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1 Introduction

The aim of this study is to establish the existence of periodic measures for a fractional stochastic discrete wave
equation with nonlinear noise on Z

[

du; . . dw;
FTE (Ag)%u; + Au; = fi(w) + a;(t) + Z(Ui,j&-,j(ui) + bi,j(t))F; t>0,
=1

ui(0) = u;, w(0) = Uy,

(W)

where a, A > 0, i; denotes the first-order time-derivative of u;, (-44)° is the fractional discrete Laplacian,
s€(0,1), a=(a)iez and b = (b;j)icz jen are two random sequences depending on time ¢, 0 = (0y))icz jen
is given in ¢2, f;, gi,j :R ~ R are locally Lipschitz continuous functions for all i € Z and j € N, and (W;(t))jen
is a sequence of mutually independent two-sided real-valued Wiener processes, defining on a complete filtered
probability space (Q, F, {Fi}ier, P).

The discrete partial differential equations (PDEs) are commonly derived from spatial discretizations of
continuum PDEs defined on unbounded domains, which have extensive applications in modeling real pro-
blems involving random phenomena in physics, biology, and chemistry [1,2]. The investigation of traveling
wave solutions for such equations has been conducted by researchers in [3-6]. The examination of chaotic
properties in the solutions has been carried out by scholars in [7,8] and references therein. For a comprehen-
sive investigation into the random attractors of discrete PDEs, we recommend consulting the literature on
first-order equations in [9-14] and second-order equations in [15-17]. Currently, in order to effectively handle
stochastic equations with nonlinear noise, the concept of weak pullback mean random attractors was
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introduced by Kloeden and Lorenz [18] and Wang [19,20]. Subsequently, this concept has been extensively
applied in numerous studies on stochastic equations by various scholars [21-39].

The fractional discrete Laplacian, extensively investigated in previous studies [40-42], explores the frac-
tional powers of the discrete Laplacian. In [42], the examination of discrete equations involving the fractional
discrete Laplacian led to the derivation of pointwise nonlocal formulas and various properties associated with
this operator. Furthermore, Schauder estimates were established in discrete Holder spaces, ensuring the
existence and uniqueness of solutions for the considered system. The theories of analytic semigroups and
cosine operators successfully established existence and uniqueness of solutions to Schrédinger, wave, and heat
systems with the fractional discrete Laplacian in [43]. Recent research has primarily focused on investigating
the existence, uniqueness, and upper semi-continuity of random attractors for fractional stochastic discrete
equations with either linear or nonlinear multiplicative noise [12,44].

Our objective is to obtain a periodic measure for equation (1.1) in the presence of time-dependent func-
tions that exhibit periodicity. Periodic measures serve as counterparts to invariant measures for dynamical
systems and can be utilized to characterize the long-term periodic behavior of stochastic systems. A probability
measure u on the natural function class for equation (1.1) is referred to as a periodic measure if its initial
probability distribution, equal to u, generates time-periodic probability distributions of the solution. Conver-
sely, it is called an invariant measure if it yields time-invariant probability distributions of the solution.
An invariant measure can be derived by projecting the periodic measure onto a cylinder and considering its
average over one period. Extensive investigations on the periodic measures of stochastic differential equations
have been conducted by numerous experts in [26,27,45-49]. In particular, a study was carried out in [46]
to examine the existence of periodic measures for a stochastic delay reaction-diffusion lattice system with
globally Lipschitz continuous nonlinear drift and diffusion terms.

The main challenge of this study lies in proving the weak compactness in #2 x £ of a specific set of distribution
laws for solutions to equation (1.1) defined on the unbounded integer set Z, which is analogous to the case of
stochastic PDEs on unbounded domains where Sobolev embedding is no longer compact, as discussed in [49-52].
Following the approach used in [20-25] for invariant measures of lattice systems, we will demonstrate the desired
weak compactness of distributions for solutions to equation (1.1) in 2 x ¢2 by employing Krylov-Bogolyubov’s
method along with Feller property, Markov property, T-periodicity, and uniform tail estimates.

