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Abstract

Disease dynamics are inherently influenced by the interplay between hosts and parasites.
And this interaction may be subject to demographic and environmental variability. As
environmental conditions shift and human interventions evolve, understanding these
dynamics is crucial for effective disease management. This thesis investigates into the wide
area of disease modelling, with a particular emphasis on the impact of external variability
and stochasticity on epidemic dynamics within the context of host-parasite. First, we
investigate the global stability dynamics and sensitivity of COVID- 19 transmission models
considering timely and delayed diagnosis. Through theoretical analysis and numerical
simulations, we show that the disease persistence depends on the basic reproduction
number, Ry. Our results suggest reducing the inflow of new individuals into the country or
ensuring early diagnosis will lower the basic reproduction number and thereby limiting
secondary infections and preventing multiple epidemic peaks. Next, we study the impact
of imperfect vaccines, vaccine trade-offs, and population turnover on infectious disease
dynamics. Using a mathematical model, we compute the basic reproduction number,
establish global stability conditions of equilibria and perform sensitivity analysis. We
derive conditions for the vaccination coverage and efficiency to achieve disease eradication
assuming different intensity of the population turnover (weak and strong), vaccine properties
(transmission and/or recovery) and trade-off between the latter. We show that the minimum
vaccination coverage increases with lower population turnover, decreases with higher
vaccine efficiency (transmission or recovery), and is increased/decreased by up to 15%
depending on the vaccine trade-off. We then formulate a stochastic model for disease
transmission in heterogeneous populations of vaccinated and unvaccinated hosts. We prove
the existence of a unique nonnegative weak solution and derive conditions for extinction
and persistence in mean. Simulations illustrate how demographic variability can alter
vaccination outcomes and long-term disease persistence. Finally, we outline future research
on metapopulation models for malaria forecasting, incorporating temperature variability
and some vaccination strategies to account for climate-sensitive transmission regarding a
specific vaccine. This extension aims to enhance predictive accuracy and support targeted

interventions for malaria control in a changing climate.
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Chapter 1
General introduction

1.1 Background

The diversity of host defenses against parasitism reflects the complex and dynamic nature of
host-parasite interactions. In natural systems, hosts have developed a wide range of defense
mechanisms, which can be classified into immune and behavioral defenses. Immune
defenses, include resistance which refers to the ability to prevent or limit infection and
tolerance, which refers to the ability to minimize damage caused by an infection. These
mechanisms provide direct biological protection against parasites. Behavioral defenses,
on the other hand, involve strategies like social avoidance [61], where individuals distance
themselves from infected conspecifics, and mate choice, where potential mates are selected
based on traits indicative of parasite resistance. At the same time, parasites have developed
a diverse array of strategies to exploit hosts [107], including variations in virulence (ranging
from highly virulent to avirulent), infection duration (chronic or acute infections), life cycle
complexity (involving one or multiple variants), and transmission mechanisms (airborne,
environmental, social, or sexual) [77]. These variations in parasitic traits have likely emerged
through coevolution with their hosts, as both parties adapt to the changing pressures exerted
by the other.

This reciprocal interaction has been observed across various systems including, viral
and bacterial parasites of animals [3], bacterial, fungal, and animal parasites of plants
[44, 57], and viral parasites of bacteria [+]. Given the ubiquitous presence of parasites and
their significant impact on host fitness, host-parasite interaction is considered as one of the
major forces in shaping the Earth’s biodiversity. This evolutionary arms race impacts the
biological and ecological traits of both hosts and parasites, and leads to maintenance of
significant diversity in antagonistic species. In turn this diversity plays a crucial role in
determining the spread and persistence of infectious diseases [s2, 117].

Mathematical modelling has been a fundamental tool in advancing our understanding
of host-parasite interactions [2s], contributing to a robust and evolving body of theoretical

work. These models allow researchers to investigate the complex dynamics between hosts
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and parasites, providing insights into the causes and consequences of their reciprocal
evolutionary interactions. By translating biological processes into mathematical framework,
these models can simulate various scenarios, such as how different defense strategies in
hosts or transmission mechanisms in parasites influence the coevolutionary landscape. Early
mathematical models, such as those developed by Anderson and May [0, 11, 13], provided
foundational insights into the population-level dynamics in host-parasite interactions. These
models highlighted how factors such as parasite virulence, host resistance, and transmission
rates influence the invasion, persistence and spread of infectious diseases. Building upon
this groundwork, more recent models have incorporated genetic and evolutionary dynamics,

enabling deeper exploration of how host and parasite traits coevolve over time [31, 47].

1.2 Problem statement

In the field of mathematical epidemiology, many researchers have predominantly used
deterministic models to provide valuable insights for policymakers [, so, 6], despite
the fact that they assume predictable outcomes based on initial conditions. Besides,
host-parasite interactions in a stochastic setting have received considerably less attention.
However, in a rapidly changing world, the delicate balance between hosts and parasites is
increasingly subject to disruption by external variability and stochastic (random) factors
such as demographic variability, environmental changes, and human interventions, which
can lead to unexpected outcomes, such as sudden disease outbreaks or the emergence of
new pathogen strains, challenging our ability to effectively manage and control [s, 102, 116, 113].

In this thesis, we consider there are no significant mutations or adaptations on parasites
that alter their ability to infect or exploit hosts. The evolutionary pressure is unidirectional,
with hosts being the primary drivers of change by developing defenses such as vaccines [s7],
non-pharmacological interventions (NPIs) [ss], antiviral drugs, antibiotics (for bacterial
infections), or other treatments to combat infections [ss]. We explore how the absence of
parasite evolution and the presence of host driven defenses interact with random factors
that can significantly influence the course of epidemics. Understanding these dynamics is
crucial for designing effective public health strategies, especially in an area marked by rapid
environmental changes, increased global mobility, and varying levels of healthcare access.
Since not all individuals respond to vaccines or NPIs in the same way, stochastic variations in
immune responses, behavior, and compliance with interventions can lead to heterogeneous
outcomes, where some populations experience higher rates of infection despite widespread

preventative measures. Fluctuations in environmental conditions (temperature, humidity) or
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social behavior (seasonal gatherings) can also introduce randomness into epidemiological
dynamics [«1]. For example, a heatwave might cause more people to gather indoors,
increasing the likelihood of transmission, or it can extend the active season for vectors
such as mosquitoes, increasing the transmission window for diseases like malaria and
dengue [10s]. Additionally, changes in abiotic factors, such as temperature or humidity can
disrupt the timing of host-parasite interactions, potentially increasing the overlap between
susceptible hosts and infectious parasites, further exacerbating disease risks.

Despite the wealth of literature on human disease epidemiology, there are two types
of unresolved questions in the study of the impact of stochastic processes on disease
dynamics. The key general, yet only partially answered, question is to assess whether
deterministic models can predict accurately disease epidemiology and dynamics, or if
stochastic processes affect the behavior and outcome/severity of an epidemics. A most
efficient disease control method is vaccination. The efficacy of a vaccination campaign
depends on the efficiency of the vaccine in reducing symptoms, transmission and decreasing
virulence, but also on population demography, age structure, and social constraints. Thus

the questions I want to answer are:
1. What is the influence of population characteristics on efficacy of vaccination?

2. Do stochastic processes affect the predicted impact of vaccination in controlling the

disease compared to the deterministic developed models?

Two gaps in knowledge need to be filled. First, key biological characteristics of disease
epidemiology models need to be studied. What characteristics of the population influence
the most efficiency of a vaccination campaign ? What is the influence of stochasticity due
to random external factors on disease transmission and disease dynamics in a population
with vaccination ? Second, at the mathematical level, stochastic models have relied on
incomplete posedness and unknown steady state behavior. Therefore a key question is:
What is the impact of stochasticity in changing the behavior of the stochastic model

compared to the equivalent deterministic model ?

1.3 General objective

The main objective of this thesis is to explore how external variability and random factors
influence the dynamics of host-parasite systems, particularly in cases where parasites do

not evolve.
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1.3.1 Specific objectives

Specifically, this study aims to:

1. Assess the impact of timely and delayed diagnosis on the spread of COVID-19 in
Ghana

2. Evaluate how variations in vaccine efficacy mechanisms and population demographic

dynamics affect the effectiveness of vaccination policies

3. Investigate how demographic stochasticity affects the extinction and persistence of

infectious diseases

1.4 Thesis Contribution

This thesis makes several original contributions to the mathematical modelling of host-
parasite systems and the potential role that can play external variability and random factors.

The key contributions are as follows:

* We developed new deterministic or stochastic models that capture the dynamics of
host-parasite interactions under varying external influences such as delayed diagnosis,
environmental transmission pathways, demographic variability, or different vaccine

efficiency properties.

* In the deterministic framework, we constructed appropriate Lyapunov function

candidates to rigorously analyze the global stability of equilibrium points.

« Sensitivity analysis of the COVID-19 model revealed that key parameters such as the
transmission rate of exposed individuals, transmission and decay rate of virus in the
environment and the proportion of infectious with timely diagnosis have significant

impacts on the epidemic dynamics.

» For the imperfect vaccination model, explicit threshold conditions involving the
proportion of vaccinated individuals required for disease eradication with imperfect

vaccine.

* The stochastic model underwent comprehensive theoretical analysis, including
rigorous proofs of the existence and uniqueness of weak solutions, demonstration of
stochastic ultimate boundedness, and identification of conditions under which the

disease either becomes extinct or persists in mean.
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* Overall, the thesis provides evidence-based insights that are relevant for informing
public health interventions and control strategies under various real world constraints

and uncertainties.

1.5 Thesis outlines

The thesis is organized in five chapters as follow:

 In Chapter 1, we present the introduction where we give a context of the published

results.

In Chapter 2, we present the literature review.

In Chapter 3, we present the methodology used to achieve our objectives.

In Chapter 4, we present our published findings.

In Chapter 5, we conclude and give some perspectives of future works.



Chapter 2
Literature review

COVID-19 was declared a pandemic in the first quarter of 2020 by the World Health
Organization (WHO) see, e.g. [+2]. The disease affects different people in different ways
with most infected people developing mild to moderate illness. Most common symptoms
are fever, dry cough and tiredness while less common symptoms include aches and pains,
sore throat, diarrhoea, conjunctivitis, headache, loss of taste or smell, a rash on skin or
discolouration of fingers or toes [, 93]. It is well understood that the elderly with underlying
medical problems are the most vulnerable people. COVID-19 is transmitted by means
of contact (direct or indirect), droplet spray in short range transmission and aerosol in
long-range transmission (airborne transmission) [s1]. Globally, there were 100, 285,517
confirmed cases with 2, 149,461 confirmed death cases as on 26th January, 2021 [s].

In Africa, there were a total of 3,472,023 confirmed cases with 86, 060 confirmed
death cases where Ghana is among the top ten (10) most infected countries as on 26th
January, 2021 [93]. As on 26th January, 2021, Ghana had 62, 135 confirmed cases with 372
confirmed death cases. The first confirmed cases in Ghana were recorded on 12th of March,
2020 from two people who had returned from Norway and Turkey [37]. Several works
have been studied concerning COVID-19 including a human-to-human model analysis
for some African countries [is, 34, 52, s6]. The transmission dynamics in Wuhan has also
been studied and presented in several articles with control measures and basic reproduction
number well analyzed, see e.g. [40, s4, 100]. In [s0], the control strategies to curb the virus
using data from Wuhan were presented. Measures to control the spread of COVID-19
are mostly avoiding human-to-human contacts, personal protection and environmental
disinfection. The diagnosis of COVID-19 is difficult and the incubation period of 2 — 14
days or 0 — 24 days is longer than most known coronaviruses or similar viruses which
usually ranges between 1 to 10 days [w]. Due to the long incubation period, it results
in a delay in diagnosis. This delay allows for human-to-human transmission as well as
human-environment-human transmission. Therefore, evaluating the impact of delayed
diagnosis 1s essential for understanding the transmission dynamics of COVID-19 and for

designing effective control strategies.
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In addition, vaccination is one of the most effective public health policies for protecting
humans and animals from infectious diseases. Global vaccination campaigns have helped
eradicate diseases such as smallpox, measles, poliomyelitis and rinderpest in most parts of
the world, ultimately saving the lives of millions of humans and animals. By definition, a
perfect vaccine would keep vaccinated individuals from becoming infected when exposed
to the pathogen. An imperfect vaccine, however, does not prevent vaccinated individuals
from becoming infected upon pathogen exposure but may still be beneficial in various
ways [12]. For example, imperfect vaccines may provide benefits such as preventing infection,
limiting parasite within-host growth and thus reducing the damage done to the host [110] or
preventing transmission by infected hosts [4]. As we have seen recently with the epidemic
of COVID-19, imperfect vaccines can be used to reduce the number of infected individuals
and also to protect individuals at risk of developing a more lethal form of the infection.
The use of imperfect vaccines may be advantageous when the vaccination efficiency is
volatile and decreases due to the appearance of new variants of the virus [33, s, s6].

The effectiveness of a given vaccine is determined not only by its biochemical and
immunological properties but also by how the vaccine is deployed and what other health
management (biosecurity) measures are in place. Maintaining herd immunity during a
disease outbreak, for example, has been promoted as a highly effective disease control
strategy [, 35, 2]. However, a continuous influx of new susceptible, possibly unvaccinated
individuals contributes to the long-term persistence of the disease in the population [os, 101].
The frequent introduction of pathogens into a partially immune population (with an
intermediate level of population immunity) can lead to longer-lasting epidemics and/or a
higher total number of infectious individuals than the introduction into a naive population [os].
This phenomenon is named “epidemic enhancement” [+s]. More generally, the population
turnover rate, that is, the rate at which individuals can enter and exit the considered
population, may affect the effectiveness of control strategies [27, e3, ss]. In humans and also
domesticated animals, population turnover takes the form of immigration and emigration in
and out of the population, as well as the birth and death of individuals. The turnover is an
often neglected factor in epidemiology when generalising predictions of disease modelling
from human to domesticated and wild animal populations.

Moreover, a second parameter of importance in studying the efficiency of vaccination
strategies is the existence of biological trade-offs in the epidemiology of infectious diseases.
The prime example is the trade-off between parasite virulence and transmission rate,
which raises challenges for vaccine manufacturing. Indeed, in the seminal paper by

[4s], vaccines affecting disease transmission are predicted to possibly lead to a decrease
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in parasite virulence, while other types of vaccines (reducing within-host growth rate)
may lead to an increase in parasite virulence and thus the counter-effect of a worst
epidemiological outcome. Interestingly, much work has been devoted to generating precise
predictions for virulence evolution in known parasite species by incorporating empirical
characterisations of vaccine effects into models capturing the epidemiological details of a
given system [, 31, 46]. In contrast, the biochemical and immunological trade-offs of the
vaccine itself have received little attention. We specifically mean here that vaccination can
affect several aspects of the disease dynamics, such as within-host growth and transmission,
with possible trade-offs between these characteristics. For example, a vaccine reducing
within-host growth may be more or less effective in reducing disease transmission. We,
therefore, consider the definition of imperfect vaccines as 1) providing partial protection
(non-maximal efficiency) against infection (decreasing transmission) and 1ii) partially
enhancing the recovery of infected individuals. We are interested in the possible trade-off
between these two properties. There has been remarkably little work performed to generally
assess how the interplay between different vaccine properties, trade-offs and vaccination
strategies influences the burden of the epidemic in a heterogeneous community/population
with imperfect vaccination.

A number of mathematicians have developed diverse epidemic models to analyze and
control the spread of transmissible diseases in the community by using a deterministic
approach [i2, 14, 79, 10s]. However, when the number of infectious individuals introduced
into a population is small or when the variability in transmission, recovery, recruitment
or death impacts the epidemic outcome, the impact of stochasticity cannot be ignored.
The outcome of the stochastic epidemic model may, indeed, differ from the deterministic
one. Based on their equivalent deterministic counterparts, numerous plausible stochastic
epidemic models have been derived. In the specific case of epidemiology, there exists in the
literature a variety of approaches using stochastic models for the mathematical modelling
of epidemics such as discrete time Markov chain (DTMC) [s], continuous time Markov
chain (CTMC) [71] and stochastic differential equations (SDEs) [¢7]. To cite but a few
studies, to include stochastic demographic variability, [71, 115] presented a continuous-time
Markov chain model that successfully simulated disease clearance, and identified the main
factors determining the probability and time of clearance. Similarly, [¢7] investigated the
situation of white noise stochastic perturbations around the endemic equilibrium state.
With a widely used approach, the technique of parameter perturbation, [, 116] were able to
derive SDE epidemic of SIR models, and proved the existence of the positive solution and

studied the asymptotic behavior.
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Another widely used approach to derive SDE epidemic models was provided in [3].
One advantage of the later modeling approach is that the parameters in the model are better
understood because they are generated from basic assumptions. However, it was shown [32]
that the derived SDE models from [3] do not preserve the non-negativity of the solutions,
especially when population sizes are near zero. A set of explicit necessary and sufficient
conditions to be fulfilled so that systems of SDEs have non-negative solutions, is given
in [2]. These conditions have been recently used in [s] when describing a new method
to derive an SDE epidemic model which preserves the non-negativity of solutions with
regard to biological realism. This new approach [s] allows to formulate an 1t6 SDE for SIR
(Susceptible-Infected-Recovered) model that ensures the positivity of the system. This new
approach is a modification of the widely used one described in [4, 6, 7, s] when the SDE
models can have solutions that become negative in finite time in the case of population

sizes being close to zero [32].

2.1 Deterministic modelling preliminaries

We begin with standard compartmental models such as SIR, SEIR, and their extensions.
These models divide the population into compartments and use ordinary differential

equations (ODEs) to describe the transitions between states.

2.1.1 Well-posedness for ordinary differential equations

Let D be an open subset of R", I C R, f : I X D — R", be a vector-valued function,
f=(f1,f2s -+, fn). Given the dynamical system

dx
o e 2.1)
x(to) = xo,

Theorem 1 (Existence and uniqueness of solution [2s]) Let the function f be continuous
with respect to t and Lipschitz with respect to x on D. Then the initial value value problem

admits a unique solution on 1.

Proposition 1 (Invariance of the non-negative orthant [s]) Suppose that f in Equation
(2.1) has the property that solutions of initial value problems x(tg) = xo > 0 are unique
and for all i f;(t,x) > 0 whenever x > 0 satisfies x; = 0. Then x(t) > 0 for all t > tq for
which it is defined, provided x(ty) > 0.

10
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2.1.2 Basic reproduction number

We are going to present the method proposed by Van den Driessche and Watmough [3¢] to
compute the basic reproduction rate Ry.

In simple models, if there is only one infected compartment, the value of Ry is the
product of the infection rate and the duration of infection. In cases where there are more
than one classes of infectives involved, we should following the guidelines. Consider that
in the dynamical system (2.1), m compartments representing non-infected. We define X

to be the set of all disease free states. That is

Xs={x=>20|x;,=0,i=1,2,--- ,m}.

Let #;(x) be the rate of appearance of new infections in compartment i, V;*(x) be the
rate of transfer of individuals into compartment i by all other means, and V" (x) be the
rate of transfer of individuals out of compartment i. It is assumed that each function is
continuously differentiable at least twice in each variable. The disease transmission model

consists of nonnegative initial conditions together with the following system of equations:

dx _
- =fe0) =F@) - Vi), =12 ,n (2.2)
x(to) = xo,

where V;(x) = V" (x) — V. (x) and the functions satisfy assumptions (1)—(5) described
below. Since each function represents a directed transfer of individuals, they are all

non-negative. Thus,
1. if x > 0, then Fi(x), V*(x), V7 (x) > 0fori=1,2,--- ,n
2. if x; =0 then V™ = 0. In particular, if x € X, V" =0fori=1,2,--- ,m
3. F,=0,i>m
4. if x € X, then F(x) =V (x) =0,i=1,2,--- ,m

5. if ¥ (x) is set to zero, then all eigenvalues of the Jacobian matrix of f, D f(x*)

evaluated at the DFE, x*, have negative real parts.

Under these conditions, for x* € X, the Jacobian matrix F and V are defined as follows

OF; (x*)) oV

F = and V = ( i(x*)) , 1<i,j<m, (2.3)
an

an o

1]

1]

11
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such that F 1s non-negative and V is invertible.

Matrix FV~! is the next generation matrix and Ry is its spectral radius,

Ro = p(FVH).

2.1.3 [Equilibria and stability

Due to nonlinearities, many dynamical systems cannot be solved analytically. To acquire
insight into the long-term behavior of such systems, it is essential to begin by determining

rudimentary solutions that can enable us to examine the behavior of all other solutions.

Definition 1 (Equilibrium point) x* € D is an equilibrium point or steady-state of the
dynamical system (2.1) if f(t,x*) = 0.

