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Abstract

In this work, we consider a class of stage-structured Susceptible-Infectious (SI) epidemic
models which includes, as special cases, a number of models already studied in the literature.
This class allows for n different stages of infectious individuals, with all of them being able to
infect susceptible individuals, and also allowing for different death rates for each stage—this
helps to model disease induced mortality at all stages. Models in this class can be considered
as a simplified modelling approach to chronic diseases with progressive severity, as is the case
with AIDS for instance. In contradistinction to most studies in the literature, we consider not
only the questions of local and global stability, but also the observability problem. For models
in this class, we are able to construct two different state-estimators: the first one being the
classical high-gain observer, and the second one being the extended Kalman filter. Numerical
simulations indicate that both estimators converge exponentially fast, but the former can have
large overshooting, which is not present in the latter. The Kalman observer turns out to be more
robust to noise in measurable data.

Keywords— stage-structured models; chronic diseases; Lyapunov functions; Kalman filter; Luenberger
observer

1 Introduction

The dynamics of chronic diseases that are directly transmitted appears to be very simple at a first glance:
in the presence of infectious individuals, susceptible ones get infected according to some assumed force of

*This work was partially funded by Inria and CAPES-Brazil in the framework of the program STIC AmSud
(project MOSTICAW).



infection — in some cases there might be an exposed or latent stage. Thus, SI and SEI models (or their
modified versions with more general incidence terms) seem to be very simple and appropriate descriptions of
such dynamics. However, the development of such diseases is seldom as simple as described above. In many
cases, an infected individual goes through different phases of disease severity, with possibly diverse forces of
infection and disease-induced mortality rates — e.g. AIDS.

In this work, we analyse a class of stage-structured SI models with n infectious stages: Let = = (S, I1,...,I,)T ,and
consider the following dynamics:

A—370 Bilip(S) — oS
>oiz1 Bilip(S) — (11 + )

v1lh — (p2 + 12)1l2
X(z) = )

’Vn72lnf2 - (,U/nfl + anl)-[nfl
’Yn—lln—l - /J/nIn

Most studies in the literature of mathematical epidemiology modelling focus on the understanding of both
local and global stability features. The rationale behind this choice is that while local stability of the disease
free equilibrium (DFE) characterises the invasibility dynamics of the disease, global stability describes the
long term behaviour of the disease dynamics. In many models, these features depend only on the basic
reproduction number of the model — the so-called Ryp— with the DFE being both locally and globally
asymptotically stable when Ry < 1, and an endemic equilibrium (usually unique) satisfying these properties
when Ry > 1. This led Shuai and van den Driessche to introduce the concept of sharp threshold property
(STP), cf. [1].
On the other hand, except perhaps for the simplest models, even when the STP is satisfied, the time-scale
between departure of the population state from the DFE and convergence to the EE is not necessarily short
and the transient dynamics can be of significant interest. Therefore, while combined local-global analysis is
mathematically correct, it can lead to an oversimplified view of the true dynamics.
This change of focus brings in additional issues: under the dichotomy of models with the STP, one expects
to find the population state either near the DFE or near the EE. When considering the transient dynamics,
this is no longer true. Moreover, when performing a long-term analysis the only information about the initial
condition is that it has infectious individuals — for the transient dynamics, the knowledge of initial condition
is important. Nevertheless, it is usually not possible to measure the whole state of the system at any time
— in particular, the initial condition is usually unknown. Indeed, often one has access only to a partial
information of the state.
These new issues lead quite naturally to the so-called observation problem: given some measurable informa-
tion about a population, we want to estimate its complete state. More precisely, let x(¢) and y(t) be the
population state and the measurable information about this at time ¢ — we will assume that y(t) = h(z(t)),
where h is a smooth function. Let X(s) be a Lipschitz vector field that generates a global solution and
consider the following problem:

{ = X(x) (1)

y = h(x)

Give an initial condition, x(tg) say, the quantities 2:(¢) and y(¢) are uniquely determined. On the other hand,
assume that only y(t) is known for ¢ € [t;,t3]. We are interested in identifying what kind of properties the
vector field X, and the function h should satisfy in order that is possible to obtain an asymptotic estimate
Z(t) of the state x(¢). In addition, we also want to investigate how Z(t) can be computed using the vector
field X and the measurable output y(t) — recall that we do not know the initial condition z(¢p), and hence
we cannot integrate the differential equation & = X (x). We assume that the number of infected individuals
in the last stage can be measured. Therefore, we have y = h(z) = C.x = (0,...,0,1).z = I,,.

