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the DFE is locally asymptotically stable when R < Tand Ry < 1. A
unique LPAI-only (HPAI-only) equilibrium exists when R| > 1 (Ry >
1) and it is locally asymptotically stable if HPAI (LPAI) cannot invade
the equilibrium, that is, if the invasion number 7@[‘ <1 (7@,':' < 1).We
show using numerical simulations that the ODE version of the model,
which is obtained by discarding the time-since-recovery structures
(making cross-immunity constant), can exhibit oscillations, and also
that the pathogens LPAl and HPAI can coexist with sustained oscilla-
tions in both populations. Through simulations, we show that even if
both populations (wild and domestic) are sinks when alone, LPAl and
HPAI can persist in both populations combined. Thus, reducing the
reproduction numbers of LPAl and HPAI in each population to below
unity is not enough to eradicate the disease. The pathogens can con-
tinue to coexist in both populations unless transmission between the
populations is reduced.

1. Introduction

Infectious disease dynamics often occur within the context of complex ecological com-
munities [9]. Moreover, many important host-pathogen systems consist of multiple
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pathogen strains, circulating among multiple species of hosts [7]. Understanding how
multi-species transmission affects the persistence of a given pathogen strain can help
inform prediction and management of infectious disease outbreaks, and understanding
how such transmission among hosts modulates the coexistence of pathogen strains and
thus the maintenance of genetic variation within pathogens is essential for gauging how
pathogens are likely to evolve. This community dimension of epidemiology is widely rec-
ognized as being a significant frontier in quantitative epidemiology and the public health
sciences [10].

These issues arise with particular urgency in the case of the avian influenza viruses
(AIVs), which present a global economic problem in the poultry industry costing annually
hundreds of millions of dollars [16] and pose a serious public health risk due to the threat of
emergence of a novel pathogen strain circulating among human hosts, with potentially dev-
astating consequences [24]. Influenza A viruses can infect many species of warm-blooded
vertebrates [26], but the great majority of viral strains appear to be found in wild water-
birds, such as shorebirds and gulls (Charadriiformes) and ducks and geese (Anseriformes)
[12]. These species can come into contact with domestic poultry, which can pose a direct
threat to the poultry industry, and also provide a conduit for potential transmission to
humans.

Mathematical models can provide essential tools for understanding many aspects of
infectious disease dynamics [10], and become particularly important when grappling with
the complexities of multi-pathogen, multi-host systems, for instance when hosts them-
selves may mount strain-specific immune responses to infection. A realistic model of avian
influenza (AI) would be highly complex, since it would have to account for transmission
within and among multiple potential species of wild hosts, many of which are migratory
[21] and occupy seasonally forced environments [24]. As a way station towards such a
realistic model, here we consider a system in which there are two host populations, which
we call domestic and wild bird populations, each of which has relatively simple intrinsic
dynamics. These two host populations are in turn infected by two strains of AI A, one of
which is a strain of low pathogenic avian influenza (LPAI), and the other a strain of high
pathogenic avian influenza (HPAI). HPAI viruses are defined by the fact that they cause at
least 75% mortality in 4-8 week chickens, infected intravenously [20]. HPAI strains are of
influenza A subtypes H5 and H7 (e.g. H5N1, H7N9).

The basic dynamics of each host consists of a steady flow of fresh susceptibles into each
host population, and a constant rate of intrinsic mortality. In the absence of the virus, the
hosts have very stable dynamics. (This assumption would need to be relaxed when consid-
ering the detailed dynamics of natural populations, which fluctuate seasonally and among
years.) Transmission of the virus occurs in a density-dependent fashion, both within and
between these two populations. Hosts can recover from infection with LPAI, and when
they do recover, are immune for life from further infection by this viral strain. However,
LPAI-recovered birds can be infected by HPAI. Consistent with empirical evidence, there
is a degree of cross-protection in the immune response, so infection by LPAI can pro-
tect against HPAIL. However, this cross-immunity fades with time, and incorporating the
dynamics of such time-dependent fade-out in immune protection is one of the mathe-
matical complexities of our model. By contrast, infection with HPAT is assumed to always
lead to death (possibly by culling) in domestic birds; in wild birds, HPAI leads to death or
recovery with permanent immunity to both strains.
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Our focus will be on the implications of partial cross-immunity, but to put our results
into context, it is useful to consider what might be expected when cross-immunity is
complete. If cross-immunity is complete, then LPAT and HPAI simply compete for sus-
ceptible hosts. If there is only one population, within which each strain could persist alone,
whichever strain can persist at the lowest level of susceptibles will eliminate the other strain.
With two populations, there are two resources (the susceptibles in the two populations),
so there are other possibilities. One is that the two strains coexist, for example if LPAI is
better at exploiting wild susceptibles and HPALI is better at exploiting domestic suscep-
tibles. Another possibility is that each strain can exclude the other, in which case the first
strain to arrive persists and the second strain cannot invade (alternative equilibria). If cross-
immunity is not complete, HPAI can infect at least some LPAI-recovered birds, and so it
has an additional resource. Therefore, coexistence is possible in a single population if LPAI
is better at exploiting susceptibles; with complete cross-immunity, LPAI would eliminate
HPALI, but with partial cross-immunity, it is sometimes possible for HPAI to invade and
persist by infecting LPAI-recovered birds. With two populations, of course, there is addi-
tional scope for coexistence. The analyses and simulations presented below help illuminate
the conditions that permit such coexistence.

