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1 Introduction
In recent years, a lot of research has been done about the stationary distributions of SDEs.
Since SDEs cannot be solved explicitly, studying stationary distribution of the numerical
solutions of SDEs has become essential. Stationary distributions of numerical solutions
are widely used to approximate those of the underlying equations. We know that there are
two books worth reading, one presents the knowledge about the numerical solutions of
SDEs, see [9]. The other introduces some basic knowledge of SDEs in detail [13]. As far
as we are concerned, there are actually plenty of papers in this aspect. In [20], almost sure
and moment exponential stability of Euler—Maruyama discretizations for hybrid stochas-
tic differential equations was studied. The Milstein method was discussed in [28]. The
truncated Euler—Maruyama method was used to approximate stationary distributions of
SDEs with and without Markovian switching in [11]. Numerical stationary distribution
and its convergence by the semi-implicit Euler—Maruyama method was studied, see [12].
And then stationary distribution of the stochastic & method for nonlinear SDEs was dis-
cussed in [8]. On the basis of this paper, we can consider that equations do not have sta-
tionary distributions, after a period of switching, equations still have a unique stationary
distribution.

When some emergencies affect the rate of population growth, such as earthquakes, de-
bris flows, and other natural disasters, simple SDEs are not efficient to model these prob-

© The Author(s) 2020. This article is licensed under a Creative Commons Attribution 4.0 International License, which permits use,
sharing, adaptation, distribution and reproduction in any medium or format, as long as you give appropriate credit to the original
author(s) and the source, provide a link to the Creative Commons licence, and indicate if changes were made. The images or other
third party material in this article are included in the article’s Creative Commons licence, unless indicated otherwise in a credit line
to the material. If material is not included in the article’'s Creative Commons licence and your intended use is not permitted by

L]
@ Sprlnger statutory regulation or exceeds the permitted use, you will need to obtain permission directly from the copyright holder. To view a

copy of this licence, visit http://creativecommons.org/licenses/by/4.0/.


https://doi.org/10.1186/s13662-020-03129-3
http://crossmark.crossref.org/dialog/?doi=10.1186/s13662-020-03129-3&domain=pdf
http://orcid.org/0000-0003-1410-0064
mailto:jianqiulu@dhu.edu.cn

Jiang et al. Advances in Difference Equations (2020) 2020:667 Page 2 of 25

lems. Therefore, SDEs with Markovian switching were applied to handle these problems.
So far, various dynamical properties of SDEs with Markovian switching, such as moment
boundedness, stability, and ergodicity, have been investigated extensively, see for exam-
ple [2, 4, 6, 14, 18, 19, 21, 24-26, 32, 33, 36] and the references therein. There are two
monographs providing detailed introduction to SDEs with Markovian switching [15, 29].

In a series of papers [3, 7, 16, 17, 27, 30, 31], approximations of stationary distributions
of SDEs with different types of Markovian switchings were investigated by the Euler—
Maruyama method. Both the drift and diffusion coefficients of the SDEs in these papers
satisfy the global Lipschitz condition. Although the classical Euler—-Maruyama method is
easy to use in computation and implementation, the numerical solutions of SDEs with
super-linear coefficients may diverge to infinity in finite time. To tackle this drawback, Li
used the backward Euler—-Maruyama method to prove the numerical invariant measure
under one-sided Lipschitz condition for those SDEs with Markovian switching, see [10].

The stochastic & method is an extension of the Euler—Maruyama method and the back-
ward Euler—Maruyama, and its proving process is more complicated. In [23], stability of
the stochastic 8 method with non-random variable step sizes for bilinear, nonautonomous,
homogenous test equations was investigated. The abilities to preserve the almost sure and
the mean square exponential stabilities of hybrid SDEs were discussed in [5] and [34]. In
[22], asymptotic boundedness of the stochastic 6 method was studied. As far as authors’
knowledge, the stochastic & method has not been used to discuss the stationary distribu-
tions of SDEs with Markovian switching. We investigate the numerical stationary distri-
bution by the stochastic & method.

Throughout the paper, we mainly study the stationary distributions, and the required
assumptions on the coefficient are based on the choices of 6. The rest of this paper is
organized as follows. Section 2 introduces mathematical preliminaries. We obtain the ex-
istence and uniqueness of the stationary distribution of the numerical solutions in Sect. 3.
Section 4 shows numerical simulation to verify our theoretical results. Section 5 concludes
the paper.

We highlight some main contributions of this paper as follows:

+ When 0 € [0,1/2), both of the drift and diffusion coeflicients satisfy the global
Lipschitz; when 0 € [1/2,1], the drift coefficient only satisfies the one-side Lipschitz
condition. Under these assumptions, it is difficult to prove the stationary distributions
of SDEs with Markovian switching by the Euler—Maruyama method and the
backward Euler—-Maruyama.

+ We study the stationary distributions of SDEs with Markovian switching by the
stochastic & method. This is a generalization of the Euler—Maruyama method and the
backward Euler—Maruyama.

+ Compared to the traditional Euler method, the numerical results of the stochastic 6
method are more precise. Compared to the backward Euler—Maruyama method, the
stochastic & method can effectively save time and cost. In conclusion, the stochastic 6
method is a more efficient numerical method to approximate to stationary
distribution of exact solutions.