The study is organized as follows: Section 2 introduces some basic concepts, assumptions, and lemmas and
discusses the well-posedness of equation (1.1). Section 3 gives essential uniform estimates of solutions, which
play a pivotal role in demonstrating the main findings in Section 4. Section 4 focuses primarily on investigating
the existence of periodic measures for equation (1.1) in space #2 x £, Finally, we provide a concluding remark
in the last section.

2 Preliminaries

In this section, we will investigate the well-posedness of the fractional stochastic discrete wave equation (1.1).
We denote by €P(1 < p < «) the space of sequences (i;);cz with the norm

lullf = 2w <o, 1<p <o, ulle =suplul, p= e
i€z i€z
In particular, ¢2 is a Hilbert space with the inner product and norm given by
Wwv) = Y wv, U= wu), uve e
i€z

For 0 < s <1, define ¢ by

||

€S =Wz~ IRI”“”& = Z (1 + |i|)1+zs <o

i€z
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Obviously, M C " C g ifl<m<n<oand0<s<1
The fractional discrete Laplacian (-44)° simplifies to the standard discrete Laplacian -A; if s =1.
For i € Z, the discrete Laplacian -4, is defined by

=AqU; = 2U; — Uj—1 — Ujsq.

For0 < s <1andu; € R, the fractional discrete Laplacian (-44)* is defined by the semigroup method in [53] as

1 7 dt
(=da)u; = ﬁj(emdu]’ - Hj)t1—+s, (V0]
0

d : : - ,
VJS < 0, and vj(t) = ey is the solution of the semidiscrete heat equation

where I'(-s) = I: (e -1)

0V = Agvi, in Z x (0, ),
tVj dVj ( ) (2'2)
vi(0) = uj, on Z.
The solution of equation (2.2) can be expressed by
eday = Y GG -1, 0w = ) G, Oujy, 20, 2.3)

i€z i€z

where G(i, t) is defined as e 2L(2t), I; represents the modified Bessel function of order i.
The subsequent presentation provides the pointwise formula for (-4,)°.

Lemma 2.1. [42, Lemma 2.3] Let 0 < s <1 and u = (u;)iez € é. Then, we have

A= Y (wi - u)K(i - ),

jEZ j#i
where the discrete kernel K is given by
s e
K (j) = . j € Z\{0
SO = T w1y 7S A0
0, j=0.

In addition, there exist positive constants ¢; < & such that for any j € 7\{0},

Cs S Cs
I]'|1+23 < KS(]) < I]'|1+23'

In addition, by Lemma 2.1, we can obtain that (-4;)°u is a nonlocal operator on Z and (-4,)u is a well-
defined bounded function wherever u € #°(1 < p < ), In particular, for 0 < s <1 and u € ¢, then

(~Aq)’u € ¢* satisfying [|(~Aq)*ul| < 4%|[u]|- 2.4)

Moreover, we assume that f, gi’j in equation (1.1) are locally Lipschitz continuous uniformly with respect

toi €Z and j €N; ie, for any bounded interval I C R, there exist L, = L,(I)(n = 1, 2) such that for all
n,7Z €1,

i) - i@ £ Lila - z|, i€Z, (2.5)
18:(z) - § (@) < Lola — 2|, 1€Z,jEN. (2.6)

We also assume that forallz € R,i € Z, and j EN,
@I < @yilzl + ¢y @1 = (B1iez € €7, ¢, = (§y)iez € ¢4, 2.7

|gi,j(z)| < (P1,i|z| TP = ((Pl,i)iez EL%, @, = ((Pz,i)iez € ¢ 2.8
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In addition, we assume that = (0;)iez jen Satisfies:

= 2oyt < . 2.9)

jeNiez
Define the operators f, g; : ¢ ~ ¢* by

f@W = (fuez and g = (08, udiez, VU= Wiez € ¢~
By (2.7) and (2.8), we obtain

IF@IP = X )P < 2@yl ul + 21,

i€z
and

2llg@IP = 2 2 loug )l <23 3 10uPoy 1wl + 105,02 < 2¢loy] R llulP + 2¢5|0,)P.

