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Abstract A massive vaccination programme against
COVID-19 infection started at the beginning of 2021.
Studies show that vaccinated people are subject to rein-
fection, and there is uncertainty in the rate of immunity
loss, the force of infection, recovery rate and vaccine
efficacy. Here we study a six-dimensional stochastic
epidemic model with vaccine-induced immunity loss
to demonstrate the effect of vaccination in controlling
the COVID-19 epidemic. It is shown that the disease
persists for a long time if the stochastic basic reproduc-
tion number Rgv > 1 holds. We have also proved a suf-
ficient condition for disease eradication. Our analysis
shows that the disease cannot persist if Rf}; < 1. How-
ever, this latter condition may not hold if the infectiv-
ity increases and/or the vaccine-induced immunity loss
increases. Indian and Italian COVID-19 data are used to
demonstrate various dynamical behaviours of the sys-
tem and disease persistence. A non-trivial observation
is that mass vaccination cannot eradicate the disease
if the vaccine-induced immunity loss is high. Disease
eradication is also challenging with the ongoing immu-
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nization process if the infectivity of the virus is also
high. These results decipher that the infection will last
long unless a long-lasting vaccine candidate appears or
a low infectious variant replaces the highly contagious
COVID-19 variant.
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1 Introduction

Vaccination against COVID-19 infection started in the
UK at the end of 2020 [33]. Presently, ten WHO-
recommended vaccine candidates are in use through-
out the globe [42]. A good proportion of the popula-
tion is vaccinated in the one year of its application [7].
Though the COVID-19 pandemic has not been con-
trolled, its morbidity and mortality have significantly
reduced due to vaccination [35,36]. Numerous math-
ematical models have been proposed and analysed to
determine the course of the COVID-19 pandemic since
the WHO announced the public health emergency of
international concern (PHEIC) on 30 January 2020
[41] to restrict the spread of the novel coronavirus.
These are mainly deterministic SEIR epidemic models
or their variants [2,17,25,26,29,30,32,38]. A few are
stochastic models [1,16,19,40,45]. Obviously, these
earlier models did not consider the effect of vacci-
nation and can no longer be used for the epidemic
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course once the full-fledged COVID-19 vaccination
has started. Any current time epidemic model should
contain a vaccinated class. Recently, some researchers
have proposed and analysed some COVID-19 vacci-
nation models to find the effect of immunization on
the disease dynamics [11,12,18,27,28,34,39,44]. A
case study of Japan shows that reduced vaccine effi-
cacy and roll-out of COVID-19 restriction may lead
to a surge of COVID-19 cases [11]. Ghostine et al.
[12] have proposed an enhanced SEIR model, includ-
ing a vaccination compartment to mimic the spread of
the coronavirus epidemic in Saudi Arabia. It is shown
that intensifying the vaccination campaign can signif-
icantly decrease the number of confirmed cases and
deaths. Kurmi and Chouhan [18] analysed an eight-
compartment COVID-19 vaccination model using opti-
mal control theory. They investigated the impact of
vaccination on the spread of the disease and demon-
strated that a combination of community mitigation
strategies and vaccination can effectively minimize this
pandemic. The simulations, however, were done with
a hypothetical parameter set. A COVID-19 vaccina-
tion model was studied in [27] to show that the waning
of vaccine-induced immunity significantly impacts the
disease dynamics. Rabiu and Iyaniwura [34] developed
a COVID-19 model to assess the impact of vaccina-
tion and immunity waning on the dynamics of the dis-
ease. Without considering a precise vaccination class,
De la Sen and Ibeas [39] analysed an SEIR-type epi-
demic model to observe the combined role of vaccina-
tion and antiviral drugs in controlling the COVID-19
pandemic. An SEIR-type epidemic model with time
delay and vaccination control was considered by Zhai
et al. [44]. They have considered the vaccination strat-
egy based on feedback linearization techniques and
showed that the disease would persist in the popula-
tion if there is no vaccination control. All these models
are deterministic types and do not consider any uncer-
tainty in the rate parameters. None of these models
studied the effect of vaccine-induced immunity loss on
the persistence of the disease. However, understand-
ing the dynamics of a novel virus is insufficient if the
inherent noise in the rate parameters is not considered.
It is reported that there is uncertainty in the COVID-
19 infection rate [24]. Due to spatial heterogeneity and
other physical factors, there is a significant variation
in the COVID-19 recovery time and rate [8,37]. Most
importantly, the efficacy of vaccines produced in the
shortest time is primarily unknown. It is also unclear
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how long these vaccines will provide protection against
COVID-19 infection and to what extent. Even after tak-
ing a total dose of the vaccine, it is now recommended
for a booster dose, implying the vaccine’s efficacy loss
[6,15]. This indicates the existence of many uncer-
tainties in the COVID-19 disease dynamics, its recov-
ery rate and vaccine efficacy. So the question is: Can
the existing vaccination drive eradicate the disease? If
it is, what should be the parametric condition, given
that there are many uncertainties in COVID-19 disease
and vaccine efficacy? We answered these questions by
analysing a six-dimensional stochastic epidemic model
and demonstrated the effect of vaccination in control-
ling the COVID-19 epidemic. We considered noise in
these rate parameters due to the variability in the infec-
tion rate, recovery rate and vaccine efficacy and deter-
mined the disease persistence and eradication condi-
tions. Using the Indian and Italian COVID-19 data, we
estimated the best-fitted parameters and noise intensi-
ties for the considered model. We then observed the
variational effects of the force of infection, vaccination
and immunity waning rate parameters. Our analysis
reveals that the COVID-19 disease will persist over the
existing vaccine efficacy and transmissibility for a long
time.

The remaining portion of this paper is organized
in the following sequence. The stochastic COVID-19
vaccination model is proposed in Sect.2. Analytical
results, including disease extinction conditions and sta-
tionary distribution of the solutions, are prescribed in
Sect. 3. Section4 shows parameter estimation and two
case studies. A discussion is presented in Sect.5, and
the paper ends with a conclusion in Sect. 6.

2 The model

We propose an extended SEIR stochastic compartmen-
tal epidemic model to investigate the COVID-19 dis-
ease under vaccination. The total human population,
N(t), of aregion is divided into six mutually exclusive
groups, viz. susceptible, exposed, detected infectives,
undetected infectives, recovered and vaccinated, which
are denoted by S, E, I, A, R and V, respectively. The
susceptible individuals are recruited through birth at a
rate A. After effective contact with a detected or unde-
tected COVID-19 infected individual, susceptible indi-
viduals become infected and join the E class, who carry
the virus but are not yet infectious. The transmission
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probability of COVID-19 infection from the detected
and undetected individuals may differ. Assume that « is
the transmission probability of disease due to the con-
tact between susceptible and undetected infected indi-
viduals. The same is (1 — «) for the contact between the
susceptible and detected individuals. If  is the average
per capita daily contact, then the susceptible individual
that joins the E class is given by ﬁ(% + %). The
susceptible individuals are vaccinated at a rate g and
join the V class. Since the vaccination of a susceptible
individual does not give 100 % immunity against coro-
navirus, the vaccinated people may again be infected by
the undetected and detected individuals, but possibly at
a lower rate. Considering 7 as the vaccination-induced
immunity loss, the portion of the vaccinated individuals
who join the exposed class attime 7 is n((l_# + %).
Observe that it gives the fraction of vaccinated individ-
uals at time # losses immunity after effective interaction
with the detected and undetected infected individuals.
We call n the vaccine-induced immunity loss param-
eter or the vaccine efficacy parameter. If n = 0, then
the vaccine will be 100% effective. An exposed class
individual spends on an average é time in E class and
then joins either the undetected class with probabil-
ity 6 or the detected class with probability (1 — §).
An average time of % and % are spent by the unde-
tected and detected individuals, respectively, before
moving to the recovered class. Recovered people can
also lose immunity and join the susceptible class at a
rate of g. Natural death at a rate m is incorporated in
every compartment, and an additional disease-related
death rate d; is included in the detected class, 1. We do
not consider any disease-related death in the A class
because critically ill individuals, if any, may be shifted
to the I class at a rate v. Since the coronavirus is a
novel virus, there are substantial uncertainties in the
rate constants, like infection rate [22], recovery rate [3]
in A and [ classes, and also in the rate of immunity
loss [10]. To incorporate this uncertainty, we consider
random perturbations to these parameters as follows:
FB = FB +01dB1(t), n > n+ 02dBa(t), y1 —
y1 4+ 03dB3(t), v — vy + 04dB4(t), where B;(¢)
are standard mutually independent Brownian motions
and ol.z, i = 1,2, 3,4, are the intensities of the white
noises. Similar parametric perturbation has also been
considered in other biological models [4,20,21,43,46].
Encapsulating all these assumptions, the stochastic
compartmental model for COVID-19 reads