Definition 2 (Stable solution) A solution x*(t) € R" of the dynamical system (2.1) is said
to be stable if given € > 0, 6(€,t9) > 0 such that for t > ty and for any neighboring
solution

lx(2) —x*(2)|]| < € whenever ||x(t9) —x"(t)|| < 6.

dx
Definition 3 ( Lyapunov function [«]) Given a dynamical system i f(x). The func-
tionV : M Cc R" — R called Lyapunov function for f, if

e VeCl(M,R)
e V(x)>0o0n M.

e On M we have .
dv oV
— = — <0.
q . 6xjf;(x) <
J=1

Theorem 2 (Lasalle [¢s]) Let consider the dynamical system % = f(x) with an equilib-
rium x*, defined on a compact positively invariant set Q.

IfV a Lyapunov function and moreover the largest invariant set contained in

L= {x € Q| (;—‘:(x) = O} is reduced to {x*}, then x* is globally asymptotically stable
in Q.

12
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2.2 Stochastic differential equation modelling preliminar-
ies
2.2.1 Concepts on probability theory

We introduce some fundamental concepts of probability theory such as probability space,

random variable and stochastic process.

Definition 4 (Sample space [73, 91]) The sample space or universe Q is a non-empty set
representing all possible outcomes. Each element w € Q is called an elementary events

and is interpreted as a possible outcome of an experiment (test, monitoring, phenomenon).

Definition 5 (0—algebra and measurable space [, 91]) A collection F of subsets (i.e.
events) of Q is called a o—algebra and the ordered pair (Q, F) is called a measurable

space if F has the following properties:

1. Qe F.

2. If F € F, then the complement of F, denoted F°€, is in F, i.e.,

F-={weQ: w¢F}eF.

3. For any sequence {F,} |, the union Uy, F, € F.

An element of F is called F — measurable subset of Q.
The probability measure P is defined on 7.

Definition 6 (Probability measure [7, 91]) Let (Q, ) be a measurable space. The appli-
cation

P:F — [0, 1] is called a probability measure if it satisfies the following properties:
1. P(Q)=1-P(0) =1.

2. IfFinNFi=0fori,j=1,2,...,i# j(pairwise disjoint), then

P(UR Fa) = D P(Fy),
n=1
where F,, € F,n=1,2,....

13
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The probability measure P along with the measurable space (2, ) defines a probability
space, the ordered triple (Q, 7, P).

Definition 7 (Filtration [, 91]) Let (Q, F,P) be a probability space. The family of
o—algebra F;,t > 0 is called a filtration if for any 0 > s > t, we have

F.CF CF.

The quadruplet (Q, F, {F: }1>0, P) is called a filtered probability space.
Definition 8 (Random variable [7, s1]) Ler (Q, F) be a measurable space. A random
variable X is a  -measurable function, X : Q - R, d > 1, i.e.
X' B)={weQ: X(w) e B} eF,
VB open set of RY.

Remark 1 According to the values of d > 1, X is called
e real random variable if d = 1,

e vector random variable if d > 1.

Definition 9 (Stochastic process [73, 91]) A stochastic process X := {X;,t € 1} is a family
of random variables defined on a common probability space (Q, F,P) and indexed by the

index set I.

Usually 7 represents time. If I = {0, 1,2, ...}, then the process is called a discrete-time
stochastic process. If I = R*, then the process is called continuous-time stochastic process.
Assuming the state space is R", with n € N. For each time ¢ € I fixed, we have a
random variable
w - X (w) € R

On the other hand, for a fixed sample point w € €2, the mapping
= Xt(Q)), tel

is the sample trajectory of the process X associated with w.

Definition 10 (Standard Brownian motion [7, 91]) The stochastic process {W(t),t > 0}

is called a standard Brownian motion if:

14
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1. W(0)=0a.s.,
2. W(t)—W(s) ~N(O,t—s)forall0 <s <t < oo,
3. the increments W(t) — W (u) and W (u) —W(s) are independent for all0 < s < u < t,

4. the maps t — W(t,w) are continuous for all w € Q.

2.2.2 Well-posedness of stochastic differential equation model

SDEs model are introduced as a natural extension of ODEs to account for randomness.
Let us consider 7' > 0, #p > 0 and the following d-dimensional SDE

{dX“) = f(X (1), 0)dt + (X (1), )dW (1), 1 € [10,T] (2.4)

X(t9) = Xo,

where f : R? x [ty,T] — R? the drift and g : R? x [ty, T] — R? x R the diffusion,
are locally Lipschitz continuous function and W is an m-dimensional standard Wiener
process defined on (Q, ¥, { ¥ }+>0, P), a complete probability space with a filtration {7 };>0
satisfying the usual conditions (i.e. it is increasing and right continuous and % contains all
P-null sets). Set

R4 := {x e R%x; > 0,1 <i < d}, we denote by C>!'(R? x [t9,T];R,) the set of
nonnegative function defined on R¢ x [t(, T] that are twice continuously differentiable in x

and once in ¢. The differential operator L associated with the diffusion (2.4) is defined by

2

i 2.
/ ax,-c’)xj ( 5)

+Zﬁ<x e Z g (x.0)g (x. )l

If L acts on a function V € C>!(R¥ x [to, T]; R,), then
1
LV (x, 1) = Vi(x, 1) + Ve(x, ) f (x,1) + Strace [¢" (x, )V (x, 1) g (x, )],

where V; = ov Ve =

2 s .
S (6)61 co ax V) and Vy, = (—6xé6x~)d><d' By It6’s formula, if x € RY, then
i0X;

dV(X(t),t) = LV(X(¢),t)dt + V.(X(1),t)g(X (), t)dW,.

Theorem 3 (Existence and uniqueness of solutions [s1]) If the coefficient functions f, g
of the SDE (2.4) satisfy the conditions:

15
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1. (Linear growth condition) There exists a constant C; < oo such that
| f(t.x) 1P+ ] g(t,%) < Ci(1+ | x %)

forall (x,1) € R X [to, T]; and

2. (Uniform Lipschitz condition) There exists a constant Cy < oo such that

| f(e,x) = f(,y) |+ g(t,x) —g(t.y) [ Ca[x—y]|
forallx,y e R and t € [ty,T).

Then, there exists a unique adapted solution X (t) to equation (2.4) with initial value X
such that
E[| X(1) '] < oo,

forallt € [ty, T].

Theorem 4 (Invariance criteria [3:]) Let I C {1,2,...,d} be a non-empty subset. Then,
the set
K'i={xeR?:x;>0, iel}

is invariant for the stochastic system (f, g) if and only if
o fi(t,x) > 0forx € K* such that x; = 0,

® g i(t,x) =0forx € K" such thatx; =0, j € {1,2,...,m},
forallt > 0andi € 1.

Definition 11 (Stochastically ultimate boundedness [113]) . The solution X (t) of system
(2.4) is said to be stochastically ultimately bounded, if for any € € (0, 1), there is a positive
constant § = 8(€), such that for any initial value Xy € RY, the solution X (t) of system (2.4)
has the property

limsup P{| X (#)| > 6} < €.

t—+00
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3.1 General approach

To achieve our objectives, the research employs a combination of mathematical modelling,
theoretical analysis, and numerical simulation. Each published work addresses a specific
research question through the development of new deterministic or stochastic epidemio-
logical models, supported by rigorous analysis to establish well-posedness of the model,
critical conditions of disease spread and extinction and the validity of results within an

epidemiological context.

3.2 Methodology on the assessment of COVID-19 with
timely-delayed diagnosis

We focused on the transmission dynamics of COVID-19 by incorporating human-
environment-human interactions, with a specific emphasis on Ghana. We have mainly
considered Ghana from the anglophone west Africa to understand the effect of timely-
delayed dynamics in these region in the sub-saharan continent. The study seeks to
understand the effects of timely-delayed diagnosis and intervention dynamics in this region
of the sub-Saharan continent. After describing the model formulation which takes the
form of a deterministic system of nonlinear differential equations, we address the well
posedness of the model by ensuring the existence and uniqueness as well as the positivity
and boundedness of the solution. Then, we perform a global stability analysis of equilibrium
states and carry out the sensitivity analysis of the model to show the most influential
parameters on the model output variables. Finally, we fit the model using reported data
from March 12 to June 19, 2020 and estimate the unknown parameters of the model. And

we present some numerical results.

* Model Formulation

17
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Since it has been proven that the delay in diagnosis has an impact on the severity of
pulmonary diseases[zo, 64], and Rong et al.[i00] has studied its impact on the spread of
covid-19 in Wuhan, our interest is to adapt their model for the case of Ghana. Then, based
on the model formulated in [i00], we propose a modified version of the epidemiological
compartment model. This modification includes the recruitment of hosts, as people were
still traveling within Ghana during the early phase of the pandemic and the natural death.
The total human population size denoted as () is subdivided into seven compartments
: susceptible (5), self-quarantine susceptible (S,), exposed (E), infectious with timely
diagnosis (/), infectious with delayed diagnosis (/), hospitalized (H) and recovered (R).
The viral spread in the environment is denoted by (V). Thus the total human population at
time ¢ is given by N(t) = S(¢) +S,(t) + E(¢) + 11 (¢) + [>(¢) + H(t) + R(¢). We also assume
that all parameters are non-negative. Disease induced deaths occurs only in /1, I; and H

compartments, with death rate denote by d. The overall force of infection is given as

A =BE+Bi 11 + Bi, 1o + BV,

where 8., Bi,, Bi, and B, are transmission rates associated with exposed, timely diagnosed,
delayed diagnosed, and virus in the environment compartments, respectively. We refer the
interested reader to reference [i00] for detailed explanations.

Figure 1 below shows the compartment model describing the interaction between the

human population and the pathogens in the environment.

uR

Figure 1: Diagram of COVID-19 Dynamics.

The description of the parameters used in the model for the COVID-19 transmission
are given in Table 1. Following the compartmental transition diagram illustrated in Figure

1, the eight state dynamical model describing the transmission dynamics of COVID-19 is
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Table 1: Description of parameters.

Parameter Description

A

q
q1
Be
Bi,
Bi,
By
l/w
¢
1/y1
1/y2

u
d

m

f
P

/3
d,

Recruitment rate

Self-quarantined rate of the susceptible

Transition rate of self-quarantined individuals to the susceptible
Transmission rate from the exposed to the susceptible

Transmission rate from the infectious with timely diagnosis to the susceptible
Transmission rate from the infectious with delayed diagnosis to the susceptible
Transmission rate from virus in the environment to susceptible

Incubation period

Proportion of the infectious with timely diagnosis

Waiting time of the infectious for timely diagnosis

Waiting time of the infectious for delayed diagnosis

Natural human death rate

Disease-induced death rate

Recovery rate of the hospitalized

Virus released rate of the exposed

Virus released rate of the infectious with timely-diagnosis

Virus released rate of the infectious with delayed-diagnosis

Decay rate of virus in the environment

given as follows

ds

E=A—ﬁS+qlSq—(,u+q)S,
ds,
= qS —q1Sq — uSy,

& AS E E

- = - W — ,

di H

dl

—% = $wE —yily — ply ~ d,. 3.1)
dl

d_t2 = (1 = ¢)wE — yoIr — ulr — dby,
dH

o yili +y2l, —mH — yH — dH,
dR H R

—=m — R

dt H

dv

v HE+ folh + 31, —4d,V.
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3.3 Methodology on the impact of imperfect vaccine on

infectious disease dynamics

The aims is to use mathematical modelling to evaluate the effectiveness of various
vaccination strategies in eradicating diseases within a heterogeneous community according
to the population turnover level. Specifically, we want to find out whether a vaccine that
solely reduces the infection rate is more efficient in achieving disease eradication compared
to vaccines that both reduce infection and enhance recovery, or those that made by the
trade-off of these properties. Additionally, we seek to explore how these outcomes are
influenced by population turnover, with the goal of generalizing our findings to animal
populations. To do that, we formulate the mathematical model, detailing the parameters
and assumptions that underpin our analysis. Then, we explore the basic properties of
the model’s steady state solutions and examines the conditions for global stability of
the equilibria. Following this, we conduct a global sensitivity analysis using the Latin
Hypercube Sampling (LHS) technique and partial rank correlation coefficients (PRCCs) at
different time points regarding the level of efficiency of the vaccine and the population
turnover. Finally, we present numerical simulations for varying parameter values to
illustrate the interaction between population turnover and vaccine trade-offs on disease
dynamics. And we conclude by discussing the implications of our findings for vaccination
strategies, not only in human populations but also in domesticated and wild animal species,
where population turnover rates differ, representing different points along a continuum of

epidemiological outcomes.
e Model Formulation

The formulation of the model is based on compartmental modelling [+], which consists
of creating virtual reservoirs called compartments. A compartment is a kinetically
homogeneous structure. This means that any individual who enters a compartment is
identical, from the epidemiological point of view to any other already present in that
compartment. A mathematical model, therefore, consists of describing the flow of
individuals between the various compartments.

To study the dynamics of an infectious disease during and after a vaccination campaign,
we extend the model formulated in [4] by incorporating a recovered compartment, and
considering a frequency-dependent disease transmission (incidence rate). The model
accounts solely for host-to-host disease transmission. Since many vaccines do not confer

perfect immunity, we consider a heterogeneous host community/population comprising two
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types of hosts: those fully susceptible to the disease and those partially resistant to infection
due to imperfect vaccination. The fully susceptible hosts are categorise into uninfected (S;)
and infected (/1) individuals. Similarly, the partially resistant hosts, include uninfected (S5;)
and infected (/) individuals. All infected individuals regardless of susceptibility status
can recovered (R), and all recovered individuals are fully immune to reinfection [4s]. Thus,

the total population at time ¢, N(¢) is given by
N(t) =81(t) + S2(t) + [1(t) + Io(t) + R(2). (3.2)

We assume the parasite population is monomorphic that is it consists of only one type
or genotype [+]. In addition, we assume that new uninfected hosts enter the population
through birth and immigration at a constant rate, # > 0. Among these arrival, a proportion,
0 < p < 1, is partially immune due to vaccination, while the remaining proportion, 1 — p,
is susceptible (completely vulnerable to the parasite). Uninfected, infected and recovered
hosts experience natural mortality at a rate 4 > 0, with infected hosts incurring additional
mortality due to parasite virulence. To reflect that vaccination induced resistance may
reduce the parasite impact on within-host growth [4s], we assume the virulence of the

parasite on fully susceptible hosts, d; > 0, is greater than on partially resistant hosts, d, > 0.
Li(r) ., D(1)
+f12
N(t) N(t)

depending on whether they are fully susceptible or partially

Uninfected hosts become infected through the forces of infection A (7) = B4,

and (1) = ﬁ212—8+ﬁ22][\§8

resistant, respectively. The transmission rates are 811 > 0 (resp. B> > 0) for transmission

from I; to Sy (resp. S») and B12 > 0 (resp. B2 > 0) for transmission I to Sy (resp. S2).
Since resistance may lower the probability of infection [4s], we generally assume 5871 < B11
and B2 < B12. Recovery rates are denoted by y; > O for fully susceptible hosts and y, > 0

for partially resistant hosts. A schematic diagram of the model is shown in Figure 2.
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Mathematically, the model is as follows:

% = (1 —p)—241(t)S1(t) — uS:1(2),
% = 0p - L()S2(1) - S (1),
t
d/;
P SE = A0S0~ (e y+ d)L ), (3-3)
% = A()S2(1) — (u+y2+d2)a(1),
(:1—]: = ’)/111(t)+’)/212(t)_/-1R(t)‘

A summary of the biological significance of the model parameters (3.3) is given in
Table 2.

6(1 —p) Op
S1 S5
2N S
511%4-512% L :Y:\\\\ 521%4‘522%
I I,
,u+d1l ! 7 1M+d2

Figure 2: Schematic diagram of the epidemiological model with imperfect vaccination.
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Table 2: Description and value of the model parameters.

Parameter Description Units Value  Source
0 Recruitment rate person.day”! variable Assumed
u Natural mortality rate day~! variable Assumed
p Proportion of new hosts vaccinated - variable Assumed

Bii Transmission rate from /; to .S day‘1 variable Assumed
B2 Transmission rate from /5 to S day_1 variable Assumed
Boi Transmission rate from /; to S» day‘l variable Assumed
B2 Transmission rate from /5 to S, day‘1 variable Assumed
di Mortality rate due to infection of S day~! 0.0008 [72]
ds Mortality rate due to infection of S; day~! 0.0001 [72]
Y1 Recovery rate of I; day~! 0.1 [72]
Y2 Recovery rate of I, day~! 0.13 [2]

3.4 Methodology on the stochastic heterogeneous epidemi-

ological model

The goal is to study the variability associated with individual dynamics such as births,
deaths, immigration, emigration, or transitions between states. These types of variations
are often referred to as demographic variations. For that purpose, we propose a stochastic
epidemic model as a counterpart to the imperfect vaccination model described in [s] by
using the recent methodology outlined in [5]. Here, we consider all different independent
random changes that occur in the system. Then, The derived stochastic differential equation
(SDE) model incorporates diffusion coefficients which depend on the square roots of
population sizes. This characteristic introduces challenges, as the coefficients fail to
meet the Lipschitz condition when population sizes approach zero. To address this, we
rigorously prove the existence and uniqueness of a non-negative weak solution for the
derived SDE. Furthermore, we demonstrate that the model exhibits stochastic ultimate
boundedness, ensuring that the population sizes remain confined within certain limits
despite the randomness inherent in the system. We also explore the conditions under
which disease extinction or persistence in mean occurs. Finally, the analytical findings are

validated through numerical simulations.

* Model Formulation
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To derive the SDE model using the approach outlined in [5], we follow the methodology
described in [4, ¢]. For simplicity, we retain the same notation as in the deterministic model
(3.3). We consider the process X (1) = {(S1(2), S2(¢), I;(¢), I>(t),R(t)) : t € [0,+00)},
where ¢ is the time parameter of the process, Si(¢), S2(¢), Ii(¢), I>(t) and R(t) are
continuous random variables at time ¢.

Possible state transitions in the stochastic process are modeled on the deterministic
framework in (3.3). We assume that the transition probabilities of the process are within
the interval [0, 1] and the time interval At, is sufficiently small to ensure that only one
change can occur within that period. Thus, in the interval (z,t + At), one of the eleven

possible changes occurs, excluding the case where no change takes place in (Table 3).

Table 3: Possible state changes during At.

Description Transition at A7 | Probability of change r; (7, X)At
Recruitment in S (1,0,0,0,0) ri(t, X)At = 0(1 — p)At
Recruitment in S, (0,1,0,0,0) ro(t, X)At = OpAt
Death of S (-1,0,0,0,0) | r3(t, X)At = uS|At
Death of S, (0,-1,0,0,0) | ra(t, X)At = uSrAt
Death of I; (0,0,-1,0,0) | rs(t, X)At = (u+d) 1At
Death of I (0,0,0,-1,0) | re(t, X)At = (u + dy) At
Death of R (0,0,0,0,—-1) | r7(t, X)At = uRAt
1 I
Infection of S, (-1,0,1,0,0) | rg(t, X)At = (ﬂnﬁlﬁ@lzﬁz)&m
I I
Infection of S, (0,-1,0,1,0) | ro(t, X)At = (,321N1 +,822N2)52At
Recovery of I; (0,0,-1,0,1) | rip(t, X)At = y1 11 At
Recovery of I, (0,0,0,-1,1) | ri1(t, X)At = yo LAt
No change (0,0,0,0,0) | 1-X.1 ri(t, X)At

Using the state changes and their corresponding probabilities, we compute the expecta-
tion E(AX(t)) and the covariance E(AX () (AX(¢))7) to the order At. Then

E(AX(1)) = f(t,X(1))At + o(Ar) (3.4)

and

Vi, 0 Vi3 0 O]
0 Viu 0 Vau O
E(AX()(AX(1)") =|Vs1 0 Va3 0 Vss| At+o(Ar) =V (1, X(1))At+o(At), (3.5)
0 Vi 0 Vi Vis
| 0 0 Vs3 Vsq4 Vss)
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S/ S11» Sl S
where Vi1 = 6(1 - )+,311%+,31217+IJSI,V13—V31 —ﬁng—ﬁlzl—
Sz]l Sz 2 S211 5212
Voo =0p + —+ —— 4+ uS>, Vou =V = —fo1—— — Zete
2 PS,3121 N 5,3122 Nt 52 Vaa = Ve B21 N B2 T
11
V33 —,3117 +,3127 +(u+y1+d), V35 = Vsz = —y1 14,
S» 1
Vg = ,3217 +,3227 +(u+y2+da) o, Vas = Vsg = —y21n Vss = y1l1 +y2h + uR.

