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STATIONARY DISTRIBUTION AND
CONTROL STRATEGY OF A STOCHASTIC
DENGUE MODEL WITH SPATIAL
DIFFUSION*

Kangkang Chang!, Qimin Zhang!! and Huaimin Yuan?

Abstract In this paper, we establish a dengue model, which is described
by the spatial diffusion and Brownian motion, and discuss the stationary dis-
tribution and optimal control of the stochastic dengue model. At first, we
show the existence of the global positive solution by constructing Lyapunov
function. The sufficient conditions are given for the existence and uniqueness
of stationary distribution of the positive solution. Subsequently, we intro-
duce the control strategy, namely, decrease the infected individual and spray
mosquito insecticides. The first order necessary conditions are derived for the
existence of optimal control by applying Pontryagins maximum principle. Fi-
nally, numerical simulations are introduced to confirm the analytical results.
The simulation results verified the existence of stationary distribution, and
there are certain differences in the solutions of the stationary distribution in
different spaces. The influence of different noise intensity on the stationary
distribution and the effect of different control strategy for stochastic dengue
fever.

Keywords Stationary distribution, control strategy, Stochastic dengue model,
spatial diffusion.
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1. Introduction

As we all know, there is a long history of models for the spread of mosquito-borne
infection, including both spatial and stochastic models [1,6,7,13,14,21,25-27,30,31].
Dengue fever is an infectious disease transmitted by mosquitoes. The disease breaks
out in different areas almost every year. Since January 2020, some countries in the
world have successively broken out dengue fever epidemics of varying degrees, such
as Brazil, Singapore, Laos, Malaysia, Pakistan and India, as of 30 May, 558,767
dengue cases (including 357 deaths) had been confirmed in Brazil (International
Travel Health Advisory Network), by 17 August, Singapore had reported a total of
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25,053 suspected cases (including 20 deaths) (International Travel Health Advisory
Network) of dengue fever, Malaysia had 78,303 dengue cases (including 127 deaths)
as of 3 October (International Travel Health Advisory Network). From the above
data, we can see that dengue fever still poses a great threat to human public health.
Therefore, it is necessary to study the dynamic behavior of dengue virus and how
to control the spread of dengue disease.

Mathematical models have become an important tool in understanding the
transmission mechanisms of dengue epidemic. As far as we know there are dif-
ferent forms of dengue models, here we consider the following dengue model [3]:
(%H = ppnNy — uSug — NiﬂbmSHIV,
iy — fofmSHIV —(w+vu)ln,

4B — yy Iy — pRy,

dSv _ A _ 6, _ Bvb g T (1.1)
at = —b’/ V" NgtmPViH,

i — St - vl

Sy >0,Ig >0,Ryg >0,Sy >0,Iy >0,

where Sy (t), Iy (t) and Ry (t) represent the human population densities of suscep-
tible, infectious and recovery, at time t, respectively. Ny is the human population
and Ny = Sy + Iy + Ry. Sy (t) and Iy () represent the mosquitoes population
densities of susceptible and infectious, respectively. m represents the densities of al-
ternative hosts. py, is the birth rate of human. Natural death rate of human is given
by p. g denotes the recovery rate of human. A represents the recruitment rate
of mosquitoes. v is the nature death rate of mosquitoes. b is the mosquitoes biting
rate. Sy denotes the transmission rate of dengue to the human from the mosquito.
By represents the transmission rate of dengue to the mosquito from human.

About the system (1.1), a lot of work on dynamics behavior was discovered
[8,23,24,29]. For example, Tridip Sardar et al. given a compartmental model of
dengue transmission with memory and analyzed the stability of equilibrium [23].
Jean Jules Tewa et al. [24] studied the stability analysis of disease-free and endemic
cases. Min Zhu et al. [29] considered a dengue fever with nonlocal incidence and free
boundaries, and proposed spatial-temporal risk index and analyzed the relationship
between different model variables according to the risk index. In order to reveal
the effect of stochastic noise, some scholars have introduced stochastic processes
based on Brownian motion into system (1.1). For instance, Wei Sun et al. [22]
introduced the stochastic perturbations into a deterministic compartmental model
for a dengue, and obtained that stochastic perturbation can improve the stability of
the disease-free equilibrium point. Q. Liu et al. [12] studied the dynamical behavior
of a stochastic SIR-SI dengue model. They obtained sufficient conditions for the
existence of an stationary distribution and extinction of the diseases.

Besides, when dengue breaks outbreak, it imposes a huge financial burden which
includes unemployment and medical expenses. Hence, from epidemiological and
economic point of view, how to control the spread of dengue fever is a meaningful
question. To solve these problems, the optimal control strategy is proposed. For
example, Ahmed Abdelrazec et al. [2] introduced larval populations into system
(1.1), and investigated the impact of limited public health resources on dengue
transmission and control. Helena Sofia Rodriguesa et al. [20] used vaccination as
control strategy, and showed the optimal control in two different ways. Helena Sofia
Rodrigues et al. [19] discussed mosquito population control strategies, and showed
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that the implementation of controls has a positive impact on reducing the number
of infected. However, references [2,19,20] used a single control strategy, and did not
consider the effects of space diffusion. As far as we know, the range of humans and
mosquitoes is not fixed, so the dengue virus can spread from one region to another
when humans and mosquitoes are in different spatial locations. Hence, it makes
sense to consider spatial diffusion.

Based on the above analysis, in this paper, we propose a new dengue model,
which is described by the spatial diffusion and Brownian motion, and analyze the
stationary distribution and optimal control of the model. Here, we adopt a mixed
control strategy, namely, treat the infected individual and spray mosquito insecti-
cides, and we compare the effects of different strategies for infected. The innovations
of this paper are: (1) we introduce spatial diffusion and Brownian motion into the
system (1.1), and the resulting model is an extension of the previous literature;
(2) we present the positive solution of stationary distribution for stochastic dengue
model with spatial diffusion; meanwhile, the sufficient conditions are given for the
existence and uniqueness of stationary distribution of the solution; (3) we analyze
how to control the dengue epidemic, namely, treat the infected individual and spray
mosquito insecticides. The necessary conditions for the effective control of dengue
model are derived.

The structure of the article is as follows. We propose a new model with the
spatial diffusion and Brownian motion and give the preliminary knowledge in next
Section. In Section 3, we first present the positive solution of stationary distribu-
tion. Then, the sufficient conditions are given for the existence and uniqueness of
stationary distribution of the solution to the dengue model. In Section 4, we analyze
the optimal control of system; the first order necessary conditions are derived for
the existence of optimal control by applying Pontryagins maximum principle. In
Section 5, numerical simulation is given to prove the theoretical results. In Section
6 concluding remarks are given.