BS

ds = A—qS—W((l—K)1+KA)—mS+gRj|dt

TS 11+ kAldB
_T[( — k)] +KkAldB (1),

dE = _%((1 — k) +kA) + %((1 — i) +xA)
~ wE —mE:|dt+ M#

(01SdB (1) + 02VdBa (1)),
dA = [SwE — (y1 +v +m)A]dt — 03AdB; (1),
dI = [(1 = WE — (y +m +d)] +vA]dt

—o41dBy(t),
dR = [y1A+yI — gR —mR]dt

+ 03AdB3 (1) + 041dB4 (1),

av = [qS— %[(1 —K)I+KA]—mV]dt

- %[(1 — 1)1 + kA1dBa(1). (1)

In each equation, the expression multiplied with d¢ is
called the drift coefficient and the expression multiplied
with dB; (¢) is called the diffusion coefficient.

The initial values for the state variables are consid-
ered as

S0)>0, E(O)>0, A(0)>0, 1(0)>0, R(0)=0,
V(0) =0. @

3 Results

It is to be noted that the system (1) considers the human
population as its variables which must be non-negative
and bounded. Also, from a dynamical point of view, the
solution of the system (1) should exist uniquely. The mul-
tiplicative noise considered in (1) may cause a population
explosion. It is, therefore, imperative to show that the
supposed system has a unique solution without any pop-
ulation explosion, i.e. the solution is global, and all the
solutions are positive when starting with positive initial
values. We have the following theorem for these results.

Theorem 1 For any initial value (S(0), E(0), A(0),
1(0), R(0), V(0)) € RS, there exists a unique global
solution of the system (1) such that (S(t), E(t), A(t),
I1(t), R(t), V(1))e Ri SJor allt > 0 and the solution
remains in RS’_ with probability 1, i.e. almost surely (a.s).
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Proof See Appendix I for its proof. O

It is worth mentioning that the stochastic system (1)
has no equilibrium point. However, it may have some sta-
tionary distribution, meaning that no significant change
will occur in the asymptotic solution of the system when
the time is substantial. From an epidemic point of view,
such distribution implies the long-term persistence of the
disease. We show that the stationary distribution occurs if
the following theorem holds good. We adopted the tech-
nique given in [13] to prove this result. The following
lemma will be used in the sequel.

Lemma 1 [47] Let X(t) be a regular Markov process
(time-homogeneous) in R, whose dynamics is described
by the stochastic equation

dX (t) = b(X)t + Z*_ h,(X)dB, (). 3)
Then the corresponding diffusion matrix is defined as
AW = (4], ay = ZF i OR (X)

and the solution X (t) of (3) has a unique stationary dis-
tribution 7 (.) if there exist a bounded domain U € R"
with regular boundary I' and (a) there is a positive num-
ber M, such that Z‘i[’jzla,-j(x)é,‘éj > M>|&|%, (b) there
exist a non-negative C>-function Vi such that LV is neg-
ative for any R'} for all x € R}, where f(.) is a function
integrable with respect to the measure .

Theorem 2 Assume that

w(pm + nq)

Ry, =
Vg rm+ LoDy +m+d;i + Lo}

» Ky +m+d) + (1 —)@v + A =)V +y1 +m))}

Wy +m+ oD (@+m+ $of +0)
Then, for any initial value (S(0), E(0), A(0), 1(0), R(0),
V(0)) € RS, a sufficient condition for existing a station-
ary distribution 7 (.) of the system (1) is Rgv > 1.

Proof By Theorem 1, for any initial size of population
(5(0), E(0), A(0), 1(0), R(0), V(0)) € RS, there exists
a unique non-local global solution (S, E, A, I, R, V) €
RS. Let us denote D = - [(1 — k)] + k A]. The diffu-
sion matrix of the system (1) is given by

o2$?D* 0 0 0 0 0
0 o2$?D>+ 0 0 0 0
222
oy V<D L,

A 0 0 oA 0 0 0

0 0 0 oflI> 0 0

0 0 0 0 oA+ 0

04212

0 0 0 0 0 o3V2D?

@ Springer

Let D, be a bounded domain in Rﬁ which excludes the
origin. Choose M| = mln(S’E’AJ’R,V)eDaeRi{01 S<D~,
(oj §? + 03V D* 05 A% 0} 1%, 6§ A* 4 671?07 V?
D?). For ¢ = (¢1, &2, 83, 6, €5, &) € R, we obtain
- - -2
38, _1aij(S.E. A, IR, V)5¢; = o7 §? D%
-2 -2 -2
+ (01S? +oFVHD?G" + 03 A%G + 01
-2 -2

+ (03 A* + 07 1D)s + 03 VID 56,
(S,E,A,I,R,V) € D,.
Thus, the condition (a) of Lemma 1 holds. In order to
prove the second assertion of the lemma, define a non-
negative C 2 function H;, where Hj : ]R?|r — IR be such
that Hy = (S+E+A+I1+R+V)— BiInS — ByInE —
B3lnA — Bylnl, where B, Bz, B3 and B4 are positive

constants to be determined later.
Applying Ito formula, one gets

LS+HE+A+I+R+AV)=A-—m(S+E+A+I

+R+V)—dl,
cems) = -2 4 Preava—ontgem- 88
—InS) =——+ =« L m— —
sTN a N
+L kA + (1 — )17
2N201K K s

L(—InE) = _%[KA + (1 —x)I]
Y A+ (=01
NE K K

1 22 2y/2 2
+a)+m+m(015 +O'2V)[KA+(1—K)I],
SwE 1,

L(—InA) = _T+(y1 +u+m)+§o3,

(1-8wE VA

1
L(=Inl) = —— —T+(y+m+d,-)+§a§.

Therefore, we have

LH =A-m(S+E+A+I+R+V)—dl
A
+Bl(—§+%[KA+(l—K)I]+q+m

R 1
8+ otleA+ (1 - K)I]Z)

BS
+Bz<— VplA+ 1=l +o+m

npv
+2N%E2(01252 +03VHKA+ (1 — K)1]2)

SwE 1,
+B3 —T+(V1+v+m)+§a3
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(1-8wE VvA I,
+By —f—T-F()/ +m+d,-)+§c74

