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Abstract: Stochastic modeling predicts various outcomes from stochasticity in the data, parameters
and dynamical system. Stochastic models are deemed more appropriate than deterministic models ac-
counting in terms of essential and practical information about a system. The objective of the current
investigation is to address the issue above through the development of a novel deep neural network
referred to as a stochastic epidemiology-informed neural network. This network learns knowledge
about the parameters and dynamics of a stochastic epidemic vaccine model. Our analysis centers on
examining the nonlinear incidence rate of the model from the perspective of the combined effects of
vaccination and stochasticity. Based on empirical evidence, stochastic models offer a more comprehen-
sive understanding than deterministic models, mainly when we use error metrics. The findings of our
study indicate that a decrease in randomness and an increase in vaccination rates are associated with a
better prediction of nonlinear incidence rates. Adopting a nonlinear incidence rate enables a more com-
prehensive representation of the complexities of transmitting diseases. The computational analysis of
the proposed method, focusing on sensitivity analysis and overfitting analysis, shows that the proposed
method is efficient. Our research aims to guide policymakers on the effects of stochasticity in epidemic
models, thereby aiding the development of effective vaccination and mitigation policies. Several case
studies have been conducted on nonlinear incidence rates using data from Tennessee, USA.
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1. Introduction

In 2020, the World Health Organization [1] designated the transmission of COVID-19 as a pan-
demic, citing the highly contagious nature of the virus. This declaration was made based on established
epidemiological criteria. Following that, governmental and public health organizations implemented
interventions to slow the spread of the disease. Numerous virus strains, including Delta and Omicron,
have been disseminated throughout various nations. An inquiry has arisen about the underlying factors
contributing to these variants and the inadequacy of current epidemic models in terms of comprehend-
ing the impact of environmental noise on the transmission of the virus [2].

A comprehensive literature review reveals that much research has been conducted on transmitting
the COVID-19 virus. Scholars have investigated diverse facets of viral transmission dynamics, ranging
from basic susceptible-infected-recovered (SIR) [3] models to intricate ones. Biala et al. [4], examined
a deterministic model that assessed the impact of contact tracing on reducing virus transmission. Fu-
rati et al. [5] developed a fractional model with exposure to government intervention and public belief.
Several researchers have investigated models featuring parameters that vary over time [6—8]. Torku et
al. [9] demonstrated the influence of the vaccination program on viral transmission within the state of
Tennessee, located in the United States of America. Empirical evidence has demonstrated a negative
correlation between the daily vaccination rate and infectiousness, thus validating the established the-
oretical concept. A study by Olumoyin et al. [8] involved the development of a deterministic model
asymptomatic SIR. The model determined constant and time-dependent transmission rates for several
countries, including the USA, South Korea and Italy. The study conducted by Rihan et al. [10] aimed
to analyze a fractional-order delayed model of COVID-19, considering the efficacy of vaccination.

SDEs (SDEs) have been extensively employed to address problems that exhibit stochasticity in their
parameters or system solutions [11,12]. The stochasticity observed in the viral spread can be attributed
to extrinsic factors, such as environmental noise, encompassing fitness, temperature, geographical area,
and population density. Stochastic models are deemed to possess greater informativeness, realism, and
utility compared to deterministic models. Mao et al. [13] conducted a comparative analysis between
stochastic and deterministic models and found that stochastic perturbations significantly influence the
spread of infectious diseases. In their study, Dalal et al. [2] employed parametric methods to assess the
impact of environmental noise on stochastic models. Their findings revealed that stochastic noise alters
the underlying reproductive numbers. Numerical methods of the classical nature have been employed
to solve SDEs, including explicit methods like the Euler-Maruyama method and implicit methods like
the backward-Euler method [14].

The mathematical modeling of infectious diseases incorporates a nonlinear incidence rate, as noted
in sources [15,16]. The relationship between the number of new infections and various factors such as
population density, age and behavior is often modeled using a proportionality constant and the product
of the number of infected and susceptible individuals. According to [17], the incidence rate may
exhibit nonlinearity in certain circumstances. This phenomenon can be attributed to super-spreaders,
population heterogeneity and various interventions. Numerous scholars have formulated mathematical
models to capture the nonlinearity of infectious disease incidence. Miao and colleagues proposed a
stochastic SIS epidemic model featuring a nonlinear incidence rate and a double epidemic hypothesis.
The details of this model can be found in their publication [14].

The field of deep learning has garnered significant attention owing to its vast potential in scientific
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domains, including but not limited to autonomous vehicles, object identification and image classifica-
tion, among others [18]. The literature [19,20] demonstrates that deep neural networks can successfully
address both ordinary differential equations (ODEs) and partial differential equations (PDEs). Raissi
et al. [21] have proposed a novel approach called the physics-informed neural network (PINN). This
approach involves integrating the physical principles of the dynamical system into the loss function of
the neural network, thereby enabling the network to learn the parameters and dynamics of the system
simultaneously. It is worth mentioning that the universal approximation theorem is the theoretical basis
for the ability of a deep neural network to learn any arbitrary function [22,23].

A survey of the current state-of-the-art deep learning algorithms for epidemic models reveals the
following: A study conducted by Abdelhafid et al. [24] aimed to compare the performance of five deep
learning algorithms in terms of forecasting the number of new and recovered cases of COVID-19. The
algorithms considered in the study were recurrent neural network , long short-term memory (LSTM),
bidirectional LSTM, gated recurrent units (GRUs) and variational autoEncoder (VAE). Abdelkader
et al. [25] conducted a comparative study to evaluate the effectiveness of various machine learning
methods in forecasting COVID-19 transmission. The study explored deep learning models, including
a hybrid convolutional neural networks LSTM (LSTM-CNN), the hybrid GRU-convolutional neural
networks, GAN, CNN, LSTM and Restricted Boltzmann machine. Wang et al. [26] introduced a ma-
chine learning-assisted framework that combines cellular automata with time sensitive-undiagnosed-
infected-removed (SUIR) model to assess the multi-scale risk of COVID-19 transmission. This model
not only predicts epidemic dynamics but it also reveals the transmission modes of the coronavirus in
different scenarios. By utilizing transfer learning techniques, the framework predicted the prevalence
of COVID-19 in all 412 counties in Germany, providing a t-day-ahead risk forecast and assessing the
impact of non-pharmaceutical intervention policies. A study by Han et al. [27] introduced a PINN
embedded with the SIR model to analyze the temporal evolution dynamics of infectious diseases. The
approach was validated using synthetic data from the susceptible-asymptomatic-infected-recovered-
dead (SAIRD) model, demonstrating its effectiveness in accurately capturing and predicting disease
dynamics.

This study involved the development of a stochastic epidemiology-informed neural network
(SEINN) to learn about the dynamics of a stochastic epidemic vaccine model, which does not have
a nonlinear incidence rate. We discretize the system of SDEs that reflects the epidemiology of the
model by using the Euler-Murayama method [28]. Then we encode the resulting discretized system
as a discrete loss. Subsequently, we compare the achieved results with those of a deterministic model
by utilizing error metrics for data-driven simulation. Furthermore, we contrast the deterministic and
stochastic models based on their basic reproduction numbers [29]. Next, we use a SEINN to analyze
and evaluate a stochastic epidemic model with a nonlinear incidence rate. We integrate a regularization
technique [30] with our proposed method to improve the accuracy of the training process to learn the
nonlinear incidence rate and the model’s dynamics. Finally, we present numerous analyses to examine
the effects of stochasticity in conjunction with vaccination rates on the dynamics of the incidence rate.
The data and details of the implementation of the algorithms in this work are available on github. In
pursuit of our objective, we have made the following primary contributions:

1) We introduce a simulation based on data to illustrate the significance of stochastic models in epi-
demiology.
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2) We utilize data-driven simulations to indicate that models with nonlinear incidence rates may offer
greater realism and efficacy in capturing the intricacies of disease transmission.