2. Model and preliminary knowledge

In this section, we introduce the spatial diffusion and the Brownian motion into
system (1.1). In addition, in order to prove the latter theory, we give the preliminary
knowledge. Based on System (1.1), we first describe the following two cases:

(1) Due to the rapid development of modern means of transportation, such as
aircraft, high-speed rail, etc. This increases the rate of movement of people, which
increases the risk of contracting the virus, and also allows people who are already
infected to quickly carry the virus to another area.

(2) Although the distance of mosquitoes flying alone is relatively short, the
rapid development of transportation also creates convenient conditions for the cross-
regional transmission of mosquitoes.

Hence, in view of the spread of the infected area and the two conditions men-
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tioned above. We get the following model:

%:dlAsH"‘ﬂhNH_NSH— NiIfmSHIV, zet>0
O = do ANy + NiﬂbmSHIV—(N-FW’H)IH, reNt>0
001 = ds ARy + vl — pRu, z€eNt>0 (2.1)
v — dyA\Sy + A—vSy — =Sy T, zE€Nt>0
%:%AIV*' Ni‘fmSVIH_VIVa zet>0

with boundary condition

0Sy _ 0la _ORy _0Sv _0ly
oo ov  Ov  Ov  Ov =0, z€00,1>0, (22)

and initial condition

Su(x,0) = Suo(v), [u(z,0) = Ino(z), Ru(z,0) = Ry o(z),
Sy (z,0) = Syo(z), Iv(x,0) = Iyo(z),z € Q.

(2.3)

Su(z,t), Iy(z,t) and Ry (x,t) represent the human population densities of suscep-
tible, infectious and recovery, at location x and time t. Ny is the human population
and Ny = Sy + Iy + Ry. Sv(z,t) and Iy (x,t) represent the mosquitoes popu-
lation densities of susceptible and infectious, respectively. di, da, d3 represent the
diffusion coefficient of susceptible, infectious and recovery for human population,
respectively. d4, ds denote the diffusion coefficient of susceptible and infectious for
mosquitoes population, respectively. €2 is a bounded domain with smooth bound-
ary.

The death of humans and mosquitoes can be influenced by external environ-
mental factors, such as outbreaks of disease and other accidents in humans. For
mosquitoes, sudden changes in the weather, such as a sudden drop in temperature or
high temperature and less rain can affect the survival rate of mosquito larvae, as well
as mosquito control also can affect the survival of mosquitoes. Hence, we assume the
death rate is a random process. Next, we introduce the Gaussian white noise 7;(t)
(with zero mean and unit covariance) and Brownian motion B;(t) (in fact, white
noise is often defined as the informal derivative of a Brownian motion [10, Definition
11.6.3]), which has the following form:

p=p+&m@), v=v+&n(t) and dB;(t) =n(t)dt (i=1,2), (2.4)

&; is the intensity of noise. Substituting (2.4) into system (2.1) implies the following
stochastic system

dSy = [d1ASy + punNg — p1Su — NiﬂbmSHIV]dt —&1(t)SadB(t),

dlg = [dy ANy + §222=Suly — yulu — pluldt — & () TndBy(t),

dRy = [d3ARy +vyuly — pRyldt — & (1) RgdBy (1), (2.5)
dSy = [dsASy + A — vSy — LSy Iyldt — &(t)SydBs(t),

dly = [ds ALy + 5222 Sy Iy — viv]dt — &(t) Iy dB(t),

with boundary condition

95y Oly ORy Sy 0Ly
o o o o oy Lwedht>0,
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and initial condition

SH($70) = SH70(.’1?),IH<.’E,O) = [H70<.’1?),RH(J},O> = RH’()(Q?),
SV(iE,O) = SV’()(‘T),IV((E,O) = IV’()(LC),(E e N.

Let B be a linear operator defined by

SH di1ASy
Iy do NIy
Bl Ry | =| dsARy |- (2.6)
Sy dsA\Sy
Iy ds NIy

Then, we define a nonlinear operator C by

SH un Ny — pSu — Niﬂbm Suly — & (t)SuBi(t)
Iy N2 SyTy — vl — plg — & (6)Ia By (t)
ClRuy | = vuln — pRy — &1(H) Ry B1(t) : (2.7)
Sy A—vSy — LSy Ty — &(t) Sy Ba(t)
Iy Nl Sy Iy — vy — &(t) Iy By(t)

Let W(x,t) = (Sg(x,t), Ig(z,t), Ra(z,t), Sy (x,t), Iy (x,t))T; together with (2.6)
and (2.7), system (2.5) is rewritten as the following abstract Cauchy problem

d
%W(x, t) = BW(z,t) + CW(x,t). (2.8)
Let
vV =H'(Q)
2 99 2 96 . . .
={¢ | ¢ € L*(Q), 3 € L*(Q2), where 32 are generalized partial derivatives},
- .

V' =H~1(Q) is the dual space of V; we denote by || - || the norm in V, by (-,-) the
duality product between V and V'. Let (2, F, {F; }1>0, P) be a complete probability
space, and B;(t), (i = 1,2) defined on (Q, F, {F; }1>0, P), R = (21, 2, x3, 24, 75) €
R5,x; > 0,(i = 1,2,3,4,5). Next, we introduce a lemma that gives a criterion for
the existence of an ergodic stationary distribution to system (2.5).
Notation
g = sup g(t),g = inf g(t), (2.9)
t—o00 t—o0

here, g(t)is a continuous bounded function. In next section, we prove the stationary
distribution of system (2.5).
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3. Stationary distribution

In order to get the conclusion, we first give a lemma.
Lemma 3.1. For any initial data (S0, 1m0, R0, Sv.0,Iv,0), the solution W(x,t)
= (Sp(z,t),Ig(z,t), Rp(z,t), Sy (z,t), Iy (z,t)) of system (2.5), satisfies that

lim sup (SH(xat) + IH(:Cat) + RH(‘Tat) + SV(I7t) + Iv(l‘,t)) < 0.

t—o0

Proof. Let
N(t) = /Q[SH(1'7 t) + I (z,t) + Ry (z,t) + Sv(z,t) + Iy (2, t)]dz,

by (2.5), we have
9

oy Sy (x,t) + gfv(x, t)]dx

ot

ON(t) _ 0 0 0
It —/Q[&SH(:C,t)-Fng(x,t)-ﬁ-&RH(x,t)—i—

b .
:/ [dlASH + punNg — uSy — NﬂH Suly — gl(t)SHBl(t) + do Al
Q HTm
b )
+NﬂH Sulv —yulg—ply =& () Ig Bi(t)+dsARy+vuly —pRy
Htm
) b )
— & () Ry B (t) + dyASy + A —vSy — Nﬁv Syl — &2(t)Sv Ba(t)
H+m
b .
+ ds ALy + N]f:— mSvIH —vly — &(t) Iy Ba(t)]da.
Next, we continue our process.
ON(t) 0 0 0
< _ _ —_
5t <d; /BQ(aVSH(x,t))d:U +do /aQ(aVIH(x,t))dx + ds /(99(8VRH(x7t))dx

