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Exponential stability of numerical solutions to
stochastic age-dependent population equations with
Poisson jumps

Mao Wei

Abstract—The main aim of this paper is to investigate the expo-
nential stability of the Euler method for a stochastic age-dependent
population equations with Poisson random measures. It is proved that
the Euler scheme is exponentially stable in mean square sense. An
example is given for illustration.
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I. INTRODUCTION

STOCHASTIC partial functional differential equations

are very important in stochastic models of biological,
physical and economical systems, and the study of stochastic
age-dependent population equations(SADPEs) has received a
lot of attention. Pollard [1] studied the effects of adding
stochastic terms to discrete-time age-dependent models that
employ Leslie matrices. Zhang [2] investigated the existence,
uniqueness and exponential stability for SADPEs. Li[3] and
Pang[4]discussed the convergence and exponential stability of
numerical solutions to SADPE:s.

On the other hand, in the stochastic age-dependent popula-
tion system, due to brusque variations from some rare events,
the size of the population systems increases or decreases
drastically, so Poisson jumps is embedded into the SADPEs.
Recently, Li [5] and Wang [6] studied SADPEs with Poisson
jump process and given some results about the numerical
analysis. However, to the best of our knowledge, there is
little work on the exponential stability of numerical solutions
to SADPEs with Poisson random measures. Motivated by
Pang [4], we will study the exponential stability of numerical
solutions for the above systems. Although the way of analysis
follows the ideas in [4,7,8,9], we need to develop several new
techniques to deal with the Poisson random measure. Some
known results in [4] are generalized and improved.

The paper is organized as follows. In Section 2, we present
some basic preliminaries and define an Euler approximate
solution to SADPEs with Poisson random measures. In section
3, we show that the Euler method applied to SADPEs with
Poisson random measures is exponentially stable in mean
square sense. In section 4, an example is provided to illustrate
our theory.
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II. PRELIMINARIES AND THE EULER APPROXIMATION

Let V. = HY[0,4]) = {plp € LP([0,4]),52 €
Lr([0, A]), Whereg—z is generalized partial derivatives. } V
is a Sobolev space. H = LP([0,A]), (P > 2) such that
V — H=H' < V'. V' is the dual space of V. We denote
by ||-]|,|-], and || - ||« the norm in V, H and V', respectively;
by (,-) the duality product between V,V’, and by (-, ) the
scalar product in H.

Let (2, F,P) be a complete probability space with a
filtration (F;):>o satisfying the usual conditions.Let W, be
a Wiener process defined on (2, F, P) and taking its values
in the separable Hilbert space K, with increment covariance
W. For an operator B € L(K,H) be the space of all
bounded linear operators from K into H, we denote by
||B||2 the Hilbert-Schmidt norm, i.e. ||B||2 = tr(BWBT).
Let C = C([0,T]; H) be the space of all right-continuous
functions with left-hand limits from [0, 7] into H. The space
C = C([0,T];H) is assumed to be equipped with sup-
norm |[Y||c = sup |¢(s)|. LY, = LP([0,T); V) and LY, =

0<t<T

r([0,T); H).

Let (U, B(U)) be a measurable space and 7(du) a o- finite
measure on it. Let p = p(¢),t € D, be a stationary F;-Poisson
point process on R™ with characteristic measure 7. Denote
by N(dt,du) the Poisson counting measure associated with
p,ie, N(t,A) = Ylcp, o< La(p(s)). Let N(dt,du) :
N(dt,du) — m(du)dt be the compensated Poisson random
measure that is independent of W;. We refer to Ikeda [10]
for the details on Poisson point process.

