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Abstract: In this paper, we investigate an SIRS epidemic model with chronological age structure
in a demographic steady state. Although the age-structured SIRS model is a simple extension of
the well-known age-structured SIR epidemic model, we have to develop new technique to deal with
problems due to the reversion of susceptibility for recovered individuals. First we give a standard proof
for the well-posedness of the normalized age-structured SIRS model. Next we examine existence of
endemic steady states by fixed point arguments and bifurcation method, where we introduce the next
generation operator and the basic reproduction number R, to formulate endemic threshold results.
Thirdly we investigate stability of steady states by the bifurcation calculation and the comparison
method, and we show existence of a compact attractor and discuss the global behavior based on the
population persistence theory. Finally we give some numerical examples and discuss the effect of
mass-vaccination on R, and the critical coverage of immunization based on the reinfection threshold.
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1. Introduction

In a seminal series of papers published during the 1920s and the 1930s, Kermack and McKendrick
proposed infection—age structured epidemic models that take into account demography of the host
population, the waning immunity and reinfection of recovered individuals ([1, 2]). In their models, the
total population is decomposed into three compartments, the susceptibles, the infectious and the recov-
ered populations (SIR model), and it is assumed that reinfection occurs for the recovered population
depending on the time since recovery (recovery-age). Recently the concept of reinfection is recognized
as more and more important in understanding emerging and reemerging infectious diseases, since it
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makes the control of infectious diseases difficult, and a waning immunity is widely observed among
many infectious diseases. In fact, the recovered individuals or vaccinated individuals could be rein-
fected as time passes owing to the natural decay of host immunity, or a genetic change in the circulating
virus. The Kermack—McKendrick infection-age dependent reinfection model has been reinvestigated
by several authors ([3, 4, 5, 6, 7]), and it was shown that a backward bifurcation of endemic steady
states is possible to occur.

On the other hand, we can formulate another type of reinfection model such that recovered individ-
uals can return to the full susceptible class due to the loss of immunity, which model is simply called a
SIRS model. So far SIRS epidemic models have been studied by several authors. Hethcote [8] first ex-
amined an ODE model for SIRS epidemic and shown that there exists a unique globally stable endemic
steady state if and only if Ry > 1, where R, denotes the basic reproduction number (although Hethcote
did not use this notation at 1976). Aron ([9, 10, 11]) developed an SIRS model with recovery-age for
malaria epidemic by which we can take into account the boosting of immunity. If we consider the
recovery-age independent case, Aron’s SIRS model has a globally stable endemic steady state [12].
Although in many cases, the host population is assumed to be in a demographic steady state, Busen-
berg and Hadeler [13] and Busenberg and van den Driessche [14] considered a homogeneous SIRS
epidemic model in a changing host population. Recently Nakata et al. [15] developed an infection-age
structured SIRS epidemic model and studied global stability of the endemic equilibrium by using the
Lyapunov method. It is noted that the infection-age structured SIRS model can be formulated by a
scalar nonlinear renewal integral equation ([16, 6]).

Different from the above-mentioned existing SIRS models, we here investigate a SIRS epidemic
model with chronological age structure, which kind of model was proposed by Tudor [17] in 1985. As
the age-structured SIRS model is an extension of the well-known age-structured SIR epidemic model
[18], we can make use of many ideas developed for the SIR model, but we have to develop new tech-
nique to deal with problems arising from the reversion of susceptibility for recovered individuals. For
application purpose, it is important to clear the implication of reinfection on R, and the critical cov-
erage of immunization, because the reinfection phenomena would make disease control more difficult
and complex. In fact, quantitative threshold results of the SIRS epidemic are similar to those of the SIR
epidemic, but its controllability is very much different from the SIR epidemic. An important effect of
vaccination policy is reduction of the effective size of the susceptible population, however in the rein-
fection model, there is a possibility that a disease can invade a fully vaccinated population, and we are
naturally led to the idea of the reinfection threshold ([6, 7]). In other words, for the SIRS reinfection
model, mass-vaccination policy is not necessarily almighty.

For simplicity, in this paper we only treat the case that the host population is assumed to be in a
demographic steady state, so the force of infection is given by the pseudo mass-action type [19]. The
reader may refer to [20] and [21] for more complex model formulation to take into account subclinical
infection. Moreover, it is noted that our explicit bifurcation and persistence calculations are based
on the separable mixing assumption for the transmission coefficient (Assumption 3.8). The separable
mixing assumption implies that there is no correlation between the age of the infecteds and the age of
susceptibles when their contacts occur. Further, we neglect vertical transmission because our analysis
is sufficiently complex even without vertical transmission and also its essential features of reversion
phenomena could be well understood by considering horizontal transmission.

In the following, we first give a standard proof for the well-posedness of the normalized age-
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structured SIRS model. Next we examine existence of endemic steady states by fixed point arguments
and bifurcation method, where we introduce the next generation operator and the basic reproduction
number R, to formulate endemic threshold results. Thirdly we investigate stability of steady states by
bifurcation calculation and comparative method, and we show existence of a compact attractor and
discuss the global behavior based on the population persistence theory [22]. Finally we give some
numerical examples and discuss the effect of mass-vaccination.

2. Model formulation

2.1. The basic model

We here consider an infectious disease in a closed age-structured host population and assume that
the disease confers temporary immunity on the recovered individuals. For simplicity, we neglect the
disease-induced death rate, the effect of infection on fertility, the latent period and the infection-age
dependency of the parameters. Let S(z,a) be the age density of susceptible individuals at time 7,
I(t, a) be the age density of infected individuals at time ¢ and R(¢, a) be the age density of recovered
individuals at time . The basic age-structured SIRS model is then formulated by the following system
of McKendrick equations:

2 + i S(t,a) = —ua)S(t,a) — A(t,a)S (t,a) + 5(a)R(t, a),

ot da

9 + 9 I(t,a) = At,a)S (t,a) — (u(a) + y(@)I(t, a),

ot Oa 2.1)
9 + 9 R(t,a) = y(a)I(t, a) — (u(a) + 6(a))R(, a),

ot Oa

S(,0) = fw m(a)N(t,a)da, 1(t,0) = R(z,0) =0,
0

where 0 < w < oo is the maximum attainable chronological age of the host population, m(a) and u(a)
are the age-specific birth rate and death rate respectively, y(a) and 6(a) are the age-dependent recovery
rate and the loss-of-immunity rate respectively. Let S(a, o) be the transmission coefficient between
susceptibles with age a and infecteds with age o~. The age-density function of the host population is
N(t,a) = S(t,a) + I(t,a) + R(t, a) and the force of infection is given by

A(t,a) = f ’ Bla,o)I(t,0)do. 2.2)
0

Then the host population satisfies the stable population model [7]:

ON(t,a) ON(t,a) _
(91' + 6& - ,u(a)N(t,a),

N(t,0) = fw m(a)N(t,a)da.
0

(2.3)

Define the survival function by

{(a) := exp (— f,u(d)da). 2.4)
0
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We assume that the net reproduction rate (demographic basic reproduction number) of the host popu-
lation is unity:

fw m(a)t(a)da = 1. (2.5
0

Without loss of generality, we can assume that the host population has already reached the demographic

steady state:
S(t,a)+ 1(t,a) + R(t,a) = N(a) := Bl(a), (2.6)

where N(a) is the demographic stationary host population and B > 0 denotes its number of birth per
unit time.

From technical reasons, we assume that m,y,0 € LY(0,w), B € LY((0,w) X (0,w)) and u €
L}OC’ (0, w) with fow u(o)do = oo, which implies £(w) = 0. Let 8, y* and 6 be the essential supre-
mum of B, y and § respectively.

2.2. The normalized system and its semiflow

Let S(t,a) 1(t,a) R(t,a)
,a : _I(t,a _ R(t,a
N(a) ’ l(t’ a) - N(a) s r(t’ a) - N(a) .

Then the basic system (2.1) can be written as the normalized system:

s(t,a) =

% + % s(t,a) = =Alali(t, )]s(t, a) + 6(a)r(t, a),

ﬁ+£'t = Alali(z, )]s(t, a) — y(@)i(t

% 7 i(t,a) = Alali(t,-)]s(t, a) — y(a)i(t, a), 2.7)
% ; % r(t, @) = Y(@)ilt, a) - 8(@)r(t, a),

st,00=1, it 0)=r(0)=0,
where Ala | ¢], ¢ € L'(0, w) is the mapping on E := L'(0, w) defined by
Ala | y] = fwﬁ(a,O')N(O')lﬁ(O')dO', (2.8)
0
and

s(t,a) +i(t,a) + r(t,a) =1, ¥(t,a) € R, X [0, w].