As in [4], we can write the dynamic of X as SDEs as follows:

dX (1) = f(t,X(t))dt + g(t, X(t))dW* (1), (3.6)
dX(t) = f(t,X(1))dt + G(t, X (2))dW (1), (3.7)

where g isa 5 x 5 matrix, G isa 5 X 11 matrix, W*(¢t) isa 5 x 1 vector and W(¢) isa 11 x 1

vector of independent Wienner processes. In addition GGT = V = g2 and

Gy 0 G 0 0 0 0 Gig 0 0 0]
Gy 0 0 0 0 Gy 0 0
0

0
G(t,X(t)) =10 0 0 0 Gz O Gis 0 Gspo 0 ,
0 0 0 0 0 Gg O 0 Gg 0 Gy
| 0 0 0 0 0 0 Gs7 O 0 Gsio Gsii]
where
51]1 51]2
Gi1=+0(1=p),Gi3=—uS1, Gz = - ﬁ11—+,3127 G =VOp,

SH1 SH1
Go4 = —uS2, Gog = \/,321 e ﬁzzﬂ G3s = —\/(u+d)l,
S11; S11»
Gig = ,311 ,312— G310 = —Vy16, Gag = = (u + do) I,

SH1 SH1
Gyg = \/,321A +,322£ G411 = —Vy2l2, Gs7 = —VuR, Gs1o = Vy1l1 and

Gsi1 = V2.
According to [+, Theorem 2.1], the probability density function of the solution to the

SDEs (3.6) and (3.7) satisfies the same Kolmogorov partial differential equations. In
addition, a solution of one equation is also a solution of the second equation. Consequently,
the well posedness of one system implies the well posedness of the other, and vice versa.

As highlighted in [5, 2], the solutions of equations (3.6) and (3.7) may take negative
values. To address this, we use a modification similar to that suggested in [s], to derive the
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following nonnegative valued SDE models:

dX (1) = f(X(1))dt + (X (1)) dW* (1), (3.8)
dX (1) = f(X(1))dt + G(X(2))dW (1), (3.9)

where GGT =V = 2. V is a matrix 5 X 5 with
Vir = PY(X (1) + @(r3(X(1))) + P (X (1)), Viz = Va1 = =R (X (1)),
Vap = PY(X (1)) + ¢ (ra(X(1))) + 5(X(t)) Vag = Vi = —r‘s(X(t))
Vaz = @(rs(X (1)) + F3(X (1)) + (X (1)), Vas = Vs3 = = (X (1)),
Vaa = @(re(X (1)) + P5(X (1)) + fn(X(t)), Vis = Vs4 = —fll(X(t)),
Vss = @(r7(X (1)) + (X (1) + 72, (X (1)),
Vio=Vig=Vis=Va1 =V = Vos = Vap = Vau = Vg = Vaz = Vs = Vs, = 0,

B r(t) if r(r) >0,
o(r(®) =r(®)vo= { ¢ r(t) 0. (3.10)
20 6(1 - for S1(1) > 9,
1 (X (1) _{ (1 — )Sl(t)/(S for 0 < S;(¢) < 6. G-1D
B for S»(t) >0,
( (1) = { OpS,(t)/6 for 0 < S)(r) <. G.12)
(ﬁllSl(f)ll(f) N 1251(f)12(f)) for 1y(t) > 6.
RO =1 s e sinbo
(,311 N (D) 12W)11(t)/6 for 0 < Ii(r) <9.
(3.13)
(1321525\?11(1) +,822S2§\t[)12([)) for L(r) > 6,
(X (0) = SONO . Snb
(,321 ZN(t) + B2 NG )Iz(t)/d for 0 < I(t) <.
(3.14)
. o(y111(1)) for R(t) > 0,
o(X(0) = { o(y111(t))R(t)/6 for 0 < R(r) < 6. G-15)
# (X(1) = { @ (1212(1) for R(1) = 5. 516
o(y2la(2))R(2)/6 for 0 < R(r) < 6.
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[ AXE)] | e(r(X(0)) = ¢(rs(X (1)) = @(r3(X(1))) |
AX@®)| | era(X(1) = @(ro(X(1))) — 9(ra(X(1)))
FX@) = | AX@)| = | o(rs(X(1))) = ¢(r5(X(2))) = @(r1o(X(1)))

fa(X (1) @(ro(X(1))) — ¢(re(X(1))) — ¢(rin(X(2)))

| Ss(X0) | [e(rio(X (1)) +@(rin(X(1) = e(r1(X (1))

and

0<d6d<.

The SDE (3.9) can be written in terms of square roots as follows

4S1(1) = Fi(X())dr -+ (X)W1 (1) = A (rs(X))AWs (1) = \JF2(X (1)) aWs (1),
4S2(1) = H(X(1)dr +JF(X(1)dWa(1) = Np(ra(XD)NAWa () = |73 (X (1)) dWo (),
A (1) = (X (0)dt = Ve (rs(XONAWs(1) +\FEX(O)dWi(1) = |73, (X (1) dWio (1),
A1) = Fa(X(1))dr = \p(re(X (D)) dWe(1) +\[F5 (X (0))dWo (1) = \J#4, (X (0))dWi1 (1),

A

dR(1) = f5(X(1))dr = \Jo(r7(X (1)))dW7 (1) + JF5, (X (£))dWio(1) + AL (X (0)dW (0).
(3.17)

Vaccination is one of the most effective public health policies for protecting humans
and animals from infectious diseases. Global vaccination campaigns have helped eradicate
diseases such as smallpox, measles, poliomyelitis and rinderpest in most parts of the
world, ultimately saving the lives of millions of humans and animals. By definition, a
perfect vaccine would keep vaccinated individuals from becoming infected when exposed

to the pathogen. An imperfect vaccine, however, does not prevent vaccinated individuals
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from becoming infected upon pathogen exposure but may still be beneficial in various
ways [12]. For example, imperfect vaccines may provide benefits such as preventing infection,
limiting parasite within-host growth and thus reducing the damage done to the host [i10] or
preventing transmission by infected hosts [4]. As we have seen recently with the epidemic
of COVID-19, imperfect vaccines can be used to reduce the number of infected individuals
and also to protect individuals at risk of developing a more lethal form of the infection.
The use of imperfect vaccines may be advantageous when the vaccination efficiency is
volatile and decreases due to the appearance of new variants of the virus [33, s, s6].

The effectiveness of a given vaccine is determined not only by its biochemical and
immunological properties but also by how the vaccine is deployed and what other health
management (biosecurity) measures are in place. Maintaining herd immunity during a
disease outbreak, for example, has been promoted as a highly effective disease control
strategy [, 35, 2]. However, a continuous influx of new susceptible, possibly unvaccinated
individuals contributes to the long-term persistence of the disease in the population [os, 101].
The frequent introduction of pathogens into a partially immune population (with an
intermediate level of population immunity) can lead to longer-lasting epidemics and/or a
higher total number of infectious individuals than the introduction into a naive population [os].
This phenomenon is named “epidemic enhancement” [+s]. More generally, the population
turnover rate, that is, the rate at which individuals can enter and exit the considered
population, may affect the effectiveness of control strategies [27, ¢3, ss]. In humans and also
domesticated animals, population turnover takes the form of immigration and emigration in
and out of the population, as well as the birth and death of individuals. The turnover is an
often neglected factor in epidemiology when generalising predictions of disease modelling
from human to domesticated and wild animal populations.

Moreover, a second parameter of importance in studying the efficiency of vaccination
strategies is the existence of biological trade-offs in the epidemiology of infectious diseases.
The prime example is the trade-off between parasite virulence and transmission rate,
which raises challenges for vaccine manufacturing. Indeed, in the seminal paper by
[4s], vaccines affecting disease transmission are predicted to possibly lead to a decrease
in parasite virulence, while other types of vaccines (reducing within-host growth rate)
may lead to an increase in parasite virulence and thus the counter-effect of a worst
epidemiological outcome. Interestingly, much work has been devoted to generating precise
predictions for virulence evolution in known parasite species by incorporating empirical
characterisations of vaccine effects into models capturing the epidemiological details of a

given system [2, 31, 4]. In contrast, the biochemical and immunological trade-offs of the
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vaccine itself have received little attention. We specifically mean here that vaccination can
affect several aspects of the disease dynamics, such as within-host growth and transmission,
with possible trade-offs between these characteristics. For example, a vaccine reducing
within-host growth may be more or less effective in reducing disease transmission. We,
therefore, consider the definition of imperfect vaccines as 1) providing partial protection
(non-maximal efficiency) against infection (decreasing transmission) and ii) partially
enhancing the recovery of infected individuals. We are interested in the possible trade-off
between these two properties. There has been remarkably little work performed to generally
assess how the interplay between different vaccine properties, trade-offs and vaccination
strategies influences the burden of the epidemic in a heterogeneous community/population
with imperfect vaccination.

The aim of this study is, therefore, to assess, through mathematical modelling, whether
the use of vaccines decreasing the infection rate is more efficient to eradicate the disease
in a heterogeneous community than a vaccine that both reduces the infection and favours
recovery or a vaccine reducing the infection rate but favouring recovery. We also want
to assess whether these results depend on the effect of population turnover in order to

generalise our results to animal populations.
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4.1 Global stability dynamics and sensitivity assessment
of COVID-19 with timely-delayed diagnosis in Ghana

Section 4.1.1 concerns the existence and uniqueness as well as the positivity and bound-
edness of the solution. We present the analysis of disease-free equilibrium in Section
4.1.2 and the endemic equilibrium in Section 4.1.3. The numerical results using data
from Ghana and corresponding parameters are presented in Section 4.1.4. A local and
global sensibility analysis are presented in section 4.1.5. Finally, the concluding remarks
and recommendations are presented in Section 4.1.6. The study was conducted between
March 2020 and June 2020, when Ghana experienced spark cases and undergoing delay in

diagnosis (therefore, everything that follows should be seen as such).

These results are published in Computational and Mathematical Biophysics

[7].

4.1.1 Analysis of the model problem

The model (3.1) is described by a system of first order autonomous nonlinear differential

equations. It can be rewritten in the matrix form as

X'(t) = F(X(1)), 4.1)
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where X (1) := (5,84, E, I, b, H, R, V)T and F is a smooth function defined from R® by

(A= (BeE + By 11 + Biyla + BV)S + 1Sy — (1 +g)S)
qS — q1Sq — 1S4
(BeE + Biy i + Biyla + ByV)S — WE — pE
PwE —yi1Iy — uly - dI,
(1 = P)wE —y2lr — plr — d
vili +y2lp —mH — uH — dH
mH — uR

\ HE+ pli+ 31— dV /

F(X) :=

where X :=(S,S4, E, I, [,H,R,V) € R3. Since F is a smooth function, then F is locally
lipschitz on R®. And we deduce the existence and uniqueness of the maximal solution
to the Cauchy problem associated with the differential system (3.1) relating to the initial
condition (7p, Xo) € R x R®,

Next, we consider the positivity of the solution. Here, we investigate the asymptotic

behavior of orbits starting in the non-negative cone RS,

Theorem 5 For any initial condition
(7o = 0,Xo = (5(0),S,(0), E(0), 1,(0), I2(0), H(0), R(0),V(0)) € Ri), the maximal
solution ([0,T[|X(¢) = (S(t),Sq(t),E(t),Il(t),Iz(t),H(t),R(z‘),V(t))) of the Cauchy

problem related with system (3.1) is non-negative.

Proof: WedefinethesetA := {7 € [0,T[| X(¢) > 0, Vt €]0,7[}. Since (S, S,, E, I\, I, H,R,V)
are continuous functions, then A # 0. Also, let T := sup A and show that T = T. Assume
T < T, then S, S¢, E, 11, 1>, H, R and V are simultaneously positive on ]O0, f[.

At least one of the following conditions is satisfied at time T: S(T) =0, Sq(7~") =0,
E(T)=0,1;(T)=0,1,(T)=0,H(T) =0, R(T) =0 or V(T) = 0.

Assume S (T) = 0, then we deduce from the first equation of system (3.1)

%(Se/oz(/l(s)+y+q)ds) — (A + Q1Sq)€f0t(/l(S)+#+q)ds' (4.2)

The integration of equation (4.2) from 0 to T yields

_ T .
S(T) = e—/oTWS)Ww)dS(S(O) + / (A +q1S4(1)) el W) g | 5
0

31



Chapter 4: Presentation of findings

Similarly, we can prove that S(7) > 0, Sq(f) >0, E(T) > 0, [,(T) > 0, L(T) > 0,
H (T ) > 0, R(f) > (0 and V(f) > (.This is a contradiction to the previous claim
that S(T) = 0, S,(T) = 0, E(T) = 0, [,(T) = 0, I,(T) = 0, H(T) = 0, R(T) =
0or V(T) = 0, if T < T. Then, T = T and consequently the maximal solution
(S(2),S4(2), E(t), 11 (t), I>(t), H(t), R(t), V(¢)) of the Cauchy problem related with system
(3.1) is positive. O

Therefore, the variables of the system (3.1) are positive for all time ¢ > 0. In other
terms, solutions of the system (3.1) with nonnegative initial conditions will stay positive
for all ¢ > O.

Next, we consider the invariant region of the model problem (3.1).

Theorem 6 The model problem (3.1) has solutions in the invariant region

A A
Q= {(S,Sq,E,I],IZ,H,R,V)GRE, N(t)s_ and V(I)S(f]+f2+f3) d }

H uay
Proof : We first split model system (3.1) into two parts i.e. the human population
(S, S o E. I, D H, R) and the viral spread in the environment V. Then, using model system
(3.1), the dynamics of the total human population satisfy

dN
E:A—/,{N—d(11+12+H)SA—,UN. (4.3)

Integrating the expression above, we deduce that

A A
N(t) < —+ (N(O) —~ —)e‘“’, Yt > 0,
7 7

A
where N(0) is the value of N(r) at the beginning. We deduce that if N(0) < —, then

u
A
0 < N(t) £ —, ¥Vt > 0. Now using the fact that I, (r) < A/u, (1) < A/u, E(t) < A/u,

the dynamics of the viral spread in the environment satisfy

dV

(it fs)% a4V

Integrating the expression above, we deduce that

V() < (i fot ) + (VIO = (i fo i) Je, i 0

pd, H

32



Chapter 4: Presentation of findings

where V(0) is the initial condition of V(t). Thus, as t — +oco we have

A
ud,

V(i) < (fi+ Lo+ f3)

Thus the region Q is positively invariant and attracting for the system (3.1). It is therefore
sufficient to consider the dynamics of the flow generated by the system (3.1). Since
each maximal solution of the Cauchy problem associated with (3.1) remains positive and

bounded overtime, each solution of the model problem (3.1) is global [so]. O

4.1.2 Disease-free equilibrium and its stability

In analysing the spread of an infection, the disease-free equilibrium (DFE) stands for a
state where the disease is entirely absent from the population. This equilibrium is key as it
gives a measure for understanding the conditions under which the disease can invade or be
eradicated. The disease-free equilibrium is deduced from the resolution of the system of
equations in (3.1) by taking £ =0, 1 =0, I, =0, H =0 and V = 0. Thus, the disease-free

equilibrium for model (3.1) satisfies the system following of equations:

(H+9)S° = q1Sy = A,
(4.4)
0 0 _
qS” — (L +4q1)S,; =0.

Solving the system of equations in 4.4 yields the disease-free equilibrium point:

0° = (5°50.0,0,0,0,0),

A(p+q1) 0 _ Aq and 504 50 = 2
0==.

where S0 = S0 =
ulp+g+qi1) 1 pulu+qg+q) u

The linear stability of Q° depends on the basic reproductive number Ry. The latter
1s defined as the average number of secondary cases caused by an infected individual
during his/her infectivity period when he/she is introduced to a population of susceptible
individuals without any intervention. We study the stability of the equilibrium through the

next generation operator [ss, 36]. Recalling the notations in [3] for model (3.1), the matrices
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¥ of the new infection and ‘W of the remaining transfer terms are given by

wE + ukE
—(ﬂeE +Bi 11 + Bi, > +ﬁVV)S- —wE + vy I + ul; + dI,
0
F = 0 and W = |—(1-@)wE +yylh +ul, +dl| .
0
0 —)/1[1 —)/212+mH+/JH+dH

—fE - fali = 31 +d,)V
The Jacobian matrices of ¥ and ‘W at QU are respectively,

8,50 B:,S° B:i,S° 0 B,S°]
0 0 0 0O O

F=|0 0 0 0 0 (4.5)
0 0 0O 0 O
0 0 0O 0 O
and
U+ w 0 0 0 0
—pw u+vy+d 0 0 0
W= |-(1-9¢)w 0 u+yr+d 0 0 (4.6)
0 —Y1 ) u+m+d 0
-fi —f2 -3 0 dy
Then, the basic reproduction number of model system (3.1) is
Ro = p(FW™") = Roe + Roi, + Roiy + Rov, 4.7)
BeS’ pi S’ Bi(1 - p)ws’
where Rp, = ——, Rp;, = , Roi, = ,
YT T (uro)(pani+d) T (ur o) (pHya+d)
Rm:J%ﬁ(l—¢MKM+V1+dm0+ﬂxﬂ+yz+dﬂfmu+71+d%+h¢wkwamhﬂFWF5

dy(p+w)(u+yr+d)(u+y2+d)
is the spectral radius of FW™!.

The term R, represents the average number of secondary cases caused by an exposed

individual during their infectious period. Similarly, R;, (respectively Ry;,) represents the

34



Chapter 4: Presentation of findings

average number of secondary cases caused by an infectious timely diagnosis (respectively,
delayed diagnosis) during their infectious period. Moreover, the term Ry, represents the
average number of secondary cases assigned to a single virus particle in the environment
over its infectious period.

The importance of the basic reproduction number comes from the result outlined in the

next Lemma, which is obtained from Theorem 2 in [3¢].

Lemma 1 The DFE Q° of the system (3.1) is locally asymptotically stable (LAS) whenever
Ro < 1 and unstable whenever Ry > 1.

The biological meaning of Lemma 1 is that a sufficiently small number of infected hosts
will not cause an epidemic unless R > 1. Global asymptotic stability (GAS) of the DFE
is required for better disease control. In addition, expanding the basin of attraction of Q°
presents a more challenging task for the model under consideration. This leads to the

following new result. For this purpose, we will use Theorems 2.1 and 2.2 of [104].

Theorem 7 If Ry < 1, the DFE Q° of the system (3.1) is GAS in Q. If Ry > 1, OV is
unstable, the system (3.1) is uniformly persistent and there exists at least one endemic

equilibrium in the interior of Q.

Proof : The system (3.1) can be written as

dx
— =(F=-W)x-f(xy),
3” (4.8)
2 =gy,
dt
where x = (E, I1, I, H, V)" is the vector representing the infected classes, y = (S, S, R)T
1s the vector representing the uninfected classes, the matrices F and W are given as in (4.5)

and (4.6) respectively, and

(BE(S® = 8) + B, 11(S° = 8) + Bi,[2(S° = 8) + B, V(80— 8)|
0
flx,y) =

0
0
0
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and
A - (IBeE +ﬁi1ll +:8i2[2 +IBVV)S + Q1Sq - (,Lt + q)S
g(x,y) = qS — q1Sq — US4
(BE + Bi, 11 + Bi, 1o+ BV)S — WE — uE
Then,
[AB.S° AB;,S° AB.,S° 0 AB,S°]
BB.S° BB, S° BB,S° 0 BB,S°
WlF=|cp.s° cp; s Cpi,s® 0 CB,S°|,
DB.SY DpB;,S° DB,S® 0 Dp,SY
EB.S° EB;,S° EB,S° 0 EB,S|
where
1 1-
A= , B= b C= (I-do
Htw (H+w)(u+y1+d) (H+w)(u+y2+d)
D — wlyip(u+yr+d) +y2(1 = ¢)(u+y1 +d)] and
(H+w)(u+yi+d)(u+y2+d)(u+m+d)’
g BU-Poutyi+d) +(ut+y+dfilut+y +d)+ frpw]

dy(u+w)(u+y1+d)(u+y2+d)
Let (w1, w, w3, wa, ws) be the left eigenvalue of W~ F and be given by

B
By’

_Pe

= , ws=0 and ws5=1, (4.9)
:Bi1

w1 w2=1, w3
since (w1, W, W3, Wa, W)W IF = Ro(w1, ws, w3, w4, ws). We consider the following

Lyapunov function
0 =(w, w2, W3, w4, ws) W HE, I, 1L, H V) = AE + BI, + CL, + DV, (4.10)

Roe ROil R()iz Rov d, + f2 C = IBizdv + fSﬁv

where A = + + + , b = G = a
Bi, S B, S0 B,S% B,SO dy(u+y1+d) Bvdy(u+7y2+d)

nd
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1
D = T Then the derivative of the Lyapunov function Q yields,

1%

0" = (Ro - )(wi, w2, w3, w4, ws) x — (w1, W2, W3, Wg, W)W f(x,y).

Since (w1, w2, W3, w4, ws) > 0, W1 > 0and f(x,y) > 0inQ, then (w1, w2)T WL f(x,y) >
0. Therefore, Q" < 01in Q if Ry < 1 and Q is a Lyapunov function for the system (3.1). By
LaSalle’s invariance principle [es, 66], 0% is GAS in Q [21].

