, are positive constants. Let A =

,,,,,

sees that

n n
LV < LVO + ZakZﬁkjukvkvj
k=1 j=1

- kil (.kaulzc + %kvi + ‘gkwi)

n n
(40)
+ ZakZﬁkjukvkvj
k=1 j=1

~AY (e @ + o (jxe 0))
k=1

—Ax @O +o (Ix (1),

where [x (0] = w2+ VO +wiO), XO] =

(O ka(t)l)l/2 and o(|x(#)|?) is an infinitesimal of higher
order of |x(t)]* for t — ©0. Hence, LV(x, 1) is negative-
definite for t > 0. According to Lemma 4, we therefore

conclude that the zero solution of (12) is stochastically
asymptotically stable in the large. The proof is complete. [
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5. Numerical Simulation

Numerical methods are employed to solve the system (1) and
(12) and to depict the behavior of the susceptible, infectious,
and recovered nodes with respect to time. We numerically
simulate the solution of system (1) and (12) with n = 2. In
this case, we have

B (A1/d}) Bio (Ay/d5)

dl +y, dl +y, B, K
- _ [ BuKi Bk,
Mo = | Bu <A2/d§) P eAz/di) a [ﬁlez ﬁzsz] ’
dy + 7, dy+ 7,
Ry
= p(M,)

2
3 BiiKy + Bk, + \/(BIIKI = BkKy)” +4P1Bxn K K,
= 5 .

(41)

Let
Ay =25 f;,=055  B,=035 d =015,
1 R
di =02, df=025 & =001, y =04,
Ay =10, By =05 =02 d5=01, di=0.15,
¥ =02, §,=0012, y,=0.15

(42)

Hence we obtain S} = 0.7205, I] = 4.0914, R] = 6.2945,
S; =0.3663, I, = 3.3048, R} = 2.3383. We can calculate

250

o= > 1, d3St — 8,R} =0.04513 > 0,

(43)
d5S; — 8,R; = 0.0085704 > 0.

In the absence of noise, we simulate the global stability of the
endemic equilibrium of deterministic system (1) in Figure 1,
and we always choose initial value S,(0) = 2.0,1,(0) = 4.0,
R,(0) = 6.0, S,(0) = 9.0, I,(0) = 4.0, and R,(0) = 0.5.
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Next, we consider the effect of stochastic fluctuations of
environment to the endemic equilibrium of the correspond-
ing deterministic system. Given the discretization of system
(12) for t = 0, At, 2At,...,nAt,and k = 1,2,

Skiv1 = Sk + (Ak - disk,i = BraSkilvi
—BraSkibi + 5kRk,i) At
+ 01k (Ski = Sk) \/A_tslk,i’
Iijvy = I + (ﬁklsk,ill,i + BroSkilai — (dzlc + Yk) Ik,i) At
+ oy (L = 1) \/Eezk,i’
Rijvr = Rei + (Yklk,i - (di + 6k) Rk,i) At

+ 03k (Rk,i - RZ) \/A_tssk,i’
(44)

where time increment At > 0, and &y ;, &y €3, are
N(0, 1)-distributed independent random variables which
can be generated numerically by pseudorandom number
generators.
As mentioned above, there is an endemic equilibrium
P* = (8,1, R}, S5, I;, R) of system (1) when %, > 1, where
] =0.7205, I =4.0914, R; = 6.2945,
(45)
S, = 0.3663,

I, =3.3048, R} =2.3383.

Figure 2 corresponds to 0,; = 0.4, 05, = 0.73, 05, = 045,
01, = 0.5,0,, = 0.67,and 03, = 0.5; the numerical simulation
shows that the endemic equilibrium of stochastic system (12)
is global asymptotically stable under the condition (21), while
Figure 3 corresponds to 0y, = 0.7, 05, = 12,05 = 1.3,
0, = 0.8, 0, = 0.8, and 0;, = 1.4. Moreover, comparison
of Figures 2 and 3 suggests that fluctuations enhance as the
noise level increases. Note that the condition (21) is just a
sufficient condition. When this condition is not satisfied,
the stochastic system (12) may be or may not be stable. For
instance, the intensities of Brownian motions o;; = 0.7,
0y, = 12,05 = 13,0, = 08,0, = 08,and 05, =
1.4 do not meet the condition (21), but we can see from
Figure 3 that the stochastic system (12) is still asymptotically
stable. If we choose g,;, = 40.5, 05, = 32.73, 05, = 36.92,
01, = 334, 0, = 39.67, and 05, = 30.5, then the solution
of the stochastic system (12) is not asymptotically stable but
explodes to infinity at the finite time (see Figure 4).

The relationships between S, and R, are also observed
and are depicted in Figures 5 and 6. Note that these two curves
of Figure 5 show that the number of susceptible individuals
sharply declines to near S, as the number of the recovery
individuals increases slightly and then increases with the
number of the increasing recovered individuals gently and
goes on increasing with the number of the decreasing recov-
ered individuals, and finally both reach the steady state values.
For the stochastic version, Figure 6 corresponds to o;; = 0.4,
0, = 0.73, 057 = 0.45, 01, = 0.5, 0,, = 0.67, and 05, = 0.5;
oscillation appears under environmental driving forces which
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TaBLE 1: Values of (S}, R}), when fixing §, = 0.012 and changing 6.

8, =01 8, = 0.025 8, =0.02 8, =001
S;=07627 S} =0.7290 S; =0.7263 S = 0.7205
R; =56130 R =61694 R} =62105 R =62945

TaBLE 2: Values of (S5, R;), when fixing 8, = 0.01 and changing J,.

8, =035 8, =025 8,=0.15 8, = 0.012
S; =04678  S; =0.4502 S} = 0.4254 S} =0.3663
R} =12710 R} =14692 R =17408 R} =2.3383

actually affect the deterministic curves shown in Figure 5. But
Figure 6 still maintains the same total trend as Figure 5 and
reaches the same equilibrium point as deterministic version.
Simulation result agrees with the real life situation.

Figure 7 and Tables 1 and 2 show that when the rate of
immunity loss 8 gradually reduces, S; decreases, but R;
increases; the lower the rate of immunity loss J; is, the lower
the steady state value of the susceptible is, the higher the
steady state value of the recovered is. Thus, it will be of great
importance for health management to control the rate of
immunity loss to keep it in a lower level; for example, when
antibody concentrations of recovered individuals are at a low
level or are zero, they can be required to undergo vaccination
to achieve the protective antibody levels.

6. Conclusion

This paper presented a mathematical study describing the
dynamical behavior of an SIRS epidemic model with stochas-
tic perturbations. Our purpose was based on analyzing this
behavior using a stochastic model. When the reproduction
number X, is greater than one, we obtained sufficient con-
ditions for stochastic stability of the endemic equilibrium P*
by using a suitable Lyapunov function and other techniques of
stochastic analysis. The investigation of this stochastic model
revealed that the stochastic stability of P* depends on the
magnitude of the intensity of noise as well as the param-
eters involved within the model system. Finally, numerical
simulations are given to validate the theoretical results. The
proposed model, a more accurate epidemic model, can help
us to understand the dynamic behavior of virus. Moreover,
the theoretical results may provide some useful guidance for
making effective countermeasures on virus propagation.
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