We are concerned with stochastic age-dependent population
equations driven by Poisson random measures:

—5-—u

diP =[-5%; (t,a)P + f(t, P)]dt + g(t, P)dW;

+ [, h(u, P)N(dt, du), in Q= (0,T) x (0, A),
P(0,a) = Py(a), in [0, 4],

A
P(t,a)z/O B(t,a)P(t,a)da, in [0,T],

oP

where T > 0, A > 0. P(¢,a) denotes the population density
of age a at time ¢, 5(t,a) denotes the fertility rate of females
of age a at time ¢, u(¢,a) denotes the mortality rate of age a
at time ¢. f(¢, P) denotes effects of external environment for
population system, g(t, P) is a diffusion coefficient, h(u, P) is
a jump coefficient. Let f(t,.) : [0,7]x L% — H be a family of
nonlinear operator, F;-measurable almost surely in ¢; g(¢,.) :
[0,T] x L% — L(K,H) is the family of nonlinear operator,
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Fi-measurable almost surely in ¢; h(u,.) : U x L% — H is
the family of nonlinear operator, F;-measurable almost surely
in t.

Now,we define the Euler approximate solution. For sys-
tem (1), the discrete implicit Euler approximation on ¢ €

{0, h,2h,---} is given by the iterative scheme
ASe L A TR Re )
+g<t,Q?>AWn+ | @) ¥n ). @
with initial value QY = P(0,a), Q™(t,0) fo )Q%da,

n > 1. Here,Q7 is the approximation to P(tn, a), for t = nh,
the time increment is h = T'/N, for some large integer N
such that A << 1. Brownian motion increment is AW,, =
W (tns1)—W(t,) and N(h, du) = N(tny1,du) — N(t,,du).
We define the step functions:

N
Zy = Z Q?I[nh,(nﬁ»l)h) (t)v
n=0

where I is the indicator function for the set G. Then we
define the continuous Euler approximate solution

Q - Qo—/[ 0 1 (s,0)Zs — f(s, Z2))ds

Oa

/g(sZ )W // (u, Zs)N (ds, du), (3)

with Qo = P(0,a),Q(t,0) = fo B(t,a)Qida, Qr = Q(t,a).
To state our main theorem, we shall impose the following
conditions on the coefficients f, g and h.
(H1) f(t,0) =0, g(t,0) =0, h(t,0) = 0.
(Hy) u(t,a),3(t,a) are continuous in Q) such that

0<up <u(t,a) <a<oo, 0<pB(ta)<f<oo (4

(Hs) There exists a positive constant /X such that =,y € C
and u € U,

F(t2) = £V gt 2) — gt )2
v / ) — By, w)Pr(du) < K|z — g2 )
U

(H4) (Coercivity condition) there exists constants o > 0,
& > 0, A\ € R, and a nonnegative continuous function y(¢), ¢t €
R, such that

2 < ft,v),0> +llg(t )3 + /U | (u,v) *m(du)

< —a|[vf + Aol* +(t)e”, veV, (6

where, for arbitrary 6 > 0, v(t) satisfies y(t) = o(e®), as
t — 00, i.e., lim_ooy(t) /e = 0.

Definition 2.1 For a given step size h > 0, a numerical method
is said to be exponentially stable in mean square on Eq.(1) if
for any a € [0, A] there is a pair of positive constants v and
M such that

E|Qi* < Me™™", Vit >0. @)

III. THE MAIN RESULTS

In this section, we shall provide some lemmas which are
necessary for the proof of our result. Because (); interpolates
the discrete numerical solution, we first study properties of

Q.

Lemma 3.1 Under conditions (Hy) - (Hs), we get

E( sup |Q*) < Cn, (8)
0<t<T

where C = 2E|QO|2e[2(A252+u0+2)+2(3+2K1+C)K]T.
Proof: Applying Ito formula to |Q;|?
from (3) that

yields, it is easy to see

[on

t 8@
_ 2 s
= [Qol +2/0 B

u(s,a)Zs, Qs > ds

12 / (F(5.2.),Qu)ds + / llg(s, Z2)|[2ds

+2/(Qs, (s, Zs)dWy) //|th |7 (du)ds

+ / /U 2(Qu, h(u, 7)) + [h(u, Z) 1N (ds, du)

< |Q02f—2/0 < QS,Q5>ds—2uo/(Zs,Qs)ds
=3 t(f(s,Zs),Qs)dSvL / ||tg<s,zs>||§ds
2 [(Quats.zoaw+ [ [ e z) (s
+f t ] 20Quihw 2) + It 2P s, du).
Note

3625

Qs >

/Qsa

<3 e [ Q<L erir o

/ B(s,@)Quda)’?