3) The efficacy of our proposed approach is demonstrated via a series of computational analyses,
including sensitivity analysis and overfitting analysis.

The paper’s organization is as follows: Section 2 describes the materials and methods used in the
study. Section 2.1 elaborates on the mathematical models utilized in the study. Section 2.2 provides a
thorough presentation of the proposed method. Section 2.3 presents the error metrics for data-driven
simulation. Section 3 provides an exposition of the findings and analyses. Section 3.1 presents the
simulations for a stochastic vaccine model based on data-driven approaches. Section 3.2 discusses
the outcomes for nonlinear incidence rates. Section 3.3 details a computational analysis of the SEINN.
Section 3.4 provides a comprehensive account of the analysis and interpretation of the results. Section 4
summarizes our work.

2. Materials and methods

2.1. Mathematical models

The present section presents three mathematical epidemiological models utilized in the current pa-
per: the deterministic COVID-19 vaccine model, the stochastic COVID-19 vaccine model, and the
nonlinear incidence stochastic COVID-19 vaccine model.

2.1.1. Deterministic COVID-19 vaccine model

The original SIR model [3] is a widely recognized compartmental model that is simple and effective.
The assumption is made that the population size N remains constant. The population N is partitioned
into three distinct compartments, namely susceptible (S), infected (1) and recovered (R). This model
assumes that people in the same group have the same characteristics. This means that each group is
homogeneous. The model uses the following differential equations to describe how the groups change
over time:

ds SI

= Pyoms

dl SI

=By 2.1)
R _ 1+vnS

dt—Y vn

The deterministic model (2.1) has two trainable parameters: 3, which is the rate of infection per contact
between a susceptible and an infectious person; ¥, which is the rate of recovery for an infectious person.
It is the inverse of D, which is the average duration of infection. The vaccination rate,v, and efficacy
rate, 1) are assumed to be fixed in the model. This means that the model also includes a vaccination
term vn.S, which accounts for the fraction of susceptible people who get vaccinated at a rate vr). The
model starts with S(zp) > 0, I(fy) > 0, and R(#p) > O at time 7. It also assumes that the population size
N is constant, so S(¢) +(¢t) + R(¢) = N for any time ¢. The model ignores the effects of births and
deaths on the population.
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2.1.2. Stochastic COVID-19 vaccine model

The model (2.1) is modified to include randomness, which can capture the uncertainty and variabil-
ity in the epidemic dynamics. The model uses SDEs, which are equations that involve random terms or
noise. The noise is represented by the parameters w;, i =1,...,3 and 0;, i = 1, ..., 3, which are related to
the Brownian motion and the noise intensity, respectively. The system of SDEs describes the stochastic
vaccine model:

ds SI

E = —BN — VnS+ GlSWl

dl SI

— =B— —yl+ 025w, (2.2)
dt N

dR

ar =vI+vnS+ o35w3

Model (2.2) can be solved numerically by using methods such as Euler-Maruyama, which approxi-
mates the SDEs by using discrete steps. However, in this work, these equations are discretized and
encoded into the loss function of a deep learning algorithm to learn the dynamics of the model.

2.1.3. Nonlinear incidence stochastic COVID-19 vaccine model

A nonlinear incidence rate [25] is observed when new cases of illness are not directly proportional

to the population’s susceptibility. ,
g(8.1) = %
+al

where /1 and k are positive constants, and ¢ denotes the psychological or inhibitory impact of the viral
spread. The equation is defined as the ratio of the product of k, Sh. and I to the sum of S" and al”,
where S and I represent distinct variables. We examine the effects of varying the noise level o; in
conjunction with alterations in k, 4, and a on the incidence rate. It is important to study the effects
of varying these parameters to gain insights into how different factors contribute to the spread of an
illness and to better understand the dynamics of the population’s susceptibility and infected individuals
from persp the incidence rate.

The nonlinear incidence stochastic COVID-19 vaccine model is described by a system of differential
equations, as shown below:

(2.3)

ds

% =b—dS—g(S,I)+YR—vnS+ o1Sw;

dl

= =g(S,1)— (d+u+06)I+ orlw (2.4)
dR

T =ul—(d+7Y)R+vnS—+ o3Rw;3

where b denotes the recruitment rate, d represents the natural death rate, u is the natural recovery rate,
and 7 is the rate at which recovered individuals lose immunity and return to the susceptible state. The
variable 0 represents the mortality rate associated with the disease. The differential equations describe
the dynamic changes in the population’s susceptible (S), infected (1), and recovered (R) individuals over
time, considering recruitment, death, recovery, vaccination, and the impact of the nonlinear incidence
rate function.
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2.2. Deep learning algorithms

This section discusses the application of PINNs in the context of epidemiological models and their
associated optimization techniques. Specifically, we utilize the epidemiology-informed neural network
(EINN) proposed in [9] to learn the dynamics of a deterministic COVID-19 vaccine model. Further-
more, we introduce and apply the SEINN to two stochastic vaccine models. By combining the power
of neural networks with the principles and constraints of epidemiology, these models provide a power-
ful tool for understanding and simulating the spread of infectious diseases, particularly in the context
of COVID-19 vaccination strategies.

2.2.1. Physics-informed neural network

7 NN(w, b)

ODE:F(U,t; ) = f

N

LOSS = MSEdata + MSEreslduals

Figure 1. A schematic diagram of PINNs. The orange solid-line block is a neural network
that takes time ¢ as input, and the output is U, with w and b being the respective weights
and biases. The light blue solid-line block shows the calculation of residual loss. The loss
function consists of data loss from a mismatch between the observed data and output U
and residuals from the differential equations. By minimizing the loss function (LOSS =
MSE 10 + MSE ogiquals), We obtain the parameters of PINNs.

The core idea behind PINNs is to incorporate the prior knowledge of a system into the learning
process of a deep neural network. This prior knowledge can be ODEs/PDEs, which describe the un-
derlying physical laws or domain expertise. PINNs achieve this integration by incorporating these
equations into the loss functions used during training. The network weights, biases, and model param-
eters (physical laws) are optimized during training. The loss function in PINNs typically consists of
two terms: the data loss and the residual loss. The data loss ensures that the network fits the available
data, while the residual loss satisfies the underlying physics equations or constraints. Figure 1 illus-
trates the training process for an ODE-dynamics-informed neural network with a PINN. The neural
network is trained by minimizing the combined losses derived from the data and the residual terms.
By simultaneously optimizing the network and the model parameters, PINNs can effectively tackle the
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solution of systems of ODE:s.

aalt]()—FF(U() 0)=0, té€lt,T] (2.5)
with
U(t)=1[ui(t),...,un(t)], FU)=[fiU),..., [n(U)] (2.6)

where u; € R and f:R— R, k=1,...,n,isinitial time and 7 is the final time. F is the function
and U the solution. 8 € R? denotes the unknown parameters of the system. The unknown parameters
6 can be determined from observed data U, at times ?y...,%,,.