jEN jENiEZ JENiezZ

Hence, f and g; are well-defined. We assume that a(t) = (ai(t))iez and b(t) = (b;j(t))icz jen satisfy that for all
teR,

la@IF = X la(®If < and 3 [BOIF = Y X bijOF < . 2.10)

i€z jeN jeNiez
Moreover, we will establish the periodic measures of equation (1.1) for which we assume that all given time-
dependent functions are T-periodic in ¢t € R for some T > 0; this is, for all t € R,
a(t+T)=a(t) and b(t+ T) = b(t).

If {: R — R is a continuous T-periodic function, we denote

¢ = max {(¢t).

0<t<T

Using the above notation, we can rewrite equation (1.1) in #2 as follows:

S+ i+ o =00 ) + TG O >0,
j=1

dt (211

u(0) = uy, u(0) = wy.

Let 6 > 0 be a constant, and we denote

u(t
d(t) = [vgti with v(t) = u(t) + Su(t). (2.12)
Then, we rewrite equation (2.11) as the following equation:
do(t) = F((t))dt + ZQ(@(t))dW, t>0,

J=1 (2.13)

20 = 2= |11),

where up = (Uj0)iez, Vo = (U0 + SUjo)iez,

v(t) - Su(t)

Few = [—(A + 82— adyu(t) - (a - S(O) - (~Agyu(t) + Fu(®) + (o))

and

0
Gi(@(1)) = [gj(u(t)) + bj(t)]'
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Let § be a fixed positive constant such that
a-6§>0 and A+8*-as>0. (2.14)
For convenience, we write
K = min{§, a - &}. (2.15)
In addition, we assume

A+ 68%-ab
k(A + a)A

2
K 2 < KA+ 6 a6).
2 4

2.16
8c, (2.16)

|9yl = and [lo

Let ®y € L*(Q, €% x £%) be Fy-measurable. Then, a continuous £ x ¢%-valued F;-adapted stochastic process
@(t) is called a solution of equation (2.13) if ®(t) € L*(Q, C([0, T], £* x ¢%)) for all T > 0 and for almost all
w E Q,

t

u(t) = o + [(v(r) - Su(ryyar,

0

t o b
v(t) = v + I(-(A + 8% - ad)u(r) - (a - v(r) - (=Aa)°u(r) + f(u(r)) + a(r))dr + ZI(&(u(r)) + bi(r))dw;(r)
0 J=1g
in ¢ x ¢2 forallt = 0.
By (2.5)-(2.8) and the theory of the functional differential equation from [54], we can obtain that for any
@, € [X(Q, £* x ¢£2), equation (2.13) has local solutions ®(t) € I*(Q, C([0, T], £> x ¢%)) for every T > 0. More-
over, similar to [36], we can obtain that the local solutions are also global solutions.
The subsequent lemma will be repeatedly utilized in various estimations of solutions to equation (2.13).

Lemma 2.2. [12, Lemma 2.3] Let u, v € ¢2. Then, for every s € (0, 1),

((-4a)*u, v)=[(—Ad)%u, (—Ad)%v]=%2 Y (- u)vi - W - ).

i€7 jez j#i

Section 3 establishes uniform estimates for the solutions to equation (2.13), which play a pivotal role
in substantiating the existence of periodic measures.

3 Uniform estimates

u
Lemma 3.1. Suppose (2.5—(2.10) and (2.14)—(2.16) hold. Let @, = [V:))] € [X(Q, ¢* x ¢%) be the initial data

u(t, 0, up)

v(t, 0, vp) of equation (2.13) satisfies

of equation (2.13), then solution @(t, 0, ®;) = [

E

O + VO + H(-Aﬁu(t)HZI
3.1

s 2
< mafefluol? + Il + |08 |

+ 9ol + llalf + llgol? + ZII@HZ’,
j=1
where M, is a positive constant independent of uy and vy.