< —4(m(S+E+A+1+R+v) B FSBxA %
—a(m AB1 pSBarcA
= S NE

(8&)33E)‘1‘
X
A

1
+(q+m+§a$)Bl+A+(w+m

Lo o 1,

+2(01+62) By + y1+v+m+203 B;
L,

+ y+m+di+§a4 By —d;l

+%ﬁ(/cA+(l —x)1)B;
_ﬁ(l —k)SI By — gR

S B
NE N

ﬂ( A+(1 YI)B MB

NE et 1 4

VA

——By. 4

7 B4 (€]

Define

B — (Bm+nq) (k5 (y +m~+d;)+(1—k)v+(1—k)(1=8)(y1+v+m))
1 =

(q+m+%012)mﬂk8 (y—b—m+d,-+%a42)
and let

_ 1 o2, o
A= a)—|—m+2(01+02) ,

1
Bz=()’1+v+m+2532),

1
B3 = <V+m+di+2 42)34.

Therefore,

A
(@+m+ 507 +07)
A
(n+v+m+ 3o?)
A
(v +m+d; +%07)

By =

B3 =

By =

Define

RS w(Bm +nq)
ov — 1.2 ] 1.2
(g+m+500)(y +m+di +50;)
K8y +m~+d)+ 1 —)Bv+ 1 =8 +y +m))
W+ y1+m+ 50 (@ +m+ 3 (0f +03)

X

®)

so that (4) becomes

1
1 1
LH) < —4A [(Rgv)4 - 1} + (q +m+ 5012) By —d;1

At —ong — U0, vAL
Lo iy _Bd—K)SI, vA
N ! NE T ™4

pv a3k

(6)
We further define

Hy=Bs(S+E+A+I1+R+YV)— BiInS§ — BoInE

— B3InA — Bglnl) —InS —InR—InV+(S+E+ A

+I+R+V)=Bs+D)(S+E+A+TI+R+V)
— (1 + B1B5)InS — By BsInE — B3BsInA — InR — InV.
(N

o, = (1« (.0) <) < (1.0)-
(%,/ﬂ) X (ki,kl). As ki — o0, it is evident that

lim inf(s,E,A,I,R,V)eIRi\Wkl
Hy(S,E,A,I,R,V) = +o0. (8)

Now, we intend to prove that H>(S, E, A, I, R, V) has
the unique smallest value

H3(5(0), E(0), A(0), 1(0), R(0), V(0)).

Taking partial derivatives of the function H>(S, E, A, I,
R, V) with respect to each state variable, we get

oHy(S,E,A,I,R,V 1+ BB
2( ) _ 14 Bs — +BiBs
N S
0H>(S,E, A, I,R,V BB
2( ) _ |4 B B2Bs.
oE E
0H>(S,E,A,I,R,V B3B
2( ) _ 4y BBs
dA A
0H>(S,E, A, I,R,V B4B
2( ) _ |4 ps_ BaBs.
al 1
O0H>(S,E,A,I,R,V 1
2( ) _ |4+ Bs— L.
oR R
oHy(S,E, A, I,R, V) 1
=1+ B5— —. 9
oV +B5— )]
Making each of these partial derivatives equal to zero,
one gets § = lffllgf*s, E = fgigss,A = f;igi,l =
lBill;?Z s R =5 JFIBS, V=4 JFIBS as the unique stagnation

point of Hy. Furthermore, the Hesse matrix of the func-
tion H>(S, E, A, I, R, V) at the given initial population
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density reads

“523(10‘)95 0O 0 0 0 0
0 ggff;) 0 0 0 0
= 0 0 jf;(%s) 0 0 0
0 0 0 fg(ﬁg 0 0
0 0 0 0 R% 0
0 0O 0 0 0 V+(O)

Clearly, the matrix M| is positive definite. Hence, H;

1+B1Bs BxBs B3iBs BuyBs
1+Bs > 1+Bs’ 1+Bs’ 1+Bs5’

attains the smallest value at (

equation (8), the function H>(S, E, A, I, R, V) has the
unique smallest value H>(S(0), E(0), A(0), 1(0), R(0),
V (0)) inside R6

We now deﬁne anon-negative C2 function H : ]R6
R4 suchthat H(S,E, A, I, R, V)= Hy(S,E, A, I R,
V)—Ha(S(0), E(0), A(0), 1(0), R(0), V(0)). Applying
Ito formula on A and using the model (1), one obtains

. From the continuity of Hy and using

L(H) < Bs{ —4A |:<Rgv>Z - 1] + (q—i—m-i—lalz) B

2
R 1—)SI
_gp— R U= OST
N NE

+ i/3(/<A + (1 —x)I)B;

VA 1 — 8§)wE

—734—L(A+(1 K)[)Bz—%34}

AP ara-on+

S NK K q
s8R 1 , nA

tmo Ty TR R

124

R T8

e Lg? A2+1 I 9 mtiozia

m —0 O — — — m —0
23R TRy 272

+ é[KA + (0 —=x)I]—-

—mS+E+A+I+R+V).
(10

1
Under the assumption Bg = 4A [(Rgv)4 — 1] > 0,

(10) becomes

1
L(H) < —BsBg — (Bs + 1)d;I + B1Bs (q +m+ 5012)
B gR
+(1+ BIBS)N(KA-F (I—-w))—(1 "rBlBS)W

1 —x)SI B4BsvA
B —x) B,Bs — D485V
NE I

@ Springer

,ﬁl( A+ (1 —x))BB ,MBB
g «)I)B Bs i 4 Bs

qS L, 1, 1,4
—7+q+3m+/\+501+202+2 SR
2

1,1
+5042ﬁ —mN. (11)

Consider now the following bounded subset U = {81 <
S<$,81<E<é,51<A<é, 51 < I <

5,51<R<§,81<V<é , where §; > 0, for

i = 1, 2, are negligibly small constants to be chosen later
on. Now, we divide the domain ]Rﬂ’r\U into the following
sub-domains:

U ={(S,E,A,I,R,V):0< S <61},
Uy={(S,E,A,I,R,V):0< E <61,5 > &2},
={(S,E,A, LR, V):0< A <41, E > &},
Us={(S,E,A,I,R,V):0< 1 <61,A>é},
Us={(S,E,A,I,R,V):0<R<&,I>6},
Us={(S,E,A,I,R,V):0<V <61,R > 8},

1
Ur=1(S.E.A.LR.V): 526}
2
1
Us=1(S.E. A IR.V): 28} (12)
1
Up={(S,E.A,LLR,V): AZS}
2
1
Uo = (S,E,A,I,R,V):Iz(sl,
2
1
Ui = (S, E,A, LR, V): R> }
82
1
Up = (S,E,A,I,R,V):V>8},
2

We have to prove that LH(S, E,A,I,R,V) < 0 on
R?r\U , or equivalently, LH < 0 in all of the above
twelve regions. We provide proofs of the first two cases.
The other cases can be proved with a similar argument.
Case 1. Suppose (S, E, A, I, R, V) € Uy, then (11)
becomes

L(H) < —BsBs — (Bs + 1)d; I
1
+B1Bs <q+m+2012)
+( +3135)%(KA+(1 —«)I)

(14 B Bs) X
1 D5 N
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1 —)SI BiBsvA A
PA=SEp g BaBsvA A
NE i 5
Ayl
R RS
BV A+ —)D)BsB
——(x —K
NE 205
(1 — 8)wE gS
I Ty

1 2 1 2
+q+3m+A+§O'1 +502

1 ,A2 1,17
~03— + 204 = —
2 °R 2 "R
Choosing 8; > 0 sufficiently small, one obtains L(H) <
O forevery (S, E, A, I,R, V) e Uj.

Case 2. If (S,E,A,I,R,V) € Uy, then from (11), we
obtain

E(H) < —BsBg — (Bs + 1)d;1

+ + mN.

1
+ By Bs (q +m+ 2012>

+ 1+ BlBS)ﬁ(KA + 0 —-)) -1+ BlBs)ﬁ
N N

1 —«)SI B4BsvA
_BU—0ST, L BaBsvA

NE 1

A Ayl

s R RS

BV
— Ng kA + A —)D)B2Bs

1—-38)wE S
_U=80E L aS

1 \%4

1, 1, 1 ,A?