The data loss is computed as

Ldata - Z ||U(t0) - U0||2- (27)

In data fitting approaches, the model’s parameters are determined by minimizing equation (2.7). This
minimization process aims to find a solution U(#) that best fits the observed data by minimizing the
sum of squared deviations (least squares). In Figure 1, we have

NN(p)(t) : R = RY (2.8)

which approximates the solution
U(lt):R—RY? 2.9

where U (1) represents a system of first-order ODEs and w and b are the respective weights and biases of
the neural network NN (w, ). To solve the ODEs with a neural network, the neural network parameters
are optimized to fit the observed data by using the idea of least squares.

arg migl(MSEfV]b) (2.10)
w, ’
This means the loss in terms of observed data (U,,0 = 1,...,m) can be computed as

m
MSE,, := ZHNwato A @.11)

1
m A
The residual loss from ODE:s is calculated as

%(t) +F (NN, (1)) (2.12)

Equation (2.12) enables the PINN to enforce the satisfaction of the underlying physics-based equations
or constraints by incorporating the derivatives of the network output with respect to time (dNN,,;,/9t)
and subtracting the corresponding ODEs. The PINN’s loss function is then optimized, guiding the
training process to find the optimal values for the network’s weights w and biases b that minimize the
discrepancy between the neural network predictions and the physics-based constraints. By integrating
the residual term into the loss function and leveraging automatic differentiation, PINNs provide a
powerful framework for combining neural networks with prior knowledge of physical laws, enabling
more accurate modeling and predictions. Combining the residual loss and data loss, the objective
function will be as follows:

y<NNw,b;t; 0)) =

arg min (MSEWb +MSEwb79) (2.13)

W7b7

Mathematical Biosciences and Engineering Volume 20, Issue 9, 16330-16361.



16337

2.2.2. Epidemiology-informed neural network

EINNSs [9], inspired by PINNSs, were developed to explicitly incorporate epidemiological constraints
into the loss function. The EINN is utilized to capture the dynamics of a deterministic COVID-19
vaccine model, allowing us to analyze and predict the effects of various factors on the spread of the
disease.

Figure 2 shows a fully connected dense neural network (marked by the black-solid frame) that is
used to evaluate the SIR model. The neural network takes as input the time ¢ and outputs the values
of the susceptible population S(z), the infected population /(¢) and the recovered population R(¢). The
values of these compartments obey the SIR model at the given input time ¢. The residual term (2.12)
of the ODEs of the SIR model can be minimized to enforce Eq (2.8).

To impose the epidemiological constraints in the EINN, we define F as

as(t) | BSI()

dr AL
F (NNyp3t; B37)) = d;(;) _F S(]t\)ll( ) +¥I(t) (2.14)
dljl—? —YI(t)+vnS(z)

This means that the residual loss in terms of mean squared error will be defined as follows:

MSESIR = MSESresidual +MSEIresidual +MSERresidual (215)
where
das(t S(t;)I(t;
MSEs esidual = Z || dgl) +B ( l])V( l) - nS(tl)Hz
i
d]t 1)1t
MSElyesidual = Z I dt’ - ’])v( U Ll (2.16)
i
MSE yesidual = ZI (1) +vn (@)

The variable n represents the total count of discrete time points. It should be noted that the discrete-
time points have been selected to align with the observed time step, which has been chosen to be in
units of one natural day. Alternatively, the interval separating two consecutive time points is denoted
as Ar = 1.
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Data Fitting and Parameters Inference

MSEg;p = MSE((S; —S5) + (I, — 1) + (R, — R)

(Trainable parameters B,y

Fixed Parameters v,n

Figure 2. A schematic diagram of EINNs. The black-solid block consists of a dense neural
network that takes time ¢ as input and predicts the susceptible (S), infected (1) and recovered
(R) populations. The trainable parameters include the transmission rate 3 and recovery rate ¥,
while fixed parameters represent the vaccination rate v and vaccine efficacy 1. The ‘ODEs’-
labeled box shows the residual calculation that captures the deviation from the expected
behavior based on the vaccine model. The loss function incorporates both data mismatch and
physical residuals to optimize the network’s performance. By minimizing the loss function,
the EINN fits the observed data, infers dynamic parameters 3 and y and satisfies the dynamics
of the SIR model. This integration enables accurate modeling and prediction of population
dynamics in epidemiology.

The mean squared error for the observed data can be expressed as follows:
MSE 410 = MSEy,,,, + MSE},,,, + MSER,,, (2.17)

where

1
MSESdata = -
o

1

1 o
MSEga1a = 5 Y 1() — 1|7
i=1

1(1:) = So, I
1

4

(2.18)

1 o
MSERdata = 5 Y lR(t:) — Ryl |?
i=1

where S,,;, I,;, R,, represent the observed data at #; and o is the total number of observed data points.
The total loss will comprise the data loss and residual loss. As the total loss is minimized, the weights
and biases, along with the trainable parameters of the model, are optimized.

Algorithm 1 demonstrates the utilization of EINN to determine trainable parameters, including the
NN- and deterministic COVID-19 vaccine SIR-model parameters. The input to the algorithm is the
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time point, denoted as ¢, and the output is the corresponding value of each compartment in the SIR
model. The weights (w) and biases (b) of the neural network, as well as the model parameters (3
and 7y) of the SIR model, are initialized randomly. The initializations for w and b are Xavier and
zero initializations, respectively, in Tensorflow. For B and 7, random values between 0 and 1 are
selected. This algorithm is a guideline for using EINNSs to estimate the parameters required for the
neural network and the embedded SIR model. By leveraging this approach, it becomes possible to
simultaneously train the neural network and determine the optimal values of the SIR model parameters.

Algorithm 1 EINN
Require: ¢,S,,1,,R,
Randomly initialize weights w, biases b and dynamic parameters f3, ¥
for epoch in epochs do
Obtain the values of each compartment of the SIR model by using the forward propagation of the
neural network with the input as ¢:
S,I,R =NN(r)
Calculate the composed loss function, including the data loss (with o representing the number of
observations in each compartment and thus the number of collected time points):

[1; = So, 17+ 112 = Loy | [* + || R = Ro, |

1
MSEgr = —
0=

4

1

Denote the mismatch of the output of the neural network and observation data. Here, the residual
loss is defined as:

dl;  BSil;
dt; N

MSEResiduals = ZZ —+——V775i||+||

1 ¢ ||dSi ﬁSiI,'
=1 dt; N

dR; 2
+ VL[ + ||d_ — YL +vnSil|
li
This represents the sum of the squared residual errors for each compartment of the SIR model.
The residuals and data loss are calculated by using the same time step Af = 1.
The total loss function is given by:

Loss = MSESIR +MSEResiduals

Update the weights w and biases b, as well as the dynamic parameters 8 and 7y by using the Adam
optimizer toolkit in Tensorflow to minimize the loss function.
end for=0

In our experimental setup, our neural network architecture takes a single input value, denoted as
t. The network consists of multiple hidden layers, with each connection between nodes characterized
by weights Wi, j|. Here, i refers to the starting node position, and j corresponds to the ending node
position. The tanh activation function is applied at each node within the hidden layers. The tanh
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activation function is mathematically defined as follows:

—X

anh(x) = & ¢ (2.19)
er+e*

This activation function maps the input value x to a range between —1 and 1, introducing non-linear

characteristics to the neural network. By employing tanh as the activation function at each node in the

hidden layers, the network can capture intricate patterns and discover complex relationships within the

data. In the output nodes of the neural network, we employ the sigmoid activation function to account

for the normalization applied to S(¢), I(r) and R(¢). The sigmoid function is defined as:

B 1
C l4e*

o (x) (2.20)
This activation function maps the input x to a value between 0 and 1, facilitating the representation of
probabilities or values within a normalized range. The EINN architecture comprises four hidden layers,
each with 64 neurons. Since physics-informed algorithms are data-hungry, we employed interpolation
to generate 3000 data points within 150 data points. For optimization, we utilized the Adam optimizer
algorithm from the Tensorflow package. The chosen learning rate was set to 0.0001, and the training
process was executed for 40k epochs. We employed regularization parameters to prevent overfitting
and enhance the model’s generalization ability. We chose o; = 1 and o, = 1 as regularization values
for data loss and residual loss, respectively.