Our goal is the following: knowing I,,(t) for all £ > 0, how to derive estimates S(t), I;(t) satisfying lim;_,o S(t)—
S(t) =0 and limy_,o I;(t) — I;(t) = 0 and the convergence should be as fast as possible.



Outline

The remaining of the paper is organised as follows: Section 2 is devoted to a quick review of the asymptotic

behaviour of the model: we give the expression of the basic reproduction number Ry and we study the

stability properties of the equilibria.

In Section 3, we will show that the system with the output y = I, is observable and we give some observers

(state-estimators) that allow to give dynamical estimates of the unmeasured state variables S(t), I1(t),
.oy I,—1(t). More precisely, we construct two different observer: the classical high-gain and the extended

Kalman filter.

Next, in section 4, we present numerical experiments that indicate that convergence of the estimates Z(t)

delivered by these observers towards the state z(t) is exponentially fast. However, the high-gain observer can

display significant overshooting in the initial stages, while the Kalman filter observer does not present this

behaviour. The latter also is robust when measurements are noisy, whereas the former might fail to converge

in this case.

We finish with a discussion on the results in Section 5.

2 Revisiting a class of stage-structured epidemic models

We consider the following epidemic model with multiple infectious stages:

S = A=371, Bilip(S) — no,
L= 30 Bilip(S) — (1 + )1,
Iy = vy — (po +72) 12,

jnfl = ’7n72In72 - (lffnfl + anl)lnfl
In - 'Ynfl-[nfl - lfntn

where:

A is the recruitment, and (; is the per capita contact in the compartment ;. The function ¢ is assumed to
be continuous, positive and increasing that models the exposure of susceptible individuals to contacts with
infectious ones. In particular, it allows for the specification of a more general incidence rate than the standard

bilinear one — for instance, one can use ¢(S) = SP or p(S) = (with a > 0) to take into account

S
1+aS
saturation effects. pg is the natural death rate of the susceptible individuals and p; is the death rate of the
infected individuals in stage ¢, in general u; = g+ d;, d; being the additional disease induced mortality rate.
~; is the transition rate from stage i to stage i + 1. The stability of this model with ¢(S) = S has already

been studied in ([2, 3]).

2.1 The equilibria and the basic reproduction number

It is easy to show that the set

- A
= ntl . S < — i = i ;
Q {(S,Il,...,In) eR™ S+ E I; < MO} since g min g

i=0,...,
i=1
is a positively invariant set for the system.
A
The disease free equilibrium is DFE = (—,0,...,0).
Ho

The basic reproduction number represents the number of secondary cases produced by one infective host in
entirely susceptible population. Following [4], we define by F;(S, I) the rate of appearance of new infections



in compartment 4, and by V;(S, I) the rate of transfer individuals in and out the compartment ¢ by all others
means. The matrix F and V are given by:

Z:‘L:1 BiIiQO(S)
F=

and
—(pm +71)h
y= | mh= (w2 +2)h
’Yn—lln—l - MnIn

Note that our V is the opposite of the same used in [4]. The Jacobian matrices at the disease free equilibrium

are:
Bro(A o) Bap(A/po) -+ Bnp(A/po)
F=DF = ,
0 0 0

and

(1 +7) 0 0 0 0 0

94! (2 + 72) 0 0 0 0

V =Dy = 0 V2 —(u3+73) 0 0 0

0 0 0 0 -+ Yno1 —ln

The basic reproduction number is then given by Rg = p(—FV 1), and it is equal to:

Ry = ni:l Bip(A /1) IT5—1 i1 L Bup(A o) ﬁ v

i with v =1
i=1 szl(uj +75) P MG
o B TT W
! I 2 T | (A /o)
Z (i +75) 31;[1 1+

Proposition 2.1. If Ry > 1, then system (2) has a unique endemic equilibrium.