If Ry > 1, then Q' = (Ro — 1) (w1, w2, w3, wa, ws)'x > 0 provided that x > 0 and
y = (SO, Sg, 0). By continuity, Q" > 0 in the neighborhood of Q°. Solutions in positive
cone sufficiently close to Q° move away from Q°, implying that Q° is unstable. Thus, the
model system (3.1) is uniformly persistent [43, o]. Uniform persistence and the positively
invariance of Q imply the existence of an endemic equilibrium. O

As a consequence of the above result, we can confidently conclude that COVID-19
can be eradicated from the host community if the value of Ry is reduced and constantly
maintained below one. Figure 3 shows the validation of the global stability analysis for the

disease-free equilibrium point.

o 400 ‘
= —E
D 350 . —_
E Global stability 2
= —H|
3300 for Ro < 1 I
t
S 2s0
o
= 200
D
o
S 150
=
=
= 100
D
4
@ °°
»n
B o ‘ ‘ :
o 50 100 150 =200 250 300 350 400

Time(Days)

Figure 3: Global stability when Ry < 1, in accordance with Theorem 7. Parameter values
used are as given in Table 4, except y, = 1/10, so that Ry = 0.77 < 1.

4.1.3 Endemic equilibrium and its stability

Let 0" = (8%, S,, I}, I3, H*, R*, V") be the positive endemic equilibrium (EE) of model
system (3.1). Then, the positive endemic equilibrium can be obtained by setting the right

hand side of all equations in model system (3.1) to zero, giving:
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A=S"+q1S, — (u+q)S” =0,
qS" — q18, — uS, =0,
A*S* —wE* — uE” =0,
PWE" —y1 1] — ply — dI} =0,

. . . . (4.11)
(1 = P)WE" =y [ —ul; —dl; =0,

yil{ +y2l; —mH™ — uH* — dH™ =0,
mH* — uR* =0,
flE*+f21T+f3I§ -d,\V* =0,

where 4" = B.E™ + B; I} + Bi, 15 + B,V*. Given the complexity of the system (4.11), we are
going to try to determine an explicit formula for the endemic equilibrium point Q*. To

do this, we will solve the system (4.11). After algebraic manipulations of this system, we

obtain:
como o ptnitd o (=) (u+yi+d) . o qitp
ST T T T I A
g N0ty td) +y-)pu+tyi+d,
17
¢p(u+y2+d)(u+m+d)
pro iyt d)ury+d) + héow+yr+d) + i - Yo+ +d)
dwd, (i1 +y2 +d) b
¢ dy(p+w)(p+y1+d)(p+y2+d)
IBedV(N+71+d)(:u+72+d)+ﬁi1¢wdv(ﬂ+72+d)+ﬁi2(l_¢)wdv(ﬂ+yl+d)
. dy(u+w)(u+yr+d)(u+y2+d)
Bofilu+yi+d)(u+y2+d)+ By how(u+yr+d)+ B, 3(1 = P)w(u+yi +d)’
and
- dolla+w(q1+p) - qq1] S (Ry — 1).

P+ o) (u+yr +d)

Lemma 2 Model (3.1) has exactly one endemic equilibrium whenever Roy > 1.
We establish the following result to analyze the stability of Q*.

Theorem 8 If Ry > 1, the endemic equilibrium Q™ is GAS in Q.
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Proof : Consider the following Lyapunov function candidate [, 109]:

_ * * S * * S‘I * * E
L=lS-85-§ ln§ + hy Sq_Sq_SqlnS_f] +|E-E" - FE IHE

I I %
+ h3(11 e 1n1—1) + h4(12 ~L-I 1n1—§) + hs(V— V' =V*In %), (4.12)

1 2

where hy, hy, h3, ha and hs are positive constants to be determined later. Differentiating
the function (4.12) with respect to time yields

: S*\ . Sa\ - E*\ . 17\ . I\ . V.
L=(1-—=|S+h|1-=|Sg+h|l-—|E+h3|1—— |1+ ha| 1 == | L+ hs| | - —|V.
e O O B B

(4.13

Substituting equation (3.1) into equation (4.13) and using Equation (4.11) at the positive
endemic equilibrium with further simplification yields

. 1) 1 1
L=-(q +,u)(1 - —) S+,BeS*E*(1 - — +x3 —x1x3) +,8,-IS*IT(1 — — + x4 —x1x4)
X1 X1 X1

+ Bi,S Iz(l —x—1+x5—x1x5) + 6,87V (1 —x—1+x6—x1x6)+q15q(x2+;—x—l— 1)

+ hqu*(xl — X2 — ﬂ + 1) + hzﬁeS*E*(l — X1 — X3 +X1X3) + hz,BilS*If(l —X3+X1Xg4 — —
X2

+ hzﬁizS*I;(l — X3+ X|X5 — )ﬂ) + hzﬁvS*V*(l — X3+ XX — %)
X3 X3

+ hg(ﬁwE*(l + X3 —Xq4 — E) + h4(1 - ¢)wE*(1 + X3 — X5 — )ﬁ) + h5f1E*(1 +X3 —Xg— —
X4 X5 X

+ hslef(l + X4 — X6 — )ﬁ) + h5f31;(1 + X5 — X6 — )ﬁ) (4.14)
X6 X6

S S E 1 I
where x; = —, xp = —Z, X3 = —, X4 = —i, X5 = —i and x¢ = —. Then equation (4.14)
S* Sy E* I I V*
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becomes

2
i=- (q+,u)(1 - x—l) S+B.S'E* + B, S'T; + B,S'I; + BuS'V* — q1S + higS
+ hzﬁes*E* + hZ,BiIS*IT + hzﬂizS*I; + hQ,BVS*V* + h3¢wE* + h4(1 — ¢)wE* + h5f1E*
* *k * * k ek k ek * * k 1
+ hsfol| + hs 315 + ( —BeS ET = Bi, ST =B, ST =SV +q1S, o
+(h1gS" — hafeSTE")x1 + (1S, — h1qS)x2 + (BeS"E™ — haff.S'E™ — ho3i S°I
— h2,8i25*1§ — hzﬁvS*V* + h3¢wE* + h4(1 - ¢)(1)E* + h5f1E*)X3
+ (B, ST} — h3¢wE™ + hs ol [)xa + (8,815 + ha(1 — )WE™ + hs f315)xs
+(BySVT = hs fAE™ = hs oI} — hs f315)x6 + (=BeS*E™ + hofeS"E¥)x1x3
+ (=B, SIy + hoi, S*I))x1x4 + (=B, ™15 + ho i, S15) X1 X5
+ (=B,S* V" + hpB,S* V) x1x6 — qle]ﬂ + hqu*)ﬂ - hgqﬁa)E*x— — hy(1 - ¢)wE*E
X] X X4 X5

«X3 « X4 «X5 %y X1X4 %y X1X5 wx %X 1X6
— hs AE"= = hs o= = hs sl = = o, ST TT== = hoff, 8" —— = o, S"V" ==
X6 X6 X6 X3 X3 X3
(4.15)

Considering the expressions
hoBeSTE™ = B.STE™, hof3i, ™17 = Bi\S7I}, ho3i,S™15 = B;,S715, and hyB8,S*V* = 5,5*V",

we have hy = 1, thus the coefficients of x1x3, x1x4, x1x5 and x;xg are all 0. By setting the

coefficients of x», x4, x5, and x¢ to 0 and solving for Ay, h3, hy and hs yields

h :thZ’ - Bi S I (ALE™ + I} + f313) +,3vfzS*V*lf,
qS* PWE*(fLE* + f2I] + f317)
\ =ﬁizS*I;(f1E* + ol + f315) + By 38"V} and hs = By S V* |
(I = P)wE*(fLE* + f2I] + f313) JE* + ol + 315
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Therefore, L can be rewritten as

. 1\ 1
L=- (q+,u)(1 ——) S—ﬁeS*E*(x1+——2)
X1 X1

X1X4 I xixs

1
—,B,-lS*If(x3 -+ —+— - 2) —,BZ-ZS*I;()@ - X5+ —+ —— —2)
X1 X3 X1 X3

1 1
_ﬁvs*v*(x3_x6+_+%_z) qs(__ __)
X1 X3 X2 X X1

- h3¢wE*(x4 — X3 — 1+ )ﬁ) - h4(1 - ¢)wE*(x5 — X3 — 1+ x—3)
X4 X5
— hsf]E*()% —-x3—1+ )ﬁ) — h5f2[i"(x6 —x4— 1+ )ﬁ) — h5f3]§(x6 —x5—1+ ﬁ)
X6 X6 X6
Thus, using the arithmetic-geometric means inequality, we can see that L is less or equal to
zero with equality only if x; = 1, x, = 1, x, =1, x3=1,x4=1,x5 =1 and x4 = 1. By

LaSalle’s invariance principle the largest invariant set in €2, contained in
{(S,S,,E, 1, IL,H,R,V) € Q | L=0}

is reduced to the endemic equilibrium Q*. Then, we conclude that the endemic equilibrium

is globally asymptotically stable in € [29, 109]. O
Figure 4 shows the validation of the global stability analysis for the endemic equilibrium

point.
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Figure 4: Global stability when Ry > 1, in accordance with Theorem 8. Parameter values
used are as given in Table 4, except ¢ = 0.8, so that Ry = 2.06 > 1.
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4.1.4 Numerical results

In this section, we present numerical simulations of the proposed model (3.1), using
parameters estimated from COVID-19 data for Ghana [i11]. The estimation was performed
using the least squares approach, which consists of minimizing the sum of the squared
differences between the observed cumulative cases data point and the corresponding
model(3.1) predicted points. In Figure 5, we present the fitted model, along with the
cumulative cases and residual plot for Ghana using 100 data points. The initial conditions
are set based on the first confirmed cases, dated 12th March, 2020. The incubation periods
of COVID-19 is known to range from 2 to 14 days. On 12th March, 2020, Ghana reported
its first two COVID-19 cases, so we assume an initial number of hospitalized to be two 1i.e.
H(0) = 2. The total population of Ghana at the time was 30,417, 856. It is assumed that,
there were no recoveries at the start, and the number of exposed, timely diagnosed, and
delayed individual was equal to the initial number of detected cases. Therefore, the initial
values for Ghana are given by S(0) = 30,417,848 S,(0) =0 E(0) =21;(0) =2 1,(0) =2
H(0) =2 R(0) =0V(0) = 0. From the data fitting, as shown in Figure 5 and Table 4, the
computed reproduction number, Ry, for the 100 data points is given as R, = 1.0410. In
what follows, we present the results of the sensitivity analysis and other numerical outputs

of the model using the obtained parameters in Table 4.

15000 : ‘ ‘ ‘ 800
@ Residuals plot for Ghana
——Model fit -
5 600| Re - Lot
Re = 1.0410 400

ion

10000 - 200 r

-200 -

Residuals
o
o
. ]

-400

Infected Populat

5000 -

-600
-800

=" . . -1000 ‘ ‘ ‘ ‘
0 20 40 60 80 100 0 20 40 60 80 100

Time (days) Time (days)
(a) Model fit (b) Residual plot.

Figure 5: Model fit for Ghana during the time window 12 March, 2020 to 19 June, 2020 .

4.1.5 Sensitivity analysis

In this section, we utilized two sensitivity analysis approaches to find the factors that

contribute the most to the transmission: the forward sensitivity index normalised and LHS
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Table 4: Estimated parameters

Parameters Value/day Source  Parameters  Value/day Source
A 1319.294 [04] Y1 0.5000 Fitted
q 0.0333 Fitted %) 0.0714 Fitted
q1 1.6945 x 10~ Estimated u 4.2578 x 1073 [103]
Be 6.0380 x 1078 Fitted d 0.006139 Estimated
Bi, 3.8196 x 107® Fitted N 0.0178 Fitted
Bi, 1.4286 x 10> Fitted 1 0.3115 Fitted
B, 4.00199 x 108 [21] f 4.6131 x 10>  Fitted
w 1/5.2 [103] m 0.9815 Fitted
) 0.9000 unitless Fitted d, 0.3117 [o7]

as seen in [2o, ss, 17, 76, 16]. From [, 19], the normalized forward-sensitivity index of Ry, is

defined as: .
o BR(),O_

Ro ap* R()'

where p* represent the various parameters in Ry. Using the parameter values in Table

(4.16)

4, the calculated (local) sensitivity indexes are given in Table 5. LHS is known to be a
Monte Carlo sampling method. It divides the various parameters into equal intervals and
indiscriminately draws one sample from each equal interval. LHS is usually carried out
with PRCC to estimate the nonlinearity between the parameters and also the unmodulated
relationship between model parameters [is, 112]. Using the LHS with 2500 samples from a
uniform distribution, the parameters in the basic reproduction number Ry were employed to
obtain the global sensitivity of the various parameters in Ry. Using the PRCC plot in Figure
6, we noticed further that the parameters contributing to the growth of the basic reproduction
number are B,, B., f1. 491, f2. \, Bi;» ¢, f3, and B;, (ordered in order of magnitude). While,
u,q,d,,w,d, v,y contribute to the decline of the basic reproduction number, R (ordered
in order of magnitude). Among the positive parameters from the PRCC analysis, 5, and S,
are the most dominant. This suggests that a reducing interaction of susceptible individuals
with exposed individuals and virus in the environment, will significantly slow the spread
of virus in the community, in turn decrease the basic reproduction number more rapidly.
Among the negative parameters, g and d, are the most dominant. This suggests that
increasing these parameters would reduce the virus spread and leads to a quicker decline of
the basic reproduction number. Although u (natural death rate) has the longest bar in the
analysis, it is not a viable control parameter. Therefore, in Figures 7 and 8 we show the

graphical trajectories of some parameters on the infected classes.
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Table 5: Local sensitivity analysis.

Parameters Sensitivity index Parameters Sensitivity index

A 1 ) -8.7710
q ~0.9982 Y1 —-0.0073
Be 0.0166 Y2 ~0.8977
qi 0.2842 u —0.2867
d, 0.0110 d -0.0773
Bi, 0.0036 fi 0.0006
Bi, 0.9754 f 0.0110
B, 0.0044 f 1.6314 x 1070
w -0.0170

=

ol

il

Figure 6: PRCC plot for the parameters in the basic reproduction number, R.
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Predicted Dynamics of COVID-19
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In Figures 7(a)-7(d), we show the impact of the rate of recruitment A, and the rate of
relative transmissibility of exposed individuals ., on the model. We noticed in Figure 7(a)
that an increase in A would have an immediate increase in the number of new infections,
whiles Figure 7(b) shows that a decline in A will help eradicate the disease in Ghana. In
Figures 7(c) and 7(d), we notice that an increase in the relative transmissibility of exposed
individuals will have exponential growth in the number of secondary infections. Hence, we
suggest that all persons keep to the regular washing of hands with soap and alcohol-based
sanitiser whenever they use public facilities since this will help reduce the spread of the
virus by exposed individuals.

Figures 8(a) and Figure 8(b) illustrate the dynamical effects of varying the proportion
of individual with timely diagnosis and self-quarantined rate among susceptible individuals.
Figure 8(a) indicates that an increase in the proportion of infectious individual promptly
diagnosis leads to a reduction in the basic reproduction number. Notably that a 100%
timely detection of infected individuals reduces the basic reproduction number to 0.025,
resulting in complete eradication of the disease within 100 days. In Figure 8(b), we noticed
that the willingness of individuals to practice self-quarantine has a major role in reducing
the spread of disease in Ghana. Figure 8(c) demonstrates the effect of the incubation period
of the disease on the number of individuals timely-delayed diagnosis. We noticed that
an increase in the number of incubation periods reduces the number of timely-delayed
diagnosis individuals. Figure 8(d) shows the dynamic effects of delayed diagnosis on the
number of exposed individuals. A reduction in the delay time decreases the number of
exposed individuals. Based on these findings, we suggest that the government enhance

their diagnostic efforts to reduce the number of infected individuals in each community.

4.1.6 Summary

In this section, we presented the results of the analysis of a COVID-19 model that considers
self-quarantined individuals, delay in diagnosis and environmental transmission and
analysed the transmission dynamics of the pandemic in Ghana. The proposed model was
shown to be globally asymptotically stable when Ry < 1 and when Ry > 1. Then we
suggest that all persons should keep to the regular washing of hands with soap and alcohol
based sensitizer whenever they use public facilities, since this will help reduce the spread of
the virus by exposed individuals. In addition to reduce the risk of infection from exposed
individuals, we advise to improve air quality by increasing airflow, cleaning the air, or

opting to gather outdoors. And the government should increase their efforts in diagnoses
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so to reduce the number of infected individuals in each community.

4.2 Impact of imperfect vaccine, vaccine trade-off and

population turnover on infectious disease dynamics

In this section, we compute the basic properties of the steady-state solutions as well as
the existence of local and global stability of the equilibria of the model (Section ??).
We then perform a numerical sensitivity analysis of the model and study examples of
numerical analyses for different parameter values to describe the interaction between
population turnover and vaccine trade-offs on the epidemiological outcome. We conclude
by providing predictions on the applicability of these results to vaccination strategies in
human populations, but also domesticated (and wild) animal species for which turnover

rates represent a different end of a continuum.

These results are published in Mathematics [so].

4.2.1 Basic properties

First, we study the basic characteristics of the system solutions: the existence, non-negativity
and boundedness of solutions. These are (1) essential to make sure that the model (3.3)
is well defined mathematically and epidemiologically and (2) useful for the proofs of the

stability results.

4.2.1.1 Positive invariance of the non-negative orthant

For any associated Cauchy problem, system (3.3), which is a C*-differentiable system, has

a unique maximal solution.

Lemma 3 The following result corresponds to Proposition B.7, Appendix B in [10s]. Let D
be an open subset of R", f : RxD — R”", be a vector-valued function, f = (f1, f2, -, fn).
Consider a system of ODEs of the form

x' = f(t,x). (4.17)

Suppose that f in Equation (4.17) has the property that solutions of initial value
problems x(tg) = xo > 0 are unique and for all i f;(t,x) > 0 whenever x > 0 satisfies
x;i =0. Then x(t) > 0 forall t > to for which it is defined, provided x(ty) > 0.
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Theorem 9 If the initial conditions of system (3.3) are such that S1(0) > 0, S(0) > 0,
11(0) > 0, I,(0) > 0 and R(0) > O, then the solution (Si(t), S2(t), 1,(t), I,(t), R(¢)) of

the system equation is non-negative for all t > 0.

Proof : Considering model (3.3). We have

dsS;
—_— =0(1 — >0,
dr 1s,=0 ( p)=
dsS,

— =0p > 0,
dr 1s,=0 p

dZ

_’ 11 (1)
dr 11,=0

:ﬁllmsl(t) > 0,

dlp

dr

_ Ii(»)
heo —ﬁzlmsz(f) > 0,

dR

— =y11;(t I (t) >0,
dt|R=0 yili(t) + y2 (1) >

for all Sy,8,,1;,1,,R > 0. By using Lemma 3, we conclude that the solution

(S1(2), S2(2), 11 (), I(¢), R(t)) of the system equation is non-negative for all ¢ > 0.
Thus, solutions of system (3.3) with non-negative initial conditions will be non-negative
forall r > 0.

4.2.1.2 Boundedness of solutions

Since the variables of model (3.3) are non-negative, and we are dealing with the dynamic
of a number of individuals, it is important and biologically realistic that the total number

of individuals does not explode (that is, it is bounded).

Lemma 4 The closed set
Q= {(Sl(t)»Sz(t),Il (1), (1), R(1)) € R7 = S1(1) > 0,52(¢) > 0,11(2) > 0, 1r(¢) > 0, R(¢) > 0,

is positively invariant and attracting for system (3.3).

49



Chapter 4: Presentation of findings

Proof : Using system (3.3), the dynamics of the total human population satisfies:

dN
E:Q—uN—d1I1—d212<9—/JN-

Integrating both sides of the expression above, we deduce that

9 0
N() < =+ (N(O) - —)e-ﬂf, Vt >0, (4.18)
Iz Iz

0
where N(0) is the value of N(¢) at time zero. We deduce that if N(0) < —, then
u

0 0
0 < N(t) < —, ¥Vt > 0 and Q is positively invariant. If N(0) > —, then from Equation
(4.18) the total population decreases, and the solutions of system (3.3) enter €2. Hence

N(t) is bounded as t — oo, which means that € is attracting.

Remark 2 We know from Theorem 13 in [ss] that every maximal solution of the Cauchy
problem (4.17) that is bounded is global; that is, it exists for allt > 0. Then, every maximal
solution of system (3.3) is well-defined for all t > 0.

System (3.3) is epidemiologically and mathematically well-posed in € since its state
variables are non-negative, and the size of the total population is bounded. The maximum
value of N represents the size of the total population under the ideal situation without

infection.

4.2.2 Disease-free equilibrium and its stability

For the analysis of the spread of an infection, we define the DFE, which is the state of the
population without infection. The disease-free equilibrium is deduced from the resolution
of system (3.3) by taking /1 = 0 and I, = 0. Thus, the disease-free equilibrium satisfies the

following system of equations:

(4.19)

6(1 - p) —uS) =0,
Hp—uSg = 0.