In what follows, we mainly investigate the normalized SIRS epidemic model (2.7).
Since s = 1 —i—r, the state space for (i, 7)-system is a convex closed set in E? := L!(0, w) x L' (0, w)
given as
C={(,r)eL(0,0)x LY 0,w)|0<i+r<I1} (2.9)

Let ¢ = (¢(a), ¢»(a))" € E? and let us introduce operators A and ¥ on E? as

4
(AP = ( g _Oi) (QEZ;) (2.10)
da
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D(A) = (¢ € E* | ¢ € ACI0, w], $(0) = 0}, (2.11)
Ala | $11(1 = ¢1(a) — ¢2(a)) — y(a)¢i(a)

Y(@)¢i(a) — 6(a)pa(a) ’
where AC|0, w] is the set of real-valued absolutely continuous functions on [0, w]. Then (i, r)-system
can be formulated as a semilinear Cauchy problem on E?:

F(P)a) = (2.12)

%u(t) = Au(t) + F (u(®)), u(0) = uy. (2.13)

The linear operator A, which is called population operator, generates the Cy-semigroup {7 (£)}»0
on E = L*(0, w):

ﬁwﬁjf

ora>t o1

(T Op)a) = I\ pala - 1) ,¢:@%DM> (2.14)
0 fora<t

Then the state space C is positively invariant with respect to the semiflow defined by {e"} 5, that is,
eNC)ycC  forallt>0. (2.15)

Lemma 2.1. The operator ¥ is Lipschitz continuous. Moreover, there exists a constant « € (0, 1) such
that
I+ aF)C)cC. (2.16)

Proof. Lipschitz continuity is obvious. Observe that

ui(a) + adla | u1(1 = u(a) — ux(a)) — ay(a)ul(a))
(1 = ad(a)ux(a) + ay(a)u(a) ’

Thus it is easy to see that u + ¥ (1) > 0ifu € C, I — @6® > 0 and 1 — ay™ > 0. Furthermore, it
follows that if u € C, then

(ui(@) + adla | u)(1 — uy(a) — usx(a)) — ay(@ui(a) + (1 — ad(a))uz(a) + ay(a)ui(a))
< (u1(a) + ur(a)(1 —adla | ui]) + adla | u] < 1.

Hence we have proved that (/ + a7 )(C) c C. O

u(a) + af (u)(a) = (

By using the method in [23], we obtain the following proposition.

Proposition 2.2. Let uy € C. Then the Cauchy problem (2.13) has a unique mild solution in C. The
mild solution u(t) is given by the following variation of constants formula:

u(t) = e~ +'e Mg + é fo ' HDG A ) 4 oF (u(s)ds. 2.17)
Proof. First we choose « such that (2.16) holds. Define the series {«"},>; iteratively as
() = uy, w0 = e‘éte’ﬂuo + é f: e‘i(t_s)e(t_s)ﬂ[u"(s) + aF (U (5))]ds.
Since (2.15) and (2.16) hold, if " € C, then "' € C. In fact, u"*! is a convex linear combination of

ey and [u'(s) + F (u(s))] with e’ + 1 foz ¢~+0=9ds=1. Because of the Lipschitz continuity of F,
u"'(t) converges to the mild solution u(#) € C uniformly as n — oo. O
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3. Existence of steady states

We now consider the existence of endemic steady states. First note that the endemic steady state
(s*(a),i*(a), r*(a))" satisfies the following ODE system:

is*(a) = -A"(a)s (a) + 6(a)r*(a),
da

d
Tl (@ = X(a@)s"(a) - y@)i(a),
a

3.1
d
d—r*(a) =y(@)i'(a) — 6(a)r'(a),
a
sy =1, 70)=r0) =
where .
A (a) = f B(a,0)N(o)i*(0)do, (3.2)
0
A(a) ;= exp (— fé(a)da) , I'(a) :=exp (— fa ’y(O')dO').
0 0
Formally solving the above ODEs, we have the following expressions:
s°(a) = e h V@ f e b X @0 50y () dor, (3.3)
0
o I'a) .,
i"(a) = o )/l (o)s*(o)do, (3.4)
r(a) = f Ala )y (o)i*(0)do. 3.5)
A(o)

Inserting the above expression into (3.3), we obtain

*(0) = o~ Jo A(@de ‘. e 2 ©de Ao) f TT(n)
s(a)=e + j(; e 5((T)f0 A(U) y(n) F(g’)/l ()s*({)ddndo. (3.6)

Let b*(a) := A*(a)s*(a) be the density of newly infecteds at steady state and define a nonlinear
operator f given by

fl9la, o) = e F4O%, g e E. (3.7)
Moreover we define

(0, ¢) = f F161(o ) fIyIn, O, (3.8)
¢

which denotes the transition probability that individuals recovered at age { become susceptible again
at age 0. Then for all { € [0, w] it holds that

f ’ (o, $)do < (1 — e Mlley(] — e7ley < 7, (3.9)
I
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In fact, we can observe that

fw (o, {)do = f dn f fl6)(o,mdo flyln, {)
e ¢ n

= f dn(l—e‘ff‘“g)"f)f[y]<n,§)s(l—e‘“‘s“E) f fIyIa, Hdn,
l 4

which shows (3.9).
From (3.6), we have
b*(a) = fl17](a,0) + (T[27]6")(a), (3.10)

where T[A*] is a linear operator in E = L'(0, w) defined as:
(T 1¢)(a) := fo f S @, o)(o, H)dod({)dd. (3.11)
¢

Lemma 3.1. There exists a number k € (0, 1) such that ||T[A"]|| < k uniformly for 1* € E,.

Proof. For a given A" € E., it follows from (3.9) that

fw (T 1p)a)da = f " da f a f a (@e b VO (o, Oydod()dL
0 0 0 '

= f " do f CX@e F g f o )6(0)de
0 o 0
<{- e_w”‘f)fmab'f(r (o, Hp(dd
0 0
<(- e—ll/l*llE)(l _ e—lléllE)(l _ e—||7||5)||¢||E’

which shows that ||T[A*]|| < k < 1 with k := (1 — e l£)(1 — ¢7"l£). Thus we have our conclusion. O

If I* € E, = L} (0,w) is given, (3.10) is a Volterra integral equation with respect to b*. As the
Volterra operator has the spectral radius zero, (3.10) is solved as following:

= (I - TIAXD ™" fIIC, 0). (3.12)

Therefore, we obtain a fixed point equation for the force of infection A*:

A(a) = (PA)(a) := fwﬁ(a, o)N(o)i* (o)do

fﬁ(a U)N(cr)f e )b*( ndndo (3.13)
- f: f ﬁ(a,o)N(a)%d (T = TLCD) ™ FLC1C, 0) ),
n

where YW is a nonlinear operator from E. into itself defined by the right hand side of (3.13).
Then the Fréchet derivative of ¥ at zero is given by

(Y'[0]¢)(a) = f fw Ba, U)N(U)T))dmb(n)dn (3.14)
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For simplicity, we call K = W’[0] the next generation operator (NGO) and its spectral radius Ry := r(K)
the basic reproduction number for the normalized system, although K is a similar operator of the next
generation operator for the original system (2.1) (Chapter 9, [7]). If K and R, are defined for the
original system (2.1), for given age distribution ¢ of primary cases, K¢ represents the age distribution
of secondary cases, and the number R, means the expected number of secondary cases produced by
an infected individual during its entire period of infectiousness in a completely susceptible population.
The reader may refer to [24, 25, 26, 7] for the original implications of R,. See also [27] for a practical
approach to the computation of Ry.

In order to solve the fixed point problem A* = WA* in E := L!(0,w), we use a corollary of the
well-known theorem by Krasnoselskii ([28, 7]):

Theorem 3.2. Suppose that E is a real Banach space and E is a positive cone of E. Let Y is a positive
operator on E, which has a strong Fréchet derivative at the origin K = W'[0], satisfies Y(0) = 0 and
Y(E,) is bounded. Moreover, K has a positive eigenvector vy € E, associated with eigenvalue Ay > 1,
but has no eigenvector in E, with unity. Then, Y has at least one nonzero fixed point in Y(E ).

According to [18], we adopt the following technical assumptions for the transmission coefficient
B(a, o), which is a natural assumption to make the next generation operator becomes nonsupporting
and compact.