An endemic equilibrium (S*, I, ..., I¥) satisfy :

rn

I = =ity and for i =n — 1 downto 2, I]' = u
n Hi T i
Then fori=2ton—1 - _
* i * Vi1 g«
= 1;[1 Hj+1+ 7j+111 N o P T i )
and o
=] —2%—x ™. (4)

i1 Mirl T Hn
Replacing the expressions of I in the second equation of (2) gives:

n—1

n—1 i
1+Zﬁ Vi—1 /871 H] 17
=2 Jj= 2'u]+’y] Hn H] Q(MJ—F,YJ)

©(S*) = p1 + 1,



n—1

S 2 s -1

=y ) el Il

_p(5Y)
Ro o) ~
Thus,
pls) = Ek) (5)

Therefore, if Rg > 1 then ©(A/ o), and since ¢ is a continuous and increasing function, it follows

ol

that there exists a unique S* € (0, A/ug) satisfying equation (5), more precisely, S* = o1 ( (R
0

Furthermore, by replacing S*, ¢(5*) and I} for i = 2 to n by their expressions, we get the expression of I7.
After this, the expressions of I,i € {2,...,n} are also uniquely determined from (3) and (4).

©(A/po)
R

2.2 Global stability of the disease free equilibrium
Theorem 2.1. If Ry < 1, the disease free equilibrium s globally asymptotically stable.

Proof. Let us consider:

V/S (1 £8/80)y g, 1y,
A

/Ho @(u)
where
I=(h....I)"
and
Bre( A) 1 1
1p(— n— n—
o+ Lo (i +7:) Hj:i—i—l(/u‘j +75)
b= (1, - e T T Bip(A T .
( T 7 1;[1 Vi Z #(A/ko) Hj:il Vi )
On the other hand:
R — Bio(A/ o) Bao(A/ o)t Bap(A/ o) 7172 Brnp(A/po) 1 - - - Yn—1
0= + + +...+
H1+ 7 (1 +v1)(p2 +72)  (pa + 1) (2 +72) (13 +73) (1 +71) -+ (-1 + Yn-1)pin

Since Rg < 1, we have pu1 + 71 — S1¢9(A/up) > 0, and also

(1 + 1) (2 +72) = Brp(A/po) (p2 + v2) — Bap(A/po)y1 > 0,

and so on, until the last component of b,

1:[ Mz-i-% Zﬂz (Ao HJ z+1(MJ +’)’J) S 0.
i=1 H] =1 Vi

This shows that V' is positive in 2. Its derivative is:

o AN o)
V= SN )S +bi.

The terms containing I;, for i € {1,...,n — 1}, and 5,1,¢(S) cancel (thanks to the choice of b), and we

obtain
n—1

n—1
V= (A—puS)(1— /MO Zﬂz (A/110) HJ ﬁr;(lijvf% _H (ui:’yi))l




This expression is equal to:

Y a8 oA po)y T (it e
V=A== S0 )+£[17% (Ro — 1)I,,.

Since ¢ is an increasing positive function and Ry < 1, we have vV <O0. By LaSalle Invariance Principle [5],
the disease free equilibrium is globally asymptotically stable.
O

2.3 Global stability of the endemic equilibrium
Theorem 2.2. If Ry > 1 then the unique endemic equilibrium EE is globally asymptotically stable.

Proof. We consider the following candidate Lyapunov function

S *
1% :/ (1— f;(i)))duHT (h—I;Inh,....I, —I*InI,)",

where g o
o= (1’ mtn Aol (41 te) 08 g o
7 71(§1 ) Y2 I
n—1 i + Vi p(S* n—1
T - L)
H’L—l Vi ’Yn—ll;;_l Zl—l ﬂ Z)
We have
. i1 it o(ST) mimt e it ©(S*) i—1 o 1
Fori=2,...n:¢; = ! — . It = — — . I
o= 1l= Vi Yi—1li4 2= (ﬂ] ;Znuz +vi IF o (i +vi)IF 2j=1 s
1 ( i—1 P(5%) 2= Bl
= ———— ((m+m s+ Bil;) = 7.
(i +vi)1; ( M = el57) EJ 17973 (s + i)