0 0
+ d4 /15,9($SV(z’t))dz + d5 /80(5[‘/(‘%,15))6&13

[ N+ A= S ,8) = i (,8) = B 1)) = v (1)

— l/Iv(QT, t) — 51 (t)SHBl (t) — 51 (t)IHBl (t) - 51 (t)RHBl (t)
— &(1)Sy Ba(t) — & (t) Iy Ba(t))da

<o + A9 = BN() = [ (@OSaBi(0)+ 6 OTn (1)

+ & (R B1(t) + (1) Sy Ba(t) + &(t) v Ba(t))d,

where || denotes the volume of 2, B = min{y,v}. X(t) is the solution to the
following stochastic differential equation

dX(t) =[(upNg + A) — BX(¢)]dt — /Qfl (s)Sg(x, s)dxdB(s)
- / &1(s) g (x, 8)dzdBy(s) — / &1(s)Ru(z, s)dzdB1(s)
) Q

- / £2(5)Sy (x, 5)dwdBa(s) — / £2() Iy (2, 5)dzdBs(s),
Q Q
X(0) =N(0).

(3.1)
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We get the solution to equation (3.1) in the following form

N, A N, A
X(T) = PnlNe + A +(X(0) — M)G—Bt (),
B B
where
t
F(ty=— [ e B9 / €1(3)Sw (z, s)dzdBy (s)
Q

e~ Blt=s) / &a(8) Iy (x, s)dxdB(s)
Q
t

/
/

- /0 B9 /Q €1(5) Ry (2, 5)dwd By (s)
[ e [ as)sv e s)dadBas)
/Ote_B(t_s)/Qfl(s)lv(x,s)ddeg(s).

F(t) is a continuous local martingale with M(0) =0, a.s. On the basis of stochastic
comparison theorem, we obtain N(t) < X (t), a.s.

Define X(t) = X(0) + G(t) — U(t) + F(t), G(t) = “NarA =Bty and
U(t) = X(0)(1 — e~ B*). Obviously, G(t) and U(t) are continuous adapted increas-
ing processes on t > 0 with G(0) =U(0) =0. In terms of the nonnegative semi-
martingale convergence theorem [15], we have lim; ,o, X (t) < oo a.s. Therefore,
lim sup,_, o N(t) < oo, a.s. The proof is completed. O

Next, we prove that there exists a unique positive solution of system (2.5).

Theorem 3.1. For any initial date (Smo,lm0, Rio,Sv,0,lvo) > 0, there exists
a unique positive solution (Sg(x,t), Ig(z,t), Ru(z,t), Sy (z,t), Iy (z,t)) of system
(6) fort >0 on Q.

Proof. Since the coefficients of model (2.5) satisfy the local Lipschitz condition,
there is a unique local solution on t € [0, 7.), where 7, is the explosion time. Let
lp > 1 be sufficiently large for

1
— < i < <
L S omin W(z,t)| < max Wz, t)] < lo,

For each integer [ > [y, define the stopping time

1
T :il’lf{t € [077—6] ZmiH(SH((E,t),IH(LE,t),RH((E,t)7SV(.’E,t),IV(.’E,t)) < 7
or max(Sg(x,t), Ig(z,t), Rg(z,t), Sy (z,t), Iv(x,t)) > 1}.
Let inf() = oo (0 represents the empty set). 7 is increasing as | — oo. Let

Too = limy_, oo 77 , then 75, < 7¢ a.s. In the following, we need to show 7., = o0 a.s.
Therefore, according to It6; s formula, we have

d([1Sz (w, O)11* + | e (2, )1 + | Rer (2, )1 + [[Su (2, )1 + || Lo (2, 1))

b
LmSHIV> + 2<IH(.CL‘,t), dgAIH

—{2 A Ny — Sy —
{2(Su(z,t),di ASy + pn Ny — pSu N+
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L _Bab
NH+

+ 2<Sv(l‘,t)7d4AS\/ +A—vSy —

+NLSVIH vIv)+EO)|1Su (@, O +& ()| 1m (2, 6) |+ ()| Rex (2, 1) |2
H+

+ &Sy (@, 0> + & @) Ty (2, 0)[|*Ydt + 2(Su (2,t), =& Sh (x, t)dBi (t))
+ 2(Ig(x,t), =& Iy (z,t)dB1(t)) + 2(Ry (2, t), &1 Ry (x, t)dB1(t)) + 2(Sy (x, t),
— &Sy (z,1)dBa(t)) + 2(Iv (2,1), —&Iv (2, 1)dBa(1)). (3.2)

Now, let I > lp and T' > 0; we can integrate both sides of (3.2) from 0 to 7, AT and
take expectations to get

Suly — Yl — /j,IH> + 2<RH(J,‘ t) dsARyg + Yl — HRH>

Byb

————SvI 2{I t), ds A\ T
Ne+m vig) +2(Iv(x,t),ds Ay

E(l1Sg (@, AT)|? + 1 (@, 1o AT + | Rer (o AT + || Sy (2,7 A T2
+ v (@, 7 AT)IP] = (1m0l +1Svoll* + 1 1vol®)

TINT
§E/0 {-2(VSu(x,s),diVSu(z,s)) + 2(unNu, Su(x,s)) — 2(VIg(x,s),

Bub
Ng +m

+2(Rp(z,8), yulu)—2(VSy(x,s),daVSy(x,s))+2(Sy(x,s), A)

doly(x,8)) +2(Ig(x,s), ————Suly) — 2(VRy(x,s),dsVRg(x,s))

— 2(VIy(z,5),ds Iy (2, 5)) + 2(Iy (x,5), R#il—fsvzH>+s¢nsH0rsnF

+ €%IH(% 5) + f%RH(‘T, 5) + £%SV(’JJ, 5) + €2IV(‘T, 5)}d5

TINT
SE/ {=2dy Mo|Su (x, 8)||1> + 2(unNu, Su(,8)) — 2da)o|| I (2, 8)||?
0

+2(Ig(x,s), Nfi_’_SHIW — 2d3o||Ru(x, 8)|1* + 2({Rn(x, 8), v L)
— 2d4\ol|Sy (, 8)||* + 2(Sy (x, 8), A) — 2ds\o|| Iy (, 8)||* + 2(Iy (z, 5),
Bvb

Ny movin) + &N Su (@, o) + & La (@, 9)|* + & || Rar (. 5)]*
+&ISv (@, )1 + &l v (z, 5)II* ds,

where A = infuey [[Vu(z, 5)?/[u(=, s)|*.