Solving the system of equations (4.19) yields the disease-free equilibrium point:
Q° = (87, 55,0,0,0),

o(1 — 0 0
OU=P) 0 P pgno=s0450="2.

where S(1) =
1 1 "
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The linear stability of Q¥ depends on the well-known reproduction number R, which is
defined as the average number of secondary cases caused by an infected individual during
its infectious period when introduced into a population of susceptible individuals. We
study the stability of the equilibrium through the next-generation operator [3s, so]. Recalling
the notations in [3] for system (3.3), the matrices ¥ of the new infection and V of the
remaining transfer terms are, respectively, given by
'B“%""Bn% (u+y1+dh

F = and V =

Sao14 Sal

2201 B0 (u+y2+da)la
51 N B2 ~ |

The Jacobian matrices of # and V at QU are, respectively,

- SO SO-

_1 _1
,311N0 /312N0 U+vy +di 0

F = and V = . (4.20)
B S_(z) B S_g 0 Uty +ds
Baiys By
Then,
Bi1SY B12SY
1 No(u+y1+d1)) Nu+y2+da)

FV— = ,

B21S9 B22S)
I NO(u+yi+d)) N u+yr+d)]

and the reproduction number of model system (3.3) is

Ro=p(FV!) =

S S SY S9 2 8989
[mﬂo,n + mﬂo,zz + (mﬂo,n - mﬂo,zz) + 4mm730,12730,21],

Ro =

N = N =

2
[(1 — p)Ro.11 + pRo2 + \/((1 - p)Ro11 — PRO,zz) +4p(1 - p)RO,IZRO,ZI],
4.21)

0 SO
where N_lo =1-p (N—20 = p) is the proportion of susceptible individuals that have not been
Bii

u+vy+d
which represents the average number of secondary cases generated by an unvaccinated

vaccinated (have been vaccinated) at the DFE Q. Similarly, we define Rp 11 =
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infected individual during its infectious period through interaction within the unvaccinated
B2

Y 2 e S .

cases generated by a vaccinated infected individual in the unvaccinated segment of the

Boi

p+y2+do
number of secondary cases generated by an unvaccinated infected individual, while

B2
u+vyr+dp
vaccinated infected individual. Further, p(FV ") is the spectral radius of FV~!.

population. Furthermore, Ry 12 = represents the average number of secondary

population. For the vaccinated population Rg2; = represents the average

Rox = represents the average number of secondary cases generated by a

Remark 3 From the expression of the reproduction number Ry in Equation 4.21, we
deduce that

Ro > max{(1 — p)Ro.11; pRo2}. Moreover, using (4.21) for p = 0 (all new hosts
are unvaccinated), Ro = Ro.11. Further, if p = 1 (all new hosts are vaccinated), then

Ro = Ro.2.

The importance of the reproduction number is due to the result given in the next lemma

derived from Theorem 2 in [36].

Lemma 5 The disease-free equilibrium Q° of system (3.3) is locally asymptotically stable
in Qif Rg < 1, and unstable if Ry > 1.

The biological meaning of Lemma 5 is that a sufficiently small number of infected hosts
does not induce an epidemic unless the reproduction number Ry is greater than unity. That
is, the disease rapidly dies out (when Ry < 1) if the initial number of infected hosts is in
the basin of attraction of the DFE, Q°. Global asymptotic stability of the DFE is required
to better control the disease. In addition, analysing the expansion of the basin of attraction
of Q¥ is a more challenging task for the model under consideration, involving a fairly new

result. For this purpose, we use Theorems 2.1 and 2.2 in [104].

Theorem 10 If Ry < 1, the disease-free equilibrium Q° of system (3.3) is globally
asymptotic stable in Q. If Ry > 1, Q0 is unstable, system (3.3) is uniformly persistent, and

there exists at least one endemic equilibrium in the interior of €.

Proof : See Appendix 4.A.

As a consequence of the meaning of Theorem 10 and Remark 3, we can confidently
deduce that the disease can be eradicated from the host community if the value of Ry
is reduced to less than unity, independently of whether individuals introduced to the

population are all vaccinated or not.
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4.2.3 Endemic equilibrium and its stability

Let Q" = (57, S5, 11, I3, R”) be the positive EE of model system (3.3). Then, the positive
endemic equilibrium can be obtained by setting the right-hand side of all equations in

model system (3.3) to zero, giving:

S*I* S*I*
(1 —p) - pBi =0,
=0,
S*I* S*I*
< —(u+y1+d)Ij =0, (4.22)
S*I* S*I*
—(u+y2+do)I; =0,
yil{ + y2I; — uR* = 0.

Given the complexity of system (4.22), we are not determining an explicit formula
for the endemic equilibrium point Q*. Note that determining Q™ is often very difficult to
be carried out when the system is complex and has a large size. However, to prove the
existence of Q*, we can rewrite system (4.22) as a fixed point problem and use Theorem

2.1 in [s3]. To do this, we solve system (4.22). After algebraic manipulations, we obtain:

R = Nl +v210; o 6(1 — p)N* o OpN*
M U Bul+ Bl + uN 2 Bl + Bl — diI - dol + 6
o(1 - ( 111’X< + 121*
e (1 =p)(Bul} + Br2ly) _ Hy(I") and

L (u v+ d) (Bl + Baly - dily - dol +6)
. Op(Ba1l] + p2213)

I =
2 (u+y2+do) (Bl + Bls — dil} — dol; +6)
Then, the endemic equilibrium is the fixed points of H given by I = H(I) where

= H(I*) with I* = (I, I%).

I = (I, I;). By definition, H is continuous, monotonously non-decreasing and strictly
sublinear. H is also a bounded function that maps the non-negative orthant € into itself.
Moreover, H(0) = 0 by definition and the jacobian of H at the zero, H (0), exists and is

irreducible since
Briar PBraai
H(0) = =FV,

Bar1ax Pras
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P da P
Uty +d p+yrtds ,
We deduce that the spectral radius p(H (0)) of the matrix H (0) is Ry. Then, the

existence and the uniqueness of a non-negative fixed point occur if and only if Ry > 1.

where a; =

Proposition 2 System (3.3) has only one endemic equilibrium whenever Ro > 1.

We establish the following result to analyse the stability of Q™.
Theorem 11 If Ry > 1, the endemic equilibrium Q* is globally asymptotic stable in €.
Proof : Consider the following Lyapunov candidate function:

L:L1+L2+L3+L4,

S S I
where Ly = §1 — 8] — §] log (S—i) Ly=8,-8;—5log (S_i) Ly=1,-1I;—Iflog (I_i)
1 2 1

2
Using the inequality 1 — z + log(z) < 0 for z > 0 with equality if and only if z = 1,

I
and Ly = I, — I — I3 log (I—i)

differentiation and using the EE values give
L'=L+L,+L;+L,,

where
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/ S7\dS
L =[1-=2 =
Si] dt
S Sl Si1 Si15 Sily
_[12L 171 p S 172 _ 5 2172 ¢ L g
( 51) B N B N Bi2 N B2 N HSLT S
(S -8)? L SUT| ST _ SNt LN S| ST SibN'
B S| NS TS SN TN | TP N
) S| IN* LN*| S{[IN* S1I|N*
Then L, < i L kA P : _ ol + log 171
N* | I[N ITN SiIIN SiIIN
S1L | LN* LN*\ S1{LN* S1LN*
+,312 " " —lo " ~ s +lo = .
N* | LN I;N SN Si1LN
(4.23)
We can also deduce in an analogous way:
) S | LN* LN*| S2[LN* SoLN*
L2<2222 2NV oo [ 2 _ o2l +log 212
N* | LN IIN SN SN
(4.24)
S| LIN* IIN*\ S,I|N* Sol|N*
+021 —log - +1o * :
N* | I{N ITN SN SN

We also have
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L, =|1-2|—
3 ( Il) dr
=|1 | —,8 Slll+,8 S1h (u+vyy+dy)l
= 2 11 N 12 N HTYI1 1)1
=|1--L —+ —_— = +
( 11) B N B2 N B N B2 NI
ST S]I]N* S]N* 11 AW S1]2N* SII*IZN* I]
:Bll 1*1 % T - * __*+1 +ﬁ12 1*2 % % - *1* __*+1’
N SIIIN SIN I1 N SllzN SllllzN I1
, S| S N* SiIN*\ I I
L3<1111 141 _Ogll Rt log_1
N* S’i‘]i‘N S’i‘]i‘N If I’l"
SiLy | S1LN* SilLbN*\ I I
+5612 — log — —+log|—||.
N* S’{I;N STI;N If If
(4.25)
Similarly, we obtain
, S5 | So LN S>ILN* I Il
L, < 2222 272 — log 272 ——2+10g—2
N* S;I;N S;I;‘N I; 1’2"
(4.26)
5311* S>[{N* S>I[{N* 5] g
+ 21 * * Tk _log * Tk T s log T °
N SzllN SzllN I2 12 |
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Therefore, by adding (4.23), (4.24), (4.25) and (4.26), we deduce

el o o [ [, SiE S
NN R VA WoNs TPy

LN* LN* Si1; S50
+| - +1 — —
LN Og(I;N))( R T T
I I Sy Si6;
+| - —=+log|—= +
I g I B N B2 N
I I S35 Sy1y
+| —-=+log|= +
; og I B2 T B21 N

Then L' <0, since —z+log(z) < -1, ¥z > 0.

Since {Q*} is the only invariant subset in Q where L = 0, therefore, by La Salle’s
invariance principle [«], Q™ 1s globally global asymptotic stable in €.
The epidemiological consequence of this theorem is that the disease persists as endemic

in the host population as soon as Ry > 1.

4.2.4 Herd immunity threshold

Herd immunity is a form of indirect protection against infectious disease that occurs when a
sufficient percentage of a population has become immune, either through previous infections
or vaccination. This notably reduce the likelihood of infection for individuals lacking
immunity, as immune individuals are less likely to contribute to disease transmission,
thereby disrupting chains of infection, and slowing or halting disease spread. To compute

the herd immunity threshold associated with system (3.3), we set the basic reproduction
SO
number, Ry, to one and solve for p = N_zo’ which is the proportion of susceptible individuals

that have been vaccinated at the DFE, QO [35, 22]. Thus we have,

Ro=1=[2-Ro11+ (Ro1 - 730,22)19]2 = [Ro.11 = (Ro11 + Ro,ll)l?]2 +4p(1 = p)Ro.12Ro0.2
& [(Ro,11 = Ro22)> = (Ro.11 + Ro22)” +4Ro.12R0.21 | p* + [2(2 = Ro.11) (Ro,11 — Ro22)
+2Ro.11(Ro11 +Ro22) — 4Ro,12R0.21 | p + (2 = Ro.1)* = R, = 0.
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Thus, solving Ry = 1 is equivalent to finding the roots of polynomial Q(p) given by:
Q(p) = Ap*+Bp +C, (4.27)

where A = 4R,12R0,21 — 4R0,11R0,22, B = 4R0,11 (1 + Ro22) — 4(Ro.22 + Ro,12R0,21) and
C =4(1 —Ro,11)-

Since negative thresholds are biologically meaningless in this context, the conditions
under which Q(p) has positive real roots are determined below. To achieve this, we perform
a case-by-case analysis to determine the positive real zeros of Q.

Let A = B?> — 4AC be the discriminant of the equation Q(p) = 0.

Case 1 Suppose A = 0. Then

C

Pc:_E

is the only real root of Q. In addition, p. > 0 if and only if B and C have opposite
signs and B # 0.

Case 2 Suppose A # 0 and A = 0. Then

B

pCO = _ﬂ

is the only real root of Q. Further p., > 0 if and only if A and B have opposite signs.

Case 3 Suppose A # 0 and A > 0. Then

~B-+VA —B+VA

Pa =~ ad pe, = —7

are the real roots of Q.

Moreover, if A > 0, then

pe, > 0 if and only if VA < -B,
Pe, > 0 if and only if VA > B.

Therefore, Q(p) has two positive real roots if A > 0, B < 0,C >0and A > 0. In
addition, it has one positive real root if (A >0, B < 0,C <0and A > 0) or (A > 0,
B >0and C <0andA > 0).
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Finally, if A < 0, then

pe, > 0 if and only if VA > —B,
Pe, > 0 if and only if VA < B.

Therefore, Q(p) has two positive real roots if A < 0, B > 0, C < 0and A > 0. It has
one positive real rootif (A <0, B>0,C >0and A >0)or(A<0,B<0,C>0
and A > 0).

Theorems 10 and 11 can be combined to give the following result:

Corollary 1 An imperfect vaccine can lead to the elimination of the disease if Q(p) > 0
(ie., Ro < 1). If Q(p) <0 (ie., Ry > 1), then the disease persists in the population.

Corollary 1 implies that using an imperfect vaccine can lead still to the elimination of
the disease within the host population, provided the proportion of vaccinated individuals

satisfies one of the following conditions:
1. p>p.,ifA=0,B>0and C < 0;
2. pe|0,p:,ifA=0,B>0and C > 0;
3. p# Pey, ifA>0,A=0and B < 0;
4. pe[0,pelorp > pe,, if A>0,A>0,B<0andC > 0;

5. p>peorp>pe,, if(A>0,A>0,B<0andC <0)or(A>0,A>0,B>0
and C < 0);

6. p €lpe,, pe,[LifA<O0,A>0,B>0and C <O0;

7. p€[0,pe[orpe[0,pe,l,if(A<0,A>0,B>0andC >0)or(A <0,A >0,
B <0and C > 0).

Conversely, the disease persists within the population if the proportion of vaccinated

individuals satisfies one of the following conditions:
1. pe[0,p.,ifA=0,B>0and C < 0;
2. p>pe,ifA=0,B>0and C > 0;

3. p# pe, ifA<0,A=0and B > 0;
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4. p €lpcs Pe,[,ifA>0,A>0,B <0and C > 0;

5. pe[0,p,lorpel0,pe,l,if(A>0,A>0,B<0andC <0)or(A>0,A>0,
B > 0and C < 0);

6. pe[0,p,[orp>pc,if A<0,A>0,B>0andC <0;

7.p>peorp>pe,, f(A<0,A>0,B>0andC>0)or(A<0,A>0,B<0
and C > 0).

We conclude the analytical portion of our study by stating that disease eradication
depends on achieving a critical vaccination threshold represented by p.. In some cases,
a single critical threshold determines whether the basic reproduction number, R, is less
than one (disease elimination) or greater than one (persistence). In other cases, two critical
proportions emerged, defining three potential dynamics: disease eradication when Ry < 1,
persistence dynamics when Ry > 1, and persistence with or without epidemiological
oscillations in the number of infected individuals. For scenarios involving two thresholds,
the analytical results derived above do not provide predictions for the epidemiological
dynamics or optimal vaccination proportions. To add on this, we supplement our analysis

with some numerical simulations.

4.2.5 Numerical simulations

We refine the above analytical results by numerical simulations to assess the influence
of the various model parameters and the impact of population turnover and trade-offs
in vaccination efficiency on the epidemiological dynamics (i.e., the number of infected
individuals and Ry). To illustrate the behaviour of model (3.3), we use parameter values for
the mortality rates, d; and d», and the recovery rates, y1, y¥2, measured for COVID-19 as an
example of a highly transmissible disease (based on data from the United States [72]). In
order to assess the influence of the various parameters of the model on the epidemiological
outcome, we vary their values as described in Table 2. Note that we do not attempt here to
precisely model the COVID-19 epidemic, but we focus on highly transmissible diseases
relevant to public health. We indeed aim to go beyond applicability to a particular diseases
(COVID-19) and to provide a generalised overview of the influence of vaccination trade-offs

on epidemics.
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4.2.5.1 Global sensitivity analysis

Uncertainty/sensitivity analyses are first used to determine which model input parameters
have the greatest impact on the epidemiological outcome [+s]. The sensitivity analysis of the
model parameters is carried out to measure the correlation between the model parameters
and 1) the total number of infected individuals (/; + I) and 2) the threshold parameter
Ro. The analysis is performed using the LHS technique and PRCCs [75]. In our analysis,
1,000 model simulations are performed by running the model for 200 time steps (equivalent
to 200 days), and the number of infected is recorded at time points 50, 100 and 200. To
perform the sensitivity analysis, each parameter has a parameter range defined by the
maximum (the minimum), being 50% greater (less) than its baseline (values in Table 7, 8,
9, 10). We then divide each parameter range into 1000 equally large sub-intervals, and
draw a value per parameter within that interval using a Uniform draw. By this means, we
obtain a uniform distribution of 1000 parameter values for each parameter. The parameter
space (or LHS matrix) has dimensions of length 11, with each dimension specifying an
uncertain parameter vector of length 1,000. The base parameter values are chosen to
define several scenarios of interest regarding the intensity of the turnover (weak and strong)
and the efliciency of the vaccine (weak and strong). In PRCC analysis, the parameters
with larger positive or negative PRCC values (> 0.5 or < —0.5) and with correspondingly
small p-values (< 0.05) are deemed the most influential in determining the outcome of
the model. A positive (negative) correlation coeflicient corresponds to an increasing
(decreasing) monotonic trend between the chosen response function and the parameter
under consideration. The results of the PRCC analyses are found in Tables 7, 8, 9, 10 in
Appendix 4.B .

Based on the results in Tables 7, 8, 9, 10, we provide, in Table 6, a summary of
the parameters that significantly affect the number of infected individuals. Overall, it
appears that the recruitment rate, 6, and the recovery rate of the infected who have not been
vaccinated, vy, are the two main parameters driving the number of infected individuals. This
suggests that an effective control strategy should aim to significantly limit the immigration
of new hosts in the population (to decrease #) and improve the treatment of infected
individuals (to increase ;). We then proceed to a similar analysis with Ry and summarise
the sensitivity analysis of the LHS and PRCC techniques in Figure 9. We find, perhaps
unsurprisingly, that the proportion of new hosts vaccinated, p, is the most significant
parameter explaining the change in Ry, along with the transmission rate from unvaccinated

infected to unvaccinated susceptibles, 11, and the recovery rate of the infected who have
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not been vaccinated, y; (Table 6).

Table 6: Summary of the influence of parameters on the total numbers of infected at
different time points.

Scenarios Total Infected: I; + I,
t = 50 days t = 100 days t =200
Strong turnover and weak efficiency ~ 6(+), B11(+), u(=),y1(=)  0(+), Bui(+), p(=).y1 (=) 0(+), Bui(+),
Strong turnover and strong efficiency ~ 6(+), Bi1(+).u(=),y1(=)  0(+), Bui(+), u(=),y1(=)  0(+), Bii(+),
Weak turnover and weak efficiency — B11(—-),821(=), B22(=)  B21(=), B22(=),y1(+),y2(+) 0(+), Ba1 (-

Weak turnover and strong efficiency ~ 6(+), B11(=).B21(=).y1(-) P21 (=), (=), y1(+) 0(+), B21(-)
2 T2
1 7"
dz d;
dy d;
22 22
1 21
12 12
n n
p p
-1 -0.8 -0.6 -0.4 -0.2 1] 0.2 0.4 -1 -0.8 -0.6 -0.4 -0.2 0 0.2 0.4
(a) (b)
2 2
1 T
dy d,
dy dy
i22 122
21 n
12 12
Bt 1
p p
0.8 0.6 0.4 0.2 0 0.2 0.4 -1 0.8 0.6 0.4 0.2 0 0.2 0.4
(©) (d)

Figure 9: PRCCs describing the impact of model parameters on Ry of model (3.3) with
respect to some scenarios: (a) strong turnover and weak efliciency, (b) strong turnover and
strong efficiency, (¢) weak turnover and weak efficiency and (d) weak turnover and strong
efficiency. The range of parameters in (a), (b), (¢) and (d) is the same as given in Tables 7,
8,9 and 10.
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4.2.5.2 Interplay between vaccine efficiency and population turnover

We now study the impact of population turnover and vaccine efficiency on the epidemiolog-
ical dynamics. Specifically, we conduct numerical simulations to determine the vaccination
coverage required to eradicate the disease in the community (as described Corollary 1),
under two population turnover rates. To control the turnover, we fix 8/u defining strong
turnover scenario with 8 = 1000 and u = 0.09, and weak turnover scenario with § = 10 and
u = 0.0009. In both cases, we assume that the vaccine can only reduce transmission. We
examine two levels of vaccine efficiency: weak efficiency (50%) where 8>; = (1 — 0.5)81;
and B = (1 — 0.5)B)2 and strong efficiency (90%), where (8,; = (1 — 0.9)B1; and

B2 =(1-0.9)8.

Strong population turnover

The epidemiological dynamics in Figure 10(b) under strong turnover and weak vaccine
efficiency (Ry = 1.2352) show that the dynamics reach the endemic disease equilibrium.
Furthermore, if p takes a value between 0 and p; (with p; = 0.696), the basic reproduction
number is greater than 1, but if p is between p; and 1, the basic reproduction number is
less than 1 (as predicted in the analytical results in Corollary 1). Therefore, to eradicate the
disease under strong population turnover and weak efficiency of the vaccine, a minimum
vaccination rate is needed and is defined by p. Under strong turnover and strong efficiency
(Figure 10(d), with Ry = 0.9808) the disease becomes extinct. Furthermore, if parameter
p is between 0 and p, with p; =~ 0.489, the basic reproduction number is greater than 1,
while for p between p; and 1, the basic reproduction number is less than 1. Therefore, to
eradicate the disease in this context of strong turnover and strong efficiency of the vaccine,

there is a need to vaccinate more than 48.9% of the new host individuals.
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Figure 10: Epidemiological dynamics with initial conditions S;(0) = 1000, S>(0) = 700,
1,(0) = 200, I;(0) = 80 and R(0) = 20, for various scenarios assuming the parameters
B11 = 0.35, B2 = 0.28, p = 0.5 and strong population turnover (6 = 1000, u = 0.09).
We present, under weak vaccine efliciency (821 = 0.175, 2, = 0.14), the number of
(a) uninfected and (b) infected individuals. We present, under strong vaccine efficiency
(B21 = 0.035, B2, = 0.028) the number of (¢) uninfected and (d) infected individuals.
Others parameter values are as in Table 2.