Let us begin to develop our new theory on the stationary distributions of SDEs with

Markovian switching.
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2 Mathematical preliminaries

In this paper, let (€2, F,P) be a complete probability space with filtration {F;};>¢ satisfying
the usual conditions that it is right-continuous and increasing, while F, contains all P-null
sets. Let | - | denote the Euclidean norm in R”. The transpose of a vector or matrix M is
denoted by M and the trace norm of a matrix M is denoted by |M| = \/m .

To keep symbols simple, let B(¢) = (B},...,Bf)T, t > 0, be a d-dimensional Brownian
motion. Let R(¢),t > 0, denote a continuous-time Markov chain on the probability apace
taking values in a finite state space S = {1,2,..., N} with the generator I' = (y;;)nxn given
by

A+ 0(A), i#j,
P{R(t + A) =jIR(t) = i} = Y (a) 7]
1+yA+o0(A), i=}j

where A > 0. Here, y;; > 0 is the transition rate from i to j if i #j, while

Yii = — Z Vij-

7

We assume that the transition probability matrix Q is irreducible and conservative (see
[1]). So the Markov chain {R(£)};>o has a unique stationary distribution 7 := (n1,12,...,
nn) > 0 € RPN which can be determined by solving the linear equation

N
nQ =0, subjectto Z n; = 1.

i=1

We consider the n-dimensional stochastic differential equation with Markovian switch-
ing (SDEwMS) of the It6 type

dx(e) =f (X(t),R()) dt + g(X(2),R(¢)) dB(t), ¢>0, (2.1)

with the initial value x(0) = xop € R” and R(0) =i € S, where f : R” x § - R” and g : R” x
S— R4,

Given a stepsize & > 0, let Ry, = R(kh), k > 0, {Ry, k = 0,1,...} be a discrete Markov chain,
and P(h) = P;j(h)n«n = exp(hQ), where Q is the generator of Ry, k > 0, The {Ri,k = 0,1,...}
can be simulated as follows: let Ry = i, and give a random pseudo number 7; obeying the

uniform (0, 1) distribution. Define

o _ | ifi €S- (N)such that Y Py(h) < < 3JiL Py(h),
1 =
Nr if ZIIZIIPL/(h) =1,

where let Zﬁl Pjj(h) = 0. In other words, the probability of state s being chosen is given
by P(R; =s) = Pi(h). Generally, after the computations of Ry, Ry, ..., Rik_1, given a random
pseudo number 7; obeying a uniform (0, 1) distribution, define Ry:

o, | ific €S~ (N} such that S P yi(h) < T < 0K, Pr (),
k =
N, if Y0 Pry ) < e
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This procedure can be carried out independently to obtain more trajectories. Now we can
define the stochastic & method for SDEs with Markovian switching.
The stochastic § method to SDEwMS (2.1) is defined by

Xiv1 = X + 0f Ko, Ri)h + (1= 0)f (Xp, Ri)h + g( X, Ri)ABr, k>0, (2.2)
where ABy = B(tx+1) — B(tx) is the Brownian motion increment, and given a step size 4 > 0,
let tx = kh for k > 0 and Ry = R(). Set Zi = (Xi, Ry). Then {Zi}x>¢ is a Markov process. We
will instead use notation Z’kc’i = (X,’("i,Rf() to highlight the initial values. Let Px((x, i), - X -) be
the probability measure induced by Z,f’i, namely

Pi((x,i),A x B) =P{Z{' € Ax B}, VAeZ(R"),BCS.

Denote the family of all probability measures on R” x S by P(R” x S). Define by L the
family of mappings F: R” x § — R satisfying

|F(x,j) = F(y,D)| <lx =yl +|j-Il and |F(x,j)|<1,

for any x,y € R”, j,l € S. For P1,P, € P(R” x S), define metric dy, by

FelL|~

N N
d]L(]P> rPZ) = sup F(x;])IP (dx;]) - F(x’])IPZ(dx;])
R e 1

The weak convergence of probability measures can be illustrated in terms of metric df..
That is, a sequence of probability measures {Px}i>1 in P(R” x S) converge weakly to a
probability measure P € P(R” x §) if and only if

klim d]L(]P)k,P) =0.

Then we define the stationary distribution for {Xj}i>o by using the concept of weak con-

vergence.

Definition 2.1 For any initial value (x,i) € R” x S and a given step size & > 0, Z(¢) =
(X(2),R(2)) is said to have a stationary distribution IT,(- x -) € P(R"” x §) if the k-step
transition probability measure Pi((x, i), - X -) converges weakly to ITy(- x -) as k — oo for
every (x,i) € R” x §, that s,

lim (sup|E(F(2*(0))) - En, (F)|) =0,

k—00 \Fel,

where
N
En(P)= 3 [ Fanpmi@n
j-1 IR

In [31], the authors presented a very general theory on the existence and uniqueness of
the stationary distribution for any one step numerical methods. We adapt it here and state
the theory for the stochastic & method as follows.
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Theorem 2.2 Assume that the following three requirements are fulfilled.
o Forany ¢ >0 and (x,i) € R" x S, there exists a constant R = R(e,x,i) > 0 such that

P(|X,’f’i| >R)<e foranyk=>0. (2.3)

o Forany € >0 and any compact subset K of R", there exists a positive integer
k* = k*(e,K) such that

P(|X,’f’i —Xi’ii <e)>1-¢ foranyk>k*andany (x,y,i) € K x K x S. (2.4)

o Forany e >0, n> 1 and any compact subset K of R", there exists R = R(¢,n,K) >0
such that

IP’( sup |X,’f’i| < R) >1-¢ forany(x,i)e K x S. (2.5)

0<k<n

Then the numerical solutions generated by the stochastic 0 method {Xi}i>o has a unique

stationary distribution I1j.