We first present the basic model (for a flow chart of the model, see Figure 1). Then, we
characterize the conditions for each viral strain to be able to increase when rare and alone.
We derive expressions for the basic reproduction number for each strain, which are func-
tions of the joint densities of the domestic and wild bird populations. Next, we consider the
conditions for the increase of each strain when rare, when the other strain is present, and
aim at characterizing conditions for the coexistence of the two strains. Such coexistence
is not guaranteed. The two viral strains can be viewed as interacting in two distinct ways.
Firstly, they compete exploitatively for healthy hosts. Given that there are two host popu-
lations, as noted above, there is the potential for a degree of niche partitioning that could
facilitate viral strain coexistence [9]. Secondly, the loss of partial immunity means there is
a partial, time-lagged facilitation of the dynamics of HPAI, emerging from hosts who get
infected with LPAI, but recover. This means that even if all hosts have been infected by
LPAI (so no fully susceptible hosts are available at all), some hosts can become available
for infection by HPAIL

This replenishment of hosts for HPAI involves a lag, relative to LPAI infection. We will
use numerical simulations to demonstrate that this permits the entire system to persist, but
at times with sustained, large-scale oscillations in infection by each viral strain. Such oscil-
lations can emerge even if each viral strain on its own tends towards a stable equilibrium
when it alone is infecting the two host populations.

2. The model

We consider a time-since-recovery structured model to study the dynamics of LPAI and
HPATI (indicated by L and H subscripts or superscripts, respectively) in wild and domes-
tic bird populations (indicated by w or 1 subscripts for wild birds and d or 2 subscripts
for domestic birds). The wild bird population is divided into nonintersecting classes of
susceptible (Sy ), infected with HPAI (I, ), infected with LPAI (Ir, ), recovered from
LPAI (r1,, ), and recovered from HPAI (Ry, ). Similarly, the domestic bird population
is divided into susceptible (Sq ), infected with HPAI (Iy, ), infected with LPAI (Ir,) and
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Figure 1. Flow chart of model (1).

recovered from LPAI (r1,) classes. Since the detection of even one HPAI-infected domes-
tic bird results in culling the entire farm and the death of the infected bird, we do not
include an HPAI-recovered class for the domestic bird population. The LPAI-recovered
classes r, (7, t), r4(7, t) denote the density of (per unit 7) recovered birds at time ¢ with
time-since-recovery equal to 7.

The susceptible bird populations are generated by the recruitment/birth rates (A, and
Aq) and reduced by the natural death rates (i, and j1q) and by infection with HPAI or
LPAI The new infections with LPAI and HPAI, respectively, per unit time per susceptible
host are modelled by A1, and Ay, in wild birds. The forces of infection for LPAI and HPAI,
respectively, in the wild bird population are given by

)\’Lw = ﬂ%IILw + IB{JZILd’ )\’Hw = ﬂll_{IHw + IBgIHd
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Similarly, the forces of infection for LPAI and HPAI, respectively, in the domestic bird
population are given by

Ay = :32L1[Lw + /32L21Ld’ Any = IB?IIHW + IBZ%IHd'

The aggregate  parameters can be interpreted as the product of rate of contacts between
a susceptible (wild or domestic) bird and an infected (LPAI or HPAI) bird and the probabil-
ity that the contact resulted in transmission. For instance, 8 g is the HPAI transmission rate
to wild birds from domestic birds; similarly, /32L1 is the LPAI transmission rate to domestic
birds from wild birds (per susceptible bird per infected bird). Thus, the rate of change of
the population of susceptible wild and domestic bird populations is given by

dSy

E = Aw — AL, Sw — AH, Sw — UwSw>
dSq

E =Ag— )"Lde - )\Hdsd — dSd-

The infected wild birds recover from LPAI infection at a rate o1, and the domestic birds
recover at a rate aq. LPAI causes mild infection in domestic and wild birds (http://www.cdc.
gov/flu/avianflu/avian-in-birds.htm), hence we neglect the LPAI-induced death rate. The
LPAI-infected wild and domestic bird populations increase by the new incidences A, Sy
and Ar,Sq, respectively. Thus, the wild and domestic bird populations infected with LPAI
satisfy the following equations:

dr.,
= AL, Sw — (w + o, )L,
dr
dI,
wrike ALgSd — (g + ag)L,.

