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Abstract: In this paper, an SVIR epidemic model with temporary immunities and general incidence
rates is constructed and analyzed. By utilizing Lyapunov functions, we prove the existence and
uniqueness of the positive global solution of the constructed model, as well as the sufficient conditions
of extinction and persistence of disease, are provided. Due to the difficulty of obtaining the analytical
solution to our model, we construct two numerical schemes to generate an approximate solution
to the model. The first one is called the split-step 6-Milstein (SSTM) method, and the second one is
called the stochastic split-step 8-nonstandard finite difference (SSSNSFD) method, which is designed
by merging split-step 6 method with stochastic nonstandard finite difference method for the first time
in this paper. Further, we prove the positivity, boundedness, and stability of the SSSTNSFD method.
By employing the two mentioned methods, we support the validity of the studied theoretical results,
as well, the effect of the length of immunity periods, parameters values of the incidence rates, and
noise on the dynamics of the model are discussed and simulated. The increase in the size of time step
size plays a vital role in revealing the method that preserves positivity, boundedness, and stability. To
this end, a comparison between the proposed numerical methods is carried out graphically.

Keywords: stochastic SVIR epidemic model; extinction; persistence; SSTM method; SSSTNSFD
method; temporary immunity; general incidence rate

1. Introduction

Stochastic modeling is considered as one of the widely used strategies in the modeling
of infectious diseases for the purpose of studying the dynamics of the diseases. Moreover,
it is observed that stochastic models are usually more informative than deterministic
models, where a deterministic model can predicts only a single result based on a given
set of circumstances. In contrast, a stochastic model predicts a set of possible outcomes.
In recent years, many researchers have proposed many mathematical models by using
stochastic differential equations to describe the dynamics of epidemics (see, e.g., Refs. [1-4]).
However, to obtain more realistic systems of population interactions, the authors included
the temporal delays in such models and investigated their dynamics properties (see, e.g.,
Refs. [5-7]).

The vaccination can play an important role in controlling the diseases because it lowers
the reproduction number and possibly decreases the number of infected individuals in the
endemic area. As is known and confirmed that some vaccines confer a lifetime immunity
against infection, while others provide only temporary immunity. So, Infection-induced
or vaccination-induced immunity period is considered as one of the delay factors used in
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constructing the epidemic models, which were used by authors in many published papers
(see, e.g., Refs. [8-10]). Due to the effective strategy of vaccines for controlling diseases, the
authors in [11] established the stochastic SVIR epidemic model based on the corresponding
deterministic model, which was constructed and analyzed in [12]. In particular, the authors
in [11] proved the existence and uniqueness of the positive global solution of the following
SVIR epidemic model:

p—(u+a)S(t) — p1SZ]dt + o1 SdWy,
aS(t) — (v2 + u)V(t) — B2 VI]dt 4+ 02 VAW,
B1ST + BoVI — (71 + w)Z(t)]dt + o3TdWs,
TI(t) + 12 V(t) — uR(t)]dt + o4 RAW,.

M

— o —

Moreover, they provided sufficient conditions for the extinction and persistence of the
disease. The studied stochastic model (1) was constructed with bilinear incidence rates and
without considering the temporary immunity.

In epidemic modeling, it is well known that incidence rates are crucial in ensuring that
epidemic models provide a reasonable explanation of infectious disease dynamics. Many
scholars suggest using the nonlinear incidence rate instead of standard incidence rates
and bilinear incidence rates in the transmission process of disease in order to analyze the
mechanism of disease transmission better and provide a more flexible model for dealing
with realistic data [13]. Recently, Hattaf et al. [14] introduced a general functional response
F(S,I) = %, where Aq,A2,A3>0 are the saturation factors measuring the
psychological or inhibitory effect. This function enables us to derive several types of
incidence rates existing in the literature. For example, the bilinear incidence rate 7 (S,7) =
BS is obtained if Ay = A, = A3 = 0, (see [15]). The saturated incidence function F(S,Z) =
% is obtained if A, = A3 = 0, or F(S,Z) = % is obtained if A = Az = 0,

(see [16,17]). Beddington-DeAngelis functional response F(S,Z) = % is obtained

if A3 = 0, (see [18]). Crowley-Martin functional response F(S,Z) = g vy )é ‘; TAGST is
obtained if A3 = A1 Ay, (see [19]).

On the other hand, the duration of immunity is one of the most critical aspects of
disease and vaccine that effectively affects the impact of vaccines on public health for
population communities. It was observed that the duration of immunity acquired by the
individual against infectious diseases ranges from almost non-existent to lifelong [20].
For instance, both of vaccine of varicella [21] and the vaccine of pertussis [22] provide
only temporary immunity for the vaccinated individual against the infectious. For many
infectious diseases, the immunity (whether infection-induced immunity or vaccination-
induced immunity) wanes either due to the loss of immune memory or evolution of the
disease itself [23].

Motivated by the facts mentioned above, we develop in this article the model (1) by
modeling the disease incidence rates via general functional responses and incorporating
the temporary immunities. Regarding temporary immunities, we assume that, due to loss
of immune memory, the evolution of the disease itself, or any other reasons, a fraction of
recovered infected individuals may lose their infection-induced immunity and returns to
the susceptible compartment. Also, a fraction of recovered vaccinated individuals may lose
their vaccination-induced immunity and then moves to the vaccinees compartment to have
booster or additional doses for enhancing or restoring the protection, which faded over
time after the primary series vaccination was taken.