Remark 2.3 Although the theory is very general, the conditions in it are in the sense of
probability which are not easy to check. In this paper, we give some coefficients related
assumptions and prove the existence and uniqueness of the stationary distribution of the
solutions generated by the stochastic & method under those assumptions.

Now, we present the assumptions on the drift and diffusion coefficients.

Assumption 2.4 Assume that there exists a constant u; such that, for any x,y € R” and
i€,

(e =y, f e, 0) = f (3 0)) < il — y1%.

Assumption 2.5 Assume that there exists a constant ¢ > 0 such that, for any x,y € R”
andi€S,

g6e, ) — g, )" <olx—y

We give two new assumptions as follows.

Assumption 2.6 There exist constants u; and a > 0 such that, foranyx € R” and i € S,
(. f (%, 8)) < pilxl® + a.

Assumption 2.7 There exist positive constants o and b such that, for any x € R” and
ies,

’g(x, i)|2 <olx]®+b. (2.6)
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Lemma 2.8 Let Assumptions 2.4 and 2.5 hold and max;cs Ohu; < 1, the stochastic 6 method
(2.2) is well defined.

Proof 1t is useful to write (2.2) as
Xicr1 = Of Xier1, Ri)h = X + (1= 0)f (X, Ri)h + (X, Rie) ABy.
Define a function G: R” x § — R” by G(x) = x — f(x, )0 h. Since

(x-2G@) - GH) = (x—y,x -y - Oh(f(x,) —f(3.0)))
> | = y1” = Ohpilx - yI?
= (1-6huy)lx—y> >0,

for max;es Ohu; < 1, we know that G has the inverse function G : R” — R”. And G(x) is
monotone. The stochastic # method (2.2) can be written as

Xir1 = G (X + (1= 0)f (X, Ri)h + g(Xi, Ri) ABy,). (2.7)
Thus, the stochastic & method (2.2) is well defined. a
Lemma 2.9 For any Borel set x e R",A CR",j € S. Then

P((Xks1,Ri) € A X jI1Xi = %, Ry = i) = P(X1, Ry € A x j|Xo = %,Ro = i). (2.8)
Proof If Xy = x, Ry =i and X, = x, Ry = i, by (2.2) we see

Xeor = O (Kot ROB = % + (1= O)f (x, ) + g, )) ABy
and

X1 —0f (X1, R\)h=x+ (1 -0)f(x)h + g(x) AB,.

Because ABy and A B are identical in probability law, comparing the two equations above,
we know that Xy,; — 0f (Xis1, Re)h and X — 6f (X1, R1)h have the identical probability law.
Then, due to Lemma 2.8, we have that (Xi,1, Rx) and (X3, R;) are identical in probability
law under Xy = x, Ry = i and X = x, Ry = i. Therefore, the assertion holds. For any x € R”
and i € S any Borel set A C R”, define

Pk ((,0), A x {j}) := P(Xg € A x {j}|Xn = (%,0)), k=m>0. O

To prove Theorem 2.11, we cite the following classical result (see, for example, Lem-
ma 9.2 on page 87 of [13]).

Lemma 2.10 Let h(x, ) be a scalar bounded measurable random function of x, indepen-
dent of F;. Let { be an F;-measurable random variable. Then

E(h(¢,w)|F;) = H(Z),

where H(x) = Eh(x, w).
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Theorem 2.11 The solution {Zy}x=o generated by the stochastic 6 method (2.2) is a homo-
geneous Markov process with transition probability kernel P((x,i),A x {j}).

Proof The homogeneous property follows Lemma 2.9, so we only need to show the
Markov property. Define

Y = G (x4 (1 - 0)f (x, i)k + g, 1) ABy)

forx e R” and k > 0, i € S. By (2.7) we know that Xy, = Y,i(fl’Rk and Ry, = {,ffl. LetGy,,, =
0 {B(tx+1) — B(tp)}. Clearly, G;, ., is independent of F;, . Moreover, Y,ffl depends completely
on the increment B(t,1) — B(t), so it is G;, , -measurable. Hence, Y,f’f] is independent of
Fi- Applying Lemma 2.10 with h((x, i), ») = IA(Y,fjfl) and h(i,w) = Ij3(R.,,), we compute
that

P(Zii1 € A x {j}1 Fy,)
= B(Luwiy (Zea) 1 Fi) = E(Tai (05 605 )1 o)
= B (L (Y )W E (L (6051 i) = B(La (V) oo )E (T (6 iwre)
= P((Yeh € A)loxir ) P((Ghar =) lire) = P((YE 6hi1) € A X (Hlaoxpiory)
= ]Pv(

Zin1 €A X Y1 Zk).
The proof is complete. O
Therefore, we see that (-, -) is the one-step transition probability and IPi(-, ) is the k-step
transition probability.
We state a simple version of the discrete-type Gronwall inequality in the next lemma

(see, for example, [15, Theorem 2.5 on page 56]).

Lemma 2.12 Let {u,} and {w,} be nonnegative sequences and o be a nonnegative constant.