2.2.3. Stochastic epidemiology-informed neural network

The SEINN is introduced as an extension of the EINN [9] framework to incorporate stochastic-
ity [16,31] into vaccine models. This stochastic component enables the consideration of uncertainty
and variability in the model, providing a more comprehensive understanding of the real-world com-
plexities involved in the vaccination process.

In Algorithm 2, the SEINN algorithm is designed to learn the parameters of a neural network and
a stochastic vaccine model for the SIR system. It combines deep learning techniques with the ability
to capture the stochastic dynamics in the system. The algorithm begins by randomly initializing the
neural network’s weights, biases and dynamic parameters 3 and y. These parameters will be optimized
during the training process. Let us denote the weights as w and biases as b. The algorithm then enters
a loop over a specified number of epochs. Each epoch represents a complete pass through the entire
dataset during training. Within each epoch, an inner loop iterates over the number of Monte Carlo
iterations [31] (Nuyc). This loop captures the stochasticity in the system by repeatedly simulating the
SIR model with different random noise inputs. In each Monte Carlo iteration, the algorithm performs
forward propagation of the neural network by using the input time t to obtain the predicted values for
each compartment of the SIR model: S, 7 and R. This can be expressed as follows:

S,I,R = NN(t;w,b) 2.21)

Here, NN represents the forward propagation function of the neural network in the black-solid block of
Figure 3. The initializations for w and b are Xavier and zero initializations, respectively, in Tensorflow.
Next, the algorithm performs Euler-Maruyama discretization to calculate the next values of S, I and R
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based on the SDE terms and random noise. The discrete update equations for each compartment can
be written as follows:

Sil;
Siv1 =S —(B # +vNS;)At + o1 V ALSAW;
Sil;
lii =i+ (B=7) = VI)At + 03V ArLid W (2.22)

Rit1 =R+ (’)/I,' - V?]S,')Al + 03 \/ERid‘/Vi

In these equations, 3 represents the infection rate, y represents the recovery rate, N represents the total
population size, At is the time step size, o; (i = 1,...,3) is the random noise (scaled by the square root
of At) and dW; is a random increment following a standard normal distribution.

/ Data Fitting and Parameters Inference \
§ MSEsip = MSE((S. = §) + (I, — ) + (R.— R))

2 % “— e
\ J

Iterate over SDE
(Trainable parameters B,y /
k Fixed Parameters v,n,c J

Figure 3. A schematic diagram of SEINNs. The black-solid block consists of a dense neural
network that takes time 7 as input and predicts the susceptible (S), infected (/) and recov-
ered (R) populations. The trainable parameters include the transmission rate 3 and recovery
rate ¥, while fixed parameters represent the vaccination rate v, vaccine efficacy 1 and noise
level o. The individual compartments S, 1, R are each corrupted with different choice of ©.
‘SDE’-labeled box shows the residual calculation that captures the deviation from the ex-
pected behavior based on the stochastic vaccine model. The Euler Maruyama technique is
used to discretize the SDE. The loss function incorporates both data mismatch and physi-
cal residuals to optimize the network’s performance. By minimizing the loss function, the
SEINN fits the observed data, infers dynamic parameters 8 and 7, and satisfies the dynamics
of the stochastic SIR model. This integration enables accurate modeling and prediction of
population dynamics in epidemiology.

SEres = Sres + Ires + Ryes

Solves the SDE (Residual)
using Euler Maruyama

Loss = LoSSyatq + LOSSesigual
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Algorithm 2 SEINN
Require: ¢,S,,1,,R,,01,07,03,1,v, Nyc, where Ny,c is the number of iteration over the SDE
Randomly initialize weights w, biases b and dynamic parameters f3, ¥
for epoch in epochs do
for j < 1 to Nyic do
Obtain the values of each compartment of the SIR model using the forward propagation of the
neural network with the input as ¢:
S,I,R =NN(7)
for time step i <— 1 to M do
Calculate the SDE terms by using Euler-Maruyama discretization:
Siv1 = Si— (B3 +vnS;)At + o1 v/ ALSAW;
Livi =L+ (B3) — vI) At + 03 VAtL:dW,
Rit1 =R+ (’}/I,' — v”l]S,'>At + 03 \/ER,’CWV,’
Calculate the discrete loss after each iteration of the SDE:

1 M
MSEspe =+ Y (UISis1 = Sill>+ 1T = B>+ [|Riv1 — Ril )
i=1

end for
Obtain a list of the values of each compartment S, /, R after each iteration over the SDE.
Compute the average from the list of each compartment as the solution to the stochastic model
in (2.2)

end for

Calculate the composed loss function, including the data loss and residual loss:

1 M
MSEgir = MZ(||Si_50i||2+||Ii_IOiH2+||Ri_R0i||2)
i=1

1 Nyc
MSEresidual = m l:ZI MSESDE

The total loss function is given by:

Loss = MSESIR + MSEresidual

Update the weights w, biases b and dynamic parameters 3 and y by using the Adam optimizer in
Tensorflow to minimize the loss function.

end for=0

The algorithm then calculates each time step’s discrete loss MSEspg. This loss measures the dis-
crepancy between the successive values of S, I, and R and helps to quantify the error in approximating
the continuous-time SDE with the Euler-Maruyama discretization scheme. The MSEspg can be com-
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puted as follows:

1 o
MSEspe =~ ) (ISi1 = Sill* +[[fi1 = Bl1* +[[Rist — R [*) (2.23)
i=1

where o is the total number of time steps. Throughout the Monte Carlo iterations, a list is main-
tained to store the values of each compartment (S, /, and R) after each iteration. This list captures the
evolution of the compartments over the iterations and serves as the basis for computing the average so-
lution to the stochastic model. Once the Monte Carlo iterations are completed, the algorithm computes
the average of each compartment from the list of values. This average represents the solution to the
stochastic model and provides a more stable estimate of the compartment values by mitigating the ef-
fect of randomness. To evaluate the performance of the model, the algorithm calculates the composed
loss function, which consists of the data loss (MSEg;z) and the residual loss (MSEesiguqar)- The data
loss measures the discrepancy between the dataset’s predicted values (S,7,R) and the observed values
(So,15,R,). It can be computed as follows:

1 ]
MSEgig = p Z(\|S—SO\\2+ I =1||>+|R—R,||?) (2.24)
i=1

where o represents the number of observations in each compartment, and thus the number of collected
time points. The residual loss, MSE,.iauai, 1S calculated as the average of the MSEgspr over all Monte
Carlo iterations. This loss captures the discrepancy between the predicted evolution of the compart-
ments based on the SDE simulations and the observed values. It can be computed as follows:

1 Nyc
MSE osidual = Moo Y (MSEspg) (2.25)
i=1

Nysc is the number of Monte Carlo iterations. The total loss function, Loss, is the sum of the data loss
(MSEgg) and the residual loss (MSE¢siguar)- It can be written as:

Loss = MSEsigr + MSE, o5idual (2.26)

The algorithm utilizes the Adam optimizer [32], a popular optimization algorithm, to update the
weights, biases and dynamic parameters. The Adam optimizer adjusts the parameters based on the
gradients of the loss function. By iteratively updating the parameters using the optimizer, the algo-
rithm aims to minimize the loss function and improve the accuracy of the model predictions. The
SEINN architecture comprises four hidden layers, each with 64 neurons. The nonlinear activation
function in Eq (2.19) is applied to all hidden layers. The sigmoid function in Eq (2.20) is applied to
the output layer. Since physics-informed algorithms are data-hungry, we employed interpolation to
generate 3000 data points within 150 data points. For optimization, we utilized the Adam optimizer
algorithm from the Tensorflow package. The chosen learning rate was set to 0.0001, and the training
process was executed for 40k epochs. We employed regularization parameters to prevent overfitting
and enhance the model’s generalization ability. We chose or; = 1 and o = 1 as regularization values
for data loss and residual loss, respectively. The number of Monte Carlo iterations Ny;c was set at 10.
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2.3. Error metrics for data-driven simulations

The present study employed error metrics for data-driven simulations. The variable y; denotes the
actual data, while y; corresponds to the predicted data the models generate.