Assumption 3.3.  [. There exist numbers ¢, € (0, w) and é > 0 such that
Bla,n) > ,§ for almost all (a,n) € (0, w) X (w — dp, W). (3.15)

2. B € LY((0,w) X (0,w)) is extended into LT(RZ) by B(a,o) = 0 for (a,0) ¢ (0,w) X (0, w) and
satisfies

}lin(}f |B(a + h,n) — B(a,n)lda =0  uniformly for n € R. (3.16)
-0 Jo

Here we summarize basic definitions from positive operator theory [7]. Let E be a real or complex
Banach space and let E* be its dual space. Then, E* is a space of all linear functionals on E. In the
following, we write the value of f € E* at y € E as (f,¥). A closed subset C C E is called the
cone (or positive cone) if the following conditions hold: (1) C+C c C,(2) 4 >0 = AC c C, (3)
CN(—=C) = {0} and (4) C # {0}. With respect to the cone C, we write x < yif y—x € C and x < y if
y—xeC\{0}. Iftheset {y — ¢ | ¥,¢ € C}is dense in E, the cone C is said to be total. If E = C - C,
C is called a reproducing cone. Let B(E) be a set of bounded linear operators from E into itself. Let
r(T) be the spectral radius of 7' € B(E) and let P,(T) be the point spectrum of 7. The dual cone C* is
a subset of E* composed of all positive linear functionals. f € C* is called a positive linear functional
if (f,¥) > 0forall y € C. ¢ € C is called a quasi-interior point or nonsupporting point if (f,¥) > 0
for all f € C* \ {0}. A positive linear functional f € C* is called strictly positive if (f,y) > 0 for all
Y € C*. Anonzero operator T € B(E) is called positive if T(C) c C. If (T-S)(C) c CforT,S € B(E),
we write S < T. A positive operator T € B(E) is called semi-nonsupporting if, for any € C* and
f € C*\ {0}, there exists an integer p = p(¢, f) such that (f, T”y) > 0. A positive operator T € B(E)
is called nonsupporting if, for any ¢ € C* and f € C* \ {0}, there exists an integer p = p(, f) such
that (f, 7"y) > O for all n > p. A positive operator T € B(E) is called strictly nonsupporting if, for
any ¢ € C™, there exists a positive integer p = p(y) such that 7" is a quasi-interior point of C for all
n>p.
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Lemma 3.4. The next generation operator K is nonsupporting and compact.

Proof. Define the positive linear functional f, € E7; by

o) o= f f Bo NG Dty
o o

where
B foro e (w- 60,a))

Bo(o) = { (3.17)

0 otherwise

Then Ky > (fy,¥)e forall y € E,, where e = 1 € E,, which implies

K™Y > (fo,u){fy, eY'e, VYneN.

Thus for arbitrary F' € E7 \ {0}, y € E, \ {O}and n > 1,

(F, K"y = (fo, w){fo, )" (F, &) > 0.

This shows K is nonsupporting. Next we show the compactness of K. Let C be an arbitrary bounded
subset in L! (0, w), and take M > 0 such that sup,cc I9lle < M. For all ¢ € C, using Assumption 3.3.1,

lim f |Kd(a + h) — K¢(a)lda
h—0 R

h—0 F( )

slimff ¢(77)dnf |B(a + h, o) — B(a,o)|Bdoda
h=0 Jr Jo 0

< lim f f f |B(a + h, o) — B(a, O')|N(O')Qd0'¢(77)d17da

<BM }lm(}ff |B(a + h,0) — B(a,o)ldoda =0
~Y IR JO

By the Fréchet-Kolmogorov criterion for the compactness of sets in L”(R) ([29, 22]), WY(C) is relatively
compact. This shows that K is compact. O

Lemma 3.5. Let E, = L! +(0,w) and Qy :={¢p € E, : ||¢llg < M}. There exists a number M > 0 such
that W(E,) C Q.

Proof. Define the nonlinear operator G : A* — b* in E, by G¢ = (I — T[¢])~' f[#](-, 0). From Lemma
3.1, it follows that

1
lgllz < I = TIeD IGO0l < T—%
Let
M= — fwa’a jwﬁ(a o)N(o)do.
Then it is easy to see that [[WYA*||g < M, from which we have W(E,) C Q. |

From the well-known Krein-Rutman’s Theorem, we know that r(K) is a positive eigenvalue if
r(K) > 0, and it is a pole of the resolvent because K is compact. Then we can apply Sawashima’s
results for nonsupporting operator to obtain the following properties (see [30, 31]):
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Proposition 3.6. Suppose that the cone E, is total, K is compact, nonsupporting with respect to E,
and r(K) > 0. Then the following holds:

1. r(K) € P.(K) \ {0} and r(K) is a simple pole of the resolvent (Al — K)~'.

2. The eigenspace corresponding to r(K) is one-dimensional and its eigenvector vy € E. is a quasi-
interior point. Any eigenvector in E, is proportional to v.

3. The adjoint eigenspace corresponding to r(K) is one-dimensional and its eigenfunctional f €
E*\ {0} is strictly positive.

As is seen above, the idea of being nonsupporting for positive operator is an infinite-dimensional
extension of the primitivity of nonnegative matrices in the finite-dimensional case.
Using the above facts, we can show the main theorem in this section:

Theorem 3.7. If Ry > 1, there exists at least one endemic steady state, while there is no endemic steady
state if Ry < 1.

Proof. If Ry > 1, thanks to the Lemma 3.4 and above Proposition 3.6, there is no eigenvector of K
which is corresponding to unity in E£,. Then by Lemma 3.5 and Theorem 3.2, we can show the first
half of statement. Next suppose that Ry < 1 and there exists an endemic steady state and the force of
infection at the endemic steady state is given by 4" > 0. From (3.10), it follows that

(I =TIAD 10 =b" < A7s* < A% (3.18)

Then we know that 1" = YA* < ¥’[0]4*, which implies that Ry = r(¥’'[0]) > 1. This contradicts our
assumption. Then there is no endemic steady state if Ry < 1. O

Next we show that an endemic steady state bifurcates forwardly at Ry = 1. For this purpose,
we adopt the following assumption called separable mixing assumption which means that there is no
correlation between the age of the infected individuals and that of the susceptible individuals.

Assumption 3.8. There exist 51,3, € LT (0, w) such that B(a, o) = B1(a)B(0).

Then the next generation operator K is represented as follows:

o)
(K¢)(a) = Bi(a) f f B2(0)N (U)waﬁ(n)dn (3.19)
So the range of K is one-dimensional and 3, becomes a positive eigenvector as
¢ I'(o)
(KB1)(a) = Bi(a) f f ﬁz(a)N((f)ﬁdffﬁl(n)dn, (3.20)
0 Jn
which shows that the basic reproduction number is given by
¢ I'(o)
Ro=r6)= [ [ prtoiorf Ddopian. (321)
o Jy I'(n)
Let us introduce a bifurcation parameter € > 0 and suppose that 8; = €819, where the standard

susceptibility B¢ is chosen such as Ry = 1 if € = 1. Then the basic reproduction number is equal to €
and it holds that

f f IBZ(U)N(O')T))dO-IBIO(n)dU—I (3.22)
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Then the infection force at the endemic steady state is A*(a) = ceBo(a) for some ¢ > 0. Hence the
fixed point problem (3.13) is rewritten as

) W 1—‘
O(c, €) := Ef f ﬁz(U)N(U)ﬂ((I — TlecBio))'klc; eD(mydodn — 1 = 0, (3.23)
0 n F(U)
where ,
klc, €1() = Bro(pye < b PO, (3.24)
Then it follows from (3.22) that ®(0, 1) = 0. Observe that
(I - Tlecpiol) ' kles el = D T"[ecplklcs e, (3.25)
n=0
where .
(TTecBiolklc; eDm) = fo f SlecBiol(n, )0, Hdokc; €]({)d{. (3.26)
ie

Then it follows that

&
% Z (Tn[ECﬂlo]K[C; €]) (77)

n=0 (c,©)=(0,1)
n N
= —B1o() fo Bio(O)de + fo f BioI(c, O)dopio(()dl (3.27)
Ie
Ul Ul
— Bio(n) fo B | -1+ f H(a,4>da]d§<o,
4
from which we can conclude that 56
g(o, 1) <0. (3.28)

From the Implicit Function Theorem, ®(c,e€) = 0 can be solved as ¢ = c(e) with ¢(1) = 0 at the
neighborhood of (c, €) = (0, 1). Corresponding to a positive root ¢ > 0 of O(c, €) = 0, there exists an
endemic steady state. Moreover it follows from (3.22) that

0—®(0, 1)=1, (3.29)
Oe
and so B B
cd(l)=- (6—6(0, 1)) 0_@(0’ 1) =- (6—6(0, 1)) > 0, (3.30)
oc Oe oc

which implies that c(€) > 0 if € > 0 and |e — 1| is small enough. Then a positive steady state forwardly
bifurcates at € = Ry = 1. Then we have the following bifurcation result:

Proposition 3.9. For the separable mixing case, an endemic steady state forwardly bifurcates from the
disease-free steady state when R crosses unity.