To distinguish between the booster and additional doses, the authors in [24] mentioned
that Booster doses are given for those individuals who responded adequately to primary
series vaccination in order to restore protection after it would have waned, while addi-
tional doses are given for those immunocompromised individuals who did not respond
adequately to the primary series vaccination.
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Specifically, the developed stochastic SVIR model is described by the following stochas-
tic itd equations:

dS(t) = [p— (p+a)S(t) = Fa(S(t), Z(t)) + yie FMI(t — 7)]dt + o1 S (t)dWa (1),

AV(t) = [aS(t) = (v2 + p)V(t) = Fo(V(1), (1)) + 12e "2V (t — 1) |dt + 02V (£)dW (1), @)
dZ(t) = [F1(S(), Z(t)) + F(V(1), Z(t)) — (v1+ w)Z(t)]dt + o3 Z(t)dWs(t),

dR(t) = [nZ(t) + 72V (t) — 11e FII(t —11) — 12e F2V(t — 1) — pR(t)]dt + os RAW,(t),

where the letters S, 7 and R represent the densities of susceptible, infected, and recovered
individuals, respectively, whilst the letter V represents the density of the individuals who
have begun the vaccination process. The total size of population will be represented by N
(ie, N =S+ V+Z+ R). The Biological meanings of all parameters in model (2) are listed
in Table 1. In our model, we have two terms to denote the temporary immunities. The first
term e *T1Z(t — 17) indicates those individuals who survive natural death after they have
become infected and then become susceptible due to the loss of infection-induced immunity
for a specific time 73 > 0. The second term e #2V(t — 1) indicates to those individuals
who survive from natural death after they have completed their primary vaccine series
and then move to the vaccinees compartment (1) to have booster or additional doses
due to the loss of vaccination-induced immunity for a specific time 7, > 0. However, due
to the possibility that the vaccinees individuals have some partial immunity during the
vaccination process, it is assumed that 8, less than ;.

Table 1. The Biological meanings of parameters of SVIR model.

Parameter Biological Meaning

U The recruitment rate and natural rate of population
« The rate at which susceptible individuals are moved into the vaccination process
B1 The transmission coefficient between the two compartments S and 7
The disease transmission rate when the vaccinees contact with infected
p2 individuals before obtaining the immunity against the disease
7 The recovery rate of infected individuals
The average rate for the vaccinees to obtain immunity and move into recovery
"2 compartment
T The length of the immunity period of the recovered infected individuals
T The length of the immunity period of recovered vaccinated individuals

For A; > 0,n7; > 0,Vi € N%, the specific nonlinear functions Fi, 7, represent the
incidence rates, in which they have the following forms:

ST %A
Fi(S(1),T(H) = rorshiormst P2V, 1) = mvtr v

and satisfying the below properties:

e F;:R%2 — R, are differentiable functions, where F;(0,Z) = F(S,0) = F(V,0) =
0,VS,V,ZT>0,stic{l,2};

o limgs o+ F1(S,Z),limz_g+ F2(S,Z) are exist and positive VS,V > 0, where

T — ]:1(8/1) T — fl(V,I) .

o 53(S7)>0and 51(S,1) <0,Y5,T >0;

o 22(V,7)>0and S2(V,7) <0O,VYV,I>0;

e FI(SI)<BiSZand F(V,I) < BVIVS,V,T>0.
In addition, for i € N*, W; are independent standard Brownian motions defined on a

complete probability space with a filtration (), f, P, {f; }+>0) satisfying the usual conditions
(i.e., it is right continuous and fy contains all P—null sets), and o; are their intensities.
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S ()
aV(t)
dZ(t)

In looking at the structure of the model (2), we observe that the term R is absent in the
first three equations. Therefore, the fourth equation can be ignored from the model without
loss of generality. Thus, we here only debate the following model:

(= (p+a)S(t) — Fi(S(t), I(t)) + y1e FUI(t — 1)]dt + o S(£)dWy (),
[aS(t) = (v2 + wW)V(t) = Fa(V(t), Z(t)) 4+ 12e F2V(t — 12) | dt + 2V (£)dWa (1), 3)
[FL(S(1),Z(t)) + Fo(V(t), Z(t)) — (71 + p)Z(t)]dt 4 o3Z(t)dWs(t),

where R = N — S8 — V — Z. Obviously, the disease free equilibrium of model (3) is

Eo = (S0, Vo, Lp) = (a_;:y, %,0),Where 2= (7(1—e"2)+u)(a+pu).

After formulating the developed SVIR model (3), we reveal about the contributions of
the current study, which are listed as follows:

* Investigating the existence and uniqueness of the positive global solution of the
model (3);

e  Establishing the sufficient conditions for the extinction and persistence of disease;

¢ Designing a novel numerical method to approximate the solution of our model and
comparing its performance with another method. This new method can be used to
approximate the solution of other stochastic delayed epidemic models;

¢ Discussing the effect of the length of immunity periods, parameter values of the
incidence rates and noise on the dynamics of the model.

The strategy of this paper is broken down as follows: Section 2 is devoted to the
stochastic analysis of the model (3) and divided into three sections: in Section 2.1, the
existence and uniqueness of the positive global solution of the model (3) are investigated
(see Theorem 1). According to Section 2.2, the stochastic reproduction number is defined
and used to provide sufficient conditions for the extinction of disease (see Theorem 2). At
the same time, sufficient conditions for the persistence of disease are provided in Section 2.3
(see Theorem 3). Section 3 is allocated to the numerical analysis of the developed model
and involves three sections: In Section 3.1, we construct SSTM scheme for the model (3). In
Section 3.2, we design and analyze a new stochastic method, namely, SSSTNSFD scheme
for (3) is constructed and analyzed. With regard to the validity and effectiveness of the
obtained results, both of the two constructed methods are employed to support those results
graphically in Section 3.3. Finally, the conclusion of the study is discussed in Section 4.