The derivative of V along the solutions is:

©(S™)
@(S) )
+ g ci(l— %) (Yi—1lio1 — (pi + i) i) ((with v, = 0)

V= =B (A S BiLig() — 68) + (1 - 1) (S Bilig(S) — (i +m)T)

s (42065 s
= (- - (a5 Rt us2))
—(m +7) 1 — (Zl 151 180(5)*(#1 +71)If) +Z?:20i(1*%)(%’—1]1'—1*(#1*%)5)
_ N g e o .o N a e N I - ()
S ALl S ) (S szt +us) 28] - S, sttt - ns A )
) = (ST B 10(S) = G+ )17 ) + Sl = ) Cealion = s 30))



V= (0", Bilrp(S*) + pS* — pS) — ((Z?_l Bil;p(S7) + nS*) t;(g)) = 2 ie1 Bilip(S*) — pS ﬁg)))

()L - (zz B Iig(S) - <u1+w>1f)+z;’_2ci<1—2><%_1Ii_1—mi+mm

= uts =) (1- 5 it (2- £ - £

+ 3 Bidio(S*) — (pa + 1)+ X0 g ¢ (vieaLicn — (i + i) L)

*

+22?_2@-I:sa<s*>—2?_2&1;%0(5)qf( )) S i () — iy (wlgfil—miw)f:)

On one hand, we have
> oic1 Bilip(S*) — (o + ) I+ 2y e (Vi1 dio1 — (ps + i) 1)
= Yiscvimlion + 300 (Bilip(S™) — cilpa + i) i)
= S0 il + 00y (Bilip(S*) — eilps +7i) 1)

= S0 (cimvi + Bip(S*) — ¢i(pi + 7)) L + (Bap(S*) — npin) In

_ 0, since cryy cilpi + i) = Bip(S™) o ) = &30(5*)
Yi Hn
On the other hand,
Ij I Iz 1
cilpi +vi) I = (1 +n)Iy — Zﬁg and Ci’Yi—lTiI - (1 +m)I Zﬁ] I I
Therefore,
V=ulS" -8 (1— + B1I{p(S™) | 2 — — + A
S 1 ) A AR G e )
with
A:w(s*)zn: 26-I*+Zn:5~ PS8 e AT W ZB
i=2 o j:ij T e(9) 1111* JJII*
e(S*)  ITLe(S) I Il I*Ii_1>
= L p(S*) i+ 1— — — — — .=
ZB ( e(S)  LIfe(S*) LIf I3l LIy
Hence,

V= /L(S S)(l (p(S) ) +5111W(S )[2 <p(S) (P(S*)]

2

- ¥ Balio(S¥)[4 — - e B
o(8) Lih, hhp(s) TSI T i) T I, T L)

‘P(S*) IfIn@(S) LI 1,13 Iy oI

+.o B le(ST)n+1 - - —— T . o .
Pnlne(S7L ©(9) Llye(S*) L I3l I—IIn]

n

The monotonicity of ¢ together with the inequality between the arithmetic and geometric means show that V'
is negative definite with respect to EE. It follows that the endemic equilibrium EE is globally asymptotically
stable on the positive orthant IR:I_Jrl minus the stable manifold of the DFE. O



3 Observation problem

3.1 Preliminary results

The state of System (2) will be denoted z(t) = (S(t), I1(), . .., I.(t))T. We suppose that only the number of
infected in the last stage is available for measurement, i.e, the measurable output of the system is y(¢) = I, (t).
Therefore we are interested in the observability properties of the following system

&= f(x),
{ y = h(x). (6)

where the expression of f is given in (2) and h(z) = .(0,...,1).
To study the observability of (6), we introduce (as usual) the following map using the successive time
derivatives of the output function along the trajectories of the system:

Y
Y
Yz
y(™
Lemma 3.1. The map 1 is a diffeomorphism from from Q (the interior of Q) onto ¥(2), and hence sys-

tem (6) is observable.
Proof. For k € {1,...,n — 1}, the k" derivative of y is given by the following expression:
y®) = (—1)Fpb T, + (—1)* 1 S (et A+ Y1) F T I
+(=1) 12 [Z (n—2ti + Yn—2) 727 (i + Yn14d)" + 1)
T2 g0 jrimh2 (-2 + Yn—2)"(ftn-1 + %fl)jliq Lia+......
DR P T s [0 (s A ) (s Fomprrse) 4 - (s + )+ )
+ Zmﬁo i1ty —k—p (Hn—p + Yn-p)t - (1 + Yn—1) p“} Inp+..on.
— T i (Gin—ir + Ynerr1) + (nggz + Yoggz) + oo+ (ae1 + Y1) + ) It
+ 115 Y iDne
Denote by c’fnip the coefficient corresponding to the variable I,,_,. The expression for y*) can be rewritten

as:
k

y B = Zc]}nipln_p, Ee{l,...,n—1}.

p=0

Moreover, the expression of y(™ can be easily deduced from the expression of y(~1:

y(n) - ch 1 (Yn—p—-1In—p—1 — (ftn—p + Yn—p)In—p) + c’;l—l (Z Bilip(S) — (1 +fyl)[1> .

=1

The Jacobian matrix of ¢ at = (S, I1, Is, ..., I,) is:

0 0 0 1
o --- 0 c}nil c}n
81/} o 0 e 02 02 62
— I,sz In—l In
ox . .
7 ' 7
Cs r... C¢I,



An inductive computation shows that every c} 7 _,» fori =1%o n —1, is uniquely determined, constant and
not equal to zero. The last coefficient 3, correspondlng to the Varlable S in z, is given by:

g =y, 1252 i (

The absolute value of the determinant of the Jacobian matrix is

0

det (;ﬁ)‘ = 11 ¢; . Sincec; #0
) . oY . .

for all ¢ € {1,...,n — 1}, it follows that det ) = 0 if and only if (Iy,...,I,) = (0,...,0). Therefore,

the rank of g—w is then n + 1 on Q) the interior of €. Now, consider x and z’ such that ¥(z) = ().

Then the equzflity of the first component of the vectors gives I, = I/, and therefore the equality of the
second component of () and v (z') gives that I,,_; = I’ ;. By repeating this reasoning until the n** — 1
component, we get I, = I}, for k € {1,...,n}. Using these equalities in the last equation and the fact that
 is strictly increasing and continuous, we obtain that S = S’. Then z = 2/, which prove that 1/) is injective.

0
The injectivity of ¢ and the full rank of 8% show that ¢ is a diffeomorphism from Q onto 1/}( ). O

3.2 Some state estimators

We are now able to construct an observer for (6).
We begin by performing variable change z = 9 (x), and we determine 1~!. Through the identification
z; = ¥i(x), we obtain that:

1
In =21, In1 = z9 — Fn 21,
Tn—1 Tn—1
1,5 = 1 25+ (fn—1+Vn-1) + pin 29 — (-1 + Yn—1)pn + 2/1312: ,
Tn—17n-2 Tn—1Tn—2 Yn—1Vn—2

repeating this until the (n — 1)-th component, we show that:

I = (dlf7 s 7d]£+1)(zla ) Zk-‘rl)a

and the n + 1 th component gives that:

S = 90—1 (ZnJrl + (d?+17 .- -ad7ﬁ+1)(217. . ’Zn))
(dl,...,dn)(zl,...,zn) ’

recall that ¢ is continuous and strictly increasing.
With the new coordinate z, system (6) is given by the following:

01 0 0 0
0 01 0 0
z =1 . . . 0|z+ )
00 0 1 0 (7)
000 0 (z(t))
h :le(l,...,O)Z.