Proof. By (2.13) and It6’s formula, we obtain that for all ¢ 2 0,
d||ulf = 2(u, v)dt - 26||u|fFdt
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and

V| + 20 + 82 - a8)(v, w)dt + 2(a - 8)||v|Pdt + 2((-Aq)°u, v)dt

= 2(f(w), v)dt + 2(at), v)dt + Y [Ig(w) + bt)|Pde + 2 Y (gw) + bi(t), v)AW.
j=1 Jj=1

Therefore, we have

S|+ 60— asyule + Iolp + | -aoiul|

s 2
+ 26 H(—Ad)iu H

©

= 2E[(f(w), v)] + 2E[(a(t), V)] + Y Ell|g(w) + Bi)|P].

j=1
By (2.7) and (2.16), we obtain
2E[(F (), v)1 = 21yl E Ll V11T + 2116 l1v]]
4
< BRELE + VIPT+ JEVIPT + l1g,lP
1 4
< 2K + 8 = a&)E(uP] + JEWIE] + ~gglP.
Note that
2
2E((a(), V)] £ JE[VIF] + EllaIF)

For the last term of (3.2), by (2.8) and (2.16), we obtain

0 ©

2 Elllg + bi(®IP1<2 Y ElllgIP] + 2 Y EL[Ibi(0)]]
J

j=1 j=1 j=1

< 4co||y | FENJulP] + 4cq]l@qlP + 2 Y E[Ibi(0)|P]
j=1

1 0o
< K@ + 82 = ad)E[||ulf] + dcolo,|* + 2 2 E[lIBOIP].

j=1

It follows from (2.15) and (3.2)—(3.5) that

s 12
A+ 82— ad)|ulf + VP + |[-aa)iu || | + e

E[E

4 2 < _
< ;II%II2 + ;Ilall2 +4collogl? + 2 3 1IBiIP
j=1

which implies that

E

s 2
@+ 8= @I + O + ||-a0suco]

2
< e[+ 62 - a)uolt + Il + || (-0 |

K

This completes the proof.

+28(A + 8% ~ aS)E[|Jul] + 2(a = SE[||vIF]

s 12
(A + 82 = ad)ulf + |IvIP + ||(-a0)iu |

114 2 _ -
+ —[;u%nz + N@lP + deallgylP +2 3 IIBIP

DE GRUYTER

(3.2)

(3.3)

(3.4

(3.5
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The next step entails acquiring uniform estimations on the tails of solutions to equation (2.13), which is pivotal
in establishing the compactness of a family of solution distributions. For this purpose, we choose a differenti-
able function J(r) that adheres 0 < 3(r) <1 for all r € R*, and

0, 0sr<t1,
'9(’”)=[1 re2

Moreover, given s € (0, 1), by Lemma 3.3 of [11], we obtain that for alli € Z and k € N,
. .2
Ill] [l]l]
IN—1|-9+—
2 [ k k

JEZ j#i
u
Lemma 3.2. Suppose (2.5)-(2.10) and (2.14)-(2.16) hold. For compact subset K € €% x €2, let @, = [vg] €

2
s

e (3.6)

K(i-)) <

u(t, 0, up)

W(t, 0, v) of equation

IX(Q, €% x €2) be the initial data of equation (2.13), then the solution ®(t,0, ®) = [

(2.13) satisfies

limsup sup ) E[[ugt, 0, up)]? + vi(t, 0, vo)[2] = 0.
k= 150 @k |ijzk

1

9%

U; V; . By (2.13), we have

i€z

k

Proof. For kK € N, set Jy = [19[“']] , el = s
i€z

,and v = [19['”

i€z

A9 ®(t) = SF(D(E))dt + iﬁij(CD(t))de
j=1

which along with It&’s formula implies that
d||gu| = 2(u, Sv)dt - 26||Sul|[2dt
and
d|[Sv]? + 24 + 8% - ad)(u, 9fv)dt + 2(a = 8)||9v|fPdt + 2((-4g)u, 3kv)dt

= 2(f(w), 9fv)dt + 2(a(t), dfv)dt + Z ||x9k(g3(u) + bi()|Pdt + 2 Z(g](u) + bi(t), SAv)aw;.