Then according to Lemma 3.1 and fundamental inequality, we have

ElSu(z, 7 AT)|? + g (z, 7 AT)|]? + [| R (z, 7t AT+ ||Sy (@, 7 AT)||?
+ [Ty (=, 7 A T[]

<(ISa,0ll* + a0l

T NT
+WWW+MMW+E/ (=2d1 o
0

1S5 (2, $)II” + i Nig + 1Sm (@, 9)1* — 2d2Xol| I (w, 8)II* + | L (0, 5|
212

b
g MU I = 250l BaGa ) P 4+ 1B ) P 22 i | — 24

272
Nl () [+ A2+ 1S ) =25 (o )+ 1o o) P4 oo
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M| |*+€ |1 Su (x, s)II* +€1 1 (2, 5)+E1 R (x, 5) + €5 Sv (x, )+ & Iy (2, 5) }ds
AT
<M, + M3E/ (18w (z, )II* + 1 1 (2, 8)|* + | Rz (, 9)|* + [[Sv (z, 5)]*
0
+ v (2, )]},

where

My =(|Smoll* + | ol + | Reoll* + [1Svioll® + [voll® + (uh NEr + A%)m,

LY M7
M =max{(1 — 2d1 Ao + £3), (1 — 2dado + 754 + €7 + (N;V{W)’ (1+&),
) ) 2 2 \[2
1-2 1-2 N 2
(1= 2dado +€9), (1 = 2dsho + & + m=—5))

By the Gronwall inequality

Ell|Su (7 AT)I? + | 1a (z, i AT)|? + | Rz (2, 1o AT

(3.3)
+1Sv (@, 7 AT)|I? + [y (z, 7 AT)|]?] < Mae™sT,

By (3.3), I = oo means that
Ell|Su (@, D)+ n (@, T) P+ R (2, T) P +ISv (2, T) >+ Iy (2, T)||*] < Mae™T.
Define
1= |\W(t)|\i>r},f0<t<oo(”SH(x’t)||2 HHm (2,1)|? + || R (2, )] 5.4)
+ 1Sy (2, 8)||* + || v (2, )||*), for any I > .
Combine (3.3) and (3.4) to get
ANP(1 < T) < Mae™s7T,

Since lim;_, o0 A; = 00, in the above inequality, let I — oo, we can get P(7oc <T) =
0, namely,
P(Tl Z T) =1.

This proof is completed. The above theorem represents the system (2.5) exists a
unique global solution. Next, we prove the boundness of the solution for system
(2.5). O

Theorem 3.2. For any k > 0, we have
max{FE sup ||Sy(z,t)|*,E sup |[Ig(x,t)|*,E sup |Ru(z,t)||¥,
0<t<T 0<t<T 0<t<T
E sup ”SV(xvt)HkvE sup ||IV(x7t)||k}§Mm
0<t<T 0<t<T

where M is a constant that depends on k and the parameters in model (2.5).
The proof is shown in Appendix A.

Next, we give the sufficient conditions which are the existence and uniqueness
of stationary distribution of the solution to the dengue model.
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Definition 3.1 ( [11]). A stationary distribution for W(x,t), ¢t >0, of Eq. (2.5)
is defined as a probability measure A\ € P(H) satisfying

A(f) = ABef), t >0,

here

A(f) == /H FAAD), Pf () = EfOW(x.t.)), | € Co(H).

For A1, A2 € P(H), define a metric on P(H) by

d(A1, A2) = ?23 \ 5 S (d) — f(p)A2(dep)l,

where

A={f:H = RI[f() = f(O) <[P —pln, ¥, p €M and [f(-)] <1}

P(H) is complete under the metric d(-,-). Therefore, we have the following
lemma,

Lemma 3.2. For any bounded subset B of H, m > 1, we have

t—00 w’<p€B

() lim sup E|W(z,t,¥)|3; < oo.
t— o0 WEB

Proof. The Theorem 3.2 is equal to condition (4¢) in Lemma 3.2; and the condition
(1) in Lemma 3.2 is proved in Theorem 3.3, hence, we are not prove. O

Theorem 3.3. For system (2.5), if there is a constant n > 0, k > 1, such that
n+ Ms > 0, then, there exists a unique stationary distribution A\ € P(H) for
W(z,t) = (Su(x,t), Iy(z,t), Ry (z,t), Sv(z,t), Iv(z,t)),t > 0.

The proof is shown in Appendix B.

Above, we prove the existence and uniqueness of the stationary distribution of
the system (2.5). Next, considering the optimal control problem, we derive the
first order necessary conditions for the existence of optimal control by applying
Pontryagins maximum principle.

4. Optimal control problem

In this section, we show an optimal control problem of system (2.5) by implementing
both treatment for infected individuals and the spray insecticide for mosquito. We
aim to reduce the infected individuals, while keeping the cost to apply the control
at the minimum level. Next, we introduce the control variables.

(1) Reducing the number of dengue infected individuals. To increase awareness
and understanding of the disease and reduce the risk of infection by educating
people on prevention methods of dengue fever. We use u; as the treatment control
of decrease dengue infection individuals.
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(2) Reducing the number of mosquito. In our daily life, we use insecticides or
repellents to kill mosquitoes. We use us as a control variable against the mosquito.
Thus, we study the following optimal control problem of system (2.5).

b
dSu = [ ASy + punNu — pSu — NLSHI\/]dt — & () SydB(t),
H+m
b
dlpg = [d2AIH + NLSHIV —0urlyg —vygly — MIH]dt — gl(t)IHdBl(t),
HtTtm
dRy = [d3ARy + d1urly +yuly — pRyldt — & (t) Rpd B (1),
dSy = [dsASy + A — bauz Sy — vSy — ﬂSVIH]dt — &(t)SydBs(t),
Ng +m
b
dly = [ds NIy + 7]\]5: mSVIH — Oqualy — viy]|dt — &o(t) IvdBa(t),

(4.1)
where d; and do represent the effectiveness of control variable u; and us, repre-
sentably. Next, the objective function is as follows:

T
J(ul,ug):E{/O /QL(IH(ar,t),ul(t),ug(t))dxdt+/Qh(IH(x,T))dx}, (4.2)

here, L(Ig(z,t),u1,u2) = Bilg(z,t) + %Bgu% + %Bgug, h(Ig(z,T)) is a function
of infective individual at terminal time T. Note that we only consider minimizing
the number of infected individuals. B;, (i = 1,2,3) are weight for Iy, u; and us.
Our goal is to point out an optimal control pair (u},u)) such that

J(ul,uy) = min  J(uq,us),
uy,u2 €U

where the control set U is considered as

U ={u1(z,t),us(z,t) are Lebesgue measurable,

0 <wy(w,t),uz(x,t) <1,t€[0,T]}. (4:3)

Next using the results in [4,28], the existence of the optimal control pair is given.