4. Stability of steady states
Next we consider the stability of steady states of the system (2.7).
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4.1. Disease-free steady state

The system (2.7) has a unique disease-free steady state: (s°(a), i’(a), r°(a))' = (1,0,0). In order to
consider the dynamics around the disease-free steady state, we introduce the small perturbation terms:

x(t,a) = s(t,a) — s°(a), y(t,a) = i(t,a) — i°(a), z(t a)=rta) —r),

where x(t,0) = y(¢,0) = z(¢,0) = 0. Then the second equation in (2.7) is rewritten as

o 0
(8_ + —)y(t, a) = /l[a | y(t’ )](X(t, a) + 1) - Y(Q)y(ta a)' (41)
t Oa

Neglecting the second order term of small perturbation, we obtain the linearized equation of (4.1):

0 0
(a— + —)y(t, a) = Alaly(t, )] = y(@)y(t,a), y(,0) = 0. (4.2)
t  Oa

This equation describes the dynamics of the initial invasion phase of the infected population. Define
two linear operators Ay and F, on E as the following:

d
Ay =——— =v(@), D(Ao)={xeE|yeAC0 w], y0)=0}

Foy(a) = Ala|y] = f: Bla,)N(o)y(o)do, y€E.

Then the equation (4.2) is transformed into the following linear Cauchy problem

d
Eu(t) = (Ao + Fo)u(z). 4.3)

Note that from Assumption 3.3, F, € B(E) is a compact operator. Define the linear operator S, for
given { € p(Ay) as follows:

S w(a) := FoR({, Ag)(a) = f X f Bla, cr)N(a)e-““—")%dav(n)dn, vEE, (4.4)
0 Jng

where R({,Ag) = ({ — Ag)~!. Equation (4.3) has been well studied and the following statement can be
proved as Lemma 4.7 of this paper ([18], [32]):

Lemma 4.1. Ay + F has a compact resolvent and it holds that
0(Ag+ Fo) = Py(Ag+ Fo) =X :={( € C| 1€ P,(S)}. 4.5

So we are going to investigate the properties of the operator S, instead of Ay + Fy, which determines
the location of eigenvalues of the linearized generator Ay + F).

Lemma 4.2. The operator S ; is compact and nonsupporting for all { € R.
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Proof. The operator S, is the composition of the compact operator F and the bounded operator
R({;Ap) on E, so S is compact.
Define the strictly positive linear functional f; € E7 by

)
then S > (f;,y)e forall Y € E, and ¢ € R. Therefore, we obtain

w I
o) 1= f f Bo@N@e 2D 4y,
0 n F(

ST > (fr ) fre)'e VneN.

Thus for arbitrary F € EX \ {0}, y € E, \ {O}and n > 1,

(F.Sp) = (fr.9)fr )" (F,e) > 0,
which implies S/ is nonsupporting. g

Lemma 4.3. There is a unique {, € R such that r(S ;) = 1 and the sign relation holds:

sign(&o) = sign(Ro — 1) (4.6)
Moreover, { is the dominant characteristic root, that is, R{ < {y for any £ € T\ {{p}.
To prove Lemma 4.3 we need the following theorem on the monotone property of spectral radius.

Theorem 4.4 ([31]). Let E be a Banach lattice. Suppose that S,T € B(E) are positive operators. Then,
the following holds:

1. IfS <T, then r(S) < r(T).
2. If S, T are semi-nonsupporting and compact, S <T,S # T and r(T) # 0, then r(S) < r(T).

Proof of Lemma 4.3. To prove the first half we will show that

Jim r(§g) =0, lim r(S) =0, 4.7)
——0 {—+o0 b

and that the mapping R > { — r(§,) is strictly decreasing and continuous. Applying Proposition 3.6,
r(S;) is an eigenvalue of S7 and its corresponding eigenfunctional F, € E7 is strictly positive. Then
we have

F(ngFg, e) = <”(S§)F§, e)= (SZFg, e)= (Fga S§€> 2 <fg, €><Fg, e).
Because of the strict positivity of F';, we can divide the both sides of the above inequality by (Fs,e) > 0

to obtain r(S ;) > (f;, e). Since
(fr.e) = fw fw,Bo(O')N(O')e‘("‘W )d dn > f N(o-)f Be oo ) ['(o ) dndo
| 0 Jy ) 6 T(n)

I'(o
[(y
- f N(o) f Be ¢ o )dnd > f N(o) f Be™ T dndor
5 [(m) =50 0~

_e—v'(l+7)
—ﬁf N(G) O
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holds, it follows that liminf,_,_., 7(S;) = oo by the Fatou’s lemma. Furthermore, we define a strictly
positive functional g, € E’ by

Y T (0)
. (-
(8 ¥) = ﬁf(; f: N(o)e o ) doy(n)dn.

Using the same argument as above, we obtain

1 —e ¢
¢ do.

r(Sy) < (g e) SﬁmfN(O')

By the reverse Fatou’s lemma, limsup,_, ., 7(S;) = 0. Consequently, (4.7) holds. Note that if { > u,
then we have S, < §,and S, # S, so it follows from Theorem 4.4 that r(S;) > r(S,). As S, isa
compact operator for any { € R and r(S,) > 0, it follows from the Krein-Rutman’s theorem that its
spectral radius (S ) is a positive eigenvalue, so it is a continuous function of . Then r(S,) = 1 has
a unique real root ¢, such that sign(¢y) = sign(r(So) — 1). Since r(S() = r(K) = Ry, we have the sign
relation (4.6).

Next we show the latter half. If we take { € X, there exists an eigenfunction y, € E \ {0} such that
S y¢ = y;. If we use the notation |y;|(a) := [y.(a)|, it follows that

vel(@) = 1S ;y (a)l

() () 1"
fo fn Bla, IN()e D r((‘;)) dery (m)dn

() () 1—*
< fo f Bla,d)N(c) [e™< 7| r(((;)) doly\(mdn

= Sxly ).

In short, [y, < |S v/l < S wlyl- Let Fx, be an eigenfunctional of S5 p corresponding to the eigenvalue
r(S »;). By Proposition 3.6, it is strictly positive. Then we have ’

FSRCFRe vel) = (Fres Seelyel) 2 (Fres el

and dividing the both sides by (Fx,, |y;]) > 0, we obtain r(S x,) > 1. This implies R{ < {p forall{ € X
by the sign relation. Let us show that { = ¢ if R¢ = . In this case, we have [y,| < Swly:l = Sglyel-
In particular |y, = S 4 |y;| holds. In fact, if we assume [y/| < S 4 |y,| then

Faps vel) <{Fgs S golvel) = €S 5 F o0 vel) = r(S g )XF gy Iyel) = (Fgs Iy

which is a contradiction. Let y, be the eigenfunction of S, corresponding to 1 = r(S). Since |y/| is
a positive eigenfunction of the nonsupporting operator S 4, it follows from Proposition 3.6 that there
exists ¢ > 0 such that |y,| = ¢y, and, without loss of generality, we can assume that ¢ = 1. Hence the
function y, is represented as y,(a) = ¢"“yy(a) for some real valued function v: (0, w) — R. From the
relation [S ;y;| = S 4 yo With £ = £y + I, we have

fw fwﬁ(a, O-)N(O-)e—.((o-—n)@do.eiv(n)yo(n)dn‘ — f fwﬁ(a, O-)N(O.)e—_(o(cr—n) F(O-)YO(U)dO'dU-
o Jy L'(n) o Jy ['(n) “s)
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Applying Lemma 6.12 in [33], it follows that —3(0- — i) + v(n) = « for some constant k. Inserting
y; = €"@yy into the relation Sy, = y;, we have €S ;yo = " “yy, so k = v(a) and I¢ = 0. Then ¢ is
the strictly dominant eigenvalue. O

Finally we can conclude the following stability theorem.

Theorem 4.5. If Ry < 1, the disease-free steady state is locally asymptotically stable whereas unstable
l'f Ro > 1.