+q+3m+A+§Ol+§ 2+§03ﬁ
1,17 mb

Letting 8% = §1 and choosing large positive value of Bs
and sufficiently small value of §,, one have L(H) < 0 for
every (S, E, A, I, R, V) € U,. Similarly, by selecting
sufficiently small values of either §; > Oord, > 0,itcan
be easily shown that L(H) < 0 for the rest cases. Thus,
L(H) < 0canbe attained forevery (S, E, A, I, R, V) €
U1,. Therefore, condition (b) of Lemma 1 is satisfied, and
hence, Theorem 2 is proved, following Lemma 1. O

Remark 1 Here, ROSv defined in (5) may be called as
the stochastic basic reproduction number (SBRN), which
ensures the disease establishment in the stochastic sys-
tem (1) when Rgv > 1.

Remark 2 One can easily obtain (see Appendix II) the

deterministic basic reproduction number (DBRN) as
RD _ oBmng){ks(y+m+di)H1—k)sv+(1—k)(1=8)(v+y1+m)}
ov— (g+m)(y +m~+d;) (v-+y1+m)(wtm) ’

If Ré)v > 1, then disease can be established in the cor-
responding deterministic system. Observe that the basic
reproduction number of the stochastic system (Rgv) is
smaller than that of the corresponding deterministic sys-
tem (R(?V). Furthermore, ifo; = 0,i =1, .., 4, then Rgv
coincides with R(?V.

Observe that both the infected classes (symptomatic
and asymptomatic) originate from the exposed class.
Thus, the infection will eventually be eradicated if the
individuals of the exposed class go extinct. For the sys-
tem (1), the exposed class E () is said to be extinct (i.e.
the system will be disease-free) if lim;—. o, E(t) = 0 a.s.
[19]. We give here some sufficient conditions for which
the exposed class dies out over time. In proving the
extinction criterion, the result of the strong law of large
number given in the following lemma will be used.

Lemma 2 [31]Let M = {M};>¢ be a continuous valued
local martingale and vanishing at t = 0, then

M;
] M, M, Iim — =
limi o0 < M, M; >< 00 ﬁzggo<M,M>, 0,
and
<M, M > .M
limsupit <0 = lim — =0 as.
t—00 t—>oo t

Theorem 3 The exposed individuals of the system (1)
tend to zero exponentially almost surely if R§) < 1,

where R = L (£ 1
ov w+m 2012 2022 ’

Proof Assumethat (S(¢), E(t), A(t), I(t), R(t), V(2)) €
]Rfr is a solution of system (1) satisfying the initial value
(S(0), E(0), A(0), I1(0), R(0), V(0)) € IER?F. Following
Ito’s formula, we have

dn E() — (ﬁS(r)((l — 1)1 (7) + K A(1))
N(x)E(r)

ol S2(0)((1 =) (7) + KA(‘L'))2>

— dt
2N2(1)E2(7)
N (nV(r)((l — 1)1 () + kA1)
2y/2 2

oy V(O (A = 1)1 (1) + kA1)

— IN (D E(2) )dt — (w+m)

NS (1 =) +kA) dB (1)
+ﬁ K + K 1

Vv
+ %((1 — ) +kA) dBa(1).
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Upon integration from O to ¢, we have

1 —
In E(t) :/ (ﬁS(T)((l )1 (7) + kA(7))
0

N(t)E(7)
o282 ()1 =) (x) + KA(‘L’))z)
— dt
2N (7)2E%(7)
+[’ (nV(r)((l — k)1 (7) + K A(T)) (14)
0 N()E(7)
o3 VA — i) () + KA(r))2>dt
2N2(1)E2(1)

—(w+m)t+ M(t) + M(t) +1n E(0),

where M, (1) = [y S5 ((1—«)[+xA)d B\ (1), Ma(1) =
f’ oV 7 ((1 —k)I + Kk A) dBa(7) are the local continuous
martmgale with M 1(0) =0, M>(0) = 0. We, then have
< My, M >,= [, o § ((1 ) +xA)? dt < o? and

0 N2E2
— ) + kA? dt <

< MMy == 13
BS@ A=) [ (D)+KA(T))
v (TE(7)

02 . Using the fact max (
_ 9 Sz(r><(1—x)1<r)+m<r>)2)_ B ind

2N(1)?E(7) 207
NV @)= (D)+cA@) 03 VE@ (=) (1) +K A(7))>
N()E(7) 2N2(T)E2(7)
—2 7 (14) can be written as
ﬁZ
InE(t) < —2 + — —(w+m)
20 202 (15)

+ M (t) + Ma(t) + In E(0).

Taking the limit superior as t — 00, after dividing both
sides of (15) by ¢t (> 0) and using Lemma 2, we have

In E(¢ 2 2
limsupn ()5 ﬂ——}-n——(a)—i-m) <0
1=00 t 207 203
(16)
£ .
If m 207 +55) < 1, then im0 E(t) = 0
almost surely. Hence the theorem is proved. O

It is observable that R}/ is an increasing function of 8
and n. Thus, if the infection rate increases or the vaccine-
induced immunity loss increases, the inequality R}/ < 1
may not be held, and consequently, the disease eradlca—
tion may not be possible.

4 Case study

For the case study, we considered the COVID-19 data
from two countries, India and Italy. The parameters
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estimation and other detailed analysis were done using
the Indian COVID-19 epidemic data available from
the repositories Covid19India.Org (https://covid19india.
org) and Worldometers.info (https://www.worldometers.
info/coronavirus/country/india/). The daily and cumula-
tive numbers of infected, recovered, deceased, and vacci-
nated cases are reported and updated daily in these depos-
itories. The results of Italy were obtained following a
similar analysis.

The per day birth rate of new susceptibles is assumed
to be constant during the study period. So, we consid-
ered this rate A as a constant. However, the parameters,
infection spreading rate B, probability of joining from
the exposed class to the undetected class &, the recovery
rates y1, ¥, the death rate d;, vaccination-induced immu-
nity loss rate n and vaccination rate (g) are all subject
to be different at different time. For example, f is differ-
ent because the severity of the contagious nature of the
COVID-19 virus is different due to the different infec-
tivity of the virus strain. The parameter value of § may
be different because of the different policies imposed
by the government from time to time. The parameters
¥1, ¥, d;, n are also different as the different COVID-19
strains have different fatalities, and different individu-
als have different immunity levels, and the presence of
comorbidities and other immunosuppression factors. The
vaccination rate (g) is also not uniform throughout the
period as it depends on the vaccine availability and the
infrastructure level. It is unexpected to have a single data
set for the long vaccination period of any country that will
best fit the actual data. Instead, it will be more worthwhile
to adopt the method of piecewise fitting the actual data
with the vaccine model (1).