Therefore, we get that

QP
t t
Qo + 425 / 1Qul2ds + 2ug / 12.,11Q.|ds
0 0

IN

t t
2 / (5, Z)[1Qulds + / llg(s. Z2)|Bds

+2/(QS, //|th|2 (du)ds

+ /O /U 2(Qu, h(us Z2)) + [h(u, Z,) IV (ds, du).
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Applying the inequality 2ab < a® + b, it follows that for any
te0,7],

E( sup |Qs|?)
0<s<t
t
< EIQ + (425 + up + 2) / B sup [Qul*ds
0 0<u<s
t t
+E/ |f(s,Zs)\2ds+E/ / I, Z.) 2 (du)ds
0 0 U
s t
L 2 sup / (Qu. g, Zo)AW, ) E / llg(s, Z4)|2ds
0<s<tJo
+E sup / | (@0 b2,y 1,21 (. ).
0<s<t

(10)

Applying Burkholder-Davis-Gundy inequality, we have

B s [ (Qualn.2)aW ()
0<s<t
< 38[swp (0 / lg(s. Z.)] 3ds)?]
1
< 6E sup |Qs|2+K1E/ llg(s, Zs)||3ds, (11)
0<s< 0
and
E sup / / 2(Qy, h(u, Zy)) + |h(u, Z, )| |N (dv du)
0<s<t
< CE[(M,M]}), (12)
where M; = fo [ 12(Qs, h(u, Z5)) + |h(u, Z,)[*|N (ds, du).
By the definition of quadratic variation,
(M, M)}
= { Y (@Quh(u, 2,) + |h(u, Z,)[) 2}
s€Dy,s<t
< CC Y 1QuPIh(u, Zo))?
s€Dy,s<t
1
+C( Y h(u, Z)*)>
s€Dy,s<t
< Coswp [QU( D [h(w,Z0)P)?
Oststy s€Dy,s<t
+C( > |hw, Z)P)
se€Dyp,s<ty
1
< 5 sup QP +CC D |h(u, Z)P).  (13)
O=s<t s€Dp,s<t
So we have
E sup / /[Z(Qv,h(u,Zv))—l—\h(u,ZU)|2]J\~/'(dv,du)
0<s<t
1
< -F Sup ‘Qs|2+CE( Z (u, ZS)P)
6
s€Dy,s<t
1
< —F sup \QS|Q+C’E/ / |h(u, Zo)|?m(du)dt. (14)
6 o<s<t o Ju

30

Inserting (11) and (14) into (10) gives

E( sup |Qs/*)
0<s<t
t
< 2E|Qol® + 2(A%B% + ug + 2) E sup |Q.|*ds
0<u<s

+2E/ |f(s,Zs)|2ds+2(1+2K1)E/ llg(s, Zs)|12ds
0 0

t
+2(1+0)E/ / \h(u, Zs) [P m(du)ds. (15)
0 U

we then compute, by (H;) and (Hj), that
E( sup |Qs[*)
0<s<t

2E|Qof> + 2A%F + ug +2) /

IN

E sup |Qu.|%ds

0<u<s
t
+2(3+2K1+O)KE/ ||Z,||2ds

+ [2(A%32 +ug + 2)
t

E sup |Qu|*ds.
0<u<s

IN

2E|Qo|? +

+2(3 4 2K, + O)K] (16)

0
The well-known Gronwall inequality implies

232
E( sup |Qs|2) < 2E|Q0‘26[2(A B +ug+2)+2(3+2K1+C)K]T.

0<s<t
Lemma3.2 Under conditions (H7)-(Hs) and E|% 2ds <
~vE|Q,|?, for each t € [0,T],
sup E|Q; — Z|> < Coh( sup E|Qy|?), 17
0<t<T 0<t<T

where Cy = 5(y +ud)T +5(T + 2)K.
Proof: For any ¢ € [0,T], choose a n such that t € [nh, (n+
1)h). Then