Proof. The Cy-semigroup {eA} is zero for t > w, so it is eventually norm continuous. Since Fj is
compact, {e/“0*F0)} 1 is also eventually norm continuous [34]. Then applying the spectral mapping
theorem, e’ @o+Fo) = is(4o+F0) for a1l ¢t > (. Then it holds that

&) = max %g = max %{ =s5(Ay + Fo) = wo(Ag + F)),

{ex leo(Ap+Fo)

where w(A) denotes the growth bound of the semigroup e*. Then it follows that
sign({p) = sign(Ro — 1) = sign(w(Ag + Fo)).

Thus by the principle of linearized stability, the disease-free steady state is locally asymptotically stable
if Ry < 1, while it is unstable if Ry > 1. ]

Theorem 4.6. If Ry < 1, the disease-free steady state is globally asymptotically stable.

Proof. Let U(t) and V(¢) be the semiflows induced by the mild solution of (2.13) and the mild solution
v(t) of

!
Vv(t) = e o'y + é f e w(1=5) gli=9A [v(s) + aF ' [0](v(s))] ds.
0

Since ¥ (1) < F'[0]u for u € C, by using iterative argument, it is easily seen that U(¢) < V(¢) in C. For
the asymptotic behavior of the linearized equation, it is shown above that if Ry = r(K) < 1, then

lim V(H)uy =0, uy € C, 4.9)
1—00
which implies the global stability of the disease-free steady state. m|

4.2. Endemic steady states

Next we consider the local stability of endemic steady states. Throughout this subsection, we again
adopt the separable mixing assumption. As is shown in the previous section, the endemic steady state
exists if and only if Ry > 1, so we assume this supercriticality condition to consider the stability of the
endemic steady state. Let (s*(a),i*(a), r*(a))"T € E3 = (L!(0,w))’ be an endemic steady state. Again
let us introduce the small perturbation terms:

x(t,a) = s(t,a) — s*(a), y(t,a)=1i(t,a)—1i(a), z(t,a)=r(t,a) —r(a).
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Then the system (2.7) is rewritten as

2,2 x(t,a) = =Alaly(t, )]s™(a) — X (a)x(t, a) + 6(a)z(t, a),

ot da

g 0

% g Y@ = Alaly(t, )]s (@) + X(@)x(t, a) = y(@)y(t, a),
t Oa

2,2 (t,a) = y(a)y(t,a) - 6(a)z(t, a)

6[‘ 8aZ7a _yay ,a a)zll,a),

x(1,0) = y(,0) = z(t,0) = 0.

(4.10)

Since x(t,a) + y(t,a) + z(t,a) = 0, (4.10) is reduced to (y, z)-system, so it can be formulated as an

abstract linear problem on the Banach space E*:
d
d_tv(t) = Av(t) + Fv(t), v(0) = vy,

where A is defined as the same as ‘A in Section 2, and

Alalv]s*(a) = X(a)(vi(a) + v2(a)) — V(a)Vz(a)) )= (Vl) c B

(Fv)a) = ( Hawi(a) - 5(aa(a) v

Now let us consider the resolvent equation for A + F*:

C-A+F)yw=u wueckv= (:1) e D(A).
2

By the definition of the operators A and F, v, satisfies

vi(a) = f o I O+ @)z
0

x(—ﬂ*(az) f e_f‘;gz({+6(1))dz(7’(0'3)"1(0'3)+u2(0'3))d0'3+S*(0'2)/l[0'2|V1]+M1(0'2))d0'2-
0

Once v, is determined by (4.14), v, is calculated as

va(a) = f a e‘“"_”)M[)/(U)vl(U) + up(0)]do.
0 A(o)

Define an operator V, on E by

a . () VL
(V{¢)(a) = f e LZ(ZW(Z)M (z))dz/l*(o_z)f e f(’32(§+6(2))dz’y(0'3)(]5(0'3)(10’30’0’2.
0 0

Moreover, define an operator g and a given function /4 as

gl6.)(a) = f | RO O (s der,
0

(4.11)

(4.12)

(4.13)

(4.14)

(4.15)

(4.16)

(4.17)
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hlu, {1(a) := f ¢~ Iy @A QN [—/l*(az) fo ¢ D (- dors + (o) |dos. (4.18)
0 0

Thus if we suppose A = A[- | v{] is given, the equation (4.14) with respect to v; is rewritten as
vi(a) = (Vevi)(a) + g4, {1(a) + hlu, {1(a). (4.19)
Since V, is Volterra type operator, R(1; V,) := (I — Vg)‘1 exists and (4.19) is solved as:
vi = R(1;V)(glA, {1 + hlu, {1). (4.20)
Then we have
Ala) = fowﬁ(a,O')N(O')vl(O')dO'

=f B(a, o)N(o)R(1L; Vi)(glA, {1 + hlu, [ (o)do
0

(4.21)
= fo Bla, o)N(0)R(1; V)glA, {1(o)do + fo Bla, o)N(o)R(L; V)hlu, {l(o)do
=: (Wg/l)(a) + é:(a’ u, g)’
where W, is an integral operator from L'(0, w) into itself defined by
(Wep)(a) = fo Bla, o)N(0)R(1; V)gl, {1(o)do. (4.22)

Roughly speaking, if (1—W,)™! exists, A can be calculated as (I—W,)™'¢ and the resolvent ({—(A+F))™!
exists.

Lemma 4.7. For the linearized generator A + F at the steady state, it holds that
0c(A+F)=P,(A+F)={{€C:1e P, (W)}, (4.23)

where o (A) denotes the spectrum of A.

Proof. From the expression (4.20) and (4.15), we know that A + F has a compact resolvent, so it
holds that 0(A + F) = P,(A + F) (Theorem 6.29, [35]). Let S := {{ € C : 1 € o(W,)}. From the
above argument, it follows that C\ S C p(A + F), where p(A) denotes the resolvent set of A. Thus
SD>0(A+F)=P,(A+F). Since W, is a compact operator, its spectrum different from zero is an
eigenvalue (Theorem 6.26, [35]), so there exists an eigenfunction ¢, such that W;¢, = ¢,if { € S. In
this case,

(vl) B ( (I = Vo) ' glee, LD(@)

a _ A )
V) fo et ‘”%y(a’)vl(o-)do'

becomes an eigenfunction of A + F associated with eigenvalue {. Hence we have S € P,(A + F). Then
we have (4.23). O
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In the following, we again adopt the separable mixing assumption that

Bla,o) = Bi(a)B(0), (4.24)

in order to simply make use of bifurcation arguments explicitly, although our argument could be applied
to the model with the general transmission coefficient as is observed in [18].
In the separable mixing case, we can observe that

(«( —Wg)ﬁl)(a)=,31(a)(1— L B2()N(O)R(L; V)glB, {1(o)dor |, (4.25)

which shows that 5 is a positive eigenvector of W.

As is shown in section 3, if we introduce a bifurcation parameter € > 0 such that 8; = €8¢ and
Ro = 1 when € = 1, we have A" = c(€)ef for a right neighborhood at € = 1, ¢(1) = 0 and ¢’(1) > O.
Then the parametrized model has the basic reproduction number e. Now we define a two parameter
function A as

A, e):=1- f B2(a)N(0)R(1; Vi )gleBio, {1(o)dor, (4.26)
0
where

R c(€)eB) T2 _ (2
(Veed)(a) == —c(e)e f ¢ I Er@rc@dDdig () f ¢ I 0D NSy )dorsdery. (427)
0 0

Then the operator I — W, is not invertible if and only if A({, €) = 0.
Since V, = 0 for € = 1, we have A(0,1) = 1 — Ry = 0. Observe that

oA « 7 r
—(0;1) = —f ﬁz(O‘)N(O’)f (0 —0) (@) Bio(oa)dordo > 0. (4.28)
o¢ 0 0 ['(o)

Therefore it follows from the Implicit Function Theorem that A({,€) = 0 can be solved as { = {(€)
with £(1) = 0 in the neighborhood of ({,€) = (1,0). From Lemma 4.1, we know that (1) = 0O is the
dominant real eigenvalue of the linearized generator A + F when € = 1.

Theorem 4.8. For the separable mixing case, the endemic steady state bifurcated from the disease-free
steady state is locally asymptotically stable, if Ry > 1 and |Ry — 1| is sufficiently small.