2. Stochastic Model Analysis

This section is dedicated to show that model (3) has a positive global solution. Fur-
thermore, by establishing a stochastic reproduction number (933), we provide sufficient
conditions for extinction and persistence of the disease. For some upcoming proofs, we
need to reformulate the two functions F; and F, as follows:

F o= B1S _ By B (atp) (L - 8)
1 T+ SHATFAST — (A )pta (T+MSHAZHAST) (1A pta) \a+pu
_ BiAap _ BiAsp ST (4)
(I+AMS+AZ+A3ST) (14 ) p+a) (I+AM S+ THAZST)((1+A ) pta) =7
r B2V _ Boap Baco ap
‘7:2 T 1+ VI VI T paptco (I4+m V+1Z+y3VI) (n1ap+cy) (62 V)
_ Baippap _ Batzap
(I+mV+mZ+n3VI)(maptcz) z (I+mV+2Z+n3VI) (inaptcr) VI. ®)
Now, from (4), we deduce
7 Bip
TS ©)
F By Bip 12
Fi 2 arnems — mrners (A2 Asam) T @)
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Also, from (5), we conclude
a Baapt
Fr S g (8)
£ B2V Boap ap
72 Z gt T napre (72 + ’735)1' ©)

dg,

Y

[

K

S

—But+a+m+r+

2.1. Existence and Uniqueness of Positive Global Solution

Let T = max{7, o}, and we define R} = {(x1,xp,x3) € R® : x; > 0,i € Nj}
and Q = C([—7,0], R3 ) be the Banach space of continuous functions mapping from the
interval[—T, 0] into R3 and is equipped by the norm ||¥|| = sup_ <o [¥(8)]. Biologically,
we assume the initial conditions of model (3) to be :

S(¢) =Y1(8),V(¢) = ¥2(8), Z(g) = ¥3(5),
Yi(¢) >0, € [-1,0], (10)
(‘Pl.‘Yz,‘Fg) € Q.

According to the following theorem, we can deduce that there is a unique positive global
solution of model (3) with the described conditions (10).

Theorem 1. For any initial value (S(0),1(0),Z(0)) € R3, model (3) admits a unique positive
global solution given by (S(t),V(t),Z(t)),Vt > 0, and with probability one, the solution will
remain in RS almost surely (a.s.).

Proof. It is clear that the coefficients of the model (3) are locally Lipschits continuous.
Based on that, we can say that for any initial value (S(0),V(0),Z(0)) € R3, a unique
local positive solution (S(t), V(t),Z(t)) is exist on t € [—7,T.), where T, represents the
explosion time. In this position, we only show that 7, = o a.s. to prove that the solution
(S(t),V(t),Z(t)) is nonegative global solution of model (3). For this end, we need to define
the following stopping time

™ =inf{t € [-7,7) : S(t) <0,V(t) <0 or Z(t) <0},

where inf$ = oo (¢ is defined as empty set). Obviously, we observe that 7* < T, so if it
is proven that T = oo, then this implies 7. = oo which in turn means that the solution
(S(t),V(t),Z(t)) € R%,Vt > 0a.s. Let us assume that T* < oo, then there exists a constant
T > 0,s.t. P(t* < T) > 0. Now, we define a fundamental C2—function Gy : Ri — Ry, via
the below formulation:

G1(S(t),V(t),Z(t)) = InS+InV+InZ. (11)

To complete the proof, we apply Ité’s formula on G;,V t € [0, 7*] and all w € {t* < T}
as follows:

Fi me PI(t—7)  aS Fo e PRVY(t— 1)
(pta) ==+ 5 t () -5+ v
o7 07 + 0% + 03
Fi+F—(n+u) - %]dt + oy dWy + 02dWs + 03d W5 (12)

2 2 2
oy 05+ 03 N

) (B1 —l—ﬁz)I]dt-i-Odel + 02dWh + 03dWs.
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Integrating both sides of (12) over [0, t], we get

0% + 03 +03
2 )t

— (B Ba) [ T()ds ey Wi(6) + caWalt) + esWs(e).  (13)

Gi(t) = G1(0) > —CBu+a+m+7+

According to the definition of 7, we deduce that the solution of model (3) is always
nonnegative on [0, 7*) for all w € {t* < T} as well as S(t*) = V(t*) = Z(t*) = 0.
Thence, lim;_,7+ G1 (t) = —co. By letting t tends to T* in both sides of (13), we obtain

*

2
+07 + T
o> Guratmbrnt AEEE Dy (51 py) [ T
+ 0’1W1(T*)—|—02W2(T*)+(73W3(T) —00, (14)

and this produces a contradiction. Consequently, T* = 7, = +0c0 a.s, which means that
the solution (S(t), V(t),Z(t)) of model (3) is positive global solution a.s. This completes
the proof. O

2.2. Extinction of Disease

Lemmal. Let (S(t), V(t),Z(t)) be the solution of model (3) with initial value S(0) > 0,V ({2) >0
and Z(Zy) > 0,Y¢y € [—1,0) and {» € [—1,0) with V(0) > 0and Z(0) > 0, then

S(E) + V() +Z(t) + et [ eT(s)ds +yae™H [/ ehV(s)ds

lim =0a.s.
t—oc0 t
Moreover,
t—oo t f—yo0 t t—sco f
and
e M ftt_T eMT(s)ds e Mt ftt_r e’V (s)ds
lim ! = lim 2 =0a.s.
t—00 t t—00 t

Lemma 2. Let (S(t), V(t),Z(t)) be the solution of model (3) with any given initial value S(0) > 0,
V({2) > 0and Z(Z1) > 0,Y(y € [—1,0) and {p € [—12,0) with V(0) > 0 and Z(0) > 0, then

fo s)dWy _ fo dW2 _ fo dW3

t—>oo t—> t—>oo

=0as.