1) Root Mean Square Error (RMSE): pertains to the statistical measure of the deviation of prediction
errors from their mean value.

RMSE = (2.27)

2) The Mean Absolute Percent Error (MAPE): measures the accuracy of a forecasting method and
is expressed as a percentage. It is calculated by taking the absolute percentage difference between
the actual and predicted values and averaging it across all observations.

100 & yi — ¥
MAPE = —Y |2 2q,
N =y

(2.28)

3) Relative Error (REL): is expressed as the sum of the squared difference between the actual value
(v) and the predicted value (¥;), divided by the square of the actual value, for each of the N obser-
vations.

N .02
REL=Y Wi=I)" (2.29)
i=1 Vi

4) Explained Variance (EV): refers to the extent of variability in the predicted y; that can be ac-
counted for by the neural network. This resembles the coefficient of determination (R?), which is
predominantly employed in the context of linear regression.

Var(yi — i)

EV =1-—
Var(y;)

(2.30)

3. Results and discussion

3.1. Data-driven simulation for stochastic vaccine model

The COVID-19 data were procured from the Tennessee Health Department’s official website. The
temporal scope of the dataset employed in this study spans December 17, 2020, to May 16, 2020.
Cumulative data about the number of individuals infected and recovered were extracted and processed.
The susceptible data were obtained by subtracting the number of infected and recovered individuals
from the total population, which is a known quantity. The data were subjected to preprocessing and
scaling techniques to convert the values into a standardized range of O to 1. This scaling was done
to facilitate the training process of the models. The primary analytical components used in the study
were the cumulative counts of individuals who have recovered from and been infected with COVID-19.
For reproducibility, we fixed values for the parameters § = 0.18, ¥ = 0.13, vaccination rate v = 10%
and efficacy rate n = 0.94 [9]. Both the deterministic and stochastic models underwent training and
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evaluation across varying noise levels (5%, 10%,30%,60%). We show the results for noise levels 5%
and 60%. The remaining graphs will be shown in the appendix.

Figure 4 displays the actual COVID-19 data and the corresponding noisy data for the susceptible,
infected and recovered groups. The data cover the period from December 17, 2020, to May 16, 2020,
for the state of Tennessee. From the graph, the solid lines in each subplot represent the actual data,
which are the true values of S, I and R at each time point. These values were obtained from reliable
sources and serve as the ground truth for the COVID-19 dynamics in Tennessee. Different noise levels
were introduced to the actual data to simulate real-world scenarios and account for measurement errors
or uncertainties. The dashed lines in each subplot represent the noisy data. The noise levels depicted in
the figure are 5%, 10%,30% and 60%. At the lowest noise level (5%), the dotted line closely follows
the dashed line, indicating that the noise has minimal impact on the data. As the noise level increases to
10%,30%,60%, the dotted lines deviate further from the dashed line, indicating greater discrepancies
between the actual and noisy data. The noise in the data is introduced to mimic the challenges faced
in real-world data collection, such as measurement errors, reporting inaccuracies or other sources of
uncertainty. By incorporating these noisy data points, the SEINN algorithm can learn to account for
such uncertainties and make more robust predictions.
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Figure 4. Actual COVID-19 data and noisy data for the state of Tennessee from December
17,2020 to May 16, 2020. The left graph shows the susceptible group whilst the middle and
right graphs show the infected and recovered groups, respectively.

Figure 5 compares the performance of the EINN and SEINN models for noisy data at a 5% noise
level. The graph illustrates how SEINN outperforms EINN in terms of data fitting, specifically for
noisy data. The plot consists of two sets of curves, each representing the predictions made by the EINN
and SEINN models. Each graph’s dotted line represents the noisy data, which serves as a reference for
evaluating the performance of the two models. These noisy data points were obtained by introducing a
5% noise level to the actual COVID-19 data. Comparing the predictions made by EINN and SEINN,
it is evident that SEINN performed better in terms of capturing the pattern and characteristics of the
noisy data. The SEINN predictions, represented by the blue dashed lines, align more closely with the
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dotted lines, indicating a better fit to the actual data.
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Figure 5. Comparing EINN and SEINN for noisy data at 5% noise level. The left figure
shows the results for deterministic and stochastic models at 5% noise level for susceptible
group. The middle and right figures show the results for infected and recovered groups,

respectively.
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Figure 6. Comparing EINN and SEINN for noisy data at 60% noise level. The left figure
shows the results for deterministic and stochastic models at 6% noise level for susceptible
group. The middle and right figures show the results for infected and recovered groups,
respectively.

Figure 6 compares the performance of the EINN and SEINN models for noisy data at a 60% noise
level. This figure demonstrates how the two models handle and fit the data when the noise level is sig-
nificantly higher. Comparing the predictions made by EINN and SEINN, it can be observed that both
models struggled to accurately capture the pattern and characteristics of the noisy data. The EINN pre-
dictions, represented by the red dashed line, deviate significantly from the blue dotted line, indicating a
poor fit to the actual data. Similarly, the SEINN predictions, represented by the blue dashed lines, also
exhibit some deviations from the blue dotted line. The SEINN appears to slightly capture the pattern.
The high noise level in the data introduced significant uncertainty and variability, making it challenging
for both models to accurately capture the underlying dynamics. The deterministic EINN model, based
on deterministic differential equations, is particularly limited in terms of handling high noise levels. It
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fails to account for the stochastic nature of the data and does not effectively capture the variations and
uncertainties present in the noisy data. On the other hand, the SEINN model, incorporating stochastic
modeling techniques through SDEs (SDEs), attempts to capture the uncertainty in the data. However,
even the SEINN predictions show deviations from the dotted lines, indicating that the noise level is
substantial enough to pose challenges for both models.

Table 1 compares the EINN and SEINN models based on two error metrics, namely, the RMSE and
MAPE. A comparison was performed for different noise levels under the assumption of a fixed efficacy
rate of 1 = 94% and vaccination rate of v = 10%. The table consists of four rows, each corresponding
to a different noise level: 5%, 10%, 30%, and 60%. For each noise level, two columns represent the
models being compared: the deterministic model (EINN) and the stochastic model (SEINN). Compar-
ing the results, it is evident that the SEINN model consistently outperformed the EINN model in terms
of both the RMSE and MAPE at all noise levels. For example, at a noise level of 5%, the RMSE for
the deterministic model was 39,006, while the RMSE for the stochastic model was significantly lower
at 3363. Similarly, the MAPE for the deterministic model was 0.0615, whereas the stochastic model
achieved a much lower MAPE of 0.0053. As the noise level increases, the performance gap between
the two models becomes more pronounced. At higher noise levels, such as 60%, the RMSE for the
deterministic model is 53,960, whereas the stochastic model achieved a significantly lower RMSE
of 37,557. The same trend is observed for the MAPE values, with the stochastic model consistently
outperforming the deterministic model. These results highlight the superiority of the SEINN model
in capturing the dynamics and uncertainties associated with noisy data. By incorporating stochastic
modeling techniques, the SEINN model demonstrates improved accuracy and a better fit to the data
than the deterministic EINN model. The SEINN model’s ability to capture the inherent variability and
uncertainty in the data makes it a more suitable choice for modeling and predicting complex systems
affected by noise.