Proof. Observe that

oA o (v -
—O0,1)=-— f ,Bz(U)N(U)Z(Vf,eg[Eﬁlo,é])(U)dU (4.29)
(96 (96 0 =0
= (£.©)=(0,1)
On the first term of the summation in (4.29),
a )
- = f Ba(o)N(0)gleBio, {1(o)do
de Jo Z.e=0.1)
(4.30)

b

a W _ (o .
= Be f BraIN() | e & e@Bo@ o . 6By (om)dorador
€ Jo 0 Z,9=0,1)
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where s*(-; €) is the prevalence of susceptibles in the bifurcated endemic steady state with the bifurca-
tion parameter €. Since A*(a)s*(a) = b*(a) and (3.12), we have

0 * . _ ﬁ 1 N k
3¢5 @3 = s g T[ec(€)Brol* flec(€)Brol (o2, 0) ~
0 1
= —————{flec(e)Bio](02, 0) + T[ec(€)Brol flec(€)Brol(0m, 0)} (4.31)
Oe ec(€)B10(02) =1

dz < 0.

:—C’(l)fzﬁlo(Z)[l—fzn(U,Z)dO'
0 Z

Therefore we obtain

a )
- 8_f Br(o)N(o)gleBio, {1(o)do =Ji+LHh+ s, (4.32)
€ Jo e=1,0=0
where
I'(o)
Ji=c (waﬁz(Cf)N(CT)f f ﬂlo(é)dér( )ﬁlo(Uz)dUdef

r 72
Jz—jwﬁz(O')N(O')f (O-),Blo(O'z)f Bio(0) [1—f H(0'3’§)d0'3]d§d0'2d0', (4.33)

¢
fﬁZ(O—)N(O-)fF( 2),310(0'2)d0'2d0'.

From our assumption, we have J; = —R, = —1. Moreover, it follows from (3.27) and (3.30) that

Jr = —c’(l)i—?(o, =1 (4.34)

On the second term of the summation in (4.29),

- 2 f ﬁz(O’)N(U_)V{,Eg[Eﬁl()’ g](U)dU

e=1,(=0

f Bo(aIN() f @i (o) (1) f P CEI (4.35)
0

f ~Jr yod: “Bio(oa)dosdosdordo =: Jy
0
The third and the subsequent term in (4.29) is equal to zero, hence we obtain
oA
8—(0; D=Ji+JrL+J3+J4>0. (4.36)
€

Therefore we conclude that

-1
(1) = —(—(0 1)) a—A(O; 1) <0, (4.37)
ol Oe

which shows that the dominant real eigenvalue moves to the left when e crosses the unity. Using the
Rouché theorem ([36, 37]), we can show that another eigenvalues stays in the left half plane if |e — 1]
is small enough. Then we conclude that the forwardly bifurcated small endemic steady state is locally
asymptotically stable. O
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5. Global behavior

In this section, we again adopt the separable mixing assumption 3.8 to discuss the persistence thresh-
old result of the SIRS model. The reader may find elementary ideas and techniques in [22, 38, 39].
A key idea is that the weak persistence could imply the strong persistence if there exists a compact
attractor for the semiflow defined by the basic dynamical system.

5.1. Weak persistence

First we consider the weak persistence of the semiflow induced from our SIRS epidemic model.
The persistence can be seen as a mathematical formulation of the disease endemicity.

Definition 5.1. Let X be an arbitrary nonempty set and p: X — R,. A semiflow ®@: [0,00) X X — X is
called uniformly weakly p-persistent, if there exists some € > 0 such that

lim sup p(®D(¢, x)) > €  forall x € X with p(x) > 0, 5.1

1—00

and is called uniformly strongly p-persistent, if there exists some € > 0 such that

liminf p(®(t, x)) > €  for all x € X with p(x) > 0. (5.2)
1—00

Now we set the state space X = {(x, X2, x3)T € Ei | x; + x» + x3 = 1} and the continuous semiflow
d(1, x9) = u(t; xp), which is the solution of (2.7) with the initial value x,. Let us consider the persis-
tence of the system (2.7) under the separable mixing assumption 3.8. Then the force of infection A is
represented as the form of separation of variables:

Ala | i(t,)] = ﬁl(a)fo Ba)N(0)i(t, )do = Bi(a)p(), (5.3)

where

(1) = f Ba(o)N(o)i(t, o)do. (5.4)
0

Integrating along the characteristic line, for # > a, we have an expression

0= [ A (- a+ 0,150 - a+ )
“T(a) '

= j(; F77),31(77)¢§(t —a+mn)s(t—a+n,ndn.

Lemma 5.2. If ||igllz > 0, then |[i(t)||z > O for all t > 0, where i(t) := i(t,-) € L'(0, w).

Proof. Let ty = inf{t € R, : ||i(?)||g = 0} and suppose that 7y < co. As ||i(?)||g is continuous with respect
to ¢, our assumption implies that 7y > 0 and i(¢y,a) = O for almost all a € (0, w). Let us fix a positive
number 0 < & < fy A 6y, Where 9 is defined in Assumption 3.3. From (2.7), we have

I'(a)

i(tg,a) =0 > Ta-0

i(to—h,a—h), ac,w), (5.6)
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which shows that i(ty — h,a) = 0 for almost all a € (0, w — k). Using (5.5), we obtain for almost all
a€ (0,1 A w),

i(tg,a) = f %ﬁl(ﬂ)lﬁ(lo —a+mn)s(to —a+n,ndn = 0. (5.7)

From the Assumption 3.3 and the separable mixing assumption, we have S(a) > 0 for all a € (0, w)
and s(to —a +n,n) > 0 for all n > 0 because s(¢,0) = 1 for > 0. Then we have ¢(tp — a + ) = 0 for
almost all € (0,a) and a € (0, ) A w). Hence we have ¢(r) = 0 for all t € (0 V (1) — w), tp). Observe
that

]

(1) = f B2(o)N(0)i(t,o)do > ,8 N(o)i(t,o)do. (5.8)

w—00
Then i(t,a) = 0 for almost all a € (w — dp,w) and t € (0 V (tg — w), 1y). Since w — dy < w — h and
to—he 0V (t)— w),ty) , we have i(tg — h,a) = 0 for almost all a € (0, w), so ||i(ty — h)||[g = 0, which
contradicts the definition of #y. Then we have 7y = oo and our conclusion. O

Define the function p: X — R, as

p(X1, X2, x3) = fo ’ N(o)x(0)do. (5.9)
We decompose the state space X into two disjoint subsets:
Xo:={xeX|pkx) >0}, 0JXy:={xeX]|px) =0} (5.10)
Then we obtain

Lemma 5.3. If p(so, iy, ro) > 0, then p(\Y(t, (S0, iy, ro)) > O for all t > 0.

Proof. If p(sg, ig, r9) > 0, then ||ip||r > 0. From of Lemma 5.2, ||i(z, )|l > O for all t > 0. Thus we
obtain p(¥(t, (0, io. 7)) = [;” N(c)i(t,)do > 0 for all t > 0. =

Theorem 5.4. Suppose that the separable mixing assumption 3.8 holds. If Ry > 1, then the semiflow
@ is uniformly weak p-persistent. That is, there exists a number € > 0 such that

lim sup N(o)i(t,o)do > € (5.11)

for all (so, iy, r0)T € X with p((so, ig, 7o) > 0
Proof. Substituting (5.5) into the definition (5.4), we have

¢(1) = ﬁ B2()N(0)i(t, or)do

() g l—‘
- f Ba(IN(@) f D g bt - o + st — o + . dnder
0 0 F('])
() J™ I“
= f Ba(0)N(0) f &/31(0 — et —n)s(t —n, o — n)dndo (5.12)
0 o I'lc-n)
@ r
- [“oa-m f BN e Do = st = 1. = perdy
f ¢(t—n) f Br(0)N (0) ( ) )/31(0 ns(t —n,o0 —n)dodn.
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For given b > 0, define ¢,(f) := ¢(t + b). Here we adopt a convention that N(a) = O for a > w. For
t > w, we can observe that

) t+b
o) = f bt 1) f BAOIN@ o Do = st + b~ .0~ mpderd
0 7 o =m) (5.13)
= f bt 1) f AN =D (o~ st + b~ n, o — o,
. ) -1

Since

a+a (t,a) = =A[ali(z, -)]s(t, a)

— + — | s(t,a) = —-A[dli(t, )]s(t, a),

ot da
then s is estimated as )

s(t,a) > e Jo Aliavailds gor g5 ) (5.14)
Thus we obtain
I'(o)

(o —mn)
Now we are going to prove (5.11) by contradiction. Assume that for all € > 0, there exist a time 7 > 0

and an initial data xo = (s, iy, 7o) € X such that p(®(t, xy)) < € for all t > T. We set Ty > w without
loss of generality. By (5.15), we obtain

Bi(o — e b Bz g0 gy (5.15)