We have considered India’s COVID-19 data for 2
February 2021 to 7 July 2022. Different variants of
Covid-19 have different infectivity and virulence. Fur-
thermore, the vaccination rate was low initially but
increased subsequently. We, therefore, divided the data
set of the study period into five intervals to obtain a good
fit parameter set: (1) from 2 February 2021 to 6 May
2021 (the date when the peak is attained in the second
wave); (2) from 7 May 2021 to 27 December 2021 (end
of the second wave); (3) from 28 December 2021 to 20
January 2022 (the date when the peak of the third wave
is attained); (4) from 21 January 2022 to 15 April 2022
(end of the third wave); and (5) from 16 April 2022 to
7 July 2022, where study period ends. We fitted (see
Fig. 1) the actual COVID-19 data (in red colour) for the
considered period with the stochastic model solution (in
blue colour). Table 1 provides the best-fitted parame-
ters and optimal noise intensities. The Italian COVID-19
data (available from the repository ourworldindata.org


https://covid19india.org
https://covid19india.org
https://www.worldometers.info/coronavirus/country/india/
https://www.worldometers.info/coronavirus/country/india/
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Table 1 Estimated parameter values of system (1) for Indian 2021 to 20 January 2022; (4) from 21 January 2022 to 15 April
COVID-19 data for the periods: (1) 2 February 2021 to 6 May 2022; (5) from 16 April 2022 to 7 July 2022
2021; (2) 7 May 2021 to 27 December 2021; (3) 28 December

Period A m B K 8 o oy yiog d; v q o1 07 03 oy

1 77756 4.1 x 1073 0.115 0.92 0.66 0.18 0.03 0.032 0.004 0.007 0.002 0.11 1.6 x 1073 0.03 0.02 .035 0.04
2 77756 4.1 x 1073 0.109 0.92 0.66 0.18 0.014 0.16 0.064 0.018 0.002 0.23 2.1 x1073 0.06 0.05 0.04 0.05
3 77756 4.1 x 1073 0.57 0.92 0.97 0.18 0.004 0.205 0.14  0.017 0.002 0.23 4 x 103 0.09 0.08 0.12 0.1
4 77756 4.1 x 1073 0.090 0.92 0.99 0.18 0.004 0.364 042  0.024 0.002 0.12 4.8 x 1073 0.14 0.11 0.07 0.4
5 77756 4.1 x 107> 0.134 0.92 0.66 0.18 0.029 0.030 0.0004 0.013 0.002 0.15 2.5 x 1073 0.015 0.023 0.031 0.03
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22 ] g 2
55 ] g
g = Shmaated 8 Shmdated 8 Simaatea
= 3" £
= 1.8 = g
R 2 g
= 16 S g
2 ey =
= 14 2 2
= =1 =
512 £ 5
3 3 S o
> T 22 March 6 May 2 February 22 March 6 May 2 February 22 March 6 May
3.5 107 16 = 108
% g g
] =
B £ £ .
2 H £
= 3 s
2 o =
= ] £ ©
= Actual = ctua = ctual
5 e | . £ —
72May 4 September 27 December 175May 4 September 27 December 7 May E P 27 D
- ABE 107 B <107 «w»n 1.65 10°
ﬁ Actual 2 Actual “g Actual
= o Simulated = a Simulated = Simulated
£ g £ 155
= 3 =
g 38 g 38 8
2 £ 2 4145
= 3.6 = 3.6 =
E = E
254 © g 3 1.3s5
28 December 9 January 20 January 28 December 9 January 20 January 28 December 9 January 20 January
o =107 " =107 w 1.9 =102
g 4.3 % %
= = =
£ a2 % § 1.8
= =) 5
g 8 8
g 4.1 E 2 1.7
E 5 =
g Simiaated g Shndatsa E
S a o 4 o 1.6
21 January 3 March 15 April 21 January 3 March 15 April 21 January 3 March 15 April
g“:ﬂs)u)7 m436,1o7 - 2-109
8 Actual 2 Actual 2 Actual
S 4.35 Simulated S a4.35 Simulated o Simulated
B B E
E 4.34 s 4.34 £ 195
= g g
8 4.33 8 4.33 >
2 = s
Z a32 = 432 2 19
= = =
5 4.31 E 431 E
4.3 = 4.3 © 1.85
16 April 26 May 7 July 16 April 26 May 7 July 16 April 26 May 7 July
Fig. 1 COVID-19 data fitting with the parameter values and 5 May 2021. The solution (blue-coloured curve) of the stochastic
noise intensities as in Table 1. The first row provides the cumula- model (1) is the fitted curve with the parameter values of the first
tive actual COVID-19 data (red-coloured curve) of the confirmed, row of Table 1. The other rows represent the same consecutive
recovered and vaccinated cases in India from 2 February 2021 to periods mentioned in Table 1
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Fig.2 Perday COVID-19 positive cases in India for the variation
in the rate parameters 1 and ¢, representing the immunity loss and
vaccination rate, respectively. The total disease cases (asymptotic
plus symptomatic) are the end values of the solutions for 1000
time steps. Noise intensities and other parameter values remain
fixed from 28 December 2021 to 20 January 2022 (see Table 1,
third row), the increasing phase of COVID-19 cases of the last
wave

(https://ourworldindata.\ \ org/covid-cases), used for the
study period 11 October 2021 to 7 July 2022, were
divided into three time segments: (1) from 11 October
2021 to 18 January 2022 (the date when the peak is
attained in the second wave); (2) from 18 January 2022
to 20 April 2022 (peak is attained in third wave); (3)
from 21 April 2022 to 7 July 2022 (where the study
period ends). As in the case of Indian COVID-19 data
fitting, we fitted (see Fig. 7) the actual COVID-19 data
(red colour) of Italy with the model generated data (blue
colour). The best-fitted parameters and the optimal noise
intensities are provided in Table 2. The parameters and
noise estimation techniques are given in Appendix III.
Indian COVID-19 vaccination programme started on
16 January 2021 [5]. Though the initial vaccination rate
was slow, it intensified later on. We demonstrated how the
vaccination rate (¢) and the immunity loss rate (1) jointly
influence the disease burden. We also explained why the
COVID-19 positive cases increased during the third wave
even after mass vaccination. To elucidate, we considered
the parameter values of the third row (see Table 1), repre-
senting the increasing phase of the third wave, and plot-
ted (Fig. 2) the per day COVID-19 positive cases (A +1)
from the solution of system (1) for simultaneous variation
in g and 5. The parameters ¢ and n were varied in the
range 0—0.024 and 0.1—-0.25, respectively. The lower
range value of each parameter was considered smaller
than all the estimated values of the said parameter (see
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Fig. 3 Per day COVID-19 positive cases with respect to 8 and
g (up) and B and n (down). Noise intensities and other parameter
values remain fixed for the period of 28 December 2021 to 20
January 2022, see Table 1

Table 1), and the value at the higher range was considered
larger than all the estimated values. It shows that daily
COVID-19 positive cases increase with the increasing
vaccination rate (¢) when the vaccine-induced immunity
loss (n) exceeds the value 0.23, i.e. if the vaccine efficacy
is lower than 77%. On the contrary, if vaccine efficacy
is higher than 77% (or n < 0.23), then daily COVID-
19 positive cases decrease with increasing immuniza-
tion. Observe that the per day cases become as high as
0.397 million when n = 0.25 and ¢ = 0.22. It is to be
mentioned that Indian COVID-19 positive cases during
the peak (20" January) of the third wave were reported
as 0.34 million per day (https://www.worldometers.info/
coronavirus/country/india/). Thus, increased vaccina-
tion cannot eradicate COVID-19 infection if the vaccine
efficacy is low; instead, it increases the COVID-19 cases.
However, infection eradication is possible with a higher
vaccination rate if the vaccine immunity is more than


https://www.worldometers.info/coronavirus/country/india/
https://www.worldometers.info/coronavirus/country/india/
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Fig. 4 Left: Per day COVID-19 positive cases in Italy for the
variation in the rate parameters 7 and g, representing the immu-
nity loss and vaccination rate, respectively. The total disease
cases (asymptotic plus symptomatic) are the end values of the

77%. 1t is to be mentioned that Rgv < 1 holds for the
lower values of ¢ and »; Rgv > 1 for its higher values.

A similar phenomenon is plotted in Fig.3 (up) when
the vaccination rate (¢) and force of infection (8) are var-
ied simultaneously. The COVID-19 positive cases grad-
ually increase if B is high and ¢ is low. The number of
positive cases may be as high as 0.5 million per day at
the low vaccination and high transmission rates (below
figure). In the opposite case, the disease is eradicated.
The lower figure represents the newly infected per day
COVID-19 cases when the force of infection () and the
vaccine efficacy (1) parameters are jointly varied. The
infection spreads rapidly when 8 > 0.25 and n > 0.2
(Fig. 3, below). The COVID-19 cases in this parametric
range may be as high as 0.532 million per day. It is also
to be noted that the number of COVID-19 cases will be
few if B is high and 7 is low. It demonstrates that vac-
cine effectiveness is crucial in controlling the COVID-19
cases. The disease may be controlled even at a very high
infection rate if the vaccine efficacy is close to 100%
(i.e. n is close to zero). On the other hand, daily COVID-
19 cases will remain under control if § is low and 7 is
significantly high. Thus, a strain of coronavirus with low
infectivity would not sustain at the present immunization
rate.