The proofs of Lemmas 1 and 2 are almost the same to those in Lemma 3.1 [10] and
Lemma 2 [25]. Thus, herein, they can be omitted. Now, we define the reproduction number
for model (3) as:

R — Pip 4 Bapt _

(@+@Q+A)W)(n+u+%3)  (pap+ca)(n+p+3)

which is arguably the most significant quantity in infectious disease epidemiology that used
for estimating the average number of new infections caused by an infectious individual in a
population where a fraction of the susceptible individuals is vaccinated. Nonetheless, when
noise does not exist, we get the reproduction number of the corresponding deterministic
model as follows:

d By Poay

S Y G W ) | oAy T T &
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Go(t) — G2(0)

For simplicity, the below notation is introduced:

t
(g(t)) = % / g(s)ds, for any integrable function gon [0, c0).
0

By utilizing the previous lemmas, sufficient conditions of extinction of disease can be
obtained through the theorem below, which is one of the main results of the current article.

Theorem 2. Let (S(t),V(t),Z(t)) be the solution of model (3) with initial value S(0) > 0,V({2) >0
and Z(Z1) > 0,VZy € [-11,0) and {p € [—1,0) with V(0) > 0and Z(0) > 0. If Ry < 1, then

InZ 2
tle sup d t(t) <(p+m+ %3)(9‘{5 —1)<0as.

Moreover,

. U . au
< < —.
A

Proof. First, we define the function G,(S(t),Z(t)) = S +Z + y1e” #1 ﬁiﬁ Z(s)ds. Then,
applying Itd’s formula to get

dG, = [“l/l — (06 + }1)8 + Fy — (71(1 — eiHTl) + ]/l)I] dt + 1 SAW1 + 03ZdWs. (15)
Taking the integral for (15) over [0, t], dividing by ¢ and utilizing (6), we have

G =GO _ (e u (S + (Fa(6) — (11— e ) + ) (Z(0)

t
ot t
- 2 /0 S(s)dw1+%/0 T(s)dW; (16)
< n= (o () + 2T (0) - (11— + 0 Z(0)
+ 2 OtS(s)dw1+? ;I(s)dw3.
From (16), we get
U 1 c1 Baoy
SO < e G et ) O (), (17)

where ¢; = (71(1 — e™#7) + p)(a + p) and My (1) = LORO L a [s(s)aw, +
% [FI(s)dWs.
Second, we define another Lyapunov function as follows:

ot
Go(S,V,T) = S +V+ T4 e |

. t—Tl

t
Z(s)ds + e H™2 / V(s)ds.

t—1

Then, by utilizing from Itd formula, we have

dGs = [p—pS— (1 —e ")+ )V — (11(1—e ¥7) +p)I]dt
+ 1 SAW1 + VAW, + 03ZdWs. (18)

Taking the integral for (18) over [0, t] and dividing by ¢, we get
= p=pu(S(H) = (M —e"2) + 1) V(1) = (1 (1 —e 1)+ pu)(Z(1)

t t t
+ ?/O S(s)dw + 2 i V(s)anw, + 2 [ 2(s)aws. (19)
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From (19), we obtain

W) = HERI BEER gy - iz + EE D amy ), )
2 2 2 C2

where My () = 2090 a1 (L5 (5)awy + 2 [LV(s)dW, + G [L T(s)dWs.

It follows from Lemmas 1 and 2 that lim;_,co M7 (¢) = lim;_eo P2 (£) = 0 a.s.

Third, we define G4(t) = InZ(t), then employing Itd’s formula and using (6), (8) will
lead us to the following:

2
A0 = [Fi+Fo— (n+ e+ 3] dt+ osdWs
Py Boap Oé
[(14-)\1)‘11—1-0{ map +ca (71+V+2)]dt+‘73dw3~ (21)

Integrating the inequality (21) over [0, ] and dividing by ¢, we get

InZ(t 3 InZ(0 Wi (t
20 < et Dy -1y L0 VRO,

(22)

According to the large number theorem for martingale (see Theorem 3.4 in [26]), we have

lim; oo W3t(t) = 0a.s. So, if Rj < 1, we conclude that

2
tli_>m sup ant(t) <(m+p+ (%3)(9%5 —1)<0as. (23)

The obtained result in (23) leads to lim;—e Z(t) = 0, and then lim;_,o (Z(t)) = 0 a.s.
Therefore, from (17) and (20), we obtain

. H . adad
lim (S(8)) < Pt lim (V(£)) < o

O

2.3. Persistence of Disease in Mean

Definition 1. We say that model (3) is persistent in the mean, if

lim inf(S(t)) > 0, tlim inf(V(t)) > 0, and tlim inf(Z(t)) >0 as.
—r 00 — 00

t—o0

Lemma 3. (Lemma 5.1 [27]) Let § € C([0, +00) x ), (0, 4+00)). If there exist p1, p2 > 0, s.t.
t
Inf(t) > pt — pz/ f(s)ds + F(t),Vt >0,
0
where F € C([0,+00) x Q,R) and lim;_, @ = 0a.s., then

lim inf(§(t)) > P14

t—ro0 P2

In the forthcoming theorem, we determine the sufficient conditions for the persistence
of disease for the model (3) based on Lemma 3.