¢b(t)2f0 ¢b(l—77)fﬂz(0)N(ff)
n

I'(o)
Lo —n)

where 85’ = sup,c.,1 B2(a). For sufficiently large T > w and ¢ > T,

Bi(o — e b P O% g, (5.16)

dp(1) 2 fo Gp(t = 1) f Ba2(0)N(o)
n

+T +T (o) B mfmn ;
Ppr (1) = f Poer(t —1) f BN Bi(o — e kPO g0 gn
’ Ho=m 5.17
¢ n+T ( ) B ooMftT*U . ( . )
> f Gorr(t — 77) Ba(0)N (0) o n)ﬁ1(6f —me P Mo PO dgdn,
0
Since ¢ is a bounded function, it is Laplace transformable on {1 > 0}. By (5.17), we obtain
Gpi1(D) 2 Grur(DF (e, 4, T), (5.18)
where

00 +T
F(e,4,T) = f e f ' Ba(a)N () (( ))ﬁl(cr meMb Pk g gy (5.19)
0 n

In particular, note that

n+T r
F(0,0,T) = f Bo()N () (@) B(0 — ndodn
0 n F(O- - '7)
« I
- f f BN DB (o — pdordn (5.20)
0 n F(O- - 77)
()

@ r
= f“’f Ba(o)N (o) ——Bi(mdodn = Ry > 1.
0 n F(U)
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Because of the continuity of F(-,, ), there are small positive number €, A, and large positive number
T > w such that F(e,4,T) > 1 which implies ¢,.7(1) = 0 by (5.18). Then for sufficiently large 7" > w,
dp+7(t) = 0 for all ¢ € (0, o). If we take sufficiently large 7'; such that Ty > b + T,

0=¢pr(T1—b-T)= f Ba()N(@)i(Ty, o)dor, (5.21)
0

which implies (T, a) = 0 for almost all a € (w—dy, w). Let us take positive numbers p and g such that
O0<p<qg<w-6ywithg—p <y, then(p+7,9+7) C(w—0p,w)forw—3)—p <7< w-gq. Hence
i(Ty+7,a) = 0foralmostall a € (p+7,q+71), thatis, i(Ty,a) = 0 for almost all a € (p, g). Repeating to
choose p and ¢ finitely many times, we obtain i(7,a) = 0 for almost all a € (0, w — 6p). Consequently
i(Ty,a) = 0 for almost all a € (0, w), so fow N(o)i(T, o)do = 0, which contradicts Lemma 5.3. O

5.2. The existence of global compact attractor

Let ®: R X X — X be the semiflow induced by the mild solution of the system (2.7). Then it is
easy to see that @ is state-continuous, i.e., all maps ®(¢,-) : X — X, t > 0 is continuous. According
to [22], here we summarize some basic definitions for a semiflow ® in a metric space X. A nonempty,
compact, invariant set K C X is called a compact attractor of bounded sets if K attracts all bounded
sets of X. The state-continuous semiflow @ is called point-dissipative if there exists a bounded subset
B of X which attracts all points in X. @ is called asymptotically smooth if ® is asymptotically compact
on every forward invariant bounded closed set. ® is called eventually bounded on a set M C X if
@([r, 00) X M) is bounded for some r > 0.

Theorem 5.5. Suppose the Assumption 3.8. There exists a compact attractor B of bounded sets in X.

Proof. From Theorem 2.33 of [22], the statement is proved if we can check that the semiflow @ is
point-dissipative, eventually bounded on every bounded sets in X and asymptotically smooth. The first
and the second conditions hold trivially, because X itself is a bounded set. We are going to prove the
eventual smoothness. As X itself is forward invariant bounded closed set, it is sufficient to show that
®(¢,-)X is compact. In order to check the Fréchet-Kolmogolov criterion for the compactness of sets in
L”(R) (Theorem B.1, [22]; [29]), it is sufficient to show the equi-continuity in L' of @(¢, -)X for a large
t > 0. By Assumption 3.3, for any € > 0 there exists some k € (0, €) such that

fw |B(a + h,n) — B(a,n)lda < € uniformly for n € R,
0 (5.22)

f“‘ |0(a + h) — 6(a)lda < e, fm ly(a + h) —y(a)lda < €.
0 0

whenever || < k. For sufficiently large Ty > w, let B = {®(Ty; (o, io, 70)) | (50, i0, 70)T € X}. Integrating
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s, i and r in (2.7) along the characteristic line, for # > w > a and |h| < «,

a+h . a .
|s(t,a + h) — s(t,a)| < ‘e_f" T Allit—ahzldz _ o= [ Adli-azoldz

+h
a+h .
+ fw e s Allit=a=h+z)Mz 5y p(t — a — h + o, o)dor

0

a
3 f e_f(r /1[z|i(t—a+z,')]d25(o-)r(t —a+ o, O')do"
0

<

+h a
f /l[zli(t—a—h+z,-)]dz—f Alz|i(t—a+z,+)]dz
0 0

o 5.23
. f\a (e_ fm-: A[Z|,(t_a—h+z,-)]d15(o- +hyr(t—a+o,0+ h)do ( )

0
_ e—L /I[Zli(t—a+z,-)]d25(o_)r(t —a+o, 0_)) dO"

+ f Z e b ARlit=a=h+20l25( - 4 BYr(t — a + 0, 0 + h)d0'|
<(1 +:S°° + Bw(l + B + 6%w))e
+6°°‘f0a|r(t—a+0',0'+h)—r(t—a+0',0')|d0'.
By the same kind of calculation, we have

|r(t,a + h) — r(t,a)| Sy°°f|i(t—a+0,a+h)—i(t—a+0‘,<f)|d0+(1 + 77 + Y7 w)e,
0

li(t,a + h) — i(t,a)| < B7Bw f |s(t—a+o,0+h)—s({t—a+o,0)|do+ wB(l +28%w+ B)e.
0

(5.24)
Thus for all # > 3w,

|s(t,a + h) — s(t,a)| < cie + I)a |s(t —a+ & E+h)—s(t—a+ & E)dE, (5.25)
where
c1 =146+ Bu(l + 5,767 + 6%w) + 6wl + ¥ + v w) + %5%%33(1 +2B%w + B,
¢ =LY% w.
Define a function
h(b) := cre™ " fob |s(t—a+&E+h)—s(t—a+ & 6)dE, for b e (0, w). (5.26)
Then A’ satisfies

b
n(b) = cre b [|s(t—a+b,b+h)— s(t—a+b,b)|—c2f |s(t—a+&E+h)—s(t—a+ & 6)dE
0

cob

< cicre e

(5.27)
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Therefore we know that 4(b) < ¢;(1 — e **)e holds. Then we have

e fa ls(t—a+&E+h) —s(t—a+&8)dE < ci(1 —e ), (5.28)
0
which shows that
f|s(t—a+§§+h)—s(t—a+g§)|d§< Lewe (5.29)

Thus each P;B (i = 1,2, 3) is relatively compact subsets of E, where each P;: X — F is the projection
to the i-th component. This implies the set 8 is relatively compact set in X. O

Theorem 5.6. Suppose the Assumption 3.8. If Ry > 1, then the semiflow @ is uniformly strongly
p-persistent.

Proof. To show this, it is needed to show that there is no total trajectory ¢: R — B such that p(¢(0)) =
and p(¢(r)) > 0 for all ¢+ € R\ {0} (see [22] Theorem 5.2.). Assume p(¢(0)) = 0. Then we obtain
io=0¢€ E.Fort € [0,w], [(t) := [" N(0)it,0)do is estimated as

I(r) = f N(o)i(t,o)do + fw N(o)i(t,o)do
0 t
< f N(o) fg e fv(ry(Z)dZ/l[n li(t — o +n,)]s(t — o +n,n)dndo

+ f N(o) f ST ) i, s, o — £+ p)dndo (5.30)

<pB” B{ff I(t—a+n)d7]da+f fl(n)dnda}

< B Ba)f I(n)dn.
0

From the Gronwall inequality, we conclude that /(¢) = O for all ¢ € [0, w], which shows that there is no
trajectory such as mentioned at the beginning. O

6. Numerical simulation

In this section, we provide numerical examples that support our theoretical results. Let w := 1 to
normalize the age interval as [0, 1]. Fix the age-specific death rate as u(a) := [10(1 — a)*]™", a € [0, 1).
We then see that st € L, (0, 1), [ u(0)do = oo and £(a) = exp (- [ u(0)der) = exp(~a/[10(1 ~ a)]),
a € [0,1) (see Figure 1 (a)). Let B := 1/ fol (a)da ~ 1.2527, and thus, the total population is
normalized as fo] N(a)da = fol Bt(a)da = 1. We fix the following parameter functions:

1
v(a) := 100, o6(a) := dy [arctan 20 (a - E) + g , a€]0,1],

6.1)

Bla,o) = pla) := o ( Vae™ + (a,0) € [0, 1] x [0, 1],

i)
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(a) (a). (b) 8(a) with &, = 1. (c) B(a) with B, = 400.