We plotted a similar figure as in the case study for
India (Fig. 2) to explore how the number of disease cases
in Italy would change under the variation of parameters
g and n. In the case of Italy, we observe (Fig.4, left)
that if the vaccination-induced immunity loss is higher

o Total disease cases

solutions for 1000 time steps. Right: same for the variation of
and 7. Noise intensities and other parameter values remain fixed
in the period from 21°" April 2022 to 7! July 2022 (see Table 2)

> &> > »
> N > o o

IS
o

Daily confirmed cases

Cumulative confirmed cases
IS
~

43 .
20 A 7duly & November

0
21 April 7 July 6 November

Fig. 5 Left: Predicted cumulative COVID-19 confirmed cases
in India for the next 150 days starting 7 July 2022. The simula-
tion results of the system (1) (blue line) predict that India may
observe 4.88 x 107 positive cases until the first week of Novem-
ber 2022. The confidence interval (95%) is plotted with a yellow
shed. Right: Predicted daily confirmed cases for the same period.
The red curve in both figures indicates the actual cases, and the
dotted vertical line indicates 7 July 2022. Parameters and noise
intensities as in the last row of Table 1

than 12%, the epidemic will rapidly grow. In case of
variation of B and n, it is observed that when S is low
(< 0.1), number of confirmed cases is low (Fig. 4, right).
However, confirmed cases increase rapidly for a higher
transmission rate.

Indian COVID-19 cases are again in increasing mode.
We predicted the cumulative confirmed COVID-19 pos-
itive cases for the next 150 days based on the current
epidemiological status of India. To provide a forecast,
we repeated the stochastic system’s solution 1000 times
and then took the mean to get the estimated values with
a 95 % confidence interval (blue line of Fig.5, left). The
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Table 2 Estimated parameter values of system (21) for Italian COVID-19 data for the periods: (1) 11 October 2021 to 18 January 2022;
(2) 19 January 2022 to 20 April 2022; and (3) 21 April 2022 to 7 July 2022

Period A m B K ) o Y Y1 g d; v n q o o0y 03 04

1 1428 3.35 x 107> 0.228 0.88 0.66 0.16 0.025 0.035 0.035 0.003 0.004 0.32 4.2 x 10~ 0.12 0.50 .23 0.21
2 1428 3.35 x 107> 0.118 0.88 0.66 0.16 0.025 0.035 0.065 0.003 0.004 0.45 1x 10~* 0.11 0.10 0.08 0.10
3 1428 3.35 x 107> 0.208 0.88 0.66 0.16 0.025 0.038 0.065 0.0026 0.004 0.45 5x 1075 0.10 0.07 0.18 0.16

See Appendix IV for curve fitting
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21 April 7y 6 November 21 Agril 7 July 6 November

Fig. 6 Left: Predicted cumulative COVID-19 confirmed cases
in Italy for the next 150 days starting 7 July 2022. The simulation
results of the system (1) (blue line) predict that Italy may observe
2.49 x 107 positive cases until the first week of November 2022.
The confidence interval (95%) is plotted with a yellow shed.
Right: Predicted daily confirmed cases for the same period. The
red curve in both figures indicates the actual cases; the dotted
vertical line means 7 July 2022. Parameters and noise intensities
as in the last row of Table 2

curve is increasing and will continue till the first week
of November 2022, indicating that the newly infected
cases are surging gradually. The cumulative number of
the predicted infected case till the first week of November
2022 might be between 4.82 x 107 to 5.01 x 10 in the
95% confidence interval. The predicted daily COVID-19
confirmed cases in India till the first week of November
2022 are presented in Fig. 5, right. The COVID-19 cases
in Italy also exhibit an increasing trend. Figure 6 indicates
that the daily case may be around 37,142 and the cumu-
lative cases might be between 2.41 x 107 to 2.54 x 107
till the first week of November 2022. It is, however, to be
mentioned that the accurate prediction for a significantly
long period is quite impossible in the case of COVID-19
infection because this novel virus can mutate to some
strains with high infectivity [14]. Also, a change in the
control measure imposed by the authority can change the
trend.

5 Discussion

The COVID-19 infection has put the world under pres-
sure for more than two years. Most countries have expe-
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rienced several waves of this infection at the cost of
millions of lives. A massive vaccination programme
started at the end of 2020, hoping the disease would be
controlled. Though the morbidity and mortality of the
COVID-19 disease reduced significantly, disease eradi-
cation, even of its control, is far from expected. In the sec-
ond and third waves, many countries experienced higher
positive cases than the previous peak values. Several
European countries, the UK and the USA have fully vac-
cinated a significant proportion of their population but
cannot resist further COVID-19 infection. This fact has
put the efficacy of the vaccine under question. Recent
studies show that vaccine-induced immunity is signifi-
cantly reduced after six to eight months post-vaccination.
The level of a COVID-19 antibody that persists after this
period may not be sufficient to prevent reinfection. There
is, however, uncertainty regarding the immunity loss rate
among the vaccinated population. Uncertainty also exists
in different rate parameters, e.g. the force of infection and
recovery rates. It is undoubtedly true that the infectivity
of the omicron variant is much higher than the previous
strains. Also, the severity of the disease is relatively low,
and the recovery rate is high in the current wave caused
due to the omicron variant of coronavirus. Thus, there
are many uncertainties in the COVID-19 disease dynam-
ics, the force of infection, recovery rate, vaccine avail-
ability and administration. The efficacy of vaccines and
their protection duration is unclear even after receiving
the full vaccine dose. There is also uncertainty regard-
ing the immunity loss rate among the vaccinated popu-
lation. Therefore, we searched for the answer to whether
existing vaccination drives eradicate the disease. What
would be the parametric condition for disease eradication
through vaccination in the presence of various uncertain-
ties?

Considering such uncertainties in the rate parame-
ters, we have proposed and analysed a six-dimensional
stochastic COVID-19 epidemic model in the presence
of vaccination to know whether the ongoing vaccination
drive can eliminate the disease. We used the theories of
the asymptotic behaviour of the nonlinear stochastic sys-
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tem to analyse this noise-induced dynamical system. We
here prescribed both the disease persistence and erad-
ication conditions. It is shown that the disease indeed
persists for a long time if the stochastic basic reproduc-
tion number (SBRN) is greater than unity. It is noticed
that this value of SBRN is smaller than the DBRN (deter-
ministic basic reproduction number) of the correspond-
ing deterministic model, which is usually considered a
measure of disease establishment in the latter type of
epidemic models. A sufficient condition (Rf} < 1) is
established for the disease eradication from the system.
Noticeably, this condition may not hold if the disease’s
infectivity increases and/or the vaccine-induced immu-
nity loss increases (i.e. if the vaccine efficacy is reduced).
Both issues are probably real for many countries, where
vaccination starts in the initial months of 2021, implying
that vaccinated people will significantly lose their immu-
nity from July/August onwards (seven to eight months
post-vaccination). Furthermore, the new variant, omi-
cron, is highly infectious. These two reasons are probably
responsible for the second, third and subsequent waves
in different countries. We used the Indian and Italian
COVID-19 data to demonstrate the variational effects of
the rate parameters ¢, n and . Noticeably, if the vaccine-
induced immunity loss rate, n, is higher than 0.23 for
India, eradicating infection is practically impossible. The
same value of n for Italy is 0.12. The COVID-19 positive
cases will surge in India if the force of infection is high
(> 0.25) and vaccine-induced immunity loss is higher
than 20%. For Italy, these values are 0.1 and 12%, respec-
tively. It implies that the disease will last long unless a
long-lasting vaccine candidate appears or a low infec-
tious variant replaces the highly contagious variant.