Theorem 3. Let (S(t),V(t),Z(t)) be the solution of model (3) with initial value S(0) > 0,V({2)
> 0and Z(g1) > 0, V1 € [—1,0) and {» € [—12,0) with V(0) > 0and Z(0) > 0. Under
the condition
a9 P (24)
a+u  map+c
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Ga(t) — G4(0)

if Ry > 1, then the solution is said to be persistent in the mean and the following properties
are satisfied:
) > 71+yg%l(§n671) = T*, where
= l+§iyy+tx (/\2 + A3 tx+]4) + lyllzczyarcz (772 + 7]3%)’ L=
o limeesup(S(H) < iy — (5 — RS )T = 8%
(1) = V('Xﬂl (1-8%)— %I* — V-,

e limyeoinf(Z(t)

_ Boa(Boap(atp)ter(maptcr)) .
(mapt-ca)?(atp)

7

e lim e sup(V

Proof. Applying It6’s formula again on G4(t) and using (7), (9), we have

2

ag, = [ﬁl-i-]:—z—( 1+u+ )}dt+(73dW3

,Bl,u ﬁzCzV 0’32
> _ picl
- [(1+A1)M+w map +c2 (MHHZ)

Biu H
(P (A, A

(et dsdi) +

Integrating inequality (25) over [0, t], and dividing by t, one can obtain

(25)

Poap
map +c2

4
(172 + 173(3?))1:| dt + o3dW3.

S Bip o3 o3 Ws(t)

V) - (e F) - ez + 2
Bala+p)p
map +c2
Ba(a+ )
<I(f)>+mm2_£l<I(t)>+ t
2
—(n+u+ 073)

- 1+Mpta

_ By
T At Muta ~ntptsy )+

_ Baa+ p)p S(t) — ﬁZCl
Mmeu +co Moy + ¢
Boay

S Pin
T (I+Mpta map+tc

_ :BZCl . IBZV ( €1 o IBZWV ) <I(t)>
Map+c  Mmap+cy a+u  Hrap+co

Batt Ba(a+p) a3Ws3
— L{Z(t)) + + My +
1< ()> Mmeu + ¢ Moy + ¢ 2 t
By Boap

- (1+/\1)y+0¢+1711xy+cz_(71+ 2

_ Bor[Boap(e+ ) +c1(map + o)
(map +c2)*(a +p) T®)

B oy Bala+p)
L(Z(t)) + 77106]/1+C2m + 77106]1+C2mz+ e (26)

03 W3

From (26), we get

2

IZ() 2 (1 +p+ 2O — Dt = (1 + L) (Tt +M(B), @7)

where
__ Popt

oy + P2 Ean s+ InZ(0).
map + c2

M(t)
map =+ c2

M)

W- .
B2 = 0, hence lim;_y0o =7~ =

Since, limtﬁoo Ny (t) = hmtﬁoo 9)?2(1?) = ]imt*)oo F
According to Lemma 3 and inequality (27), we conclude

0 a.s.

lim inf(Z()) > (1TET D)% -1

=7"
t—00 - £+ £
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Now, it follows from (16) that

. H 1 01 Baay . 1 .
< - — _
tl;n(;sup(S(t)) T oo+t u (x—i—y((x—i—y 17yx;¢+c2) tlggomf(I(t)) o+ U tlggloml(t)
_ pooo 1 ( aa Py )T* = S*. (28)
a+u at+pat+p  map+c
Also, from (20), we get
. _oplatp) Y o c1
lim sup(V(t)) = e (1= lim sup(S(#)) — lim M, (#)) — lim sup o (Z(1))
S ICh S NP SELC S (29)
Co Co

14 A ST F AT+ ASHT

1V I+ g VhIn

In-‘rl _Il’l+<

The proof is completed. [

3. Numerical Model Analysis

In this section, by constructing two effective methods that give dynamically consistent
solutions with the continuous-time model, we intend to demonstrate the validity and
effectiveness of the studied results. The first method is SSTM, and we are considering
it here because it is computationally simplified. The second method will be modern,
designed by incorporating the split-step 6 method with a nonstandard finite difference
method for the model (3) and called the SSSTNSFD method. Our modern method is
constructed based on Mickens’framework, where it is free of any numerical instabilities
regardless of the size of the step-size used in the numerical simulation. In what follows,
0<60<1m = 3,m =32, wherefor N € Nh = % represents the time step size
on [0,T], and n = 0,1,2,..., N. Moreover, for i € {1,2,3}, AW;, = Vh in where ¢, is
independent Gaussian random variable N(0,1).

3.1. Split-Step 6-Milstein Scheme

The proposed SSTM method is easy to construct to get an approximate solution for the
model (3), which was designed and used for the first time in [28]. Therefore, it is directly
constructed from the model (3) as follows:

S =" (= ()" e T (1= 6)T" ™)

‘3181’!1'71

2
0
)h + 0 S"TAWY , + 715"(Awfn —h),

Vn+l =" + (a8n+1 _ (li + ’YZ)Vn 4 ,)/zefyTz(evnfszrl 4 (1 _ e)vnfmz)

B VLM (30)

2
0
>h + OV AW, + VAW, — ),

ﬁlsn—l-lzn ,Ban'HIn
1+ /\lSnJrl + )\21'71 + A38n+11'n + 1+ UlVHJrl + 7’]21” + 773vn+11.n

2

’
—(p+ 71)I"> h+o3T"AW3, + &I"(Awin —h).