Qi —

t

- -,
t

<

nh

Using the basic inequality and (H3), we have

Qs
da

t
u(s,a)ZSds—i-/ f(s, Zs)ds
nh

t
ds—/
nh

t
g(s,Zs)dWS—i-/ /h(u,ZS)N(ds,du).
nh JU

Q= Zi|?
t
< 5h/ |8Q3\ ds—|—5hu0/ |Z,|ds
nh da nh

t

t
L 5h / (5, Z)2ds + 5 / ofs
nh nh

+5|/ /h w, Zs)N (ds, du)|?.
nh

Z)dW,|?
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By (H3) and martingale isometries, it follows Then applying Ito formula to |P; — Q4|?, we have
E|Qi -z, S
sup t — 4t t —
0<t<T = —2/ < 7@(&@ QS),PS - Qs >ds
0 a
< 5hE/ \8Q5| ds +5hu3E/ | Z,|?ds t
0 ., —QA (u(s,a)(Ps - Zs)aF)s - Qs)ds
+5hE/ |f (s, Z,)|?ds t
0 42 (P~ Qu (s, P) ~ f(5,2)ds
¢ 0
+5 sup E o, r1n2axN . |/ g(s, Zs)dW,|? t 9
0<t<T ™ *J, lg(s, Ps) — (s, Zs)|[2ds
+5 sup F / / Z,)N(ds,d 3
IR | 2N (ds, du)l 2 [ (P = Qo) = gl Z)aW.)
T
2 2 2 ¢
< 5h7/0 E|Qs| d8+5huOT023£TEIQs| +/O /U\h(u,PS) — h(u, Zy)|*n(du)ds
T t
ASHE [ 15(s. Z0)Pds + [ ] R - Qunts, P - (s, 2)
0 0o Ju
(n+1)h 91
45 max 1E/ (s, Z)|%ds +|h(s, Ps) — h(s, Zs)|*| N (ds, du). (19)
=0,1,2,-, —_— Hence, for any ¢ € [0, T,
o n:071117128;?:(1\7 1 nh / |h " Z | i dU) E sup |Ps - QS‘Q
0<s<t
< 5(y+ud)hT sup E 82+5hKE/ Z||zd b
= (’Y uO) O;]:ET |Q | o H ||C s S E/ A2ﬂ2|Ps _ Qs‘st
(n+1)h ) 0 '
+10Kn:0,111}%§N—1E/nh 1Zs||cds +u0E/ (3|Ps — Q4 + 21Q, — Z,|?)ds
< 5(y+ud)hT sup FE|Q,? . t
ososT 4B [ |P=QuPds + B [ 175, P - £(s. Z0)ds
+5(T +2)Kh sup E|Q,|* 0 0
0<s<T
= b s EOL 48 [ lla(s.P) = ot Z0) s
0<s<T S
28 sup [ (P Quilolu P2)  g(u, Z,) W)
The proof is completed. zs_t 0
Lemma 3.3 Under conditions (H;)-(Hs), then the Euler +E/ / \h(u, Py) — h(u, Zs)[>x(du)ds
approximate solution (3) will converge to the exact solution 0o JU
of Eq (1), ie. 48 s [ [ 2P Qub(e, ) ~ b0, 2,)
0<s<tJo JU
sup E|P; — Q> < Csh sup E|Q*, ¥V T >0, +|h(v, P,) = h(v, Z,)]*IN (dv, du). (20)
0<t<T 0<t<T

By (H3) and Lemma 3.2, it follows that

where P; = P(t,a) and C3 = [4(3 + C + 2K5)Co KT + t 5
Ao CoT)e2(A* B> +3u0+ ) +4(3+C+2K2) K E/ |f (s, Ps) = f(s,Zs)|"ds
0