Figure 1. The survival function £(a) = exp(—a/[10(1 — a)]), the loss-of-immunity rate 6(a)
and the transmission coefficient S(a, o) = S(a) given as in (6.1) versus age a € [0, 1).

where By > 0 and dy > 0 are positive constants. The choice of these functions is based on the following
biological assumptions: the average infectious period 1/y(a) = 1/100 is age-independent and 100
times smaller than the maximum attainable age; the loss-of-immunity rate 6(a) is high in the elderly
people (see Figure 1 (b)); the transmission coefficient S(a,0) = B(a) depends only on the age of
susceptibles and the youth people are more likely to be infected (see Figure 1 (c)). We can easily check
that all necessary assumptions on the parameter functions stated in the previous sections are satisfied.
In particular, the basic reproduction number Ry is explicitly calculated as

Ro—f f N(o )T)do'ﬂ(ﬂ)dﬂ
~1.2527 B, f f e—wd’—me-mo("-'vda(\fe 2"+L)d (6.2)
o Jy 100

In what follows, we fix the following initial data xo = (s, io, ¥o):
. . 1 ~100(a-1)* -3
so(a) :=1—1iy(a), iya):= Ee ) x107°, ro(a):=0, ae€][0,1].

We first verify the threshold property of R, under the fixed 6, = 1. For 8, = 380, we obtain
Ro ~ 0.9812 < 1. Hence, by Theorem 4.6, we can expect that the disease-free steady state is globally
asymptotically stable. In fact, Figure 2 (a) exhibits that the age distribution of infected population
converges to zero as time evolves. On the other hand, for 5, = 400, we obtain R, ~ 1.0329 > 1. Hence,
by Theorems 3.7, 4.5, 4.8 and 5.6, we can expect that the disease-free steady state is unstable, there
exists a locally asymptotically stable endemic steady state and the semiflow ® is uniformly strongly
p-persistent. In fact, Figure 2 (b) exhibits that the age distribution of infected population converges to
a positive distribution as time evolves. This example suggests that the endemic steady state is not only
locally but also globally asymptotically stable in this case.

We next observe the effect of loss of immunity §, under the fixed 8y = 600. Note that R, is
independent of ¢, and fixed to 1.5493 > 1 in this case. In Figure 3, we see that the infected population
increases in particular in the elderly age class as the effect of loss of immunity d, increases. Specifically,
the total number of infected population fol N(o0)i(t,o)do converges to 0.0095, 0.0338 and 0.0747 as
time evolves for 6, = 1, 20 and 70, respectively. This implies that R, for the SIRS epidemic model
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1

(a) Ro = 0.9812 < 1 for By = 380. (b) Ry = 1.0329 > 1 for B, = 400.

Figure 2. Time evolution of the age distribution i(¢, a) of infected population for different 5.

i(t, @)

g g og O g
10 10 @ ' 10 10 @ ' 10 10 &

t
(a) 6o = 1. (b) 69 = 20. (c) 60 =170.

Figure 3. Time evolution of the age distribution i(¢, @) of infected population for different ¢
(Ro ~ 1.5493 > 1).

does not reflect the intensity of the disease endemicity but it is the threshold for the eradication or
persistence of the disease.

7. Vaccination

We here briefly consider a mass-vaccination effect on the basic system (2.1) to clear the implication
of reinfection on R, and the threshold results, because it has practically important implications that
the reinfection phenomena would make disease control more difficult and complex. In fact, threshold
results of the SIRS epidemic are similar to those of the SIR epidemic, but its controllability is very
much different from the SIR epidemic. An important effect of vaccination policy is reduction of the
effective size of the susceptible population, however in the reinfection model, there is a possibility
that a disease can invade a fully vaccinated population, and we are naturally led to the idea of the
reinfection threshold ([6, 7]). In other words, for the SIRS reinfection model, mass-vaccination policy
is not necessarily almighty.

Suppose that newborns in the virgin population are mass vaccinated with coverage € € [0, 1] and
the immunological status of newly vaccinated individuals is identical with that of the newly recovered
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i(t, a)

. ;
10 10 o8 a

t

(@) Re = 0.9696 < 1 fore = 1. (b) R. = 1.0339 > 1 fore = 0.8.

Figure 4. Time evolution of the age distribution i(¢,a) of infected population when the
boundary condition of the system is replaced by s(¢,0) = 1 — €, i(¢,0) = 0 and r(¢,0) = € for
Bo =500 and 6y = 30 (Ry = 1.2911).

individuals. Then it is easy to see that the boundary condition in (2.1) is replaced by s(¢,0) = 1 — €,
i(t,0) = 0 and r(¢,0) = €. Then it is easy to see that the disease-free steady state is a partially
immunized state given by (s',i",7") = (1 — €A(a),0, eA(a)). Here let us introduce the effective next
generation operator K, as

(Kep)(a) := 5'(a) f fw Ba, U)N(G)(—))d0¢(n)dn (7.1)

Then the effective reproduction number R, is given by its spectral radius r(K,). From the monotonicity
of the spectral radius, we have R, < Ry. Let o := R;/Ry, where R, is the effective reproduction
number for the fully vaccinated population. Given that the qualitative change in the epidemiological
implication occurs for the prevalence and controllability at Ry = 1/, Gomes et al. ([40, 41]) referred
to 1/o as the reinfection threshold of Ry. As seen above, the reinfection threshold of R, corresponds
to the fact that cRy = R, = 1, i.e., Ry = 1/0 does not imply a bifurcation point of the basic system
(2.1), but the threshold condition R; = 1 of the fully vaccinated system. The disease is uncontrollable
by the mass vaccination if R; = 0R, > 1, because the fully vaccinated population can be invaded by
the disease.

As an example, we consider the same parameter functions as in Section 6 with S, = 500 and
0o = 30. In this case, we have Ry ~ 1.2911, and thus, the disease will persist without vaccination. For
€ = 1, we obtain R, ~ 0.9696 < 1, and hence, the reinfection threshold is o' = Ry/R; ~ 1.33 > Ry,
the complete mass-vaccination policy is successful and the disease will be eradicated in this case (see
Figure 4 (a)). On the other hand, for € = 0.8, we obtain R, ~ 1.0339 > 1. This implies that the disease
will persist even if 80 percent of newborns are successfully immunized by vaccination in this case (see
Figure 4 (b)). In fact, as in (6.2), we can calculate R, as

R. = Ry— e f f N(a)mdammﬁ(n)dn, (72)
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and hence, R, < 1 is equivalent to
Ro -1
B 1 pl (o)
b I N Ferdodampamdn

That is, more than 90 percent of newborns should be immunized to control the disease in this case,
and (7.3) is a much severe criterion than the usual critical coverage of immunization € > 1 — 1/R,
calculated for the SIR disease with permanent immunity.

~ 0.9054. (7.3)

€

8. Discussion

In this paper, we have rigorously established the threshold property of R, in the age-structured
SIRS model that the disease will be naturally eradicated if Ry < 1, while it is strongly persistent and
endemic steady states exists if Ry > 1. It is noted that different from the SIR model, we have not yet
known whether the endemic steady state is unique or not even in the separable mixing case, because
the characteristic equation satisfied by the force of infection at the endemic steady state is complex,
and not monotone. The number of endemic steady states and their stability should be investigated
in future. Although our main analysis depends on the separable mixing assumption, it is limited and
could be relaxed to obtain the same kind of results.

Using numerical calculations, we have shown that the loss of immunity has a drastic effect on
the critical coverage of immunization. In fact, if the basic reproduction number is grater than the
reinfection threshold, we cannot control the disease by the mass vaccination to newborns. We have
shown the critical coverage of immunization for the separable mixing case.

For future extension of our model and real-world applications, it is noted that if the vaccination
effect is incomplete, the vaccinated individuals could be partially susceptible and their infection would
lead partial infectivity. If the secondary infection will lead a longer infective period, the reproductivity
enhancement would occur and we could expect that there exist subcritical endemic steady states [7].
In such a case, even the subcriticality R, < 1 does not guarantee the eradication of the disease.

Another possible extension would be realized if we introduce the class age structure of recovered
individuals, because the loss of immunity depends on the time since recovery. It is a future challenge
to develop age-structured epidemic models that can describe more realistic, complex dynamics of
susceptibility, infectivity and immunity within host individuals.
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