3.2. Stochastic Split-Step 0-Nonstandard Finite Difference Method

Specifically, this section aims to design and analyze a dynamically consistent SSSTNSFD
method to obtain an approximate solution of the model (3), where this newly constructed
method enjoys the properties of elementary stability and preservation of the positivity
of solution regardless of the size of “h” used in the numerical simulations. Therefore,
in order to construct our new scheme in the sense of Mickens (see [29,30]), we use non-
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local approximations (i.e., the terms on the right hand side of model (3) must be contain
terms with the form S"+1, 8", Y+l yn 77+1 and "), and the terms which contain time
delay are approximated by split-step 6 method (i.e., the term Z(t — 17 ) is approximated by
0T"~™*l 4 (1 —9Z" ™), and V(t — 1) is approximated by V"~ "2+1 4 (1 — gY"—m2)),
Moreover, for any g(t) € C'(R), we choose an equivalent derivative which can be defined

n+1_,n

as % = Th)g' where v(h) is a real-valued nonnegative function called the denominator

function in which satisfies the condition v(h) = h + O(h?). Therefore, for any h > 0, a
common function such v(h) = 1 — e~" can be used. Consequently, the SSSTNSFD scheme
is constructed as:

8n+1 _8&" = Z)(h)[}l o (y + a)anrl + ,Ylefyrl (Gz-nfmlJrl + (1 o Q)I”*ml)
’Blsn—&-lzn Y
1+ M8 + AT + Agsﬂzn] TS AW,
Vn-i—l —_yr = U(h)[DcSn+1 _ (‘u + ,Yz)vn-&-l + ,)/26—;41'2 (Gvn—mz—l-l + (1 _ e)vn—mz)
B ﬁ2vn+1In "
[TV 1 D+ goize) Y AW 1)
In—i—l /B U(h)[ ﬁ18”+1zn ﬁzV”'HIn

1+ )\18’”1 + /\ZI” + /\35n+11'n + 1+ ’71VH+1 + ,721'71 + ;73Vn+1l'n
— (+7)I" + T AW .

Thence, re-arranging equations in (31) yields the following explicit SSSTNSFD scheme for

model (3):

g1 _ S [t men (67" mMH 4 (1 —-0)Z" ™)]v(h) + 1 S"AW,,

= - )

L [ ot perremsrre ) o(h)

et _ V! [ e @V 4 (1= )V ) Jo(h) + 02V AW,

B I / 32

1+ [y2+ p + rpritpmpyrge ) o(h) (32)
,B Sn+1 ﬁ Vn+]
il I (1 + [1+)\18”+1+1\ZI"+)\38"+1IH + 1+;71Vn+1+i]21'11+7l3vn+11'n ] v(h) + UBAW3,n)

I =

L+ (71 +mo(h) '

It should be noted that one of the essential features of the SSSTNSFD method (32) is
represented in its ease of implementation since the numerical computation of the discrete
solutions of the model (3) is carried out explicitly by the following sequential process, which
is mainly similar to Gauss-Seidel-method, where, we first compute S n+1l then V"1 and
then Z" 1. Ttis worth mentioning that, in the implementation of the above method (32), once
a variable (e.g., S"*1) is computed, it is instantly used for the computations of subsequent
variables (e.g., St is used for the computation of Y1+l and then, both are used for the
computation of znt+l ). In fact, this asserts the Gauss—Seidel natural of implementing the
SSSTNSFD method.

Convergence Analysis of Split-Step 6-Nonstandard Finite Difference Method

Theorem 4. With n,mq,my > 0, and 11, 7 > 0, the scheme (32) admits a unique nonnegative
solution (S",V",I") € R3. for any initial value S(0) > 0,V({2) > 0,Y{y € [—12,0) and
Z(¢1) > 0,VZ1 € [-1,0) with V(0) > 0and Z(0) > 0.

Proof. The proof of the current theorem can be obtained straightforwardly due to the fact
that the constraint of biological problems is always positive. [
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Theorem 5. Let the initial data of (32) hold the inequality S° + V0 + Z° < T*, where T* =
p(r2(A—e M2) p) o
2

. Then, forn = 0,1,2,..., N, there exists a constant

M, = (1 +Y T+ (TAWn+1—j))VU(h) +[ 1@ +eaw) 7" >0,
i=1j=1 j=0

in which S"+1, yrtl 7l < M,

Proof. We start our proof by rewriting equations in (31) as follows:

ST =8" = o)~ (p+a)S" + e (T M 4 (1-6)Z" ™)
. ﬁlsnzi’l ;
1+ AS™ + AT + /\3571171} +01S AWy,
VL=V = o(B)[aS" — (p+72) V" + pae MOV 4 (1 - 0)V" ™)
ﬁzV"In .,
B AW
1 + 771V” -+ ﬂzIn —+ USVHI"] + U2V 2,17 (33)
ntl _gn = U(h)[ ‘31871_'[71 ,BanIn

TF NS + AT L A8 T0 T TV + 1T + sV
— (p+71)T"] + 3Z"AW3 .