Theorem 4.1. There exists an optimal control pair (ui,ul), for J(ui,uj) =
ming, y,ev J (U1, uz).

Proof. The objective functional (4.2) is convex respect to the control variables
u1, U2 as the control and state variables are all nonnegative. The convexity and
closedness of the admissible control set U can also be indicated by the definition in
(4.3). Therefore, the optimal control is bounded and the necessary conditions for
the existence of the optimal control uj, uj are satisfied. The theorem is proved.

O

Further, we figure out the optimal control, by constructing the Hamiltonian
function [28] and using Pontryagin’s maximum principle [18].

Theorem 4.2. There exist a first-order adjoint process (p(x,t),q(x,t)), satisfying
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the following adjoint equation:

dpi(z,t) = — {[d1 D> — p — %IV]]H(-T: t) + %IVPQ(JJJ)
—&(t)qi(z, t)}dt + qi(x, t)dBy (),

dpa(w,t) = — {[d2D> — 61ur — vir — plp2(z,t) — %Svm(ﬂ(%ﬂ
+ [01u1 + vulps(z,t) + %Svps(%t) —&()ga(x,t)

+ Bi}dt + qa(, t)dBi (1),
dpg((ﬂ, t) - - {[dfﬁ’A —H= (IU'O}pZS(xa t) - 51 (t)QZi(x,t)}dt + q;a(l', t)dBl (t)a

b b
dpa(z,t) = — {[ds>N — doug — v — %IH]IM(I, t)%hﬂm(ﬂ

—&(t)qa(z, t) }dt + qa(z,t)d By (t),
ps(0,1) = — {5 St (0. + Sl ) — vps (5.1)
(d5A — (52U2)p5($7 t) — fQ(if)(]g)(.”L', t)}dt + C]5(.’)3'7 t)dBl (t),
pl(xaT) :hSH (SH(:L'VT) (.’[,T) = h’IH (IH(xaT))vplS(va) = hRH (RH(x’T))a

)7p2
pa(x,T) =hg, (Sv(z,T)),ps(x,T) = hr, (Iv(z,T)).

(4.4)
Furthermore, the optimal control is given as follows:

(4.5)

ul = min{max{i(m_%l)&l[‘q ,0}, 1},
uby = min{max{%ﬂ}7 1}.

Proof. We define H as the Hamiltonian, and we can get equation (4.4) by di-

rect calculating. Moreover, The u] and u3 are obtained by using the optimality
_ (p2—p3)diln

conditions ‘g—i = 0 and ‘g—i = 0, respectively. Hence, we have u; = N T
Uy = 525\/1045;521VP5 )

According to control set (4.5), we obtain

(p2 = p3)0iln
Bo
— 011 —p3)011
wr = d P2l e (P2 =)0l
BZ B2
. (P2 —p3)d1ly
1, if —————— >1
, 1 B, > 1,
1)
28V ps + d21vps <0,
Bs
025 6oy ps
wh = 2vp4;- va,ifO
3
" 02Svpa + 621y ps o1
Bs

0, if <0,

b

0, if

< 02Svp4 + 621y ps <

1
Bs -

L,

Hence the optimal value of the functional can be obtained. O
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5. Numerical simulations

5.1. Numerical simulations of stationary distribution

In order to better understand our results, we present the numerical simulation in
this section. Based on the Milstein’s method [5], the discrete form of system (2.5)
is given as follows and give the algorithm process.

SHi+1,5) — 2SH@,5) + SH@-1,5
SH(i,j+1) =SH(i.j5) + [d1 (L) (A;);) bd) pnNH — (1S H (i)

__Bub
Ng +m

£2
Suti.p vl At = &SuG.% = % Sk (S — DAL

Triv1) — 20ugj) + Lu-1.) Bub
I vy =Iugg) + [de (Ox)? Ny + mSH(i’j)IV“’”

52
—vuluj) — mtlaan] Ot —&lui s — 511%1(1‘4)(%2 - 1)At,

Ririv1) — 2Rugig) + Rigioa
Ryij+1) =Ru@ ) + [d3 (4+1,4) (A;)Qj) (i-1.9) +vulH3,))

52
— uRy Ot — & R j)Sj — ElR%r(i,j)(gjz - 1)At,

Sv(it+1,5) ~ 25v(iy) T Svii-1,)

Sviig+1) =Svig) T [da (B2 +A-vSvay)
Bvb £5 o 2
=Ny L Ven eIt = &Svags = 5 Sva (G - DAY
Ly, — 2Lv gy + Ivii-1.9) Bvb
Iy i) =Ivig) +1ds o) * N SV T

52
_ l/Iv(lj)]At — fQIV(l',j)§j - 52‘[‘2/(1,])(§J2 - 1)At,

where ¢j, (j = 1,2,3) are independent Gaussian random variables N(0,1). The
parameter values are chosen as follows:

By =0.75 [16,17], b = 0.5, Ng + m = 55, up, Ng = 14, = 0.125, gy = 0.5 [16,17],
vu =1419], A=5v=08[9], & = 0.01,&& = 0.01, d; = 0.015,dy = 0.020,d3 =
0.015,d4 = d5 = 0.01.

Next, we verify the existence of the stationary distribution from the perspec-
tive of numerical simulation. In figure 1, the left column shows the paths of
Su(z,t), Ig(x,t), Ry(x,t), Sy (x,t) and Iy(x,t) , respectively. We can see that
the existence of stationary distribution of the solution for system (2.5). The right
column displays the profile map of Sy (z,t), Ig(x,t), Ry(x,t), Sy (z,t) and Iy (z,t).
The curves with different colors represent the changes in time in different spaces, and
we can see that there are certain differences in the solutions of the stationary distri-
bution in different spaces. In figure 2, we give the histograms of Sy (x,t), I'x(z,t),
Ry (z,t), Sy (z,t) and Iy (x,t), respectively, we can know that there is a station-
ary distribution. In figure 3, we give the effect of different noise intensity for the
stationary distribution of system (2.5) depended on time; when ¢ = 0, we can see
amplitude of fluctuation is slight, but with the increase of €, the amplitude of fluc-
tuation becomes larger and larger. Hence, we can conclude that the distribution
tends to be stable for lower intensity of volatility.
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Figure 1. The solutions are observed in system (2.5) under initial conditions (Sg,0(z), Ix,0(z), Ru,0(x),
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Figure 3. The evolution of a single path of Sy, Iy, Ry, Sv,Iv for different noise intensity

5.2. Numerical simulations of the optimal control

In this section, we compare the effects of different control intensity on dengue
transmission, and by using the Milsteins method [5] to discrete the system (4.1).
In Figures 4 and 5, we can see that infected individuals and mosquito populations
decrease when a control strategy is introduced; however, we can observe that the
number of individuals infected by humans and mosquitoes gradually decreases when
the two control strategies is introduced, and as the control is increased, the num-
ber of individuals infected by humans and mosquitoes has greatly decreased from
Figure 6.
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Figure 4. The effects of treating infected individuals
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Figure 7. The graph for the two controls