Table 1. Comparison of the EINN with SEINN in terms of RMSE and MAPE.

Model comparison for v = 10% and efficacy rate (n = 94%)

Noise Level Model RMSE MAPE
5% Deterministic 39,006 0.0615
Stochastic 3363 0.0053
10% Deterministic 386,696 0.0610
Stochastic 6371 0.0101
30% Deterministic 43,497  0.0686
Stochastic 18,802 0.0297
60% Deterministic 53,960 0.0850
Stochastic 37,557 0.0592

Figure 7 visually compares the performance of the EINN and SEINN models based on two error
metrics: RMSE and MAPE. The figure shows that for both the RMSE and MAPE, the SEINN model
consistently outperformed the EINN model across all noise levels. This is indicated by the fact that
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the line representing the SEINN model consistently lies below the line representing the EINN model.
Lower RMSE values indicate better accuracy and a closer match between the predicted values and
the actual data. Similarly, lower MAPE values indicate a smaller percentage difference between the
predicted values and the actual data. The figure demonstrates that the SEINN model achieved lower
RMSE and MAPE values than the EINN model, indicating better overall accuracy and data fitting
performance. This consistent trend across different noise levels reinforces the stochastic EINN model’s
superiority in capturing the data’s dynamics and patterns.

HE Deterministic EE Deterministic
50000 { HEE Stochastic 0.08 1 mmm Stochastic
0.07
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30000 - 0.05 1
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Figure 7. Comparison of the EINN with SEINN in terms of RMSE and MAPE. The left
figure presents the RMSE results and the right figure shows the MAPE results for comparing
deterministic and stochastic models.

RMSE
MAPE

3.2. Data-driven simulation for nonlinear incidence rate

The dataset used in this study to analyze COVID-19 data was obtained from the official website
of the Tennessee Health Department. The dataset covers a temporal period from December 17, 2020
to May 16, 2020. It includes cumulative data on the number of individuals who were infected by and
recovered from COVID-19. The number of infected and recovered individuals was subtracted from the
total population, which was a known quantity, to obtain the susceptible data. This calculation provided
the count of individuals who were still susceptible to the virus. Scaling techniques were applied to
transform the data values into a standardized range of O to 1. This scaling process is commonly used
in machine learning tasks to facilitate the training process of the models by ensuring that all features
have similar ranges.

The data-driven simulations in this study were conducted by using a stochastic model with four dif-
ferent noise levels: 5%, 10%,30% and 60%. The simulations aimed to explore the impact of noise and
vaccination rates on the nonlinear incidence rate while considering fixed values for the parameters 4, o
and k that govern the nonlinear incidence rate. To learn the expected nonlinear incidence rate, we em-
ployed Algorithm 2, which is described in detail in the paper. The algorithm, referred to as the SEINN,
leverages the power of deep neural networks to model and predict the nonlinear incidence rate. The
simulations were performed for two vaccination rates: 1% and 10%. These rates represent the propor-
tion of the population that received the vaccine. By varying the vaccination rate, we aimed to analyze
its influence on the nonlinear incidence rate within the stochastic model. To conduct the simulations,
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we utilized the stochastic SIR model described by 2.4 of the paper. The model parameters were set to
specific values based on previous research [16]. The values chosen were: b =1,d = 0.1, 6 = 0.01,
u=0.05k=02 a=0.5y=0.01 and & = 2. These parameter values were used consistently across
all simulation scenarios. Furthermore, the vaccine’s efficacy rate was set to 0.94, indicating the vac-
cine’s effectiveness in preventing infection. This efficacy rate represents the proportion of individuals
who are protected from infection after receiving the vaccine. Several hyperparameters were specified
to implement the SEINN for the purpose of modeling the nonlinear incidence rate. The model was
trained for 30,000 epochs using a learning rate of 0.001. The neural network architecture consisted
of 60 neural units, and a total of 2999 interpolation points were chosen from a pool of 150 available
points. The regularization parameter € = 0.1 was applied to the residual loss whiles 1 — € was applied
to the data loss. These choices of hyperparameters were made based on experimentation and optimiza-
tion to achieve the best performance and accuracy in terms of capturing the dynamics of the nonlinear
incidence rate.
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Figure 8. Nonlinear incidence rate for 5% noise level with 1% vaccination rate. The left
figure shows how the true incidence rate (blue dotted line) compares with the predicted inci-
dence rate (red broken line). The right figure shows the results for incidence rate at 5% noise
level.

Figure 8 illustrates the impact of a small noise level and a small vaccination rate on the nonlinear
incidence rate, denoted as g(S,). The figure showcases the data fitting performance of g(S,/) and the
infected group under these specific conditions. In this scenario, the noise level was set to 5%, indicating
arelatively low level of uncertainty or variability in the data. Additionally, the vaccination rate was set
to 1%, representing a small proportion of the population that has been vaccinated. By examining the
figure, we can observe the relationship between the nonlinear incidence rate and the infected group.
The figure showcases how well the nonlinear incidence rate, g(S,1), aligns with the actual data of the
infected group. The figure highlights that the data fitting for both the nonlinear incidence rate and the
infected group is relatively better with a small noise level and a small vaccination rate. This suggests
that the observed data points are in closer agreement with the model’s predictions, indicating a more
accurate representation of the underlying dynamics of the virus spread.

Figure 9 illustrates the impact of a higher noise level and a higher vaccination rate on the nonlinear
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incidence rate, denoted as g(S,). The figure showcases the data fitting performance of g(S,) and the
infected group under these specific conditions. In this case, the noise level was set to 60%, indicating
a relatively high level of uncertainty or variability in the data. Additionally, the vaccination rate was
set to 10%, representing a larger proportion of the population that has been vaccinated compared to
the previous scenario. We can observe the relationship between the nonlinear incidence rate and the
infected group by investigating the figure. The figure depicts how well the nonlinear incidence rate,
g(S,I), aligns with the actual data of the infected group. It is evident from the figure that with a higher
noise level and a higher vaccination rate, the data fitting for both the nonlinear incidence rate and
the infected group is poor. This indicates that the observed data points deviate significantly from the
model’s predictions, suggesting a lack of accuracy in terms of capturing the underlying dynamics of
the virus spread. The figure emphasizes the importance of considering the combined effect of noise
levels and vaccination rates on the accuracy of the nonlinear incidence rate. It highlights that higher
levels of noise and higher vaccination rates can introduce more uncertainties and complexities into the
modeling process, making it challenging to accurately capture the dynamics of infectious diseases such
as COVID-19.

le6

200000 -1 e Trueg(s, /) . R 1.0 e 60% Noise | ° -
-== SEINN g(S,/) e === SEINN | e
180000 A . P | ° °
S o ° o o oW 0.9 <. o * . ° ..:V
¢ e le co L ° e %e °2 e
o [} - o ° ° —_ .
160000 o« 8% e e e 08 - B RN
® o0 00(‘ ('S e .° ° . LIRS % ¥ o’ e .° 3
° o o e _o-" . Yy - hd he] ° o o ° - ° LY d
= ° =& & _ o ° . (7] ° =& & _ . © .
N o o ",4{. LY ° 5 o o o "(. ° .
Y 140000 A ° e o ." e o Q2 0.7 1 ° RS & .o’ e o
> e o @ . IS ee” o @ .
o’.’/.. * ° e® ./ i * °
120000 1 « ,./. o, 0.6 e /’:. o,
. .
1000004 e ° 0.5 - /‘ .
° o ® e
80000 ~— T T T T T T 0.4 ~— T T T T T T
0 25 50 75 100 125 150 0 25 50 75 100 125 150
Days Days

Figure 9. Nonlinear incidence rate for 60% noise level with 10% vaccination rate. The
left figure shows how the true incidence rate (blue dotted line) compares with the predicted
incidence rate (red broken line). The right figure shows the results for incidence rate at 60%
noise level.