Therefore, we obtain

—E[(A + 8% = ad)||ul* + [|[9v|P] + 28 + 6% — aS)E[||Full*]
+ 2(a = SE[|[0VIP] + 2E[((-Aa)°u, SAW)] + 26E[((-Aa)*u, Saw)] 3.7)

= 2E[(f(w), 9v)] + 2E[(a(t), Sfv)] + Z[E[Ilﬁkg,(u) + 9bi(0IF].
j=1
By Lemma 2.2, we have

-2((-Ag)’u, Sa) = —2[(—Ad)%u, (—Ad)%ﬁ,?u]

= - Z Z (ui })[32['”] 192 I]| u,K(z ])
€7 jeZ j#i
(3.8)
== 2 2 (- - uj)ﬁzll l]K i-p-2 2 (- u])[az[lll]
I€EZ JEZ j*i i€EZ jez j*i

- 02[%]]11]&(1' - .
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By Lemma 2.2 and (3.6), we obtain

i . 5 ,. .
z z (ul_uj) 32[' |] ﬁzl%l]ujf(s(l—])‘
€7 jeZ j*i
i) _ (U1 %
<2 2| 2 0[ p —a[;] K(-p| 2 |ui—u]-|2ks(i—j>']
iez| jez j*i JEZ j#i
) : (3.9)
< || N2 2 I wPRd-))
IEZ JEZ j*i
\/ELS S 2
< 2Ll - s + | -aoiu
V2L s IR
< 2Lelowie + 252 + |-aouf )

which along with (3.8) implies that

. d s |2 f 2L
~2E[((~80)°u, )] < —E[E[Hak(—ad)iu‘ s Iz|| P+ 25t + [|c-aobu | 610
Similarly, by Lemma 2.2, we have
-2((~Ag)*u, 8fu) = —2[(—Ad)§u, (-Ad)iﬁ,fu]
==Y Y _ ﬁzﬂ _azﬂ R(i-i
= (w; - w) Pl Pl s(T=)) (3.11)
i€Z jez j+i
__ el _ B o 1l o Ul .
= Z Z |1 ull9 kKs(l 7 Z Z (u; u])l9 - K u;. s(l -
i€Z jEZ j*i I€EZ jJeZ j*i
By Lemma 2.2 and (3.6), we obtain
i j oL,
> 3 - w1l - of W ua -1)‘
i€Z jez j*i
%
) 1) _ vl : PR
<2 2 2191 R-p| 2 - uPR( - j)
i€Z| jez j*i JEZ j#i (3.12)
%
< || N2 2 lu- u;lZKsa—j)l
€7 jeZ j*i
V2rL s |2
< Ts[uuuz + |0 | ]
Then, it follows from (3.11) and (3.12) that
2 S 2 Ly s |2
~OSE[((~Ag)*u, O2w)] = - 25 H (~4,)20,u H + V262K lulf + H(—Ad)zuH . (3.13)
By (2.7) and (2.16), we obtain
2E[(f (W), 9Av)] < 2/|¢ [l E[|[Siul|[[9v]]] + 2E[|[Skyl|[Siv][]
< |yl E[|[Sul* + [18v][*] + 2E[ ||l9k¢z||||l9kvll (3.14)

1
< KQ+ 8% = aSENISRR] + SENSWIET + ¢ T 19y
K lifzk
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Note that

X

2E[(a(t), )] < SENSIE] + = 3 la(OF. (315)
lilzk

For the last term of (3.7), by (2.8) and (2.16), we obtain

Y E[[[9g@) + 9y (|1 < Z [19egIP] + 2 Y ELlI9kbi(0)]|]
j=1 j=1

j=1
< 4c,]|@y PEL[I9kUIR] + 4col|9ks| + 2 Y [I9kbi(O]1 (3.16)
j=1
m + 82 - aS)E[|[0ulP] + e Y 1@y F + 2 Z 2 [bi(OF.
|li|lzk j=1li|lzk

