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Absorption in Stochastic Epidemics

Josef Štěpán; Jakub Staněk

Abstract: A two dimensional stochastic differential equation is suggested as
a stochastic model for the Kermack–McKendrick epidemics. Its strong (weak)
existence and uniqueness and absorption properties are investigated. The exam-
ples presented in Section 5 are meant to illustrate possible different asymptotics
of a solution to the equation.
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[11] J. Štěpán and D. Hlubinka: Kermack–McKendrick epidemic model revis-
ited. Kybernetika 43 (2007), 4, 395–414.

[12] T. Wai-Yuan and W. Hulin: Deterministic and Stochastic Models of AIDS
Epidemics and HIV Infections with Intervention. World Scientific, Singa-
pore 2005.