The HPAI-infected wild and domestic bird populations increase by the new incidences
An,Sw and Ap,Sy4, respectively. Wild birds infected with HPAI can recover at a rate oy, ;
domestic birds do not recover from HPAI. Studies show that an earlier infection with
LPAI provides temporary immunity towards HPAI and this immunity fades with time-
since-recovery from LPAI [8, 18]. As 7 is the time elapsed since the recovery from the last
LPAl infection, the additional new HPAI infections per unit time from wild birds that have
recovered from LPAI are given by the following term:

x
AH, / qw(t)rL, (T, 1) d7,
0
where gy (7) is the susceptibility to HPAI of a wild bird that recovered from LPAI t time

units ago relative to that of a naive wild bird. Similarly, the new HPAI infections per unit
time of the domestic birds recovered from LPAI infections are given by the following term:

o0
M, / ga(Dra(r. 0 dr,
0

where g4(7) is the relative susceptibility to HPAI of an LPAI-recovered domestic bird.
Thus, the wild and domestic bird populations infected with HPAI satisfy the following
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equations:

dly,,
dt

dly,
dt

where vy, and vy, are disease death rates induced by HPAI in wild and domestic
birds, respectively. We combine these differential equations with those for LPAI-recovered
classes, 11, (t,t) and r1,(7, t), which have relative susceptibilities to HPAI of g (7) and
q4(t), respectively, where 0 < gy (7) <1, 0 <gq4(r) <1 for every t > 0. Thus, the
differential equations modelling the recovered classes are

o0
= AH, Sw + An, / qw(t)rL, (t,t) dt — (uw + an, + va,)IH,,
0

o0
= )"Hde + )"Hd / Qd(f)rd(l’) t) dr — (Md + de)IHds
0

% + aar—l;w = —qw(T)AH, "L, — HwlLy>
1, (0,8) = ar, I,
arg  0rg
B + P —qd(T)AHgTd — KdTds

ra(0,t) = agly,.

We note that in the above equations, we have assumed mass-action incidence. Since the
contacts in influenza (avian or human) scale with the total population size, most influenza
models are built with mass-action incidence [1]. With the above notation, we have the
following time-since-recovery structured, multi-strain, multi-population model:

dS,
E = Aw — )\.LWSW — )\.HWSW — /,LWSW,
dr.,
W AL,Sw — (Uw +ar )L,
t
8}’LW aer ( ))\
= —qy(t L. — UwhL,
9t 97 qw Hy 'Ly MwTL,,
., (0,1) = ay 11,
dly, 0
T AH, Sw + AH, qw(o)rL, (7, 1) dt — (w + o, + ve,)H,»
0
dRy
Y= In, — twRn,, (1)
i o, In, — uwRay,
dSy
e Ag — ALySd — AHySd — HdSds
dI,
Fre ALgSd — (1d + o)Ly,
drg  org
rr + 3 = —qd(T)AHyTd — HdTd>
ra(0,t) = aglry,
dIy, o0
F = )"Hde + )"Hd Qd(f)”d(f, t) dr — (Md + VHd)IHd'
0
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Table 1. Definition of the variables of model (1).

Variable Meaning Variable Meaning

Sw Population of susceptible wild birds Sq Population of susceptible domestic
birds

I, Population of LPAl-infected wild birds Iy Population of LPAIl-infected domestic
birds

Ihy, Population of HPAI-infected wild birds Ihg Population of HPAI-infected domestic
birds

Iy Density of wild birds that have rg Density of domestic birds that have

recovered from LPAI recovered from LPAI
R, Population of wild birds that have

recovered from HPAI

Table 2. Definition of the parameters of model (1).

Parameter Meaning

Ay Birth/recruitment rate of domestic birds

Aw Birth/recruitment rate of wild birds

Id Natural death rate of domestic birds

w Natural death rate of wild birds

VHy HPAI-induced mortality rate for domestic birds

VHy, HPAl-induced mortality rate for wild birds

og Recovery rate of domestic birds from LPAI

ay, Recovery rate of wild birds from LPAI

OH, Recovery rate of wild birds from HPAI

ﬂLl /ﬁ“1 LPAI/HPAI transmission rate to susceptible wild birds from infected wild birds
B1/ By LPAI/HPAI transmission rate to susceptible wild birds from infected domestic birds
B /8% LPAI/HPAI transmission rate to susceptible domestic birds from infected domestic birds
ﬁ'ﬁ //35*1 LPAI/HPAI transmission rate to susceptible domestic birds from infected wild birds
gw (1) Relative susceptibility of LPAl-recovered wild birds towards HPAI

qq(7) Relative susceptibility of LPAl-recovered domestic birds towards HPAI

A schematic flow diagram of model (1) is given in Figure 1, and the associated model
variables and parameters are defined in Tables 1 and 2, respectively.