6. Concluding remarks

Here, we proposed and analyzed a stochastic dengue model combine with spatial dif-
fusion. In the first part, we analyzed the stationary distribution of system (2.5). The
positive solution of stationary distribution is given by Theorem 3.1, the sufficient
conditions are obtained for the existence and uniqueness of stationary distribution
of the solution by virtue of Theorem 3.3. Subsequently, we introduced the control
strategy, namely, decrease the number of infected individual and spray mosquito
insecticides. The necessary conditions for the effective control of system (4.1) are
derived by applying Pontryagin’s maximum principle. We have considered the ef-
fects of different control strategy, when the two control strategies is introduced,
the number of infected individuals decreases sharply. Finally, it is still a problem
worth further discussion, because the system may be disturbed by other random
factors, such as impulsive perturbations, Markov switching, Lévy jumps, etc. We
will explore these issues in our future work.
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APPENDIX A: THE PROOF OF THEOREM 3.2

Proof. First, we consider x > 1. By applying the [t¢’s formula and taking ex-
ception, we have

EoiltlgTHSH(iﬁ,S)llkﬂL||IH($,5)Hk+||RH(x78)||k+||5v($78)||k+||Iv(9€,8)Hk]
o k k k k k

—E sup ([[Smoll” + moll" + [Rmoll™ + [ISvoll” + [[Iv,oll")
0<t<T

Bub

t
=F sup / {KHSH(%5)||K_2<SH($75)7d1ASH + punNg — S — Np+m

0<t<T Jo
Brb

———Syly — Ig — ul
NHerHV YHLH MH)

Sulv)

+ 6l lg (2, 9)|"*(In (2, 5), do Al +
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+ 6l Rpg (2, )| (Ru (2, 5), ds ARy +ym L — puRi) + 5 Sy (, 5)||" 7 (Sv (2, 5),

b
Sy + A= vSy = TSy Ty) 4wy (o 8) 2y (5.8), ds Ay
Byb

1 1
Ny v im vy + Kk =D& () Su (x, ) + k(=D& (s)

+
o, )+ kG = DE () Rar(a,5) €+ Sk~ DE ]S, )]

t
+ k(= DE Iy (e, 9)]*}ds — B _sup / k€1(9)]| S (2, 8)|[FdB (s)
0<t<T Jo

~E sw [ K@t s)" B - B swp [ &) R B

0<t<T Jo 0<t<T Jo

~E sup / k€2(3)|1Sv (x, 5)||*dBa(s) — Esup / ke (3)| Iy (x, 5)||*dBa(s).
0<t<T Jo

0<t<T Jo
Let’s just zoom in and out for the above equality, and we get
E sup |[Su(z, N + I L (@, )I* + | Rea (. 8)|1* + 1Sy (2, 9)[1* + | Iy (z, )] *]

—E sup (|ISmoll® + Huoll* + |Ruoll* + 1Sv.oll* + [ Tv.0ll*)
0<t<T
¢
SE/ {—k||Sk(z,8)||""2(VSy(x,8),d1V Sk (x,5)) + K|Sk (z,s)]|" 2
0

(unNu, Su(x,5)) = 6| I (z, )" (VI (2, 5), do I (x, 5)) + &[T (2, 5)]|*
(Ig(z,s),

S uy) = | Ria (e, )Y Rir (2 ). s R, )
+ R (o 5) [* (R .5), ) = K|Sy (2,9)| 2 (VS (2.5), da VS (. 5)
+ RISy (@.5) "8 (2. 5), A) = w6l Iy (@, 8) [ 2(VIy (2,9). ds Iy (z,9)

G, ) (2, 9), Nﬂ Sy i) + (ke — DS, )]
4 b= D& ) + Sk — D& Rua(a, )| + (k= DSy ()

_|_

DN = DN =

k(k = )&y (2, ) }ds — E JSup / k& (s) ]| S (@, 5)||"dBi (s)

t
_E sw / ke (5) | L (2, )| *dBy (s) — B sup / €1(s) x || Ruz(, 8)[[*dBa (s)

0<t<T Jo 0<t<T

~E swp [ ka()]Sy(z,9)]dBa(s) - E sup / Kea(s) 1Ty (2, 5)|[*dBa(s)

0<t<T Jo 0<t<T Jo

t
SE/ {=kdiXollSu(z, 9)|* + kpn Nir | Su (, s)[|*~ = kd2 ol I (=, 5)|*
0

b
+ mfli — M s, )[F Iy (2, 9)]| = ks dol| Bi (o, 5)

+ kvl Ru (2, 8)|I* T Tl = kdado|Sv (w, 5)|1* + kA Sy (x, s)[|* 7

_ k Bvb k—1 1 1y e2 k
ks (2, 9+ b Ml [ i+ k(= D& (.9
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b hlk = DE e, I* + Sr(k — DE R, )| + Sk (k —~ DESv (x, )"
£ 3hk = DGy, 5)][F)ds — B sup / K€L ()11 (z, )| [FdBa (5)
0<t<T

_E sup / k6 (91, 5) "B (s) ~ B sup / €()[| R ()| “d By (s)

0<t<T Jo

_F sup / k€2(8)||SV(fE78)||kde(8)—Eoiup / k()| v (z, 5)|[FdBa(s).

0<t<T Jo <t<T Jo
Using the Young inequality and Burkholder-Davis-Gundy inequality, we have
B sup 1S (@, )|* + || 1m (2, $)|* + | Rer(, )" + |Sv (2, $)|* + [Ty (, 5)|1*]

t
<E sup (|Suoll*+[[Taoll* + | Reol "+ M+E Sup/{ﬂﬁNﬁr
0<t<T 0<t<TJo

1
+ AF o (<hdido + k= 1+ Sh(k = DENSu (@, 9)[" + (—hd2do +k — 1+
BybEME 1 2 " 1 )
~ % k= DI - 1+ -k(k -1
+ (Ng +m)F +2k(k ED I (2, 8)||* + (—kdsAo + k +2k(k V&)
1
R (. 8)||* + (—kdado + k — L+ =k(k — DE)|ISv (z,s)||F + (—kdsho + &k — 1

2
+M+lk(k_ DE || Ty (2, 8)||F Y ds+E su /kg (/IS (x, 5)||*dBy (s)
(Ng+m)k " 2 P oziery I 1

t t
+Esw [ k6(s) (e, dBi(s) + E s [ (o) | Rule ) da()
0<t<T Jo 0<t<T Jo

+E s [ k(o) |Sv (o 5) | dBas) + B swp [ kel (o, 9)] dBa(s)