If
n-1
U, 50{+Zukwk forn >0,
k=0
then

n-1
Uy, < o exp Z Wk |.
k=0

3 Main results

In this section, we present the main results of this paper. Since different choices of the
parameter 6 in (2.2) require different requirements on the coefficients f and g, we divide
this section into three parts. At first, we discuss the case when 6 € [1/2,1] in Sect. 3.1.
The convergence of the numerical stationary distribution to the underlying counterpart
is discussed in Sect. 3.2. And the situation when 6 € (0, 1/2] is presented in Sect. 3.3.
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3.1 0 €[1/2,1]

To prove Lemma 3.3 and Lemma 3.4, let us introduce two assumptions.

Assumption 3.1 Let, for any i € S, there exist a constant «; € R, the inequality

0 - 2)x - 3./ (x,0) (D) g(x, i) - g )|

_2p-2)1-6)

o2 (x = y,8(x,8) — gy, ))(Frr g(x, 1) — g0, )) < | Fie|*

holds, where
Fro = | X3 = X0 = 01F (XEE R —F (X7 RE) |

Assumption 3.2 Let, for any i € S, there exist a constant ¢; € R and § > 0, the inequality

2(p-2)1-06)

(0 = 2 f (o, )] g, ) = =5

(%, g(x, D))(Fro g, 1)) < il Fe|* + BIFc|?
holds, where
Fre1 = Xier1 — 0f X1, Ri) B
For simplicity, define

%-i:z,ui"'air %-:(%-11"'¢§:N)T7 8:|77$|’ (31)

where assume né < 0.

Now we are ready to present the two main lemmas in this subsection.

Lemma 3.3 Given Assumptions 2.6, 2.7, and 3.2. Then, for h € (0, hy), the solutions gener-
ated by the stochastic 0 method (2.2) obey

EIXil? <C(1+|FRlF), k=1,2,3,...,

where C is a constant that cannot rely on k.

Proof From (2.2), we have

| X1 — ef(Xk+17Rk)h|2
= | Xe = 0F X RO + 2(Xi f X RO + (1 = 260) |f (X, R |12
+ |g(X R)AB|* + (Xk,g<Xk, Ri)ABy)

2(1-0)

(Xk — 0f (Xi, R B, g (X, Ric) AB).
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Due to the fact that 6 [%, 1], 1-26 <0, we get

[Xeor = Of Ko, ROA|
= | X - '9f(Xk,Rk)h|2 + 22X f (X, R ) + |g(Xk,Rk)ABk|2

2(1-06)
%

2
+ _(Xk’g(Xk’Rk)ABk> -

0 <Xk - Qf(kaRk)h:g(Xk,Rk)ABk>.

Denote
Fk+1 = Xk+1 - 9f(Xk+1,Rk)h.

Then we have

|t * < |Fl? + 2(Xe, f (Xe, R + | g(Xe, RO ABy |
2(1-96)

2
+ E(Xk)g(Xk) R/()AB/(> - (Fk,g(Xk) Rk)ABk>,

L+ |Fal> <1+ |Fk|2{1 0 [2(Xk,f(xk,Rk)h) + g0, R ABy |

1
1+ [Fil?

2 2(1-6)
+ 5<Xk,g(xk,Rk)ABk) -

<Fk,g(Xk,Rk)ABk)] }
<1+|E*{1+ 0(Re,0)},
where

1
l?k(Rk; 9) = m [2(Xk,f(Xk,Rk)h> + |g(Xk’Rk)ABk|2

2(1-6)

2
+ 5<Xk;g(Xk;Rk)ABk> - (Fk,g(Xk,Rk)ABk)}

Noting that

p
2

p,  pw-2) , po-2)p-4) ,

1
(L+u) 2 8 48

<1+
and 94 (R, 0) > -1, then we have
2)%
E((1+ |Fenal?)? 1 Fy)

plp-2)
8

p
< (1 + |Fk|2) 2E(l + gl?k(Rk,Q) + ﬂ]?(Rk; 0) (3.2)

plp-2)(p-4)
+ Tﬁg(Rk’e)‘]:tk .
Hence

2(Xio f X Ri)R) + |g(Xie, Ri) |21
1+ |Fl?

’

E(9(Ri, )| F, ) =



Jiang et al. Advances in Difference Equations (2020) 2020:667 Page 10 of 25

where E(ABi|F,) = 0 and E(|ABi|*|F,) = h is used, and we have E(|AB|*|F, ) = CH,
E(JAB[* | Fy) = Ch=3.i=2,3,..., we compute

E(9¢(Re, 0)| Fy,)
4( X, f (X, R |g (X, Rie) |*h — 1 820 (X, @(Xk, Ri)) (Fr, g(Xa, Ri))

- ) (3.3)
) A+ IF PP
E(27 Ry, 6)|F;,) < CH.
Substituting these three estimates into (3.2), we get
p
E((1+ |Feal”) 17
2
< (1+|F )§ 1+2 2(Xk f X, Ri)h) + 1g (X Rie) |°h
2 1+ [Fel?
P(P 2) [ 4(Xeof Xis ROB) g (X Ri) 21 — 2952 (X, g(Xies Re)) (i g (Xico Ri))
8 (1 + |Fk|2)2

+ P(P—Z)(P—‘L)Ehg}
48

< (1+IF )’7’{ Ig[(2ptrk +o)h+a,h+ Clhz]} + Cyh

< (1+ 1B 14 + 2[@uy + @)+ oh+ ]| + Coh.