We denote the matrix in (7) by A and C' = (1,...,0). Tt is easily shown that ¥(z) = y(+V(~1(2)) is
k-Lipschitzian on €. The observer of (7) is given by ([7, 6]):

F=A24(0,..., 90T +3,1CT (y — C3),



where Yy is the solution of the equation:
039 + ATEQ + YA — cTe =o.
The resolution of the equation leads to:

(i+j-20 1

Yo(i,7) = (_1)i+j (i —1)!(j — 1)l gi+ti—1 )

The system

G = 1) + Bﬁ] % 2510 (y - h()

is an observer for (6).
Application: We apply the result for n = 2 and ¢(z) = x. The corresponding system is:

S = A—(fili + B212)S — oS,
L= (Bili + B212)S — (p1 + 7)1, (8)
I, = ~I — pa2ls.

The output is y = I and

Y I
(S, I, L)=| v | = vl — palz
(] Y(B11y + Pal2)S — v(p1 + p2 + )11 + p3la
Its Jacobian can be written as:
8 0 0 1
e 0 v — 2
VBl + Bolz) PSS — (a4 p2 +7)  vB2S + 13
. . oY 2 o . ..
The determinant of the Jacobian is equal to det o) =7 (8111 + B213), which is positive in the positively
z
A
invariant open set ¢ = {S >0,I1 >0,1o>0,S+11+ 1, < }
Ho
We give also the expression of Yy:
% —0-2 o3
So=| —6°2 2073 -3¢

=3 —30=* 60O
With the variable change, we have: z = ¢(S5, I, Iz), which leads to:
H2 1
21 =12, 20 =vI1 — poly, 1 = —21 + — 29,
Y Y
23 = (Bul1 + B2l2)S — (i1 + p2 + )11 + 31,

23+ (1 + po + ) — pdls
Y(Bily + B212) ’

and when we replace I; and I, by their expression, we get:

S:

po(pn + )21 4 (1 + po + )20 + 23

5= (n2B1 +vB2)z1 + Pr22

10



The expression of 1~ is:

pa(p1 + )21 + (p1 + po + )22 + 23

(p2B1 +vB2)z1 + Br2e
—1. 1
w FET &Zl + — 22,
v Y

Z1.

According to the expression of 1~! we deduce ¥(z):

pa(pn + )21 + (p1 + po +7)22 + 23
(Bruz + Bay)z1 + Brze

U(z) = ((Bipz + Bay)z2 + P123)

+((Bipz + B2v)z1 + Br22) (A _ (p1 4 7)o o w1+ o +722 =
Y ~ ~
po(p + )z + (pa + po +7)22 + 23
— o ( (51)/12 + ﬁ(“fz'y)zl + 5122 ) — (1 +7v)22 — (p1 + p2 +7)2s.

With the variable z, system (8) is given by:

Let U be a globally Lipschitz map on the whole IR® whose restriction to Qg is ¥, and ) an extension of the

diffeomorphism ¢ to the whole IR®.

The observer of (9) is simply:
21 =%+ 30(21 — £1),
%2 = %3 + 392(21 — %1), (10)
23 = \I/(,%) + 93<2’1 - 21)

In the original coordinates, the expression of the observer is:

-1

x 8510 (y — h(2))

&= f(&)+ o

This can be written:

S

A — (Bily + Balz)S — oS
) .
_ (3t ety = BiS) | A93 (-1
Y(B111 + B212) Y(BrlL + B212)
39(@(7 +p1) = (Bipz + ﬂﬂ)s) s — D) (11)
Y(Bil1 + B21s) 2o
. Y 0462
L = (5111+5212)S*(’y+u1)117377 (I, — I),

I2 = ’}/fl - Mgfg - 39(f2 - I2)

For System (9), it is possible to construct another type of observer called extended Kalman filter (see, for
instance, [8]):

F=F() - TRCT(C2 - ),
: " 1 (12)
Y =Qp+ [A*(2)]TE 4+ TA*(2) - ;ZCTCE,

11



where r, 6 are positive real numbers, Qy = GAH_IQAO_I, Q@ is a given symmetric positive definite n X n

1 1
matrix, and Ay = diag (1

’97'”9"_1)' A*(%2) is the Jacobian matrix of F(z) evaluated at z = %, i.e,

4 = L(F(2)

z=2
Once again, for § > 1 and large enough, the system (12) is an exponential observer for the system (9). The