Proof: Combing (1) with (3) has t
< K/ E||Ps — Z||%.ds
0
- Qt ¢ ) ¢ )
.0 < 2K [ B|IP - Qulfpds + 2K | EIIQ. - Zu[fbds
= / / u(s,a)(Ps — Qs)ds o 0
’ ’ < ZK/ E||Ps — Qu||%ds + 2KTCyh( sup E|Qq?).
F(s.Py) — (s, Zs 0 0se<T
/ [£(s, P.) — (s, Z))ds o
t
+/ l9(s, Ps) — g(s, Zs)|dW Similarly, we have
0
t
+/ /[h(u,Ps)  h(u, Z)N(ds,du).  (18) E/Hg 5, Py) — gls, Z,)|12ds
0 U

31
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t
< 2K /EHPS  Qu|I2ds2KTCah( sup E|QuP)(22)
0 0<t<T
and
t
E/ / |h(u, Py) — h(u, Z,)|*n(du)ds
0 U
t
< 2K /EHPS  Qul[Zdst2KTCoh( sup E|Qi[?)(23)
0] 0<t<T

Applying the Burkholder-Davis-Gundy inequality, (H3) and
lemma 3.2, we have

E sup / (Py — Qu, (g(u, Py) — g(u, Z,))dW,,)
0<s<t Jo
t
< CE[swp [P~ Qul( | llgls.P.) - (s, Z.) )
0<s<t 0
1
< -E sup |Ps—Qs?
8  o<s<t
t
L KB / lg(s. P.) — g(s, Z)|3ds
0
1 t
< §E s P- QU + 21K [ BIP - Qulfbds
8  o<s<t 0
+2KoKTCoh( sup E|Q¢]?). (24)
0<t<T
and
E sup / /{2<PvfQu,h(v,RJ)fh(v,Zv))
0<s<tJo JU
+|h(v, P,) — h(v, Z,)|?]N (dv, du)
1
S *E Sup |P5_Qs‘2
4 g<s<t
+CE( Y |h(u,P) = h(u, Z)[?)
s€Dy,s<t
1 2
< -FE sup |P57QS‘
4 g<s<t
t
LCE / / b, Py) — h(u, Z,) 2 (du)dt
0 U
1 t
< E swp P- Q. +20K [ EIIP - Qulftds
0

4 g<s<t

+20KTCyh( sup E|Q:|?). (25)
0<t<T

Substituting (21)-(25) into (20), we obtain that

E[ sup |Ps - Qs|2]
0<s<t

[2(A%B% + 3ug + 1) + 4(3 + C + 2K5) K]
t

E sup |P, — Qu|%ds + [4(3 + C +2K3)CoKT
0 0<u<s

+4ugCoTIh( sup E|Q[?).
0<t<T

<

(26)

By the Gronwall inequality, we have

E[ sup |P, — Qs|?] < Myh( sup E|Q¢?)eMT.  (27)
0<s<t 0<t<T

Wherei M1 4(3 + C + 2K2)CQKT + 4UOCQT, M2

2(A%B% + 3up+ 1) + 43+ C + 2K1)K.
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Lemma 3.4 Under condition (H4), the exact solutions of
Eq.(1) is exponentially stable in mean square. That is, there
exist two positive constants C, 7 such that
t
E|P)? < C(E|Py|? +/ v(s)e™%)e Tt (28)
0

Proof: we can choose § > 0 small enough such that £ —§ > 0.
Then Ito formula implies

6(576)t|Pt|2 _ |P0|2
t

(€= ) / €= p, 24
0

t
0P,
+2/ elE=9s < “ 0 u(s,a)Ps, Py > ds
0 a/

t t
+2/ e<f—5)8(f(s,Ps),Ps)ds+/ el&=9%|g(s, P,)||2ds
0 0
t
+2 / e3P, g(s, P)dW,)
0
t
+/ /e<f-5>3\h(u,zs)|2w(du)ds
0 U

t ~
+ / / Q. h(u, Z2)) + [h(u, Z2) P)N (ds, du).
0 U
(29)

Since [} e(6=9%(P,, g(s, Py)dW,)

and [} [, €€ 0[2(Qq, h(u, Zs)) + |h(u, Z,)]2]N (ds, du)
are martingale, they follow that