Letting /1; be a constant such that /1; € (0, 4], Ci/; < 35, o< 8 and (|&] + %s)hl < 1 (where

|&] = max;cs |&;|), we arrive at, for /1 € (0, /1],

E((1 + |Fesl ) |Fe) < (1+]1Fl?)? [1 +‘g<.§,k + gs>h:| + Coh.

Since this holds for all k¥ > 0, we also compute

E((1 + [Fe )15y )

7
IE((1 + |Fk|2)19/2|]:tk_1) [1 + ‘; (‘;‘,k + gg)h] + Coh
<(1+|F|2)p/2ﬁ 1+1Z & +Zs hi+Ch 1+1—9 £ +Zs hl+Ch
- k 2 Ti 8 2 2 ri 3 2.

i=k-1
Repeating this procedure yields
k

7
E((1+[Fin 21 Fo) < (1+ 1K ”’21"[[1+§<sn+§8>h]

i=0

+ Czhlzkl:]E[E( ]]"[ (1 + —(s,, + ;s)h)’]-'k_,)] + Coh
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Then we have

E((1 + Fxnl?)1F0) < (1+ Fo?) |:exp<210g(1+ <§r, . 7£>h)>j|
i CthE[exp(Zlog(l +s (gn + Ze)h)):| + Gy

=A; +Ay + Coh.
We reduce /4 to ensure that
IZ(& + Zs)h >-1, ieS.
2 8
With the inequality
log(l+x)<x, x>-1,

we derive that

I 1 P (8¢, +76)h dog(1+ 2 (85, +7e)h
fim - izZog< £, + s)) >0 0g<+ £, + 8))

ieS

Z n:(8&, +7¢) = ——h a.s.

ieS

_16

which implies

Jj—00

lim exp(a + Zlog( 6(8§ri + 7£)h)> =0, as.

By virtue of the Fatou lemma, we have

hm supE |:exp<§ + Zlog(l + (8.§r, +7¢)h )>:| =0.

There is a positive integer N such that

[eXP(Zlog(H (8, +7e)h ))} SGXP(—%}'), Vj>N. (3.4)
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So
2 P sph
A < (1 + |Fol )2 ( E(ng + 7s)h) exp(—s—zk), Vk>N.

Then we know

ZE[exp(Zlog(l (e 78>h)):| < i<1 (1 %)h)i <G,

Together with (3.4), it implies

00 j
Ay < CzhijzﬂE[exp (; log (1 + %7 <Sn + %s) h)>i|

k
h
< Ch Z exp(—%j), Vk>N.

j=N+1

Using (3.6) and (3.5), we obtain

E((1 +1Fal?)?) < Coh + Co(1+ |Fo?)"? ex ( %(/<V(N+ 1)))
kV(N+1)
+ Coh Z exp(—%j)
j=N+1

<Cs(1+1FP), Vk>o.

Then a > 0,

Fral? = [Xiar = 0f Xeon, RO| = 1Xior 12 = 2(Xiar, 6f K1, R + 02|f i, R

> [Xial? = 200 (pr | Xiia | + a)
> | Xe1l* = 20hnn | Xi1|> — 2a0h
> X1 = 20k | Xies1 |-

Letting iy, # ﬁ, |11] := max;es | 4], we have

E(( +|Fen )P

E(|XilP) <
(1Xe1?) < 1= 20,
_ B+ Fa PP?)
- 1-20h|x|
since

EIXi I < C3(1 - 20hI%1) ™ (1+ |Fol?)

< C(1+|FP).

The proof is complete.

Page 12 of 25
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Lemma 3.4 Let Assumptions 2.4, 2.5, and 3.1 hold. Then, for h € (0, hy) and any two initial
values x,y € R" with x #y, the solutions generated by the stochastic 0 method (2.2) satisfy

E|lxy - x}'[" <c(1+ |F0|p)e’1%€,
where ¢ is defined as (3.1).
Proof From (2.2), we have
12624, = 20| = 0mf (G2 RY) - F (R
= | = 2| - 6mf (X, R) —£ QR + 2067 = X1 f (X RY) — £ (6 Ri )
+ (1=20)|f (XFL R) —f (XL RO + g0 RY) - g (007, R ABy [
2 xi i i pi i pi
+ (X =X g (X R) - g (X Ry) ABy)

)
2(1-0)

(Xi = 0 (X, RO g (X', RY) — g (X2, RY) ABy).
Due to the fact that 6 [%, 1], 1-26 <0, we get

||X19<C:1 Xif1| —Oh[f( /f:le) —f(Xiika)Hz
= || = X = onlr (G, R) - (XL R |
# 20 -GG R) £ (L R))
+ (G RY) —g (X} R) ABi[” + (X’” X8 (G Ry) - g(X' Ri) ABy)

2(1-9)
9

g Re) — g (X", Ri) ABy).