It follows from (2.15), (3.7), (3.10), and (3.13)-(3.16) that

s 2
SE[( 4+ 62— a®) S0P + 19O + |[Si(-a0)2ut)| ]

s 2
+ KE| (L + 8% = a®)|[9u(OIP + 9O + |20 ]
V2L s 3.17)
< TS[E[zuvuZ + @+ 2800 + @+ 8 apiul[ |+ 5 T iyl + D T i@k ¢ aco Y 1y P
K jiizk K jiizk lilzk
+2) ) byl
j=1]ilzk
which implies that
2
B[ + 8 - ad)9u(@lf + 9Ol + |[8C-An)suo)|
2
< |+ 82— ad)|9uual?: + [19kvoll + ||9-a0)ius |
J‘ 2L (3.18)
Iem [T, 0w + (5 + 2890, 0w + 1+ )] (-awiucr, 0w ar
Z |9, * + = 2 af+4c, Y lo, [* + 22 2 IbP|.
K K\ izk K\ijzk ligk j=1)ilzk
By (2.4) and the compactness of K, we have that for all ¢ > 0,
2
lim sup e™ME|(2 + 52 - a)[[Sutoll* + [9evoll + || (-a0)zuo
k=g cq¢
(3.19)
<A+ 682-as+1+4)limsup E| D (Jug; * + [vo; M| =
k=ogiex | |ilzk
By Lemma 3.1, for all t > 0, ®; € K and k — », we obtain
2L
J— JeK(’ OE[210(r, 0, vl + (6 + 289)ucr, 0, up)? + (1 + 8)||(-An)iucr, 0, ug) | ]dr
(3.20)
ﬁLs

sup E|2||v(r, 0, vo)|]* + (8 + 26%)||u(r, 0, up)|[> + (1 + &) (—Ad)%u(r, 0, uo) - 0.
PE|2[| I Il I

s
Kk rz0
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By ¢, € ¢2, ¢, € ¢2, and (2.10), we have

4 2 _ ad _
=Dy + = Y laf +4cs ) loy P +2) D |bij P~ 0 as k- oo (3.21)
K\ izk lilzk lilzk j=1lilzk
It follows from (3.18)—(3.21) that
E z (lui(tx 0) uO)lz + |Vi(t, 0) V0)|2) < |E[||’-9ku(t1 0: uO)”Z + ||'9kv(t; O; VO)”Z] - 0 as k - ®©

li=2k

uniformly for ¢t > 0 and @, € K. This completes the proof. |

4 Existence of periodic measures

The primary objective of this section is to establish the existence of periodic measures for equation (2.13)
in #% x £2. First, we introduce the transition operators associated with the equation and subsequently provide
evidence for the convergence and compactness properties exhibited by a family of probability distributions
representing solutions to this particular equation.

Suppose ¥ : #* x 2 - R is a bounded Borel function. For 0 < r < t, we set

(P, ) (@o) = E[Y(R(¢, T, Dp))], VD € £2 x £2 4.1
In addition, for G € B(¢% x ¢2),0 < r < t, and ®, € 2 x ¢%, we set
p(r, @o; t, G) = (P, 16)(Po),
where 15 is the indicator function of G. Then, the probability distribution of ®(t) in 2 x ¢2 can be represented

as p(r, ®; t, -). Additionally, for convenience, the transition operator Do is denoted as p,.

Definition 4.1. A probability measure u of equation (2.13) is called a periodic with period T > 0 if

[ @oerrx@ducn) = |y W) @0)duc@o), vt o.

2% % 2% 2

The next lemma demonstrates the tightness of a family of distributions for solutions to equation (2.13)
in €2 x ¢2, Henceforth, we will employ £(®(t, 0, ®;)) to denote the probability distribution of the solution
d(t, 0, dp) to equation (2.13).