By adding the above equations, we get

STyt 7t = STV L T o(h) - p(S"+ V" I) — (NI + 7V
’)’167’”1 (QInfmlJrl 4 (1 _ Q)I”*ml) _ ,Yzefyrz (evn7m2+1

+ (1 — Q)Vn_mz))] + UlsnAWLn + U'QVHAWZn + UgInAW?,In.
(34)
Suppose that ¢ = max{cy, 02,03} and AW, = max{AW; ,,, AW, ,, AW3 , }. Thus, from (34) we get
Syl L 7L < (k) + 1+ CAW,)(S™ 4 V! + T, (35)

Now, using inequality (35), it follows that for n = 0, we get
STV Tl < wo(h) + A+ AW T* = Mo > T
Next, for n = 1, we obtain

ST V24 17?2 < uo(h)+ (14 cAW)Mg
= 1+ 1 +cAWy))uv(h) + (1 4+ cAW1) (1 +cAW,)T* = M1 > M.

Also, for n = 2, we get

SEHVE+T2 < po(h) + 1+ AWM,
(1+ (14 0AW,) + (1 +0AW,) (1 + cAWy))uov(h)
+ (14 0AWL)(1+ AW )(1 4+ cAWY)T* = My > M.

Therefore, for 0 < n < N, where M_; = T*, we deduce
STyt L 7t < (k) + 14+ cAW, M, = My > My,

and this in turn proves that S"+1, V"+1, 7n+1 < M, vn € {0,1,2,..,N}. O
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Definition 2. The SSSTNSFD scheme (32) is said to be asymptotically stable, if there exist
positive constants €;,i € N3, s.t., with any initial value S(0) > 0,V(Z2) > 0,V» € [—1,0)
and Z(Z1) > 0,90, € [—11,0) with V(0) > 0 and Z(0) > 0, the following hold: S"*! <
¢, VL <@y, I < &5,Vn > 0.

Theorem 6. With the same hypothesis of Theorems 4 and 5, the modern SSSTNSED scheme (32)
is asymptotically stable.

Proof. According to Theorem 4, the numerical solution of (32) is nonnegative, and based on
Theorem 5, the solution is bounded. Therefore, for all # > 0, we can find positive constants
such ¢;,i € Ni’, s.t. M <@y, V{”l < €, If“ < €3. The proof is completed. [

3.3. Illustration and Discussion

In this section, after constructing the explicit SSTM and SSSTNSFD schemes for (3),
we have two aims. The first aim is to use these schemes to show the validity of the results
obtained in Section 2, as well as to discuss the effects of some parameters on the dynamics
of the model (3). The second aim is to compare the two schemes in terms of dynamic
properties, such as positivity, boundedness, and consistency, to show the new method’s
efficiency, especially when applied to larger time step.

We consider the initial values S(0) = 0.3,V(0) = 0.3,Z(0) = 0.2, besides the parame-
ter values in the set (36) to achieve our goals.

{p=1,a=10,91 =159 =24,0 =051 = 1,1 = 2,07 = 0.1,0 = 0.02,
03 = 0.05, )\1 =0.2, )L2 = 0.3, )L3 =04, m = 0.4, N2 = 0.2, 13 = 0.1}. (36)

First, if B1 = 10.5, B2 = 5.5, we get Rj = 0.9561 < 1. In addition, Figure la displays
the results of Theorem 2 through the generated simulation by SSTM method (30), whilst
Figure 1b displays the results of the same theorem through the generated simulation by
SSSTNSFD method (32). It is noted that, in both simulations, the disease extincts as long as
9R) < 1. Moreover, to show the effect of temporary immunities on dynamics of model (3),
we only change the length of immunity periods as: 71 = 0.8, 7, = 1.3, and other parameter
values kept unaltered. In this case, we find that 33 = 1.0177 > 1, and this indicates that
the disease will persist if the temporary immunities are sufficiently small as simulated in
Figure 2. Further, in order to show the vital role of the parameters of incidence functions
on the dynamics of model (3), we only change the values of the parameters of the incidence
functions as: Ay = 0.02, A, = 0.03,A3 = 0.04,%1 = 0.04, 77, = 0.02, 3 = 0.01, and keeping
other parameters fixed, where we get 933 = 1.0994 > 1. It follows from this that disease
persists when the parameter values of incidence functions are sufficiently small. The
simulations in Figure 3 clarify that through using the two proposed methods.

05 T T T T T T T T T 0.5

----- Deterministic S(t) ===~ Deterministic S(t)
Stochastic S(t) | ] 045 Stochastic S(t)
Deterministic V(t) Deterministic V(t)
Stochastic V(t) 1 0.4 Stochastic V(t)
Deterministic I(t) Deterministic I(t)
Stochastic It) | 4 0.35 Stochastic I(t)

= 03 VTS W‘MNVWWWNW £ o3
S 0.25 1 S 0.25
02 E ¥
0.15 \ 1 0.15
0.1 » " Y i 0.1

0 10 20 30 40 50 60 70 80 90 100 0 10 20 30 40 50 60 70 80 90 100
Time Time

(a) (b)

Figure 1. Numerical simulations of the extinction results of model (3) by the two constructed methods

0.45

0.4

0.35

(), V(Y
(), IVt

with i = 0.1 on [0, 10%] compared with the corresponding deterministic model. (a) The simulation of
S,V and T paths by SSTM method. (b) The simulation of S,V and Z paths by SSSTNSFD method.
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S(t), IV(1), I(t)
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----- Deterministic S(t)
Stochastic S(t)
Deterministic V(t)
Stochastic V(t)
Deterministic I(t)
Stochastic I(t)
AV A

Uk L o)

YR TV SRRON T Y VY
WA W

.