(I = X = OmlF (G R) £ (X Ry,

Denote

Fra = |X;<C+11 XZH G[f( ;::1’ l) (Xlzjl’Rk)ih’

|Fent | < [Eel® + 2% - X F(XPL R — £ (XU R B)
+ (X' RL) - g(X', RY) ABy|”

2 %,i i X, pi i pi

+ g(Xk’ - X" g(Xy Ry) - (X", Ry, ) ABy)
2(1-9)

9

1+ [Feal? < 1+ |BIP{1+ 0:(Re. 6},

(Feo g (X, R) — (X7, R) AB),

where

1 X0 i X, i i i
PulR ) = 11 | A0 - X O R~ O R

+le(XP R) - (X}, Ri) ABi[*
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2 x,i i X, i Wi pi
+ g(Xk’ - X" (X Ry) - (X7, Ry ) ABy)

2(1-9)
9

(Fog (" ) - g0 R o |
Noting that

-2 -2)p-4
(1+u)!7’§1+1—7u+p(p8 )u2+p(p 4)8(p )u3,

and %, (Ry,0) > —1, we have

E((1+1Ea )1 7,)

r -2
s(1+|Fk|2)2E(1+§ﬂk(Rk,e)+’”(”8 )

9 Ry 0) (3.7)

+p@—$@—®

48 ﬁ]?(kae)‘ftk)'

Hence

20 = XU f G RY) = O, RO + 18X, RY) — g (X7, R *h

E(9(Re, )| Fy, ) = 1+ |Fyl?

where E(AB|Fy,) = 0 and E(|ABy|?|F;,) = h are used, and we have E(|AB|*|F;,) = CH',
E(|ABx %71 Fy) = Chi=%,i=2,3,.... We compute

E(97 Ry, 0)1F)
> {4<Xﬁ’i - XU F (XL RY) —f (X R Mg (X, RY) - g (X0 R) [

8(1-0)

o2
1

X ——
(1 + |Fe?)?

E(9¢(Ri, 0)|F, ) < Ch*.

X~ 3 0 ) - 207, RN 07 ) - 07 R | 6.9

Substituting these three estimates into (3.7), we get
p
E((1+ |Fea )| Fy)
< (1 + |Fk|2)§ 1+ E[(ch, +o)h+o h+ C1h2]
= 9 k k (3.9)

<@+ |Fk|2)g {1 + g[(2u,k +ay )h+oh+ Cth]}.

Letting /1; be a constant such that /1; € (0, 4], C1/; < %‘9, o< ég and (|| + gs)hl < 1 (where
|&€] = max;cs |&;|), we arrive at, for & € (0, /1],

B((1+ B )17 = (o 1) 102 (g e )]

Page 14 of 25
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Since this holds for all kK > 0, we also compute

E((1+1Fa ) 17,) < 1+ 1RP) iR [:(“gh( 28»}

n

<(1+ |F0|2)§E|:exp<§log(l + ’%h(g,ﬁ v gs))>:|

We further reduce /4 to ensure that
‘Eh(& + Zs) >-1, ieS.
2 8

With the inequality
log(l+x)<x, x>-1.

By the ergodic property of the Markov chain, we derive that

hm Zlog[1+ <§ + 8)} anlog[l+ <$L+£e>]§—%, a.s.

ieS

Therefore we have

[P S (1 ) oo s

By the Fatou lemma, we obtain

kh
lim E |:exp <p ¢
k—o00 16

We get

E((1+1Fnl?)?17,) <G+ 1B e, viso.

Then a > 0,
|F/<+1|2 |Xla<c+l1 Xi:l Of( If:l’ l) f(Xiil’Rk)|2
|Xl’<c:1 Xiu ! —20hpiy, |XIJ<C:1 Xiﬂ ’ —2a6h (3.10)

|X1f:1 sz _29hM7k|X;::1 sz-

Letting py, # 557 || := maxies |14l

E((1 + [Fra1 [P
1-20hpu,,

_ B+ B )
= 1-20h|f

B(|x¢h - X ) <

Page 15 of 25
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We obtain
%, Y5k |P _phhe
E[XP - X' < C(L+|Fol)e 6 .
The proof is complete. g

Lemma 3.5 Given Assumptions 2.6, 2.7, and 3.2, the solutions generated by the stochastic
0 method (2.2) obey

]E( sup |Xk|”) <C, k=1,23...,

0<k=<n
where C is a constant that can rely on k.

Combining Lemmas 3.3, 3.4, 3.5 and using Chebyshev’s inequality, we derive the ex-
istence and uniqueness of the stationary distribution of the stochastic # method with
0 €[1/2,1] from Theorem 2.2.

3.2 The convergence
Given Assumptions 2.4 to 3.2, the convergence of the numerical stationary distribution to
the underlying stationary distribution is discussed in this subsection.

Recall that the probability measure induced by the numerical solution X;f’i is denoted
by Px((x,i),- x -); similarly we denote the probability measure induced by the underlying
solution x(t) by P((x,0) - x -).

Lemma 3.6 Let Assumptions 2.4 to 3.2 hold and fix any initial data (x,i) € R"” x S. Then,
for any given Ty > 0 and ¢ > 0, there exists sufficiently small h* > 0 such that

d]L(]P’kh((x, i), x -),Pk((x, i), x )) <&
provided that h < h* and kh < T;.
The result can be derived from the finite time strong convergence of the stochastic 6
method [35].
Now we are ready to show that the numerical stationary distribution converges to the

underlying stationary distribution as time step diminishes.

Theorem 3.7 Given Assumptions 2.4 to 3.2, we have

lim dy (T1,(- x ), 7(- x ) =0.

lim L(TTa(- % ), (- % 2))
Proof Fix any initial value (x,i) € R” x S and set € > 0 to be an arbitrary real number. Due
to the existence and uniqueness of the stationary distribution of the underlying equation,

there exists ®* > 0 such that, for any ¢ > ®%,

di (P ((x, 1), x ), (- x ) <&/3.