Weak population turnover

To illustrate a weak population turnover, we consider the values 6 = 10 and u = 0.0009,
noting that the ratio of 8/u is the same as for the strong turnover investigated above.
Under weak turnover, the epidemiological dynamics exhibit damped oscillations (recurring
outbreaks) before stabilising at the endemic state with disease persistence (Figure 11(b)
with Ry = 2.2551, Figure 11(d) with Ry = 1.8276). These oscillations are due to the
fact that individuals migrate rapidly in the recovered compartment, and a new outbreak
only occurs when a sufficient number of susceptible individuals are available for new
recruitment into the population and recovered individuals lose their immunity (so-called
waning immunity). This phenomenon was also described in [22, 51, 9s, 101], and the effect of
turnover and waning immunity is specifically described in [2, os].

With respect to the control of the disease, under weak vaccine efficiency, p can take
any value between 0 and 1, and the basic reproduction number is always greater than 1

(Figure 11(b) with Ry = 2.2551). In contrast, when vaccine efficiency is strong, three
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cases occur, Figure 11(d) (with Ry = 1.8276). When p has a value between 0 and p3, with
p3 = 0.753, the basic reproduction number is greater than 1, and we observe a damped
periodicity of the number of infected individuals converging towards a stable endemic
state. When p takes a value between p3 and p4 (with py =~ 0.756), the basic reproduction
number, Ry, is greater than 1, but no oscillations are observed. For p € [py4, 1], the basic
reproduction number, R, is less than 1, and the disease becomes extinct. Note that between
p3 and py, the behaviour can change very finely, but the resolution of our simulations does
not allow us to decide on a very precise bound when oscillations occur or not. Therefore,
to eradicate the disease in this context of weak population turnover and strong efficiency of
the vaccine, high vaccination coverage (more than 75.6% of the new host individuals) is
needed. Our results extend those in [s7], showing that it is feasible to control the disease by
a weakly efficient vaccine acting on disease transmission but that the required vaccination
coverage depends on the population turnover. We note that the persistence of an endemic
equilibrium is predicted by the condition Ry > 1, even if damped oscillations in the number
of infected individuals occur. In other words, while the population turnover does not
factor directly in the analytical expression of Ry, it enters only indirectly by affecting the
proportion of susceptible individuals available (Equation 4.21). The simulation results

provide examples of the analytical expressions obtained in eq. 4.27 following Corollary 1.
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Figure 11: Simulation of model (3.3) at the initial conditions S;(0) = 1000, S>(0) = 700,
I,(0) = 200, I,(0) = 80 and R(0) = 20, when # = 10, B;; = 0.35, B, = 0.28,
Bo1 = 0.175, B2, = 0.14, u = 0.0009, p = 0.5, (a) uninfected individuals with a weak
turnover and weak efficiency scenario and (b) infected individuals with a weak turnover and
weak efficiency scenario. When 6 = 10, 811 = 0.35, 812 = 0.28, 521 = 0.035, 82, = 0.028,
u = 0.0009 and p = 0.5, (¢) uninfected individuals with a weak turnover and strong
efficiency scenario and (d) infected individuals with a weak turnover and strong efficiency
scenario. Others parameter values are as in Table 2.

4.2.5.3 Interplay between types of vaccines and population turnover

We now assume that a vaccine can act on two ways: namely blocking transmission and/or
favouring the recovery in infected individuals. We investigate the effect of these vaccines
on the disease dynamics based on the population turnover. Specifically, we modify model
(3.3) to account for the impact of the vaccine on the probability of infection and the recovery

rate. This 1s achieved by simply rescaling the parameters as follows:

Bo1 =1 =¢&)p11, P2 =(1-¢€)B12, andy; = (1 = v)y2, (4.28)

where 0 < £ < 1 represents the effect of the vaccine on disease transmission, and 0 < v < 1
represents its effect on recovery. Substituting the rescaled expressions into model (3.3)

gives the following new expression of the basic reproduction number
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| 2
Ro =5 (1 = p)Ro.11 + pRoxn + \/((1 —p)Ro,1i1 — PRo,zz) +4p(1 - p)Ro,12R0.21 |,

(4.29)
. B B2 (1-¢)Bu
th Ro11 = , Roz = , Ropt = ——— and
™ O’“l it —vyrdr T wr A=mrdr O T wrprdy
Ro2 = ﬂ Simulations are carried out to assess the interplay of the type of

. HtYyat+dy
vaccine and the population turnover.

Under a strong population turnover, as expected, the reproduction number decreases
as vaccine coverage and efficiency in reducing transmission increase (Figure 12(a)). In
particular, if the vaccine is designed to reduce the transmission by 80% (i.e., € = 0.8),
the disease can be eradicated in the host population (i.e., Ry < 1) if at least 70% of the
population is vaccinated (Figure 12(a)). On the other hand, when the vaccine is designed
to primary enhance recovery, the reproduction number decreases as vaccine coverage
increases and as vaccines efficiency in promoting recovery decreases (Figure 12(b)). With
a vaccine that imposed recovery by 20% (i.e., v = 0.2), the eradication of the disease can
be achieved (Ry < 1) if at least 68% of the population is vaccinated (Figure 12(b)). In
Figure 12(c), we present the combined effect of the vaccine’s efficiency in both reducing
transmission and enhancing recovery on the reproduction number, with p = 0.5. In this
situation, disease eradication is possible (Rg < 1) if the vaccine achieves at least 85%
efficiency in reducing infection (and thus transmission) and at least 20% efficiency in
enhancing recovery for the given vaccination coverage of p = 0.5.

These figures represent subsets of the general results presented in Figure 14, in which
Ry 1s a function of &, v and p. The use of a vaccine with a combined efficiency (decreasing
transmission and favouring recovery) can be associated with vaccination coverage in order
to achieve the elimination of the disease. For example, with vaccination coverage of 20%
(p = 0.2), it 1s not possible to eliminate the disease no matter the combined efficiency of
the vaccine (Figure 15), while at 80% coverage (p = 0.8), there are several combinations
of vaccine types, decreasing transmission and favouring recovery, that can promote disease

control (Figure 15).
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Figure 12: Contour plots of the basic reproduction number (Ry) of model (3.3) with
a strong population turnover as a function of (a) vaccination coverage, p, and vaccine
efficiency on disease transmission, & (with fixed v = 0.5); (b) vaccination coverage, p,
and vaccine efficiency on recovery, v (with fixed £ = 0.5); and (¢) vaccine efficiency on
recovery, v, and vaccine efficiency on transmission, € (with fixed p = 0.5). The parameters
are 6 = 1000, B1; = 0.35, B2 = 0.28, B21 = 0.175, B2 = 0.14, 1 = 0.09, d; = 0.0008,
d, = 0.0001, y; = 0.065 and y, = 0.13.

The above results dramatically change under a weak population turnover. As expected,
the value of the reproduction number decreases as coverage and efficiency of the vaccine
on the transmission increase (Figure 16(a)), but higher vaccination coverage is needed
compared to the strong population turnover to achieve Ry < 1. Moreover, it is not possible
to eradicate the disease if 1) the vaccine is only efficient in enhancing recovery, no matter
the vaccination coverage (Figure 16(b)), or 2) if the efficiency of the vaccine is combined,
but vaccination coverage is p = 0.5 (Figure 17). The general results of R as a function of
g, v and p demonstrate that under weak population turnover, disease eradication requires a

very strong efficiency of the vaccine and high coverage (Figure 18).
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4.2.5.4 Interplay between vaccine efficiency trade-off and population turnover

Thus far, we assumed that the efficiency parameters of the vaccine can be independently
selected. We now study, the epidemiological dynamics assuming that there exists a realistic
trade-off between the vaccine’s efficiency in reducing transmission and its efficiency in
enhancing recovery. We consider three possible trade-off curves: convex (v = &2), concave
(v = V&) or linear (v = €). Under a strong population turnover and assuming a vaccine of
at least 60% efficiency, disease eradication (Ry < 1) can be achieved with the following

vaccination coverage:

(i) Atleast 65% coverage under a convex trade-off (Figure 13(a))
(ii) At least 80% coverage under a concave trade-off (Figure 13(b))
(iii) At least 75% under a linear trade-oft (Figure 13(c)).

Imposing vaccine trade-off, therefore, affects the shape of the R curves in Figure 13(a)—(c)
compared to Figure 12(a)—(b), and may be important to predict the minimum vaccination
coverage to be achieved. However, under a weak population turnover, the disease persists

no matter the vaccination coverage and whatever trade-off are assumed in the vaccine
(Figure 19(a)—(c)).
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Figure 13: Contour plots of the basic reproduction number (R) of model (3.3) with a
strong population turnover as a function of vaccine coverage, p, and vaccine efficiency
on the transmission, € when: (a) v = &> (convex relationship); (b) v = /e (concave
relationship); (¢)v = & (linear relationship). The parameters are § = 1000, 8;; = 0.35,
B12 =0.28, Bo1 =0.175, B2 = 0.14, u = 0.09, dy = 0.0008, d, = 0.0001, v; = 0.065 and
v2 =0.13.

4.2.6 Summary

In this session, we used mathematical modelling approaches (analysis and numerical
simulations) to assess the potential population level impact of using different types of
imperfect vaccines to control the burden of a disease in a community. In the first part, we
provide a theoretical analysis of the model, including the basic reproduction number Ry
and conditions for the stability of the equilibria. We derive the condition to be satisfied
regarding the proportion of vaccinated individuals at a steady state in order to attain herd
immunity. We express this condition as the critical coverage to be achieved for Ry < 1. Our
results show that we can use a weak imperfect vaccine designed to reduce transmission to
control a disease within a community of strong level of population turnover. And we must
undertake a mass vaccination campaign and using a high efficiency vaccine (only targeting
transmission) to eradicate a disease within a community of weak level of population

turnover. Finally we recommend a vaccine with convex trade-off between the efficiency to
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reduce transmission and to enhance recovery along with a high vaccination coverage under

a strong migration of hosts to control an epidemic.

4.A Proof of Theorem 3.4

Proof : The system (3.3) can be written as:

S = (F-V)a- fla,b)

(4.30)
db
E = g(a7 b)7

where a = (11, )7 is the vector representing the infected classes, b = (51, 2, R)T is the
vector representing the uninfected classes, the matrices F and V are given as in Equation
(4.20) and

[ (SY s S s\ ] 0(1 - p) + 4,57 — uS1 |
1 1 1 1 p)+ 4191 — 131
“L_ 2Ly “L 2Ly
'BII(NO N)1+,312(N0 N |2
f(avb) = and g(d,b) = Hp + A28, _/JSZ
sV s RYURNY
B2i —%——2 I + B2 —%——2 15
i N N N N ] i ’}/1[1+7212—/JR
Then,
B11SY B12S)
NO(u+y+d)) NO(u+yi+d)
VIF = :

B21SY B22S9
INO(u+y2+dy) NO(u+yr+ds)]

and the left eigenvector of V™' F, (w1, w,) associated with the eigenvalue Ry is given by:
NO(u+7y:+ do) ,3115(1)

B21S) " NO(u+y +dy)
(w1, w2)VT'F = Ro(w1, wo).

since

wlzlanda)zz
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Let us consider the following Lyapunov function:

0 =(w1,w)V (11, )"

I g Bi1SY NI,
e —— 0— .
p+y1+d NO(u+y1+d1) ) B1SY

(4.31)

Then the derivative of Q with respect to ¢ yields,
Q' = (Ro— ) (w1, w2) a — (w1, w) "V f(a,b).

Since (w1, ws) = 0, V! > 0 and f(a,b) > 0in Q, then (w1, w2) ' V7! f(a,b) > 0.
Therefore, Q' < 0in Q if Ry < 1 and Q is a Lyapunov function for the system (1). By
LaSalle’s invariance principle [ss, «s], Q° is GAS in Q.

If Ry > 1, then Q" = (Ro — 1) (w1, w2)"a > 0 provided that a > 0 and b = (59, Sg,O).
By continuity, Q" > 0 in the neighborhood of Q°. Solutions in positive cone sufficiently
close to Q¥ move away from Q°, implying that Q° is unstable. Thus, the model system
(1) 1s uniformly persistent [43, 0]. Uniform persistence and the positively invariance of €

imply the existence of an endemic equilibrium.

72



Chapter 4: Presentation of findings

4.B Tables

Table 7: PRCC of model’s parameters at time ¢ (days) with strong turnover and weak
efficiency of vaccine. The values 6 = 1000, u = 0.09, 811 = 0.35, 12 = 0.28, B2 = 0.175,
S22 = 0.14 are used as baseline.

Parameters Range of parameters Total Infected: I + I

Min  Baseline Max | t=50days ¢=100days ¢ =200 days

0 500 1000 1500 0.71395** 0.78511™  0.76166™*
p 0 0.5 | 0.020314  0.0029584 0.028397
Bu 0.175 0.35 0.525 | 0.85757* 0.8731"**  0.87175"
B2 0.14 0.28 0.42 0.0047432 0.027724  —0.030496
b1 0.0875  0.175  0.2625 | 0.0090246 —0.012341 0.026579
B2 0.07 0.14 0.21 —0.047262 0.02905 -0.037461
u 0.045 0.09 0.135 —-0.7695** —-0.80652"**  —0.79222**
di 0.0004 0.0008 0.0012 | —0.012188 0.03368 —0.046922
ds 0.00005 0.0001 0.00015 | —0.025215 0.016188  —0.043869
Y1 0.05 0.1 0.15 | -0.78315* -0.84015"* —-0.82903***
%) 0.0625 0.13 0.1925 0.010702 0.05007 0.012449

**: PRCC values: 0.7 to 0.79 or —0.7 to —0.79; ***: PRCC values: 0.8 to 0.99 or —0.8
to —0.99
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Table 8: PRCC of model’s parameters at time ¢ days with strong turnover and strong
efficiency of vaccine, when 6 = 1000, u = 0.09, B1; = 0.35, B2 = 0.28, 21 = 0.035,

S22 = 0.028 as baseline.

Parameters Range of parameters Total Infected: I; + I»

Min  Baseline  Max t =50days r=100days ¢ =200 days

0 500 1000 1500 0.7381* 0.76387* 0.78486"
p 0 0.5 | 0.003905  0.0037356 0.027257
Bu 0.175 0.35 0.525 0.86469***  0.87427** 0.88181**
B2 0.14 0.28 0.42 0.0079816 0.033516 0.030158
b1 0.0175  0.035  0.0525 0.0012134 0.018087 —0.00058438
B2 0.014 0.028 0.042 0.021841 -0.0038364 0.018881
u 0.045 0.09 0.135 —-0.78849** —0.80304"* —-0.81535"*
dq 0.0004 0.0008 0.0012 | —-0.054627 0.066816 0.019678
ds 0.00005 0.0001 0.00015 | -0.033227 -0.021472 —0.028882
Y1 0.05 0.1 0.15 | -0.80324*** —-0.83346"* —0.84421"**
0%) 0.0625 0.13 0.1925 | —0.0099732 —-0.02272 0.0020891

**. PRCC values: 0.7 to 0.79 or —0.7 to —0.79; ***: PRCC values: 0.8 to 0.99 or —0.8

to —0.99

74



Chapter 4: Presentation of findings

Table 9: PRCC of model’s parameters at time ¢ days with weak turnover and weak efficiency
of vaccine, when 6 = 10, u = 0.0009, 81 = 0.35, B12 = 0.28, B21 = 0.175, B = 0.14 as
baseline.

Parameters Range of parameters Total Infected: I; + I»

Min  Baseline  Max t =50days r=100days ¢ =200 days

0 5 10 15 0.45737 0.37556 0.51163*
p 0 0.5 | —-0.041574 0.028378 0.030938
Bu 0.175 0.35 0.525 —0.63334* —0.23892 0.355
B2 0.14 0.28 0.42 —0.23979 —0.24053 —0.13989
b1 0.0875  0.175  0.2625 | —0.90072*** —-0.90502*** —0.80837***
B2 0.07 0.14 0.21 —-0.52059* —-0.50519* —0.30843
u 0.00045 0.0009 0.00135| -0.031697 —0.18722 —0.15951
dq 0.0004 0.0008 0.0012 0.012078 —0.038623 0.01511
ds 0.00005 0.0001 0.00015 0.028409  0.0088495 0.047733
Y1 0.05 0.1 0.15 -0.12428  0.81303*** 0.59284*
0%) 0.0625 0.13 0.1925 0.48726 0.62754* 0.48082

*: PRCC values: 0.5 to 0.69 or —0.5 to —0.69; ***: PRCC values: 0.8 to 0.99 or —0.8 to
-0.99
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Table 10: PRCC of model’s parameters at time ¢ days with weak turnover and strong
efficiency of vaccine, when 6 = 10, u = 0.0009, B;; = 0.35, B2 = 0.28, B21 = 0.035,
S22 = 0.028 as baseline.

Parameters Range of parameters Total Infected: I; + I»

Min  Baseline  Max t =50 days r=100days ¢ =200 days

0 5 10 15 0.5751" 0.48818 0.61256"

p 0 0.5 1 0.052835 0.014154 0.050557

B 0.175 0.35 0.525 —0.70943** —0.47854 0.44458

B2 0.14 0.28 0.42 —0.16357 —-0.16371 —0.03405

b1 0.0175  0.035  0.0525 | —0.84854*** —-0.90973*** —0.85731***

B2 0.014 0.028 0.042 —0.17909 —-0.22613 —0.14446

u 0.00045 0.0009 0.00135 -0.40329 -0.61646" —0.72754*

dq 0.0004 0.0008 0.0012 | -0.072168 0.04039  —-0.040258

ds 0.00005 0.0001 0.00015 0.019586  —-0.053637 —0.030518

Y1 0.05 0.1 0.15 | —-0.81298*** 0.76378** 0.69479*

%) 0.0625 0.13 0.1925 0.20028 0.31528 0.2891

*: PRCC values: 0.5t0 0.69 or —0.5 to —0.69; **: PRCC values: 0.7 to 0.79 or —0.7 to
—-0.79; *#%: PRCC values: 0.8 to 0.99 or —0.8 to —0.99

4.C Figures

Figure 14: Scatter plots of Ry with a strong turnover as a function of &, v and p .The
parameters are = 1000, 811 = 0.35, B2 = 0.28, B2 = 0.175, 52 = 0.14, u = 0.09,
d; = 0.0008, d, = 0.0001, y; = 0.065, y, = 0.13.
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Figure 15: Slice planes of R orthogonal to the p-axis at the values 0.2, 0.5, 0.8 with a strong
turnover. The parameters are 6 = 1000, 811 = 0.35, B12 = 0.28, Bo; = 0.175, B2, = 0.14,
u =0.09, d; =0.0008, d, = 0.0001, y; = 0.065, y, = 0.13.
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Figure 16: Contour plots of the basic reproduction number (R) of the model (3.3) with
a weak turnover as a function of: (a) vaccine coverage, p, and vaccine efficiency on the
transmission, € (fixed v = 0.5); (b) vaccine coverage, p, and vaccine efficiency on the
ability to enhance recovery, v (fixed € = 0.5); (c) vaccine efficiency on the ability of being
recovered, v, and vaccine efficiency on the transmission, € (fixed p = 0.5). The parameters
are 0 = 10, By = 0.35, B12 = 0.28, B2 = 0.175, 82, = 0.14, u = 0.0009, d; = 0.0008,
d>» =0.0001, y; =0.065, y, =0.13
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Figure 17: Slice planes of Ry orthogonal to the p-axis at the values 0.2, 0.5, 0.8 with a weak
turnover. The parameters are 6 = 10, 811 = 0.35, B2 = 0.28, B21 = 0.175, B2 = 0.14,
© =0.0009, d; = 0.0008, dy = 0.0001, y; = 0.065, y, = 0.13.

Figure 18: Scatter plots of Ry with a weak turnover as a function of &, v and p .The
parameters are 6 = 10, 811 = 0.35, B> = 0.28, Bo; = 0.175, B2 = 0.14, u = 0.0009,
d; = 0.0008, d, = 0.0001, y; = 0.065, y, = 0.13.
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Figure 19: Contour plot of the basic reproduction number (Rg) of the model (3.3) with
a weak turnover as a function of vaccine coverage, p, and vaccine efficiency on the
transmission, € when: (a) v = £2(convex relationship); (b) v = v/e(concave relationship);
(c)v = &(linear relationship). The parameters are 8 = 1000, 8;; = 0.35, B2 = 0.28,
Bo1 = 0.175, 62 = 0.14, u = 0.09, p = 0.5, d; = 0.0008, d, = 0.0001, y; = 0.065,
Y2 = 0.13.