Table 2 presents the error metrics for the nonlinear incidence rate under different noise levels and
vaccination rate combinations. The table provides insights into the accuracy and performance of the
stochastic model in terms of capturing the dynamics of the nonlinear incidence rate under varying con-
ditions. The noise levels considered in the table are 5%, 10%, 30% and 60%, representing different
degrees of uncertainty or variability in the data. Additionally, two vaccination rates examined: 1% and
10%. These vaccination rates indicate the proportion of the population that has been vaccinated. For a
noise level of 5%, both the 1% and 10% vaccination rates resulted in relatively low values of RMSE and
MAPE. This suggests that the models performed reasonably well in terms of fitting the nonlinear inci-
dence rate under these conditions. As the noise level increases to 10%, the RMSE and MAPE values
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also increase for both vaccination rates. This indicates that the model’s accuracy in terms of capturing
the nonlinear incidence rate decreases as the noise level in the data increases. The trend continues as
the noise level further increases to 30% and 60%. The RMSE and MAPE values became significantly
higher, suggesting a larger discrepancy between the predicted values and the actual data. This indicates
that the models struggled to accurately capture the nonlinear incidence rate under conditions of higher
noise levels. Comparing the two vaccination rates, it can be observed that the higher vaccination rate
of 10% generally results in slightly higher RMSE and MAPE values compared to the lower vaccina-
tion rate of 1%. This suggests that higher vaccination rates may introduce additional complexities or
uncertainties into the modeling process, leading to slightly decreased accuracy in nonlinear incidence
rate prediction.

Table 2. Error metrics for nonlinear incidence rate.

Model comparison for v = 1%, v = 10% with efficacy rate (1 = 94%).

Noise Level Vaccination RMSE MAPE
5% 1% 6544  0.0087
10% 5470  0.0073
10% 1% 102,266 0.0136
10% 10,241 0.0136
30% 1% 29,846 0.0395
10% 30,155 0.0395
60% 1% 59,618 0.0785
10% 59,750 0.0787

3.3. Computational analysis of SEINN

This section thoroughly examines the impacts of perturbations in the model’s parameters and the
concern of overfitting in the proposed method. Through the implementation of sensitivity analysis,
valuable insights can be obtained regarding the proposed method’s robustness, generalization ability,
and efficiency. The selection of suitable values for the regularization parameter € is of utmost im-
portance in guaranteeing the dependability and effectiveness of the model in practical scenarios. We
consider the scenario in which the noise level is 10% and vaccination rate v is 1%.

3.3.1. Sensitivity analysis

Sensitivity analysis is a method employed to examine the impact of changes in the inputs or pa-
rameters of a model on the model’s output or result. The aforementioned technique is a mechanism
utilized to comprehend the actions of a model and evaluate its validity. In this work, we varied some
parameters in the SEINN to observe the effects on the error metrics.

Table 3 displays the effects of altering the number of neurons and layers in an SEINN while main-
taining a constant regularization parameter of € = le — 1 for the error metrics. The presented tabular
data display the numerical values of various performance metrics including the RMSE, MAPE, EV
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and REL, for every possible combination of layers and neurons. Upon conducting a comparative anal-
ysis between the model containing 32 neurons and the model containing 64 neurons while keeping
the number of layers constant, it was observed that the former exhibited superior performance. The
optimal results achieved by a model comprising five layers and 32 neurons are presented in the fifth
row of the table. The RMSE was computed to be 1912, the MAPE was determined to be 0.00254 and
the REL was calculated to be 0.00131.

Table 3. Effect of € = 1e — 1 on the SEINN by using error metrics for different layers (3,4, 5)
and neurons (32,64).

Regularization parameter € = le — 1

Layers Neurons RMSE MAPE EV REL
3 32 4850 0.00644 0.9993 0.00593
3 64 6170 0.00819 0.9957 0.01044
4 32 3493 0.00464 0.9994 0.00378
4 64 4159 0.00553 0.9988 0.00653
5 32 1912 0.00254 0.9996 0.00131
5 64 2864 0.00361 0.9991 0.00250

Table 4. Effect of € = 1¢ — 3 on the SEINN by using error metrics for different layers (3,4,5)
and neurons (32,64).

Regularization parameter € = le —3

Layers Neurons RMSE MAPE EV REL

3 32 3295 0.00438 0.9993 0.00296
3 64 3244 0.00431 0.9990 0.00328
4 32 2175 0.00289 0.9995 0.00199
4 64 2901 0.00385 0.9991 0.00248
5 32 1277 0.00160 0.9998 0.000631
5 64 6371 0.00847 0.9991 0.01122

As shown in Table 4, reducing the regularization parameter to € = le — 3 can potentially prevent
overfitting and consequently improve the performance on error metrics. Alternatively, modifying the
number of neurons or introducing an extra layer may serve as a countermeasure to the reduction in
regularization and potentially amplify the overall efficacy. The results suggest that attaining maximum
efficiency under the condition of the SEINN framework necessitates a careful equilibrium between the
regularization parameter and the number of neurons and layers. The fifth row indicates that the optimal
error metric values are achieved by combining four layers and 32 neurons.

Figure 10 illustrates the influence of the regularization parameter € = le — 1 on the SEINN algo-
rithm. The model’s performance was assessed by using the RMSE and MAPE as the chosen perfor-
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mance metrics. According to the RMSE graph, the most favorable arrangement of layers and neurons
is attained by using five layers and 32 neurons, yielding a value of 1277. The configuration exhibiting
the least favorable outcome comprises five layers, each comprising 64 neurons, resulting in a numeri-
cal output of 6371. Regarding the MAPE graph, it is evident that optimal performance is achieved by
using a configuration consisting of 5 layers and 32 neurons, which yielded a MAPE value of 0.00160.
The configuration demonstrating the least favorable outcome comprises five layers and 32 neural units,
yielding a documented score of 0.00827.
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Figure 10. Graphical representation of effects of regularization parameter € = le — 1 by
using the RMSE and MAPE. The left figure depicts the effect of regularization on RMSE
whiles the right figure shows the effect of regularization on MAPE.
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Figure 11. Graphical representation of effects of regularization parameter € = le — 3 by
using the RMSE and MAPE. The left figure depicts the effect of regularization on RMSE
whiles the right figure shows the effect of regularization on MAPE.

The results depicted in Figure 11 indicate that a decrease in the regularization parameter value from
€ =1e—1to & = le— 3 leads to notable enhancements in the performance of the SEINN model. The
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graph showcases the most favorable configurations demonstrating exceptional performance. The con-
figuration consists of four layers, each of which comprises 34 neurons. This result is consistent with
the findings presented in Table 4. The MAPE graph provides a performance evaluation that is com-
parable to that of the RMSE graph. The diagram underscores the importance of selecting appropriate
hyperparameters for the SEINN model to attain optimal performance and the need for the meticulous
calibration of regularization parameters.

3.3.2. Overfitting analysis

Overfitting analysis refers to assessing a deep learning model’s ability to perform on which it has
not been trained. The aim was to determine whether the model demonstrates overfitting by assessing
its performance on the training dataset compared to its performance on the validation or test dataset.
The examination of overfitting can function as a method to guide the selection of appropriate hyperpa-
rameters for a given model and to assess the model’s ability to generalize. The present study entailed
assessing the influence of adjusting the regularization parameter € and selecting appropriate hyper-
parameters on the phenomenon of overfitting. The input data for the SEINN was partitioned into a
training set comprising 80% of the data and a validation set comprising 20% of the data. The number
of layers was fixed at four, while the number of epochs varied between 30,000 and 60, 000.