Lemma 4.1. Suppose (2.5-(2.10) and (2.14)-(2.16) hold. Then, for the given compact subset K € £ x £?,
we obtain that the family {L(®(t, 0, ®y)) : t = 0, Dy € K} of the distributions of the solutions to equation (2.13)
is tight on €% x €2,
Proof. We write the solution ®(t, 0, ®;) to equation (2.13) as
(t, 0, Dg) = D"(t, 0, Dy) + D"(£,0,d,), nNEN,t=0 4.2)
with
&)n(t) 03 (I)O) = (X[—n’n](i)q)i(t! 0) (I)O))iEZ and (i)n(t) 0) (I)O) = ((1 - X[—n,n](l))q)l(t) 0: (b()))l'EZ)

where Xi-nn] is the characteristic function of [-n, n]. For all ¢ > 0, by Lemma 3.1, we obtain that there exists
a constant ¢ > 0 such that for all t > 0 and &, € K,

IE[”q)(t, 0) CDO)”éerZ] < q. (4.3)
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By Lemma 3.2, we obtain that for every ¢ > 0 and m € N, there exists an integer n,, = np(e, m, X) 2 1 such that

. €
E[|6™(t, 0, ‘I’o)”ézx(ﬂ] < i Vt>20 and &€ K. (4.4)
For every m € N, let
2m /¢
Zim= {2 € 2% 221 2= 0 for [i] > ny and [l S s, “.3)
JE
ezl L g = 4.6)
Zz,m =1z . ”Z Z||€2><€2 - oom? Oor some z -Zl,m- '

By (4.2), (4.5), and (4.6), we obtain

{wEQ:B(,0,d) & Zym}
C{weQ: d"(t,0,00) & Zim} Ufw € Q: &L, 0,8) & Zyp and (1,0, @) € Zy )

@.7)
Ciw € Q1™ 0, @)l > szf Ujw € Q: [|0"(t, 0, Do)ll2ne > Zim]
It follows from (4.3) that for all t = 0 and ®, € K, we obtain
Pllw € Q: 18" (t, 0, @)l 202 > mef H < z%lﬂ”q’“’ 0, @21 < o 48)
By (4.4), we obtain that for all ¢ > 0 and @, € K,
s n 1 an €
Pliw € @ : [®"(t, 0, @) 2t > z—m” < 2ME[|B™(E, 0, @), 0] < o (4.9)
Then, by (4.7)-(4.9), we obtain
Pw € Q: ®(t,0,0)) & Zy.}) < (4.10)

22m—1‘

Let Z¢ = Nm=1Z2,m, we find that Z, is a closed and totally bounded in #2 x #2. Then, it is compact in ¢2 x £2.
Given € > 0, it follows from (4.10) that for allt = 0 and &, € K,

o

PUw€E€ Q: ®(t,0,0)) & ZH) < D

m=1

T < E- @11

This completes the proof. O
The properties of transition operators {p, }o<r<; are now presented as follows.

Lemma 4.2. Suppose (2.5)-(2.10) and (2.14)-(2.16) hold. Then, we have
(i) The family {p, Josr<: is Feller; ie., if  : €% x €* - R is bounded and continuous, then p, i : €* x £* > R
is bounded and continuous.
(i) The family {p, Jo<r<: is T-periodic; ie.,
p(rr (I)(), t; ) = p(r + T! (D(), t+ T: -)) Vr € [01 t]s (D() € €2 X €2'

(iif) {®(t, 0, @g)}=o is a €2 x €*-valued Markov process.

Proof. (i) Using a similar approach to Lemma 4.4 in [20], we realize that {pm}ogg is Feller.
(ii) By (2.13), we have

t o
®(t, 1, Bg) = By + jF(cp(s, r,o)ds + ¥ _[Gj(cp(s, r, @g))dW(s). 4.12)
r J=1 oy
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We also have

¢+T o 0T
Ot + T,r+ T,00) =@+ [ F@(s,r+ T, 0)ds + Y [ G(@(s,r + T, o)dWi(s),
r+T J=L et

which shows that

t w
Ot + T,r + T, ®g) = Dy + J'F(cp(s FT,r+ T, 0))ds + Y J'G,»(cp(s +T,r+ T, 0)dWj(s),  (413)
r J=l

where Wj(s) =Wi(s + T) - W(T),j €N, are Brownian motions as well. By (4.12)-(4.13) and Theorem 2.1
of [55], it can be derived that &(t+ T,r + T, ®y) have the same distribution law. Consequently, for
any A € B(¢2 x £%),

p(r,®p; t,A) =p(r+T,dp; t+ T,A), Vre]lo,t].