0<t<T Jo 0<t<T Jo
<E sup (
0<t<

+ [ Reoll® + [[Svoll® + [l Ivoll®) + (ui Nf + AF)T
+ My sup / {118 (@, )| + |21 (2, $)[|" + | Rer (. )| + || Sy (z, 5)|*
+ [ Iy (2, 5)|[“Yds + E sup [|Su(z,s)]/*( / K2€3(3)||Sm (w, 5)||"ds) '/
0<t<T 0
t
+Esup |In(z,s)]|"?( / K2€2(5) X | In(x, 5)||*ds)/? + B sup ||Ry(x,s)||"/?
0<t<T 0 0<t<T

t t
( / K2€2(5)|| Rar(x, 5)|[*ds) /2 + E sup ||Sv($75)||“/2(/ K2€3(s)||Sv (, ) || Fds) /2
0 0<t<T 0

t t
L Esup [Ty (. 8)]*/( / K2€2(5)| Ty (. 8)||ds) /2 + 2 / (&S (. 5)]*
0<t<T 0 0

+ & u (2, 9))|F + G| Ru (z, )| + &Sy (z,s)|* + & Iv (z, 9)||*)ds
<K S (I1Sm0l* + 1Rmoll" + 1Svioll* + [[vol*) + (ui Ny + AF)T
<t<

+M4E ,Sup / {Sk (e, )™ + [1a (@, )17 + ([ R (2, )™ + [1Sv (2, )]
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1
+llv (@, s)*Yds + S E sup ([Su(z, s)I” + [ 1m (2, )" + | Ber (2, 5)[|”
0<t<T

+1Sv (@, )" + v (2, 5)[7)

<28 sup (1ol + | Ziol* + 1Bl + 1Syl b 2(uf N + AF)T
<t<

+ MyE ,Sup / {UISu (@, )| + [[Lu(z, )" + [[Ru (z, 8)[|"
+ IISU(LS)II” + v (=, s) || }ds,
where

By 0" M
(Ng +m)k

1 1
+ §I§(k —1)€2, —kdg/\0+k—1+§k(k —1)€2, —kd4/\0+k—1+§k(k —1)é2,

My =max{—kdiXo+k—1+ k( 1)EF, —kdado +k — 1 +~F +

k pkark 1

T Ml 9

Based on the Gronwall inequality, we obtained

E sup {1Su (@ )+ |Ln (@ )"+ [Ra (2, )1 + 1S (@, )7 + [ L (2, 5)]7}
“)

<QE(ISm.oll™ + 1 2ol + | R oll™ + IS,
+2(uf NE + ART)e2MT = M,

For 0 < k < 1, based on the Cauchy-Schwartz inequality, we obtain
EoiltlgT{HSH(% )™+ a (@, )" + [ Ru (2, )I* + [1Sv (@, )™ + [ Tv (=, 5) [}
<(B17%) B sup {1Su (e s)" + (e, 9+ |Rulz, )" + Sy (2,9

+ v (@, )]} 2 = M.

This proof is completed. O

APPENDIX B: THE PROOF OF THEOREM 3.3

Proof. The Theorem 3.2 is equal to condition (i7) in Lemma 3.2. In order to
complete proof, we only need to verify that condition (4) is valid. Next, we consider
the difference of two mild solutions of (2.5) with distinct initial data v, ¢ € Q

e1(z,t, 1, p) (z,t,9)
e2(z,t,, ¢) (z,t,9)
e(x,t) = [ es(z,t,9,9) | = | Rule,t,v) — Ru(z,t,¢) | (6.1)
ea(z,t, 1, ) (z,t,9)
es(2,t,, ¢) (z,t,9)
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with ||€($7t,¢»80)||'{ = ||61($7t71/%@)\|n + H€2($at,¢,sﬁ)||ﬁ + ||63(1’7t,1/),g0)||ﬁ
+ [lea(z, t, 0, @) ||® + lles(z, ¢, ¥, ¢)||*, By Lemma 3.1 and Ité's formula, we have

d(e™|le(z, t, v, 9)[|")
=ne|le(z,t, v, @)||"dt + " {kle1(z,t, ¥, 0)||* " (e1(x, t, Y, @), di Der (1,1, ©)

b
1o, 0:) = (S0 0 ) = St ) (5, 0
+Ii||62('x7t7w7@)|‘ﬁ72<62('xat7w7¢)vd2A62(x7ta¢a§0)+ BHb (SH(m7t71/))

Ng +m
Iy (2,t,0) = Su(x,t,0)Iv (2,t,9)) — pea(a-t, ¥, 0))dt + klles(@, t, 9, ) [|" 2
<63(£E, t, d}? 90)7 dgA@g(fE, tv 1/)7 90) - M63(‘ra t, ¢7 90)>dt + Ii||€4($,t, wv LP)HN_2
<€4('Ta t, ¢7 Qp)a d4A€4(Z‘, t, 1?’ <)0) - l/€4($, i, 1/17 90) - N}f‘fm(‘g‘/(xv t, ¢)IH(]:7 t, w)
- SV(.’I), ta QO)IH($7 ta @))>dt + HH€5($, t7 ¢7 (10)||R_2<e5(x7 ta wa Sp)a d5A65($, t7 1/)7 410)

Nf‘fm(SV(xat,w)IH(xat,w) - SV(xata @)IH(x,tv 90)) - ’/65(5”71/)7 90)>dt

+

+5hlk = DE () lles (@, t, 9, )" dt + kller(x, t, 9, 0) " (ex (z, 1,3, ),
—&(t) - DNer(z,t, 4, 9)dBi (1)) + kllea(x, t, 9, 0)[|"(ea(, 1,9, ),
(t)Nea(z,t, 0, 9)dBy (1)) + klles(z, t, 4, )" (es(x, t, ¥, @),

— & () Des(w,t, 0, 0)dB (1))} + kllea(z, t,9, )" (ealz, t,0, @),

— () Dea(x,t, 0, 9)dBs(t)) + klles(z, 1,9, )" (es (2, 1,9, ¢),
(t)Aes(w,t, 1, p)dBa(t)).