Jiang et al. Advances in Difference Equations (2020) 2020:667 Page 17 of 25

Similarly, by Theorem 2.2, there exists a pair of #** > 0 and ®** > 0 such that
d]L(IP’k((x,i),- X -),Hh(- X )) <e/3

for all 1 < i** and ki > ®**. Let © = max(®*, ®**), from Lemma 3.6 there exists #* such
that, forany < h* and kh < ® + 1,

d]L(IP’k;,((x, i), X -),IP’k((x, i), X )) <e&/3.

Therefore, for any /4 < min(#*, i**), set k = [®h] + 1/h, we see that the assertion holds by
the triangle inequality. O

33 60 €[0,1/2)
We need to add the global Lipschitz and linear growth conditions on the drift coefficient.
It is worth mentioning here that we only need to use the one-sided Lipschitz conditions

in Sect. 3.1.

Assumption 3.8 Assume that there exists a constant K > 0 such that, for any x,y € R”
andie€sS,

Ife,i) - f O i)|* < Klx—y12.
Assumption 3.9 There exist positive constants « and c such that, foranyx € R” and i € S,
[/”(x,i)|2 <rklx]* +ec.
In addition, we require the following two assumptions.
Assumption 3.10 Let, for any i € S, there exist a constant «; € R, the inequality
= 3P[gn 1)~ g0 D] — (0 = D]~ 3ol 1) ~ g0 )| < cibe — yI*
holds.
For simplicity, define
gi=2uivon,  E=E,. o) e =l (3.11)

where assume né& < 0.
The next assumption can be derived from Assumption 3.10.

Assumption 3.11 Let, for any i € S, there exist a constant «; € R and d > 0, the inequality
N2 N2
1x1*|g(x, D] + (p - 2)|x" g, )| < ulxl* + x|

holds.
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Lemma 3.12 Let Assumptions 2.6, 3.9, and 3.11 hold, then for h € (0, h), the solutions gen-
erated by the stochastic 0 method (2.2) obey

EXl? <C(1+1Xol?), k=0,1,2,...,
where C is a constant that does not rely on k.

The proof is the same as that of Lemma 3.3.

Lemma 3.13 Let Assumptions 2.4, 3.8, and 3.10 hold. Then, for h € (0, h*) and any two
initial values x,y € R" with x #y, the solutions generated by the stochastic 0 method (2.2)

satisfy
, ; khe
E[X3 - X} < Clx—ylPe,
where C is a constant that does not rely on k and ¢ is defined as (3.11).

The proof is the same as that of Lemma 3.4.

Lemma 3.14 Let Assumptions 2.6, 3.9, and 3.11 hold, the solutions generated by the
stochastic 0 method (2.2) obey

]E( sup |Xk|P) <C, k=1,23,...,

0<k<n
where C is a constant that does rely on k.

The proof is the same as that of Lemma 3.5.

Combining Lemmas 3.12, 3.13, 3.14 and using Chebyshev’s inequality, we derive the
existence and uniqueness of the stationary distribution of the stochastic 6 method with
6 €[0,1/2) from Theorem 2.2.

4 Simulations
We present two numerical examples in this section to support our theoretical results.

Example 4.1 Consider the SDEs
dX(t) = -2X(t)dt + 2dB(t) (4.1)
and
dX(t) = (-0.5X(¢) — 0.5X°(¢)) dt + dB(t). (4.2)
Let R(t) be a Markov chain with the state space S = {1,2} and the generator is
-5 5
o-(7 %)

initial value X(0) = 2, R(0) = 1.



Jiang et al. Advances in Difference Equations (2020) 2020:667 Page 19 of 25

05+

0.
10000

Figure 1 Equation (4.1)

25T

Figure 2 Equation (4.2)

Figures 1 and 2 show the empirical probability density functions of equation (4.1) and
equation (4.2), we choose step size & = 0.001, T = 10, 6 = 1/2, and we simulate 10,000 paths
by MATLAB. It can be seen from Figs. 1 and 2 that with the time advancing the density
functions tend to a stable one, which indicates the existence of the stationary distribution.
Figure 3 shows empirical probability density functions after switching according to tran-
sition probability matrix. The initial value, step size, and the number of paths are the same
as above. From this figure the equations still have a stationary distribution. These three
pictures look very similar, but the distribution trends are different. Figure 4 shows the
difference of three different empirical probability density functions when the termination
time 7T = 10.

We use the Kolmogorov—Smirnov test (K-S test) to measure the differences between
the empirical distributions. Figure 5 shows the differences between successive empirical
density functions for the SDEs with Markovian switching. We can see from Fig. 5 that the
difference between the empirical distributions gradually decreases, which shows that the

empirical distributions can quickly converge to a stationary distribution.



Jiang et al. Advances in Difference Equations (2020) 2020:667

Figure 3 Empirical probability density functions after switching

0.6
— SDEwMS
— SDE1
0.5 SDE2 q

empirical density function

Figure 4 Empirical probability density functions when T =10

0.9

——

0.8 fi .

06 b

051 b

03r 1

difference between distributions

02 4

Figure 5 The difference between two adjacent empirical probability density functions after switching
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difference between density functions
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t

Figure 6 The difference between two adjacent empirical probability density functions for the
two-dimensional equations after switching

Example 4.2 Consider a two-dimensional SDE

d X (2) _ 2X1(8) + X3(2) + X1 () Xa(2) dt + X;(2)
Xo(2) 1+Xa(8) + X3(2) + Xo(6) X (2) Xo(2)

j| dB(t), (4.3)

p |:X1(t):| _ |:—X13(t) —5X1(t) + Xa(t) + 5} e [ Xi(6) = Xa(t) +3

:| dB(t). (4.4)
Xz(t) —Xg(t) —Xl(t) - 5X2(t) +5 —Xl(t) —X2(t) +3

Let the initial value X7(0) = 2, X5(0) = 3, and the generator is

Q- (‘61 _16>.