1
difference with the Luenberger extended observer (10) is that the gain ~X(t)CT used in the correction term

is not constant but it is dynamically computed as a solution of a Riccati matrix differential equation.
In the original coordinates, the observer is (with X(¢) given by (12))

S

= A~ (Bili + B215)S — poS A
_(Zea®Ontpety=5S) | Bsal) (b — I)
Y(Bily + B212) Y(Brly + B21>)
1a(t) (Mz(W +p1) = (Brpz + /327)§) (o) (13)
_ ’Y(ﬁ1f1 +52f2) s 22 2;
L= (Bihh+ B212)S — (m + 7)1 — HaBra( )7+ 2. )(f2 — 1),
_fg = "}/fl 7#2]?272171@)(]?27[2).

This observer works very efficiently and, unlike observer (11), there is no initial overshoot of the estimate.

Remark 3.1. It must be emphasized that use of the globally Lipschitz prolongations T and 1/; is not only a
mathematical delicacy, but it is also essential for applications. Absence of such global Lipschitz prolongations
can prevent convergence of the observer, as it is illustrated in [9]. However, it is not in general an easy task
to construct explicitly such globally Lipschitz prolongations.

4 Simulations

We simulated the various observers in the example case of a two-stage infectious class — the model given by
System (8). The parameters used in these simulations were as follows: 81 = 0.01; 82 = 0.15;y = 0.02; A =
40; o = p1 = 0.01; po = 0.025.

The evolution of S(¢) and the corresponding estimates using the Kalman observer — Equation (13) — can
be seen in Figure 1. These estimates are robust as it can be seen from the simulations in Figure 2, where the
measurable output y(t) = I(t) was corrupted with noise.

In Figure 4 we plotted the evolution of I (t) together with the Kalman observer estimates. Figure 4 displays
the corresponding noisy simulations.
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Figure 1: The evolution of S(t) and its estimate S(t) delivered by the observer (13).
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Figure 2: The evolution of S(t) and its estimate S(t) delivered by the observer (13) when the
measurable output is corrupted by noise.
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Figure 3: The evolution of I;(t) and its estimate I;(t) delivered by the observer (13).
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Figure 4: The evolution of I;(t) and its estimate I;(t) delivered by the observer (13) when the
measurable output is corrupted by noise.

The estimates of S(t) and I (t) provided by the High Gain observer are displayed in Figures 5 and 6. In this
case there is an initial overshoot of the estimate. When the measurable output, y(t), was corrupted by noise,
we were not always able to verify the convergence of this observer, and hence we do not display any noisy
results for the high gain observer.

14



~
=

200
.I
I
H S(t)
Ll A

100 ] ————— S(t)
# ————— equilibrium
n
H ’ .
_qd_a_x_a_lﬁa_L_a_L_l__L_L_l_L_l_L_a_L_a_l_a_x_a_‘:_ time
—: 1 2 3 4 5
I 1
{ ]
-~ I

H l, \ 1

-100H1 1
) I
I \ I
] \ 1
M1 \ 1
M [

Y L LI

Figure 5: The evolution of S(t) and its estimate S(t) delivered by the high-gain observer (11). One
can notice a very important initial overshoot (for ¢ < 1) of the estimate.
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Figure 6: The evolution of I;(t) and its estimate I1(t) delivered by the high-gain observer (11).
Once again there is an initial overshoot of the estimate.
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5 Discussion

In this work we considered and analysed a class of stage-structured SI models, which included a number of
previously studied models in the literature — cf. [6, 8].

We begin by identifying an expression for the basic reproductive number (Ry) for these models, and we also
show that they satisfy the Sharp Threshold Property [1]. We then proceed to present some preliminary
results on the observability of these models, and after that we derive two state-estimators.

These estimators are then put to work in Section 4 where various numerical experiments are presented. Both
estimators show exponential convergence, but the extended Luenberger estimator usually displays some initial
overshooting in contradistinction to the extended Kalman filter. Indeed, the behaviour of the latter is very
accurate, even when the measurable output y(t) = I2(t) is corrupted by noise. On the other hand, the
high-gain Luenberger observer is very sensitive to noisy measurements, and it might fail to converge in this
case.
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