Next, we have a further transformation to (Su(z, t, ¥)Iv (z,t,v)—Su(z,t, o) Iv(z,t, ©))

and (Sy (z,t, V) g (x,t, ) — Sy (z,t,0)Ig(z,t,¢)) by virtue of equality (6.1), and
get the following equality

d(e™ [le(z,t,9, )|")
:nentHe(mv i, 1/)7 QP)Hﬁdt + ent{’{”el(z7 i, 1/)7 ¢)||H72<61('r7 i, 1/)7 90)7 dlAel(Iv t, Z/}a 90)

b
- Mel(xa ta 1/}90) - N]fi m (SH(m7 t7 ¢)€5(~T7 t7 1/}7 50) + €1<$, ta d}a (,D)Iv(l‘, ta 90))>dt
+ Ii”eQ(xv tv 1/)7 90) ||N_2<62(x7 tv wv 90), d2A62($, ta 1;[}; QD) + Nﬁlj_bm (SH(xv ta 1/’)

65(39%@/1, 50) + 61($,t, 1,[), QD)I\/(IL’,t, 90)) - ,[LBQ(JZ.t, 1)[)) ¢)>dt + KH63(xat7w7 50)||H72
<€3(.T7 tﬂ/% @)7d3A€3(x7t7 ¢7 QD) - M63(x7taw’ ¢)>dt + K/||€4(J},t, w’ QD)HH_2

Bvb
- NH+m<SV(1’7ta1/})'
62(%#%@) + 64(1’,t,1[1,g0)]11(1‘,t,90 )>dt+ K||65(:U,t,1]/},g0)||K72<65(33,t,1[},g0),

Bvb
A
d5 65(.’13,@’(/%%0)‘*‘ NHer

<64($, tv ¢» 90)7 d4A€4(1’, ta ZZ% QO) - V€4(£E7 ta 'l/), 30)
)

<SV($>7571/))€2(337157 ¢7 SO) + 64($7tawa QO)IH(.’IJ,t, L)0))
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— ves(wt, b, )t + Sl = DEDller(, b, )|t + Sl — DE(
leaCe b6, )+ Sl — DE W les(i, 1,0, 0)]Fdt + S~ DER()

1 _
||64(l‘,t, 11[}3 @)”kdt + iﬂ(n - 1)53(75)”65(%7571/% @)det + H”el(z7t7’¢)7 @)”H ?

(er(@, t,0,0), —&1(t) Der(w, b, 9, 0)dB1 (1)) + rllea(z, 8,9, ) |*ea(x, T, 0, ),
—&u(t)Dea(w, b9, 0)dB1(1)) + klles(x,t, v, )" es(x, ., 9), —€1(1)
Des(x,t,9, )dBi(t)} + kllea(z, t, 0, 0)|**(ealw, t, 0, ¢), —Ea(t) Dea(a, T, 0, ¢)
dBs(t)) + klles(z, t, 9, 9) " (es (@, 1,9, @), —Ea(t) Nes(x, 1,9, 0)dBa(t)).

Let’s just zoom in and out for the above equality, and we get
(e |le(z,t, 9, 0)[7)
gnent”e(wv t, 1;/}; @)”Hdt + Hent{_nel(xa t, ¢7 90) Hk_2<ve1(xv t, 'l/}u 90)7 dlvel (:L’, t, djv g0)>
_ Brb _
a5, @) [ (Fea(a b, 0). daVea(a. b 10, 0))+ 0 a0 )2
Ht+mM
<62($7 t, 'l/Ja ()0)7 SH(xa t, 1/1)65(% t, 1/)7 90)+61(x,t7 1/)7 QP)IV(‘CC’ t, 90)>_ ||€3(.’E, t, 1/17 @)Hkﬁz
<ve3(x’ t, ¢7 90)7 d3V€3({L‘, t, 1/)7 QO)> - ||64($, t, /(/)7 (p)|‘k_2<ve4(:1:, t, 1/)7 QO)? dy
b
Ve4(x, t7 ¢7 90)> - H€5(xa t7 ¢7 (p)”k*Q <v€5($, t7 ¢7 (p)’ d5Ve5(x, t7 ¢7 <p)> + NBV
H+m
||65(.’E, tv wv 90) Hk72<e5(1'7 ta 7;[}; QD)aSV(:L'v ta 1/1)62(95, t, 1/1, QD)+€4(£L', t» 1/1» @)IH(:Ev ta @)ﬂdt

+ohlk = DE)ler (@, 8,9, 9) |t + %F&(fﬂ — DE ) llea(z, t, 9, p)[|"dt

+ ok = DEX)les(x, t. 9, )|t + %n(n — D& ()llealx, t, v, o) “dt

=N =N =

+ 5h(e = DEOlles(@,1, 9, )|t
<ne™ ez, t,, @)|7dt + ke {=didoller (@, b, 9, 0)[|* = daollea(z, t, v, )|

BrabM .
+NH 1||€2(5U,t71/)790)”k 1(”65(3”775,7/%<P)||+||€1(xat7¢>SO)H)*dB)\OH@S(%t,?/J,SD)”k
HTmM
bM-
— didolleata.t 6, D) + 2 s (ot 0 ) et )

1 1
+lleatart, 0, @)D}t + (s~ DEDller(a,t, )i + Sl ~ DEXD)
leaCe, b, )Pt + S(s = D ©)les b, 0, 0) e + Sl — D)
leaCe, .5, @)Fdt + s — DE W) es(a, 1, 0, 0) et

Integrating on both sides of the above inequality and taking expectations, then,
applying the Young inequality, we get

Ele"|le(z,t, v, )|"]
(BubM,)*

t
<lle(x, 0,9, o) ||" + E/O e {nlle(x, s,v, p)||" + (—kdi Ao + (Nu +m)F
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(BybM)k n
(Ng + m)*k

1
+ 55(5 —1D)&D)|lex (z,t, 10, )| + (—kdado + 2k — 2 +

s = D lea 16, @) + (~kdsdo + 3wl — DD esa,t, 0, 2)|*

bMy)E 1
(L T

(BubMy)* 1

Ve T g = D10, Q)

+ (—kdgho +
+ (—kd5/\0 + 2k —2+
Next, we take the supremum on both sides of the above inequality

E sup [e"|e(z,t,¢,¢)|"]
0<t<T

t (6.2)
<Jle(@, 0,4, )| + E sup (n+ M;) / P le(z, 5,10, )| ds,
0<t<T 0
here
bME 1 bM7)k
Ms :max{—kdl)\o + M + il‘ﬁ(/ﬁ — 1)6%, —kdaAg + 2k — 2 + M

(BvbMy)k 1

(NH +m)k + 75}(% - 1)53)

1 1
+ 5"«'(’*’ — )&, —kdsAo + 5"?(/‘% —1)&F, —kdaXo + 5

Db M 4 Lot~ 11ed)

~ kdsho + 2k — 2 4 M)
s+ T WNarmr T2

Based on the Gronwall inequality, we obtain

le(z, t, 0, 0)[|* < |le(x, 0,9, @)||Fe1HMs)t

thereby
Jim Elle(z,t,4, o)[|* = 0.

Therefore, condition (7) in Lemma 3.2 holds, thus existing a stationary distribution
for system (2.5). Next, we prove the uniqueness of stationary distribution, assume
that ) is also a stationary distribution to W(z,t). There exists a constant M > 0,
we can get the following result

M) — A < /H IBF() ~ P (@) @)A(d) < Me,

when t — oo, we can get the uniqueness of stationary distribution. O
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