S

0 10 20 30 40 50 60 70 80 90 100
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(a)

S(t), IV(1), I(t)

----- Deterministic S(t)
Stochastic S(t)
Deterministic V(1)
Stochastic V(1)
Deterministic I(t)
Stochastic I(t)

Figure 2. Numerical simulations illustrate the effect of 71, 7» on the dynamics of model (3) by the two
constructed methods with 7 = 0.1 on [0, 10?] compared with the corresponding deterministic model.
(a) The simulation of S,V and Z paths by SSTM method. (b) The simulation of S,V and 7 paths by

SSSTNSFD method.

Deterministic S(t)
Stochastic S(t)
Deterministic V(t)
Stochastic V(t)
Deterministic I(t)
Stochastic I(t)

S(t), IV(t), I(t)

0 10 20 30 40 50 60 70
Time

(a)

80 90 100

V), 1)

0.2

Deterministic S(t)
Stochastic S(t)
Deterministic V(t)
Stochastic V(1)
Deterministic I(t)
Stochastic I(t)

WWM

0

10 20 30 40 50 60 70
Time

(b)

80 90 100

Figure 3. Numerical simulations illustrate the effect of parameters of incidence rates on the dynamics
of model (3) by the two constructed methods with i = 0.1 on [0, 10?] compared with the corresponding
deterministic model. (a) The simulation of S,V and 7 paths by SSTM method. (b) The simulation of
S,V and T paths by SSSTNSFD method.

Second, if f1 = 14, B, = 7, then the reproduction number 2}{6 = 1.2396 > 1, and the con-

dition ;S — 22 — 0.0977 > 0 holds. Therefore, it follows that 7+ = 0.125, §* = 0.0898,
and V* = 0.2168. In addition, Figure 4a displays the results of Theorem 3 through the
generated simulation by SSTM method (30), whilst Figure 4b displays the results of the
same theorem through the generated simulation by SSSTNSFD method (32). It is noted
that, in both simulations, the disease persists as long as 93 > 1. Moreover, in order to
examine the effectiveness of noise on the dynamics of the model (3), we choose 3 to be
sufficiently large, e.g., 03 = 1.5 with keeping other parameters unchanged. In this case, we
get R = 0.8553 < 1 > MY = 1.2402, and this reveals that the stochastic model (3) has an
extinct disease, while the corresponding deterministic model has an endemic with proba-
bility one. This emphasizes that noise can suppress the disease outbreak. The simulations
in Figure 5 display this fact.

Finally, in order to compare the two schemes, we increase the size of 11, e.g., h = 0.5,
and considering f; = 14,3, = 7, with keeping other parameters as mentioned in the
set (36). As a result, we observe Figure 6a shows that the SSTM method is extremely
sensitive to the time step size and fails to preserve the properties of elementary stability
and preservation of positivity of the solution of the model (3) unlike the SSSTNSFD method
that adheres to those properties regardless of the size of h as demonstrated in Figure 6b.
Hence, this reveals the axial role that the time step size plays in detecting the most efficient
numerical method.
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S(t), IV(1), I(t)
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0.45

0.4
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Figure 4. Numerical simulations of the persistence results of model (3) by the two constructed meth-
ods with i = 0.1 on [0, 10%] compared with the corresponding deterministic model. (a) The simulation
of S,V and T paths by SSTM method. (b) The simulation of S,V and Z paths by SSSTNSFD method.

----- Deterministic S(t)
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Figure 5. Numerical simulations illustrate the effect of large noise on the dynamics of model (3) by
the two methods with o3 = 1.5and & = 0.1 on [0, 10?] compared with the corresponding deterministic
model. (a) The simulation of S,V and Z paths by SSTM method. (b) The simulation of S,V and 7
paths by SSSTNSFD method.
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Figure 6. Numerical simulations to compare between the two methods when the size of 1 is increased,
e.g,h=050n]0, 102]. (a) The simulation of S,V and 7 paths by SSTM method. (b) The simulation
of S,V and T paths by SSSTNSFD method.

4. Conclusions

Without a doubt, the length of the immunity period plays a significant role in the
extinction or persistence of disease, where the short temporary immunity helps in the
persistence of the disease, whilst the long-life immunity helps in the extinction of the disease.
To support this fact, a new SVIR model has been developed and studied theoretically and
numerically. In the theoretical aspect, Lyapunov functions were utilized to prove the
existence and uniqueness of the global solution and to establish sufficient conditions for
the extinction and persistence of disease. Additionally, the stochastic reproduction number
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R was established, and then we proved that if 93j is less than unity, the disease will die
out; if ;R is greater than unity, it will persist in the mean.

In the numerical aspect, a simulation and discussion were conducted by employing
both of the two constructed methods to assess the validity of the theoretical results. How-
ever, the generated simulations in Figures 2, 3 and 5 have shown the effect of the length
of immunity periods, parameters of the incidence rates, and noise on the dynamics of the
model, respectively. Based on the comparison between the two used methods, we have
observed through Figure 6a that the SSTM method exhibited unexpected results regarding
positivity and boundedness of solutions. It was noticed that this method converges only
for a small time step size, but when we increased the time step size, the method failed to
restore the desired properties. On the other hand, Figure 6b showed that the SSSTNSFD
method preserves all the desired properties of the model regardless of the size of the time
step size used in the numerical simulation. This supports the idea that the SSSTNSFD
scheme is dynamically consistent and more proper for studying the asymptotic dynamics
of our model.
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