E [y e€93(Py, g(s, P,)dW,) =0 and

t

E/ /6(5‘6)3[2(623,h(u,ZS))+|h(u,ZS)|2]N(ds7du):0.
0 U

Therefore

| P2

IN

t
E|Py|? + (€ — 6)/ &V E|P,|2ds
0

t
,QE/ e o _
0

t
fQUOE/ e&=0)3(p,, P,)ds
0

0P,
Py >d
da s

t
+2E/ e&=93(f(s, Py), Py)ds
0
t
B / €9 g(s, )| 2ds
0

t
+E / / 693, Z,) 2 (du)ds
0 U

IN

t
E|Py|* + (¢ - 5)/ e B |P, |2 ds
0

t A
+E/ 6(576)5(/ B(s,a)Pyda)?ds
0 0
t
—2u0/ eESE|P,|?ds
0

t
+2E/ 693 (£(s, P,), Py)ds
0
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t
+E [0 g, 2. s
0
t
+E / / =03\ h(u, Z,)|*w(du)ds
0 U
t
< E|Po\2+(£—5)/ e B| P, |2ds
0
t A A
+/ 6(5’5)8(/ BQ(s,a)PSdaE/ P2da)ds
0 0 0
t
—2u0/ e B\ P,2ds
0
t
42 [R5, P), s
0

t
‘B / €91 g(s, )| 3ds
0

¢
+E/ /e<5—5>3\h(u,Zs)|27r(du)ds. (30)
o Ju
By condition (H4), we have
6(6—5)tE|pt|2
t
< E|RP+ (€~ 5+)\)/ e EB|P,|*ds
0
t
—aE/ eE5B||P,||?ds
0
¢
+(AB? quo)/ e B| P, |2ds
. 0
+/ v(s)e %%ds
0
t
< E|RP+(¢-6- v)/ &= B|P,|2ds
) 0
+/ v(s)e %%ds. (31)
Jo

where v = a/m? — X\ — AB? + 2uq.

Following the proof of [2], we have that the exact solutions
of Eq.(1) is exponentially stable in mean square. The proof is
completed.

Now we can state our main result of this paper.
Theorem 3.1 Under conditions (H1)-(H4) and a/m? — \ —
AB? 4+ 2uy > 0 hold, then the Euler method applied to Eq.(1)
is exponentially stable in mean square.
Proof: The proof is basically similar to those of Theorem 2.2
in Pang [4], we thus omit it here.
Remark 3.1 When A = 0, the Eq.(1) becomes the usual
SADPEs which was studied by Zhang[2] and Pang[4]. Hence,
Theorem 3.1 in this paper is a generalization of Theorem 2.2
of [4].
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IV. AN EXAMPLE
Consider a stochastic age-dependent population equations
with jumps of the form

dtp _ oP 1

1—a

P —tPdt

+f|u\§1 UPN(dt,du), in Q= (0,T) x (0,1),
P(0,a) =1—a, in [0,1],
1

1
P(t,a) —/0 mp(t,a)dm

(32)

in [0,T7],
Where N (dt,du) is a compensated Poisson random measure
on [0,00) x [—1,1]. Let H = L2([0,1]), and V = W ([0, 1])
(a Sobolov space with elements satisfying the boundary
conditions above), M R, u(t,a) Bt,a) = L,
f(t, P)=—tP, h(u, P) =uP, P(0,a) =1 —a.

Clearly, u(t,a) and B(t,a) satisfy condition (Hz), the
coefficients f and h satisfy conditions (H1) and (H3). on the
other hand, it is easy to deduce for arbitrary z € V' that

2< f(t,x), x> +/ |h(u, ©) P (du) < —¢l|z|* + Az,
U

where ¢ = 2¢ > 0 is small enough and A = f_ll u?m(du).
Therefore, it follows that condition (H4) is satisfied. Conse-
quently, the approximate solution to Eq.(32) will be exponen-
tially stable for any (¢,a) € (0,7T) x (0,1) in the sense of

Theorem 3.1, provided E| 88%“ 2ds < vE|Q, 2.
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