We set the step size to be 0.01, T =2, 6 = 1/2, and 10,000 paths. It is obvious that the
first function (4.3) has no stationary distribution and the numerical solutions tend to in-
finity. Compared with the first two-dimensional equation, the second one has stationary
distribution. Besides, Fig. 6 shows the differences between successive empirical density
functions for the SDEs with Markovian switching. It shows that the empirical distribu-
tion tends to a stationary one quite fast. That is to say, for the equations without station-
ary distribution, the distribution of these equations can reach a stable state quickly after
switching.

5 Conclusion

This paper studies the numerical stationary distributions generated by the stochastic 6
methods. We study when one or more equations in the switching system do not have
the stationary distribution, equations still have a unique stationary distribution after a
period of switching. Both the drift and diffusion coefficients are required to satisfy the
global Lipschitz condition when 6 € [0,1/2). But some super-linear terms are allowed to
appear in the drift coefficient when 6 € [1/2, 1]. Two numerical examples are given to show
the convergence of the numerical stationary distributions to their true counterparts. The
figures also support our theoretical results.
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Appendix
Proof of Lemma 3.3 The proof of equation (3.3) is the following:
]E(ﬂ]f(Rk, 9) |ftk)

Z{4<Xk:f(Xk:Rk)h> X ROAB|* + 4<Xkrg(XkrRk)ABk>

|-y 2

- 7 ISENS k k ISEAYS ISEAYS k
o7 (Fro (X, ROABL) + 4(X, f (Xe, Ri)) g, Re) ABy |
8

+ 5(Xk;f (Xi» Re)1) (X, 8(Xi, Rie) ABy)

8(1-0)
)

(X f X, R Fr, g(Xi Ri) ABi)

4
+ 5 (X g (X, Re)ABy)|g(Xi, Re) AB|”

4(1-0)

(Fr, (Xio R ABy)|g (X, R ABy |

8(1 0)
02

1
(1+ |Fel)?
_ 4Xkf Ok, RO g (X R = 552 (X, g(Xe, RO) (Fro (X Ri)) 1
= (1+ 22 ' H

(Xt &(Xi» Rie) ABy)(Fi, (X, Ri) ABy) }

Proof of Lemma 3.4 The proof of equation (3.8) is the following:
E(9% (R, 0)1Fy)
= VAN X f (KR ~F (X R + g (07, Ry - ¢ (X Ri) AB[*

¢ o X g (O R]) - g (X R AB
4(1 0)?
02

A XL RY) —F (0 RO g (X, RY) — ¢ (06 R AB[*

(Fiog (X RY) ~ g (X' ) ABy)”

8 x,i i i pi i i i i X0 i i i
F (G =X P0G R~ OQ RORIX = X g (6 RY) - g (X', R ABy)

8(1-0)
)

(G = X (X Ry = (G R Fio g (06 RY) = (X Re) By

4 x,i )i i pi i i i pi i i
+ §<Xk' - X" g(X Ry) - g(X Ri) AB) g (X3 Ry) — g (X, ’Rk)ABk‘Z

4(1-6)
e

8(1-9)
02

(Foog (X RY) = ¢ (X" R AB) g (X7, Ry) — ¢ (X", RY) ABy [

(X=X g (X Ry ) — g (G, Re) A By

1

x (Fog(Xi', &) —g(Xi'i’Ri)ABk>} L+ IEPY

= o - X0 ) O R ) ~ 07 )
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8(1-0)
92
1
X —.
(1 + |Eel?)?

(G =X g (G, RY) — ¢ (X0 R (Fiog (G, R —g(XZ’i’R2)>h}

The proof of equation (3.9) is the following:

oS

E((1 + |Fenl?)?1Fy)

s

< (L+1Fl?)

S 20X - XU (XL RE) — (X0, RUKY + |g(XE, RL) — g(XV', RL) 2K

1+ |Fyl?

. p(p—2)
8(1 + |Fi|?)?
8(1-90) x,i Y5 X0 i Vi pi X0 pi Vi i

) (X =X g (X Ry) - (X i) Fo g (X Ry) — £ (X3, Ry) )i

+p(p—zg(p—4)6h2}

X ) O R ) - 7 )

§(l+ﬁﬂﬂg{1+§[Quq+oﬁh+auh+(lhﬂ}
25 p 2
< (1 + | Fel )2 {1 + 5[(2;@,( +ap)h+oh+ Ch ]}
The proof of equation (3.10) is the following:

|Fiea | = |le£1 _lecl;il - Qf(X,’:'fl,R};) _f(lecl;il’Ri)F
= X - XEL 1 = 20X - X 00 (XG5 RY) ~F (X0 RY)

+67 V(X/f’:l’Ri) _f(Xﬁl’RZ)

z ’lefl _Xl{:fl |2 - 29,”(“% |le’+i1 _Xﬁl{z + “)

| 2

= X5ty = X =201, | X5, ~ X~ 200

+ +

z |Xl’<c’+il _Xl{11|2 - 29h“fk |X/’<C’+il _XI{J1|2' .

+
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