There are, however, some limitations of this model.
For example, this model does not consider the popula-
tion’s age structure. It is to be mentioned that a higher age
group population is more prone to COVID-19 infection.
Secondly, there are many variants of coronavirus with
different infectivity and virulence. Therefore, a multi-
strain epidemic model would be more appropriate to rep-
resent the ongoing pandemic. Despite such limitations,
our theoretical and simulation results justify the reason
for long-lasting disease persistence even when a large-
scale immunization process has been implemented. To
our knowledge, such effects have not been reported ear-
lier using a dynamic mathematical model.

6 Conclusion

Nonlinear analysis of a six-dimensional stochastic epi-
demic model reveals that eradicating COVID-19 infec-

tion is challenging if the vaccine-induced immunity loss
or the infectivity of the virus strain is high. Therefore, the
disease will last long unless a long-lasting vaccine can-
didate appears or a low infectious variant replaces the
highly contagious variant. Using the method described
here, one can estimate the required vaccination rate when
the vaccine-induced immunity loss or the infectivity of
the disease is known, and vice versa. The authority may
use it in the immunization and disease eradication pro-
cess of COVID-19.

Acknowledgements Research of Abhijit Majumder is sup-
ported by CSIR (File No: 09/096(0874)/2017-EMR-I). Research
of N.B.is supported by SERB, India, Ref. No.: MSC/2020/000020.
Data availability The data sets that support the results of
this study are taken from the Worldometer website (https://
www.worldometers.info/coronavirus/country/india/) and from

the Ourworldindata website (https://ourworldindata.org/covid-
cases) which are freely available repositories.

Declarations

Conflict of interest The authors declare that they have no con-
flict of interest.

Appendices
Appendix 1

Since the coefficients of the model system (1) are locally

Lipschitz continuous, for any (S (0), E(0), A(0), 1(0),
R(0), V()] € ]Ri, there is a unique local solu-

tion (S(l), E@), A(®), I1(t), R(1), V(t)) € Ri for all

t € [0, t.), where 7, is the explosion time [23]. We
now prove 7, = o0 a.s. so that the solution becomes
global. Let kg > 0 be sufficiently large for every coordi-

nate (S(O), E(0), A(0), 1(0), R(0), V(O)) lying within

the interval [Kl—o Ko]. We then define, for every integer
K > Ko, the stopping time

t = inf {re[o, r) : S()¢ (1,x) CE() ¢ (1,K),
K K
1 1 1
A(t)¢ <5K>a I(t)¢ (71()7 R(t)¢ (5K>5
K K K
V() ¢ (1,K> } 17
K
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Thus, 7, is increasing as k — 00. Set limy_ o0 Tk = Too,
when 7o, < 7, a.s. We now show that 7o, = oo by a con-
tradiction. Let us assume that our claim is not true and
there exist two constants 7> > 0 and € € (0, 1) such that
P(too < Tp) > €. Thus, there exists an integer k1 > ko
such that

Pty <Th) >€, YKk >ki.

(18)

Noticing that # + 1 — Inu > O for all u > 0 and
(S(t), E(t), A(t), [ (1), R(1), V(1)) € RS, we define the
following positive definite function

=8+1-mS+(E+1-IhE)+(A+1—-1nA)
+U+1-InH+R+1-IR)+(V+1—-InV).
Applying Ito’s formula, one can have

dL :(1 ;)dS—{-f(dS) +< )dE

2E2 (dE)? + ( A) dA + m(dA)2

+( &) ar

2 1 2

+2 2(dR) +(1 )dV+2 5 (V)
—(1—71)[<A— S——S (1 =) +KkA) —

= q N( K K

+gR>dt _ %S((l — )] +xA) dB; (z)]

>d1+—(d1) +<

1
+ 530 2((1 =) +xA)2dr

1 ! ) 1 1 A
+( _E>|:<W(( — )] +kA)

nVv
+W ((1—=x)+kA) — (a)—!—m)E)dl

+[(1 —x) +KkA]

N (015dB1 (1) + GszBz(t))]

55 07T + 03 V(1 — )] +xA)*dr

2N2E
1
+ (1 - X) [(bwE — (y1 +v+m)A)d:

~ofdr + (1 - ;) [((1 - $)wE

1
—(y +m+d)I +vA)dt — a4 1dBs(1)] + Eafdt

—03AdB3 (l‘)] +

1
+ (1 — E) [(J/IA +yIl —gR—mR)dt + o3AdB3(1)

+o41dBa(1)] +

+(1 l)[(s V(1 =01 + Al
v 95— = —K K
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1
Sz (3 AdBs () + o4 1dBy(1))?

— mV) dr

—ﬂ [(1 = )] + KA] de(z)}

2
+-22 11 — )T + kA2,
2N?2

Noting u < 2(u + 1 —Inu) forall u > 0 and N is the
total population, the above expression becomes

dL§|:A+6m+q+ﬂ+v+di+g+w+)/1+)’+di

1, A\?
+77+§(U3+<74) 1+ . +2(8S+1—1InS)
+20(E+1—IE)+2y1(A+1—InA) +0? + 0}

+2y(I +1 —lnI)]dt+2(R+1—lnR)
+2(V+1—1nV)+—{1——}[KA
+1 —K)I]dBl(t)—i—ﬁ {1 - 7} (KA
+ (1 — k)I1dBy (1) + 03 {1 - é} dB; (1)

1
+04{1 - *}d34(l)

LetAj=A4+6m+g+p+v+di+g+o+y+

2
V+di+77+%(032+df)(1+(%) >+012+<722and
Ay = max {1, w, y, y1}. Then

S
dL < (A] -I—AzL)dl—{—{] —E}

kA + (1 —x)I]dBy (1)

+ {1 - } [kA+ (1 — k)I1dBa(t)

1 A dB 1 ! dB
+03{ _R} 3(t)+04{ _R} 4(1).

Defining Az = max{Aj, A,}, we have

dL < A+ Dydr+ 23
= 3 N E

[kA+ (1 —«)I]dB; (1)
(19)

o) %4
+ N :l — } [kA 4+ (1 —k)I]1dB;(2)

+G3{1—A}d33(t)+04{1—}dB4(T)
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Noticing that

>\S

= {1—}[KA+(1—K)I]<O’1 (1

= {1—}[KA—|—(1—K)I]<O‘2<1

>\§

o1 S 2
{1—E}[KA+(1—K)I]‘ dr < o0,

2 4 2
{1—E}[KA+(1—K)I]’ dt < oo,

T AT2 A2
E/ 03{1—}’dt<oo,
A R

T A2 112
Ef 04{1—}‘dt<oo.
) R

Since all the functions %t {1 — f} [kKA + (1 — )],
v

Fl-zlka+a —")”7 {1 —g).oa{l— %)

are continuous, bounded and non—antlclpative, then for

a sequence of partition of the interval [0, 7, A T2] with

mesh size At — 0, one have

ATZ o1 S
EA N{l—E}[KA—i—(l—K)I]dB](t)

= lim Z‘jEGl{l— S(t/)}
At—0 N(Z‘j) E(tj)
[k A(t;) + (1 — k)1 (2))]
x E(By(tj+1) — Bi(t)))

.9 1_5(”) [kA(tj) + (1 — k)1 (t;)] and
’ N(tj) E(tj) ’ !

By (tj+1) — Bi(tj) are independent].