4.4 Stochastic extinction and persistence of a heteroge-

neous epidemiological model

In this section, we prove the existence and uniqueness of a non-negative weak solution of the
derived SDE (3.17). We show that the derived model is stochastically ultimately bounded.
We compute and discuss the conditions for disease extinction and disease persistence in

mean. We finally perform numerical simulation to support our analytical results.

These results are published in Journal of Applied Mathematics and Computing
[90].
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4.4.1 Mathematical analysis of the stochastic model
4.4.1.1 Existence and uniqueness of nonnegative weak solution

In this subsection, we investigate the well posedness of the above SDE, focusing on the
existence and uniqueness of a global nonnegative weak solution to the SDE (3.17). While
the SDE was used for analysis in [s], the author did not establish crucial result. Here, we

address the gap and derive the following results
Proposition 3 The set R? is invariant for the modified stochastic model (3.17).

Proof : Since the drift and diffusion coefficients of the modified stochastic model
(3.17) satisfy the hypothesis of [3, Corollary A.1] that is

e fi(t,x) > 0forx € Ri such that x; = 0,
e g;(t,x) =0forx € R] such thatx; =0, j € {1,2,...,5},

forallz > Oandi € {1,2,...,5}, then the result follows. The above result suggests that if

there is a unique solution of system (3.17), this solution is necessarily nonnegative.

Theorem 12 Suppose that 0 = uK, (60 < K) where K is the carrying capacity. Then, for
any initial condition Xo = (S1(0), S2(0), 1;(0), 2(0), R(0)) € R3, there is exactly one
weak solution X (t) = (S1(1), S2(t), 11 (t), Ir(t), R(t)) € R of system (3.17) ont > 0.

The proof of the above result is done in four steps and makes use of [24, Theorem 1.2] (see
also Appendix 4.A). In particular, we check that the coeflicients satisfy the condition of [,
Theorem 1.2]. Proof :

Identifying the coefficients of the operator L in (4.50) we have (b;)i<s = ( f)i<5 and
the matrix (7; ;) j<5 can be defined from the matrix (V;. j)i,j<s. Thatis

Vij=2yxxyyi; forall i,j=1,2,...,5. (4.32)

Let 87 denote the space of 5 X 5 symmetric strictly positive definite matrices and |x|
denote the Euclidean norm of x € R>. We only consider some coefficients in the matrix in

checking the conditions, due to their similarities.

Step 1: We verify that (y; ) <5 is 7 Holder continuous on compacts sets. We
only consider y;1, ¥13, since the bounds for the others can be found in a similar way.

Based on the definition of ¢, there are several cases. Define B(a) = {x € R> : |
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x |< a} and x,% € B(a) R such that x = (sq,52,i1,i2,7)7, ¥ = (51, §2,11,12,7)7,
N=S|+Sy+i|+ir+r=5+85+i1+0+F.
Case 1: We consider vy

e ForO<s; <dand0<i; <4,y 1(x) = 9(12—;}?)+2,u+,311—2 ,312ﬂ
i2 Q i11> i1is
| y11(x) =y (%) = | ,311— —,311— ,312— ~ By |
Sfé—]; it - 1|+2'8(; | iyia — D112 |
S% i+ || i =1 | +2ﬂT | ivip —i1iy +iyi2 — 12
S% i — 1 |+'82—162(|i1—i1 | +i2-12])
< amax{(’g(;1 +'82152) ﬂlz}(l 0 P+l = 0 V3.
6(1 —p)

> + 2u +511% +,812% In this case,

N : i
Y11 18 > Holder continuous on compacts sets by definition.

e ForO<s;y<dandi; =9, v1(x) =

(1 — '2 ii
6d-p) 1 M"‘,Bl— + a5

e Fors; >dand0 <i; <9, y11(x) = 5 t3
S1

0(1 — 0(1 - i2 ? i1i i
U-p) A . P) +Bi 1— —,5’11— ﬁlzﬁ—ﬁlzi |
2S1 2S1

S\/Emax{g(lzé_zp);(ﬁ;l +182162) ’812}(| _5 |12

+ i =0 M2+ i -1 V2.

| y11(x) = y11(%) |=|

6(1 —p)

e For s; > 6andi1 >0, Yll(x) 2
S

M+ B 1 —+pB 12—
In this case, yq; is 3 Holder continuous on compacts sets by definition.

Case 2: We consider y;3

e For0 <i; <6, yi3(x) =B

l]\/Sll ,8 lz\/Sll
20n on
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- l]\/sll [ Sll lz\/Sll 3 S1l1
| y13(x) = y13(%) |=| B —,311 + 12 5 —,31 |
VS . v ;1% 1/2 ~\/§ . T 1/2
< ~0 |+ + -
<Bu 25 |l1 i1 | +B11 5 | s1 =581 "7 +Bn 5 | i1 — 11 |
+ 12 ;5111 | i — 17 | +ﬁ12l;:5/_ | sy =51 |2 48 2122;/— iy =1 Y2
_Na

<55 (Bi1+B12) | s1 -5 |2 +£(,311+,312) | iy — 1y |1/

+ﬂ12;/—6_ iy =1 ['/?

Smax{\z/—;(ﬁn +ﬂ12);ﬂlz;/—§}(| 51— 3§ |12

+ i =0 M2+ i -1 V2.

. \/Sll 21
e Fori; > 6, y13(x) = =B Vi1

—/3122]@%,
\/s i \/s i i i \/_
| y13(x) = y13(%) |= | Bi1~—— — Bl ~—— ,312 VSt —ﬁlz 2
Viy 2n\/7
\/ﬂ 12 ‘/E 2 g, YL s
<Bi]— - +B11 — | iy — + -
<P o | 51— 51 | B11 > | i1 —11 | '8122nx/ﬁ | ip — i
3 3 \/§_ .
+ P12 |51 =51 |2 4Bn—— | iy =11 |2
n\/_ 2niii]
a )
_('811\/_ '812) | sy — 51 |12 +£(,311 +B1) i =11 |V* + ahu | i
26 25 26 25\/5
piva , P Va aPiz Y
< _
< max { 5 2\/— 26('811 B12); (] s1—351 |

25V8

+ i =0 V24 i -1 V7).

Using similar arguments, we can show that the remaining coefficients of (y; ;); j<s are
7 Holder continuous on compact sets

Step 2: Using the definition of the drift vector ( f;);<s, it holds that Assumption (H2) in
Theorem 16 is satisfied.

Step 3: We claim that the drift (f;);<s in (3.17) satisfies the linear growth condition
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Letx € Ri such that x = (s1, 52,11, 12, 7)7,

R S1i1 S1i2
| filx) [=16(1-p) —,3117 —/3127 — ust |,

<O -p)+Bu+Pra+p|si|-

N sl S1i _

[ A0 |21 Bu=— +B== = (u+y1 +d)ir |
< Bu+p) sl +(u+yi+di) i .

One can also easily show that f», f1 and fs are also of satisfy the linear growth. Thus
Assumption (4.51) of Theorem 16 is fulfilled.

Step 4: We show that (7, ;); j<s satisfy the condition (4.52) of Theorem 16. To do that,
we assume that 8 = uK where K is the carrying capacity [i02]. Then the total population
n may vary in time but should be less than K > 1. This implies the boundedness of the

matrix coefficient (; ;); j<s. Therefore, set

M

cl1=—,

/K
where M = B11 + B2 + (B2 + Ba1 + Y1 +Y2) 5 By the definition of the matrix vy,
miny; (x) > u, Vx € R3.

Next, we show that 3. | yij(x) < M, Vx € OR3. We consider once more several cases:

e Fors; =0,50>06,i1>06,ir >dandr > 0,

i1

\Y) V$202 I B
iz nyip

D17 () =21

K
<P+ (Pau+y+ 72)\/; < M.
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e Fors;=0,0<50<0<1,0<i1<6<1,0<ihh<d<land0<r<o<l,

ll\/SQl ERYARLR) Viir Vior
2 1) =82 R i T

IES]

<Bou+Pu+yr+yr <M.

e Fors; >0,50=0,i1 >206,ir >6andr > ¢,

Z | vij(x) |=B12 2\/( ,311\/T \/7"'7’1\/7

e

K
<Bu+ Bty + 72)\/; < M.

e Fors; >0,50>09,i1=0,ip >dandr > 0,

Z | Yij (x) |_ﬁ22\/7 \/7 < B2 +’)/2\/7 < M.

e

e Fors; > 0,50 >0,i1 >06,ip=0andr > 6,

Z |7/1](x) |—ﬁ11\/F+71\/7<ﬁ11+’}’1\/7<M

g

e Fors; >0, >9,i1>06,ir>0andr =0,

; | yij (x) |_,311W + 12 2\/{ \/27 + 2 111$

< P11+ B+ (B2 +,321)\/§ < M.

For the remaining cases, we can proceed on the similar way.

4.4.1.2 Stochastically ultimate boundedness

In this section, we examine the ultimate boundedness in probability of solution.
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Theorem 13 For any initial value Xo = (S1(0),S2(0),1;(0), I(0), R(0)) € R3, the
solution of the model (3.17) is stochastically ultimately bounded.

Proof :Let mp > 1 be sufficiently large such that each component of the initial

1
value (51(0), S2(0), 1;(0), I,(0), R(0)) lies within the interval [—, mo]. For each integer
mo

m > mg, we define the stopping time

T = inf{t € R, : min{S(¢), S2(2), 11 (¢), (1), R(1)} < %or max{S(z), S2(¢), I, (1), I(t), R(t)
(4.33)
Using (3.2) and (3.17) we have that

dN (1) =[0 = uN (1) = dil1 (1) — dalp(1)]dr + 7 (X (1)) AW (1) + 75 (X (1)) dW2(2)
— Ve(r3(X(1)))dWs(1) — Ve(ra(X(1)))dWa(r) — Ve(rs(X(1)))dWs(1)
— Vo (re(X(1)))dWes(1) — Ve (r1(X(2)))dW (1)

Let V(¢) = (1 + N(¢))* where a € (0, 1). From the generalized Itd’s formula, we get

dV(¢) =LV (t)dt + (1 + N(2))*! [,/ff (X(1))dW1 (1) + [P (X (1))dWi(t)
— Vo(r3(X(1))dWs(1) — Ve (ra(X(2)))dWa(t) — Ve(rs(X(1)))dWs(1)
— Vo(re(X(2)))dWs(1) — Ve(r7(X (t)))dW7(t)], (4.34)

where

LV([) :a(l +N(t))a/—1 [9 _ ,uN(t) - dlll ([) — dz]z(t)] + a’(az— 1)

+@(r3(X (1)) + 75 (X(1)) + o(ra(X (1)) + o (rs(X(1))) + ¢(re(X(1))) + 90(V7(X(f)))]

<a(l+ N(t))"_Z[ — UN2(1) + (0 — )N (1) + 9]. (4.35)

(1+ N ()" 2|7 (X (1))

Then,

dv (1) <a(l + N(t))o‘_z[ — uN2(1) + (6 = N(1) + H]dt +a(1+N(@)*! [« 7 (X (1)) dW (1)

+ [P (X () dW2 (1) = Ve (r3(X(1)))dW3 (1) = Ve (ra(X(1)))dWa(r) = Ve (rs(X(2)))dW
— Vo(re(X(2)))dWs (1) — \/90(r7(X(t)))dW7(f)]- (4.36)
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For 0 < nn < ua, we have

d[e™V(t)| =ne™V (t)dt + ™dV (2)

=(ne™V(t) + "LV (1))dt + e"a (1 + N(1))*! [« /ff (X(2))dW,(2) + + /fg (X (2))dWa(
= Ve(r3(X(1))dWs(1) — Vo (ra(X(2)))dWa(t) — Ve(rs(X(1)))dWs(1)
= Vo(re(X(1)))dWs (1) — Vo (r7(X (t)))dW7(t)]- (4.37)

Moreover,

1™V (1) + "LV (1) <ae™(1+ N(1))*2 [g(l +N@)? = uN> (1) + (0 — W)N(2) + 9]
<ae™(1+ N(t))“_z[ - (,J - g)N%) + (9 - za—")zv(r) 10+ g]
<ae™H,

2
where we observe that the function N — (1+N)%~2 [— (,u — Q)N2+ (9—,u+—n)N+9+2]
a a a

is uniformly bounded on R, and let H := supyg (1 + N)"“Z[ — (,u — 2)N2 + (6 —u+
a

2
—n)N+H+Q]+1.

a a
Then, it follows from (4.37) that

d[e"V(t)| <aeHdt +e"a(1+ N(1))*! [, /ff (X())dW; (1) + + /fg (X (1))dW,(1)
= Vo(r3(X(1))dWs(1) — Ve (ra(X(2)))dWa(t) — Ve(rs(X(1)))dWs(1)
— Vo(re(X(2)))dWs(1) — Ve(r7(X (t)))dW7(t)]- (4.38)

Integrations both sides of the above expression, and we can deduce the inequality

E[e™ ™V (1 A 1,,)] < V(0) + aHE[ / Wm

e"Sds], (4.39)
0

where 7, 1s given in (4.33). Letting m — +oco gives

E[e’”(l + N(t))“] < (1+N(0)*+ %e’”.

Consequently,

lim supE[(l + N(t))a] <

—400

H
7 _. H,. (4.40)
n
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Now using the fact that | X (7)| < N(#)(thanks to the positivity of Sy, S», 11, I2, R), we have
IX(0)|* < (1+N())*, V>0
combined with (4.40), we deduce

E[IX(#)|*] < Hyp, t=0.
1 )
Then, for @ = o there exists a constant Hy = x > 0 such that

E[|X(1)|?] <« 20 (4.41)

2
For any € > O set ¢ = K—z, then using the Chebyshev’s inequality, we have
€

E[1X(1)]?]

52

P{IX(1)] =z 6} <

in other words,
limsup P{| X (7)| = 6} < % =€,

t—+00 o2

which completes the proof.

4.4.1.3 Extinction

In this section, we derive the conditions required for the extinction of the parasite within the

host population. The following notation and definition are provided for convenience. Let

1 t
(x(1)) = —/ x(r)dr.
rJo
Definition 12 For system (3.17), the infected individuals become extinct, if
tlim Li(t)=0 as. and tlim L(t)=0 a.s..

Lemma 6 ( Strong law of large number [7:] ) Let M = {M,},>o be a real-valued contin-
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uous local martingale vanishing at t = 0, then

lim(M,M), = as. = lim L _ =0 as. andalso, (4.42)
t—o00 t—o00 <M, M>t
M,M .M
lim sup< t ) < o as. = lim 7’ =0 as. (4.43)
f—00 —> 00

Lemma 7 ([]) Let f € C[(0,00) x , (0, 00)] and F(t) € C[(0, ) x Q,R]. If there

exist positive constants Ao and T, such that

log (1) < At — Ay /t f(s)ds+ F(t) a.s. (4.44)
0

F(t
forallt > T, and lim;_,«, % =0a.s., then

A
limsup,_,.(f(?)) < = a.s., if 41=0;
0
lim; o f(¢) =0 a.s., if A<0.

(4.45)

The following result provides conditions under which the parasite is eradicated with
probability one.

Theorem 14 Ler X (1) = (S1(2), S2(2), 11 (1), Ir(1), R(t?g) € R be the solution of the system
(3.17) such that S1(t) + S>(t) + I1 (1) + I,(t) + R(t) < — a.s. with the initial value
u
Xo = (51(0), $2(0), I;(0), 15(0), R(0)) € R3 such that
0
S1(0) + S2(0) + 11(0) + I,(0) + R(0) < — a.s.. Suppose one of two condition holds
u

1 1 1 1
(Cl) ,821V,822<E(1+ﬁ)d1/\d2,1—p<—+mand

Si1(t)+11(t) + () + R(t) > 1, a.s. K

1 1 1 1
(b) B11V B2 < E(l-'-ﬁ)dl Ndy, p < E+—and

2K?
Sr(t) + 11 (t) + L(t) + R(1) > 1, a.s.

Then
tlim Li(t)+ I(t) =0 a.s.

Remark 4 Finally, we establish sufficient conditions to ensure that the parasite is strongly

persistent in mean with probability one.
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Proof : 'We only consider the case when (a) is satisfied. The case under (b) is proven
analogously. Let consider V(1) = S1(¢) +1;(t) + I2(¢) + R(¢) > 1. To derive the conditions
for extinction of the parasite we apply the 1t6’s formula to log(V;(¢)) and obtain

A \/f6<x<r>>dwl<r> - Vel (X)W )
- VR0 + s ACe ) - \/QD(I’S(X(I) DdWs 1)
+EXO0)AWs(1) = P (X ) dWio()| + 47 ( S| Aaxana
~ Ve (ra(X(D))AWs (1) + {75 (X (10)dWs(1) = 78, (X (0)dW1 (1)
7 | OO =l (R aW6) + 3y (X)W

A Lo,
VR0 = 5 [AXO) + (X0 + o(r5(X0)

+o(re(X (1)) +F5(X (1) + 277 (X (1)) + 90(1”7(X(t)))]dt

:[9(1 —p)  PuS (L)  BnuS(h(t)  uVi() dili(@) dzlz(f)]dt
Vi(1) Vi()N (1) ViN() Vi) Vi) V(o)

dlog(Vi(2)) =

- zvl T )[ X (1) + o(r3(X (1)) + @ (rs(X (1)) + 9(re(X (1)) + F2(X (1)) + @ (r
1
(X (0)) o(r3(X (1)) o(r5(X (1))
VAW (1) = AW (1) — S dWs 1)
A5
0(re(X(1))) Fo(X(1)) o(r1(X(1)))
0 dWe(1) + Vi dWy(t) — Vi dW-(t)
(1 —p) di Nd
<[ Sy # B (0 Baaha(e) = S (1) + Do)t - 5 ( v
A(s(X(,)) NEEON)
+di A dy(11(2) +12(f))]df + 0 dWi(z) - 90(‘/31(();)0) dWs(7)
VeUrsX@) - Velrs(XM)) Vs (X))
- 5(1) - W (1) + A0
Vi(z) Vi(?) Vi(¢)
X

Vi(t)

Using the almost sure inequalities 1 < V;(¢) < K and I;(t) + I5(t) < V;(t), and integrating
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from O to ¢ give

log(V1(1) <1og(1(0)+ 20 + [ {[601 = p)+ far ¥ )+ 1aa) ~ e~

2K
1/r (X(u))

1 1
(K 2K2)d1/\d2(ll(u)+12(u)) du+/ W@
X rs(X
/ M;iim(t) st - | \/QO(VS(( )(u))) W)
[ K@) / VW) - [ Y@
o Vit iy e Vi !
<10g(11(0) +L2(0)) + [6(1 = p) = |1
[ ) nd = v ] [0+ o+ a0
— M() — Ms(1) — Mo(r) + Mo (1) — M3 (). (4.46)
e X)) &)
where Ml(t) —‘/0 Vl(r) dWl(V), Mj(t)—/odej(r),l—3,5,6,7,

and j = 1,9, are local continuous martingales and M;(0) = 0 and M;(0) =

1 1 1 1
Since§ = uK,1-p < e +— K2’ Bo1V B < E(l + ﬁ)dl A d and by using Lemmas
6 and 7, we deduce from (4.46) that

u
6(1-p)—p— K
lim sup{/,(t) + I5(t)) < I a.s.
I 1 —) Adr — By V
K( + T di Ndy— o1V B

We conclude by using (4.45) that,
tlim Li(t)+ (1) =0 a.s.,
which implies that

lim I;(¢r) =0 as. and 1lim Ir(r) =0 a.s..

[—00 [—00

Remark 5 Theorem 14 shows that we need a high efficient imperfect vaccine designed to
reduce the transmission to eradicate the disease if there is a large vaccination rate. In the

case where there is a large number of unvaccinated individuals among the new recruitment
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in the community, we need to implement some strategies to reduce contact between
individuals. This implies that the conditions which are needed to have 1,(t) + I(t) to
become extinct in the stochastic system (3.17) are more restrictive than in the corresponding

deterministic system (3.3).

4.4.1.4 Persistence in mean

In this section, we establish sufficient conditions to ensure that the parasite is strongly

persistent in mean with probability one.

Definition 13 For system (3.17), the parasite is said to be persistent in mean if
tlim inf(l1(t) + (¢)) >0 a.s.

Theorem 15 Let X (1) = (S1(t), S2(1), I1(1), (), R(t)) € R3 be the solution of system
(3.17) such that Si(t) + S2(t) + 11(t) + I,(t) + R(t) < K with the initial value Xy =
(51(0), S2(0), I;(0), I,(0), R(0)) € R3 such that S1(0) +S5(0) +1;(0) + 1(0) + R(0) < K.
Suppose one of two condition holds

1/ 1 11
— i — e >
(@) Ba1V B > K(1+2K)d1/\d2, 1=p < <+ 575 and SUO+ L) +L(D+R(0) > 1,

a.s.

1 1 1 1
(b) ,811 V,Blz > E(l +ﬁ)d1 A da, p < E+ﬁ Cll’ldSz([) +Il(t) +12(t)+R(t) > 1,
a.s.