(iii) For all s 2 0 and z € ¢* x ¢2, we will show that the solution ®(t, s, z) with s > ¢ to equation (2.13) is a
€% x ¢%-yalued Markov process. By the uniqueness of the solutions, we obtain that for every0 < s <r < t,

@(t,s,z) = d(t,r,®(r,s,z)), P - as. (4.14)
Then, we only need to show that for all bounded and continuous function ¢ : #% x £ - R,
E[Y(@(t, s, 2)IF7] = (P, W) Dlz=0¢52, P — as. (4.15)

Given n € N and ¢ € LX(Q, £% x £%), we let ®'(t, r, &) be the solution to equation (2.13). Since f satisfies (2.5)
and (2.7), & satisfies (2.6), (2.8), and (2.9), one can prove that for all bounded and continuous func-
tiony : 2 x £2 >R,

E[Y(@"(t, r, 2)|F7] = E[p(@"(t, 7, 2)]lz=¢, P - as., (4.16)
lim ®(t,r, &) = (¢, r, &), P - as. (4.17)

-
According to the Lebesgue dominated convergence theorem, as well as (4.16) and (4.17), we can deduce
E[p(®(t, 1, ONFr] = E[Y(®(L, T, Z)]lz=¢, P - as.,
which along with (4.1) shows that
E[p(@(t, r, ONIF] = (P, ) Dlz=¢, P - as. (4.18)

Consequently, (4.15) can be derived directly from (4.14) and (4.18). This completes the proof. O
Now, the main outcome of this study has been shown by Krylov-Bogolyubov’s method.

Theorem 4.1. Suppose (2.5)-(2.10) and (2.14)-(2.16) hold. Then, equation (2.13) has a periodic measure on
0% x ¢2,

Proof. For each n € N, the probability measure y, is given by
1 n
u, = EZp(O, 0; IT, ). (4.19)
1=1

By Lemma 4.1, we obtain that the sequence (1,)n-; is tight on €2 x ¢2. Then, there exists a probability measure
¢ on ¢2 x ¢ and a subsequence (still denoted by (u,)n-1) such that

U, = Y, as n— o, (4.20)
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It can be deduced from (4.19) and (4.20) and Lemma 4.2 that for every ¢t = 0 and every bounded and continuous
function ¢ : €% x £ > R,

[ o @ydu@y= [ [ 60w, @5 ¢, dy)duc@y)

2% 2 £2x 62 P2 p2

=lim%z j jzp(y)p(o, ®; t, dy)p(0, 0; IT, ddy)

=0 U I=1 pagp2 pixg?

n
“lim >y j jw(y)p(lr, ®; t + IT, dy)p(0, 0; IT, ddby)

noe Mgy e pixer

n
“tim~ Y [ YOO, 0; ¢ + 1T, ay)
n-o N

=1 p2yp2

= hm% Y [ 0,0+ 17+ T, dy)

e

=0 I 1=1 poxp2 pixpr

= [ [ 0. @ ¢ + T, dy)du@o)

£2x 02 02x 02

= [ Gy @ducey),

222

which implies that u is a periodic measure of equation (2.13). This completes the proof. O

5 Remark

The current focus is on the theoretical proof of the well-posedness of solutions and the existence of periodic
measures for fractional stochastic discrete wave equations with nonlinear noise. This objective was achieved
through the utilization of uniform tail estimates and Krylov Bogolyubov’s method. In future research, our
group intends to investigate the Ergodicity of stochastic discrete wave equations possessing a periodic mea-
sure. Furthermore, we will employ finite-dimensional numerical approximation methods to address the
existence of numerical periodic measures.
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