Similarly, we have

TKIATz 0.2
E/ {1—*}[KA+(1—K)I]de(t)
0 N
lim 5B {1 - V(tj)}
At—0 N(ZJ) E(ll)
[kA@tj) + (1 — ) ()]
E(By(tj 1) — Ba(t))),

‘r,(l/\Tz
E/ 03 <
0

A) dB3(1)

— lim zE(@ (1_“’1‘)))19:(330- D) — B3(t)))
0™ R(t)) T J’

and

r,(l/\Tz
Ef o4 <
0

I1(t})
= lim X;E 1 — —L5 ) | E(Ba(tj41) — Ba())).
Jim 3, (04( R(tj)» (By(tj41) — Ba(t)
Using the fact that the increment of the Brownian motion

is normally distributed with mean zero and variance
(tj+1 —tj), we have

/\T2 01
E/ {1—}[KA+(1—K)I]dBl(t)—0
0 N

1
>dB4(l)

/\T2 o2
E/ {1—}[KA+(1—K)I]de(t)—0
0 N

Ty A2 A
E/ 02( )dB3(l‘)—0
0
Ty AT I
E/ o4 (l — ) dBs(t) = 0.
0 R

Integrating both sides of (19) from O to 7, A T3, taking
the expectation and using the above fact, we obtain

IEL(S(ITK1 ANT), E(tey ANT), A(tie, AT2), (1, A T2),
R(te, AT2), V(T A T2)>
= L(S0), E©), A©), 1(0), R(0), V(0))
+ A E/OTK'ATZ(l ¥ L)di
< L(S(()), E(0), A(0), 1(0), R(0), V(())) + A3T»

T ATy
+ Az E/ Ldt.
0

Since L is an increasing function on [0, 7, A T3], for any

€ [0, 7, AT2], L(S(t), E@), A®t), 1(t), R(1), V(t))
S L<S(TK1 /\TZ), E(qu /\TZ), A(Tl(l N T2)7 I(qu /\TZ),

Rty ANT2), V(T AT2) ).
IEL(S(IK] ATs), E(te, AT2), A(te, AT2), I(te, A T2),

Rt AT, V(5 AT)

< L(S<0>, E(0), A0), 1(0), R(0), v<o>) £ ATy + As
TKI/\TZ
X IE/ L(S('EK] ATD), E(ty ANT2), A(ty A T2),
0

I(tey ANT2), R(tiey AN T2), V (T, A Tz)) dr
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< L(S<0>, E(0), A(0), 1(0), R(0), V<0>) + M3Th + A
TKIATZ
X / EL (S(qu A T), E(T,(l A Tz)a A(TKl A T2)7
0

I(te; ANT2), R(tiy ANT2), V(Tiy A Tz)) dr.

Gronwall’s inequality then gives
EL(S(te, A T2), E(ti; AT2), AT AT2), I (Tie; AT2),
R(qu N TZ)» V(qu N TZ))

20
< (L(S(0). E(0), A0), 10), RO), V(O)) 20
+ A3TH)e @A) — Ay (say).
Set £ = ({1, =< T} for all k1 > k7. Thus,

following (18), we get P(£2,) > €3 for all wy €
§2,,. Clearly, at least one of S(ty, w2), E(T¢,®2),
A(tKl , w2) I(T/q ,@2), R(Txl ,w2), V(qu , w2) is equal
toeitherx or % Hence, L(S(ty,), E(t¢,), A(Ti;)s I (T)),

R(tk1), V (k1)) isno less than min{x; + 1 —In k1, %+
1 + Inky}. From (18) and (20), we then obtain

Ay = E[lg, L(S(te;, @2), E(Tc;, @2), A(Tiey, 02),
I(TKI ’ w2)7 R(qua 602), V(TKl ’ CU2))]

1
> €3 |:(K1 +1—1Ink)) A ( +1 +ln/c1):| ,
K1

where 1 24 is the indicator function of £2,,. Letting
K1 — 00, we get oo > A4 = 00, a contradiction. Hence,
Too = 00 a.8. Hence, the theorem is proved.

Appendix 2

One can easily write the deterministic version of the
stochastic model (1) as

ds A—gS ﬂs[(l ) + kAl S+gR
—_— = — _— — K K —m N
dr 9 N §
E _BSa—or+ea1+ 10 =01 + 4]
— =11 -« K — (1 -« K
dr N N

—wE —mE,
dA
E:éa)E—(Vl-i-v—l—m)A,
I
5 = —OwE +vA—(y+m+d)l.
dR
E:ylA—l—yI—gR—mR,
av %
§=qs—%[(1—x)1+KA]—mv. Q1)

@ Springer

Using the next-generation matrix method [9], the infec-
tion sub-system of the system (21), which describes the
production of new infections and makes change in the
states, reads

E S 0 —or +ear+ Y1 o1 + kA
_— = — — K K —_— — K K
dr N N

—(w+m)E,
dA (22)
— =8wE —vA — (y) + m)A,

dr
d/
a:(1_(S)wEJruA—(y+m+di)1-

The transmission matrix (F) and the transition matrix
(X)) associated with the system (22) are given by

(Bm+nq) _ o\ (Bmtng)
0w mm =05,

F=10 0 0
0 0 0
—(w +m) 0 0
= o —(v+y1+m) 0
(1-9%w v —(y +m+d;)
(23)

Then the deterministic basic reproduction number (DBRN)
RODV of (21) is the spectral radius of the next-generation
matrix —FX 1, i.e. R(I))V = p(—FZ‘_l), where X! =

1
T wotm 0 0
o S S 0
(w+m)(v+y)+m) v+y1+m
__bSov+(tyi+tm)(1-8Ho v « 1
(w+m)(v+y1+m)(y+m-+d;) (v+y -l'rm) y+m-+d;
(y+m+d;)

Thus, R()Dv=

o (Bm+ng){kd(y+m+d;)+(1—k)sv+(1—k)(1=8) (v+y1+m)}
(g+m)(y+m~+d;) (v+y1+m)(w+m) .

If RODV > 1, then the disease is established in the system.

Appendix 3

Parameter estimation has been done in two steps [20].
First, we fitted the COVID-19 data with the correspond-
ing deterministic system (21) and next the optimal noise
intensities are determined to find the best-fitted param-
eter set for the stochastic system (1). In order to find
the best-fitted parameter values of the deterministic sys-
tem, we used a MATLAB embedded function, Isqcurve-
fit, which is a nonlinear solver that minimizes the sum
of squared difference between the model output and
a given data set. Here, a curve h = g(x, ), param-
eterized by w = (w1, w2, ..., wy), is fitted with the
data points (x1, k1), (x2, h2), ...(Xsm, hp). The nonlinear
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least-squares method finds the certain value of the param-
eters such that X7 (g(x;, w) — hi)2 becomes mini-
mum. With this best-fitted parameter set, we then find
the optimum noise intensity for the stochastic system
(1). Assuming 10,000 random values of o1, 02, 03 and 04
between 0 and 1, the stochastic system (2) is simulated
1000 times for each of these four tuples (o1, 02, 03, 04).
We then take the mean of those 1000 evolutions to deter-
mine the corresponding r-squared value. The particular
value of o1, 07, 03 and o4 for which the r-squared value
is closest to 1 is our required noise intensity.

Appendix 4
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Fig. 7 COVID-19 data fitting with the parameter values and
noise intensities as in the Table 2. The first row provides the
cumulative actual COVID-19 data (red-coloured curve) of the
confirmed, recovered and vaccinated cases in Italy for the period
11 October 2021 to 18 January 2022. The solution (blue-coloured
curve) of the stochastic model (1) is the fitted curve with the
parameter values of the first row of Table 2. The other rows
represent the same with the consecutive periods mentioned in
Table 2
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