Figure 12 illustrates the impact of the regularization parameter € = le — 1 on reducing overfitting
in the SEINN model. The graph on the right-hand side compares the training and validation losses,
where 30,000 epochs and four layers were utilized. Upon logarithmic transformation of the epoch
count, it is evident that the training and validation losses exhibit dissimilarity in the initial stages, but
eventually converge to a similar value after a certain number of epochs. In contrast, the graph on the
left was generated by using 60,000 epochs and implementing four layers. Evidently, the training and
validation losses exhibit identical values.

—— Train Loss —— Train Loss
124 Val Loss 1.21 Val Loss
1.0 4 1.0
n 0.8 n 0.8 1
[%2] 2]
S S
0.6 0.6
0.4 “ 0.4
v\
0.2 1 - ettt e 0.2 4 S s — _ I
100 10! 102 103 104 0 10000 20000 30000 40000 50000 60000
Epochs Epochs

Figure 12. Graphical representation of effects of regularization parameter € = le — 1 pre-
venting overfitting using epochs of 30,000 and 60,000. The left figure shows the effect of
regularization preventing overfitting using epoch of 30,000. The right figure shows the effect
of using epochs 60,000 for € = le — 1.
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The impact of the regularization parameter € = le — 3 in terms of mitigating overfitting in the
SEINN model is depicted in Figure 13. The graph on the right-hand side compares the training and
validation losses, which were obtained by utilizing 30,000 epochs and four layers. After applying a
logarithmic transformation to the epoch count, it becomes apparent that the training and validation
losses display dissimilarities initially but eventually converge to a comparable value following a spe-
cific number of epochs. By way of comparison, the graph depicted on the left was produced through
the utilization of 60,000 epochs and the incorporation of four layers. The parity between the losses
observed in the training and validation phases is apparent.
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Figure 13. Graphical representation of effects of regularization parameter € = le — 3 pre-
venting overfitting using epochs of 30,000 and 60,000. The left figure shows the effect of
regularization preventing overfitting using epoch of 30,000. The right figure shows the effect
of using epochs 60,000 for € = le — 3.

Table 5. Analysis of SEINN for different epochs: 30,000,40,000 and 60, 000.

Epochs Epsilon € Loss

30,000 le—1 1.91x 1071
30,000 le—3 4.21x1073
40,000 le—1 1.91 x 1071
40,000 le—3 2.68x1073
60,000 le—1 1.91 x 1071
60,000 le—3 3.40x1073

An analysis of data-driven simulations for training with varying numbers of epochs (30,000, 40,000,
60,000) and diverse values of the regularization parameter € is presented in Table 5. The objective of
the table was to assess the influence of altering the number of epochs on the loss function, which
functions as a metric of the model’s ability to conform to the data. The presented table elucidates
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the influence of the factors above the loss function, which indicates the model’s adequacy in terms of
capturing the data. The results show an ideal quantity of epochs, after which additional training fails
to enhance the model’s efficacy substantially. In addition, selecting a suitable regularization parameter
value holds significant importance in mitigating overfitting and improving the model’s capacity for
generalization.

3.4. Discussion

The present research examines environmental noise’s effects on transmission and nonlinear inci-
dence rates. The term “environmental noise” encompasses various external factors, including human
mobility, societal factors, and demographic characteristics, that can impact the transmission of dis-
eases. The initial phase of the study aimed to demonstrate the supremacy of stochastic models com-
pared to deterministic models. According to the findings, both models’ RMSE values demonstrate that
the stochastic models perform better than the deterministic models.

The significance of examining models featuring nonlinear incidence rates within a vaccination reg-
imen was considered. Recognizing the importance of complying with a vaccination regimen and the
personal response to interventions aimed at reducing the spread of the COVID-19 pathogen is of utmost
importance. The implementation of an effective vaccination program is of utmost importance in the
management of the current pandemic and in the mitigation of its societal consequences. Vaccinations
are a highly effective measure for mitigating infectious disease transmission, reducing symptom sever-
ity and lowering the likelihood of hospitalization and mortality. To effectively control the pandemic, it
is necessary to undertake measures beyond implementing a vaccination regimen.

The model’s efficacy in accurately predicting nonlinear incidence rates under varying parameter
combinations and noise levels is demonstrated through data-driven simulations. This provides valu-
able insights into disease transmission dynamics and the influence of vaccination rates. The study’s
results demonstrate the model’s effectiveness in accurately predicting nonlinear incidence rates under
different parameter combinations and noise levels. The results above provide noteworthy insights into
the mechanisms of disease propagation and the impact of immunization coverage.

The results of the computational analysis of the SEINN indicate that the method is characterized
by robustness and effectiveness. By manipulating diverse components of the approach, we acquire a
deeper understanding of the means to mitigate overfitting. Optimizing the selection of hyperparameters
and regularization parameters can effectively mitigate the issue of overfitting. To avoid fluctuations in
the performance of a model, it is necessary to exercise cautious intuition during experimentation to
ascertain the extent to which the regularization parameter should be decreased.

The present study’s research methodology examines environmental noise’s impact on the nonlinear
incidence rate. There are some limitations to the present study. The first limitation of the study is the
key assumption of stochastic models that the host population is homogeneously mixed. This means
that there is a need to consider contact heterogeneity in the population. Thus, it is more appropriate
to formulate disease models in complex networks [33, 34]. Furthermore, the current work can be
extended to network epidemic models [35]. The second limitation of the study is the exclusion of
social determinants of health (such as poverty, employment, and access to health care), which are
important factors in a comprehensive analysis of epidemic models.
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4. Conclusions

A data-driven methodology has been considered for the construction of a model that examines the
influence of stochasticity on the transmission of COVID-19. Inspired by the PINN, a SEINN was cre-
ated to learn about epidemiological parameters and nonlinear incidence rates for four different noise
levels in a vaccination regime. The deterministic model frequently fails to account for environmen-
tal noise, which encompasses factors such as human mobility, human response to viral transmission
and demographic variables. Using data-driven simulations and error metrics has shown that stochastic
models are better for analyzing epidemic models. This is because they can deal with the environmental
noise that is part of the model. The proposed method has demonstrated the ability to learn diverse
forms of nonlinear incidence rates under varied noise levels and vaccination rates. Additionally, we
have illustrated the significance of computational analysis within deep learning models. The impor-
tance of selecting appropriate hyperparameters was demonstrated through the sensitivity analysis of
the proposed methodology, and the use of regularization can aid in mitigating overfitting. An area of
potential future research involves the integration of the supplementary time-varying parameters and
social determinants of health that directly impact the transmission of infectious diseases. A possi-
ble extension of this work is to compare Bayesian and non-Bayesian methods to stochastic epidemic
models.
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Figure A1. Comparison of EINN and SEINN for noisy data at 10% noise level. The left
figure shows the results for deterministic and stochastic models at 10% noise level for sus-
ceptible group. The middle and right figures show the results for infected and recovered
groups, respectively.
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Figure A2. Comparison of EINN and SEINN for noisy data at 30% noise level. The left
figure shows the results for deterministic and stochastic models at 30% noise level for sus-
ceptible group. The middle and right figures show the results for infected and recovered
groups, respectively.
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Figure A3. Nonlinear incidence rate for 30% noise level with 1% vaccination rate. The
left figure shows how the true incidence rate (blue dotted line) compares with the predicted
incidence rate (red broken line). The right figure shows the results for incidence rate at 30%

noise level.
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