Then the solution (S1(t), S»(t), I11(¢t), I(t), R(t)) has the property
tlim inf(l;(t) + I(t)) >0 a.s.

Proof : 'We only consider the case when (a) is satisfied. The case under (b) is proven
analogously. Let consider V() = S1(¢) +1;(t) + I5(¢) + R(¢) > 1. To derive the conditions

for persistence in mean of parasites, we apply the Itd’s formula to — log(V;(¢)) and obtain
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the following lower bound

] A0 R X (0)dW (1) ~ V(X)) aws ()

~dlog(Vi(1) = -
Vi(2)
[ ACK@)d -~ Ve @D)aws()

- VX)W (0] - s
+ X)Wy (1) = (X (0)aWio(1)] - Vll(t) [AGx@)ar

=V (r6(X (1)) dWe(1) + 75 (X (1)) dWo(2) = \J#2, (X (1) dWi (1) |
[ e - el K@NaWs () + (X (0)awig

Vi(r)
1 [fcls(x(t)) +o(r3(X (1)) + o(rs(X(1)))

. (X(t))dWU(t)] * v
1

+@(re(X (1)) +75(X (1)) + 90("7(X(f)))]dt
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dr

:[ B 9(1 — p) B ,82152([)11@) B ﬂzzSz(Z)IQ(I) 4 /.lVl(l) + dlll(t) 4 dz[z(l)
Vi(1) Vi(t)N (1) Vi(t)N () Vil) Vi) Vi(9)
1

+
2Vi(t)

X (1))
1 @(r3(X(2))) @(rs(X(2)))
Vi (t) dW, (l‘) + Vi (t) dW3(t) + Vi ([) dWs([)

o(r6(X (1)) Fo (X (1)) o(r1(X (1))
+ Vi(0) dWe (1) — Vi(0) dWy(t) + Vi(0) dW- (1)

2[ —0(1 —p) —Boali — Pl +u+ d—ll () + d—lz(f)]df + [LM + L61111 (7)

2K 2K?
VT (X@) Vo(rs(X (1))

[ff(X(t)) +o(r3(X(1))) + @(rs(X (1)) + p(re(X (1)) + F5(X (1)) + @(r7(X (1)) |dt

+Fd212(t)]dt— v W)+ W ()
Ve s(X(0) Ve (re(X(1))) \/ Fo(X ()
dWs (1) + We( dWo(z)
Vi(1) Vi(1) Vi(1)
0(r7(X(1)))
+ Vi(0) dW5 (1)
21+ 5= 00— p) =~ BV (1 (1) + 1o(0)
1 1 PO (X (1))
+ E(l + ﬁ)dl A do (1) (1) + Iz(t))]dt a0
0(r3(X(1))) @(rs(X(1))) o(re(X(1)))
t W) + T dWs (1) + e d W)
1/”5(X(t fo(r (X ()
aWo(r) + YL 7( ( D) aw0). (4.47)
Integrating (4.47) from O to ¢ on both sides gives
[,321 V B — %(1 + %)Ch A dz] /o (11 (r) + Ix(r))dr

> ~10g(Vi(0)) + [+ 5~ 0(1 = p)]1 +1og(Vi (1)
— M (t) + M5(t) + Ms5(t) + Me(t) — Mo(t) + M7(2), (4.48)
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@) _ e
where M;(¢) —/0 Vi dW;(r), M;(¢) _/OW

and j = 1,9, are local continuous martingales and M;(0) = 0.

dW,(r), i = 3,5.6,7,

1 1 1 1
Since = uK,1—-p < % + ek Bo1V B > E(l + ﬁ)dl A dp and by using Lemma
6, we deduce from (4.48) that,

1
pt5en—0(1-p)

1 1
V By — — 1+—)d Ad
B21 V B K( TR

>0 a.s.

tli)rg inf(l;(t) + I,(t)) >

4.4.2 Numerical simulations

In this section some numerical simulations for the system (3.17) are conducted to illustrate
the obtained theoretical results provided in Theorem 14 and Theorem 15. Applying the
Euler-Maruyama method used in [s] on (3.17), the system (3.17) can be discretized as

follows:

S1(tke1) = S1(1) + fi(X () A+ (P (X (1)1 VA = Vo (r3 (X (1)) 3 VA = (75 (X (12))g

Sa(trat) = Sa(t) + Fo(X (1)) A + B (X (1)) m2x VA = o (ra(X (1)) ai VA = \JF5 (X (t1))ms

1 Di(tren) = L(te) + F(X () A = Vo (rs (X (00))msi VA + 75 (X (1)msi VA = ([0 (X (1))

L(ts1) = L(te) + fa(X (1)A = No(re (X N mer VA + 7 (X (1)) ok VA — AJ7 (X (1))
R(tka1) = R(tx) + f5(X (1)) A = \o(r(X ()i VA + 73 (X (1)) mox VA + (7S (X (1)1

(4.49)
where X (t;) = (S1(tx), Sa(tr), 1 (tr), I (tx), R(tx)), k =0,1,2,-- -, A is the step size and
nix(fori € {1;2;---;11}and k =0, 1,2, - --) are mutually independent Gaussian random

variables which follow the distribution AV (0, 1). In addition, the discretized equations (4.49)
are similar to the ones in [7, 114] with the positive preserving truncated Euler—Maruyama
method. This ensures that, population sizes remain nonnegative: if at the tzh time step
a calculated population size is negative, it si reset to zero before the tﬁfjrl time step [s].
Notably in [74, 114], the function ¢ is only use in the numerical implementation to preserve

the positivity.
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We compute the sample paths with a step size of 0.01. The parameter ¢ is set to 0.25
and the carrying capacity, representing the maximum population size, K, is set to 100000.
The specific parameter values used are summarized in Table 2. The initial values are set as
(S1(0), $2(0), 1,(0), I,(0), R(0)) = (1000, 700, 200, 80, 20).

In Figure 20(a), we fix 8 = 1000, 811 = 0.4, B12 = 0.2, Bo; = 1072, By = 107,
u=60/K,p=1-0.00001 (others as given in Table 2), so that the condition (a) of Theorem
14 is satisfied. For the condition (b) of Theorem 14, we consider parameter values as
6 = 1000, 811 = 107, B12 = 1072, By = 0.4, B = 0.3, u = 6/K, p = 0.00001 (others
as given in Table 2). However, a stochastic solution of the same system yields different
outcome for each simulation due to the randomness of the system (see Figures 20(a) and
20(b), upper panel). To address this, in Figure 20(c) (respectively Figure 20(d)), we present
the mean value of 1000 simulations of the number of infected (/; + I5) using the parameter
values that satisfy condition (a)(respectively condition (b)) of Theorem 14. The result
illustrates the extinction of the parasite within the host population.

In Figure 21(a), we choose 6 = 1000, 811 = 0.6, B1» = 0.5, 521 = 0.4, B2 = 0.3,
u=0/K, p=1-0.00001 (others as given in Table 2) to ensure that the condition (a)
of Theorem 15 is satisfied. Similarly, the condition (b) of Theorem 15, is satisfied when
6 = 1000, B11 = 0.5, B12 = 0.6, B21 = 0.2, B2 = 0.1, u = 8/K, p = 0.00001(others as
given in Table 2). Figure 21(c)(respectively Figure 21(d)) is corresponding to the mean
value of 1000 simulations of number infected (/; + I;). This shows the persistence in mean

of the parasite in the host population.

4.4.3 Summary

A major question in epidemiology is to account for the effect stochasticity and thus to
determine the likely realistic outcome of epidemics. In this chapter, we formulated the
stochastic model for the transmission dynamic of an infectious disease in a heterogeneous
population of vaccinated and unvaccinated hosts to investigate the effect of demographic
variability on the ODE system (3.3). Our work shows that the conditions for the disease to
become extinct in the stochastic system are more restrictive than those of the deterministic

system, a result which has implications for optimizing vaccination campaigns.
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Figure  20: Extinction of the disease with initial conditions

(S1(0), S2(0), I;(0), I,(0), R(0)) = (1000, 700,200,80,20) and a step size 1072
Upper panel (a) (respectively (b)) represents 5 simulations of infected (/; + I3) of stochastic
system (3.17) with parameters which satisfy condition (a) (respectively (b)) of Theorem 14.
Lower panel (c) (respectively (d)) represents the average value of 1000 simulations of
infected (I} + I) of system (3.17) with the same parameter values.

4.A Theorem 1.2 of [.]

Consider the operator
Lf(x) = Z VXS %](X) ( >+Zb (x) (4.50)
i,j=

on functions in Cbz(Rf), the space of bounded C? functions on the nonnegative orthant
with bounded first and second order partial derivatives.

Let v be a probability on R?. Let Q' = C([0,+00);R?) and furnish Q' with the
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Figure 21: Persistence in mean of the disease with initial conditions

(S1(0), S2(0), I;(0), I,(0), R(0)) = (1000, 700, 200, 80,20) and a step size 1072. Up-
per panel (a) (respectively (b)) represents 5 simulations of infected (/; + I5) of stochastic
system (3.17) with parameters which satisfy condition (a) (respectively (b)) of Theorem
14. Lower panel (c) (respectively (d)) represents the average value of 1000 simulations of
infected (I} + I) of system (3.17) with the same parameter values.

cylindrical Borel o— field. Let X;(w) = w(t) forw € Q. Set 7,/ = (>, (X5 : s < u).
We say a probability measure P on C(R¢) solves the martingale problem MP(L,v) if
under P the law of X is equal to v and for all f € C,f(Rf),

F(X) = F(Xo) /O L7 (X,)ds,

is a local martingale under P with respect to o— fields F,’.
Let | x | denote the Euclidean norm of x € R¢ and §7 denote the space of d X d

symmetric strictly positive definite matrices. We assume that for some fixed @ € (0, 1],
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H1) (vij)ij<a: Rj‘f — §% is @~ Holder continuous on compact sets;

H2) (b))i<a : Rf — RY is a— Hoder continuous on compact sets and for all i < d,

b;(x) > 0 whenever x; = 0.

We also assume that
| b(x) |< C(1+ | x|) forall xeRZ 4.51)

Theorem 16 Suppose (HI) and (H2) hold. There is a positive constant ¢ = c1.1(a, d)

such that if

Z | yij(x) |< craminy;(x) forall x e aRf, (4.52)
i%] l

then for any probability v on Rj‘f, there is at most one solution to MP(L, v). If, in addition,
(4.51) holds, then there is exactly one solution to MP(L, v).
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Chapter 5
Conclusion and perspectives

5.1 General conclusion

This thesis seeks to deepen the understanding of the interplay between external variability
and host defenses in shaping the outcomes of epidemics, with a particular focus on
scenarios where parasites do not evolve. By examining the random factors influencing
disease dynamics, the research provides valuable insights into the complexities of epidemic
control, particularly in world that is rapidly changing. The findings highlight the need
for adaptive and flexible public health strategies, that can accommodate to the inherent
unpredictability of infectious disease outbreaks.

In Section 4.1, we presented the results of the analysis of a COVID-19 transmission
model that incorporated self-quarantined individuals, delays in diagnosis, and environmental
transmission. The model was specifically designed to analyze the dynamics of the pandemic
in Ghana. Our analysis revealed that the DFE is GAS when the basic reproduction number,
Ro, 1s less than or equal to 1 and the EE is GAS when Ry > 1. From the sensitivity
analysis, we showed that reducing the interaction between susceptible individual, the virus
in the environment, and exposed individuals will further reduce the virus spread in the
local community or reduce the basic reproduction number more rapidly. As a result, we
recommended that all individuals adhere to strict hygiene practices, including regular hand
washing with soap and the use of alcohol-based sanitizers when using public facilities. This
would help minimize contact with contaminated surfaces or objects. In addition, to reduce
the risk of infection from exposed individuals, we advise to improve air quality through
increased airflow, air cleaning, or gathering outdoors. Moreover, Figure 8(d) highlighted
the importance of timely diagnosis in reducing the number of exposed individuals. Thus,
we suggested that the government intensify efforts in diagnosing COVID-19 cases to limit
the number of infected individuals in each community. This would significantly contribute
to controlling the spread of the virus in Ghana.

When a large proportion of a population becomes immune to a virus, it becomes harder

for the disease to spread. This concept constitutes the foundation of herd immunity [22, 35, 72].
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However, many individuals choose not to be vaccinated for various reasons (health concerns,
lack of information, systemic mistrust, see [s3]). Furthermore some vaccines offer only
partial protection or are effective only against certain disease variants as seen in the case of
COVID-19 where the vaccine efficiency and immunity waning against different variants
have been a concern. Therefore, pathogens often encounter a heterogeneous population of
vaccinated and unvaccinated hosts [s3], and this has consequences in the disease’s evolution
[2, 48, 4s].

In Section 4.2, we employed mathematical modelling techniques, including both
analytical methods and numerical simulations, to assess the population-level impact of
different types of imperfect vaccines in controlling the spread of a disease transmission
within a community. In the first section, we conducted a theoretical analysis of the model,
focusing on key epidemiological indicators, such as the basic reproduction number, Ry,
and determined the necessary conditions for the stability of the disease-free and endemic
equilibria. A key outcome of this analysis was the derivation of a condition related to
the proportion of vaccinated individuals required to achieve herd immunity. We defined
this as the critical vaccination coverage the threshold at which the reproduction number
is reduced to Ry < 1, ensuring that the disease cannot persist in the population. This
condition provides a measurable target for public health interventions aimed at achieving
disease eradication through vaccination.

When the vaccine is developed to prevent infection and stop transmission, our results
indicates that disease eradication was possible with a strong population turnover, provided
that vaccination coverage was greater than 69.6% (48.9%) for weak (strong) vaccine
efficiency. However, when population turnover is weak, we observed damped oscillations,
and eradication was only achievable with a highly efficient vaccine and a coverage above
75.6%. Otherwise, the disease persisted and became endemic in the community. We
emphasized the role of population turnover as an important factor in determining the
success of vaccination campaigns (as suggested in [63, 9s, 101]). For example, for human
population, the turnover can be seen as migration in and out of the community, as birth and
death tend to be small and relatively constant. Our results suggested that for a community
with strong migration (strong turnover), vaccinating individuals coming in, could help
lower the basic reproduction number. However, if there was a weak migration (weak
turnover) such as during travel restriction, the vaccination strategy should be enhance with
mass vaccination campaigns and the use of high efficiency vaccines. A similar approach
applies to domesticated animals (livestock), with the movement of vaccinated individuals

between farms influence the dynamics of the epidemic.
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We then conducted more detailed analysis of the impact of vaccine type and its
efficiency on disease dynamics. The vaccine can reduce transmission and/or enhance the
recovery of infected individuals. Disease eradication was achievable if the vaccine reduced
transmission by 82%, improved recovery by at least 25%, and a vaccination coverage of
82% was reached provided there was a strong population turnover. In contrast, under weak
turnover, maximum vaccine efficiency and coverage were required. This highlights the
interaction between the strength of population turnover and the vaccine efficiency and
properties. Moreover, we explored the crucial role of vaccine design, specifically the
trade-off between its efficiency in preventing transmission (infection) and its ability to
accelerate recovery from the disease. By examining three trade-off curves, we found that
the convex function (v = £2) was the most desirable when the vaccine efficiency exceeded
60% under strong population turnover. However, under a weak population turnover, the
disease eradication was challenging regardless of the vaccination coverage and the vaccine
efficiency combined. Furthermore, we noticed that a smaller vaccination coverage and/or
efficiency was sufficient when using a vaccine designed with a convex trade-off between
transmission reduction and recovery enhancement compare to vaccines with other trade-ofts
or no trade-off.

Our model has both limitations and advantages compared to previous work in the
literature, as it aims to study the overall behaviour of disease dynamics under various
schematic scenarios. First, we used, COVID-19 parameters for illustrative purposes to
show the vaccination coverage threshold for a highly transmissible disease. However, we
caution against drawing precise recommendations for COVID-19 vaccination solely from
these results. Second, our model does not explicitly account for continuous vaccination
or large vaccination campaigns in a community. In our model, vaccination is linked to
population turnover, which explain the periodic oscillations in disease incidence ( known as
”honeymoon periods”, [, s, 9s, 101]). These periodic epidemics, as predicted for COVID-19,
may be linked to immunity waning of the various vaccines against emerging variants [7].
Third, we used a frequency dependent transmission, which allowed us to derive analytical
results in more comprehensively than some earlier model. However, the approach might
underestimate the spread of disease and speed of disease dynamics. Thus, to make accurate
predictions regarding vaccination efficiency and campaigns for a given disease, the ad hoc
parameters of our models must to be correctly calibrated and adjusted.

This model contained some general conclusions that extend beyond human populations
to include domesticated animals (livestock), wild animals and even crops. Domesticated

animals like human require vaccinations (e.g., [2, 4]), and our study emphasized the
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importance of turnover and migration rates within and out of the population. Our results
also suggested that in livestock, vaccine types can be adjusted depending on the disease,
especially if the goal is to ensure recovery of infected animals rather than focusing only on
preventing any transmission (e.g., [2s, 4]). Our results could also be relevant for vaccination
campaigns aimed at wild, endangered animals [»3]. The model can also be applied to
crop immunisation. For example, to protect plants from pathogens or pests, biotic or
synthetic chemicals can be used to induce immunity in the plant [3s] or fungicides [os].
In this context, fungicide application is equivalent to vaccination and is decoupled from
population turnover, which in this case refers to the planting and harvesting cycle. Plant
epidemiology modelling has been used to predict the efficiency of imperfect fungicide
treatments in controlling epidemics and improving crop yield, with results similar to those
obtained in our study [os, 9].

A major question in epidemiology is to understand the effect stochasticity and determin-
ing realistic outcome of epidemics scenario. In Section 4.4, we formulated the stochastic
model to examine the transmission dynamic of an infectious disease within a heterogeneous
population of vaccinated and unvaccinated hosts, with the goal to investigate the effect
of demographic variability on the ODE system (3.3). The SDE model derived from the
approach of Allen et al. [s], does not satisfy the classical global Lipschitz condition
when population sizes approaches zero, as it involves square roots of population sizes in
the diffusion coeflicients. To the best of our knowledge the existence and uniqueness of
solutions for such models have not been fully addressed in the stochastic disease modelling
literature. We were able to prove the existence and uniqueness of a non-negative weak
solution of the SDE by using Theorem 1.2 of [21]. We also discussed the extinction and
persistence in mean of the proposed model and providing sufficient conditions for each
scenario. Finally, we performed numerical simulations to support our analytical results.
Our findings show that the conditions required for disease extinction in the stochastic system
are more restrictive than those in the deterministic system, a result that has implications for

optimizing vaccination campaigns.

5.2 Perspectives

The thesis concludes with a forward looking exploration on how temperature variability and
vaccination strategies affect malaria dynamics within a metapopulation model of malaria.
Malaria remains a significant public health challenge, particularly in tropical and subtropical

regions, where temperature fluctuations significantly impact mosquito behavior and parasite
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development. Rising greenhouse gas emissions are expected to exacerbate climate change
in the coming years [7s]. As atmospheric CO, levels increase, global temperatures are
projected rise, enhancing breeding conditions, for vector such as mosquitoes, which transmit
malaria. Higher temperatures can expand the geographical range and seasonal duration
of mosquito habitats, improving their suitability for reproduction. These results in larger
mosquito population and faster parasite development within the vector, whichin turn can
lead to increase transmission rates of vector-borne diseases, like malaria.

Regions that experience low transmission rates of vector-borne diseases may face
significant changes as temperatures rise to levels more favorable for vector breeding. In
areas previously unsuitable for mosquito populations, even modest temperature increases
can create condition conducive to mosquito reproduction and survival. As temperatures
approach the optimal range for mosquito activity and parasite development, these areas
experience a sharp rise in transmission rates, potentially transforming previously low risk
regions into hotspots for diseases like malaria. This highlights the need to understand
and predict how climate change may alter disease transmission dynamics across various
ecological settings. To address this, we will incorporate a temperature model based
on an Ornstein—Uhlenbeck process, to capture global warming trend. Depending on
the availability of historical temperature data, we will estimated the model’s unknown
parameters. Coupling this temperature model with the metapopulation model for malaria,
we aim to simulate the impact of changing climatic conditions on malaria transmission
rates across multiple populations.

The model will also incorporate vaccination strategies, focusing on their effectiveness
in reducing malaria transmission within and between populations, particularly in areas
with significant variability in mosquito density and human movement. By capturing
the stochastic nature of transmission in metapopulations, the model account for local
extinctions and reintroductions of the disease, as well as the impact of temperature on
the parasite’s life cycle. Using both mathematical analysis and numerical simulations, we
validate the influence of temperature on mosquito breeding rates and mosquito mortality.
In addition, we will investigate and evaluate how these temperature dependent factors
interact with vaccination coverage to determine wheter malaria persists or is eradicated in
various regions. The study aims to provide more actionable insights into developing more
robust malaria control strategies by incorporating environmental variability, the limitation

of imperfect vaccines and the challenges posed by population heterogeneity.
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