3. LPAI-HPAI dynamics in wild and domestic bird populations

We first examine the existence and stability of equilibria of system (1). Model (1) has four
equilibria: the disease-free equilibrium (DFE); two boundary equilibria, LPAI-only and
HPAI-only; and the coexistence equilibrium.

3.1. Disease-free equilibrium

System (1) has a DFE g0 given by e = (§5,0,0,0,0,S%,0,0,0), where 8§, = Ay/ Ly, and
Si = Ad/ua.

The LPAI and HPAI basic reproduction numbers for the wild bird population are
denoted by R}, and R, respectively, and are given by

L BriAw H BiiAw

1=, | =

B Mo (M + O5LW) ’ e Mo (M + oy, + VHW) .
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The epidemiological meaning of basic reproduction number RY, (RY]) is the number of
secondary cases produced by one LPAI (HPAI)-infected wild bird durlng its infectious
period in an entirely susceptible population of wild birds. Similarly, the basic reproduction
numbers for LPAI and HPAI in the domestic bird population are denoted by RY, and RE,
respectively, and are given by

L ﬁszAd H 5?2Ad

27 pa(p + o) 27 pa(pa + VHy)

We also define the reproduction numbers between populations. In particular, the LPAT and
HPAI reproduction numbers of domestic birds in the wild bird population are denoted by
RY, and RY, respectively, and are given by

L IB%ZAW H IBgAW

P27 uwua+ad)’ T uwlpa +vmy)

The reproduction number RY, (R!}) gives the number of secondary cases one LPAI
(HPAI)-infected domestic bird will produce during its lifetime as infectious in an entirely
susceptible wild bird population. Similarly, we denote the LPAI and HPAI reproduction
number of wild birds in the domestic bird population as R, and RE!, respectively, which
are given by

L _ By Ad H _ BriAd
AT pa(uw +any)’ wd (i + an, + Ve,

21 —

The reproduction number R%, (R}]) gives the number of secondary cases one LPAI
(HPAI)-infected wild bird will produce during its lifetime as infectious in an entirely
susceptible domestic bird population.

We call the reproduction numbers Rll,...,Rglz population-specific reproduction
numbers and the reproduction numbers RY,,...,RE cross-population reproduction
numbers.

We denote the basic reproduction number of LPAI for the full system (1) as Ry, which
is given by

Rl + RS, +\/<R — R, + 4R}, RY,

L=

Similarly, the basic reproduction number of HPAI for the full system (1) is given by

RE +RY +/ (R — RIL? + 4RERI

H =

These basic reproduction numbers R, Ry are threshold values which determine whether
LPAI or HPAI can invade the DFE. The basic reproduction number Ry of the full
system (1) is the maximum of the LPAT and HPAI reproduction numbers: that is,

Ro = max{Ry, Ru}.
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Theorem 3.1: If Ry < 1 and Ry < 1, then the DFE, &°, is locally asymptotically stable.

Proof: Let (thy, Uy, Xw» Yws 2w s Vs Xd> ¥d) = (Swi ILy TLy» IHy» Re1y» Sdb Iny» a5 Tay) — €°
denote the perturbations around the DFE; then, we obtain the following linearized system:

du
d_tw = _ﬂlLls:va - ﬁlestde - IBHS:J’W - ﬁ{{zsjv)’d — Uwlw,
dUW L ox L ox
? = ,anwvw + ﬂuswvd — (Uw + Ole)Uw;
0Xyw  0Xw
Y X
at ot Howtw
Xw(0,1) = ar, vy,
dyW_IBHS* +,8HS*
? — P11°w)w 129w)d — (Hw + oH, + VHw)ywa
dz
d_:] = 0H Yw — UwZw> (2)
dug
I = _ﬁlesfivw - ﬁszSZivd - ﬂzHlsfi)’w - ﬁgsﬁyd — Kdud,
dvg
a5 By Sivw + By Siva — (ia + aa)vd,
dxq  0xq
3t + 3‘[ - _I’ded>

x4(0,t) = aqvg,

dyq
=L = BllSi + BRSia — (a + vy

Suppose that the perturbations x, (¢, 7) and x4(t,t) have exponential forms such
as Xy = eMxy (1) and x4 = e*x4(). After dropping the bars, we obtain the following
first-order ODEs:

dxy dxq
M + 5= = —lwie Xy(0) = ap, v, and dxg + = = — e, %a(0) = arava.

Solving these differential equations, we obtain
xw(T) = a1, vye AT () = aguge” P THROT,

The infected compartments x = (v, U4, Yw» ¥4) of the linearized system (2) are decoupled
from the remaining equations. Using the next generation matrix approach, the linearized
system for the infected compartment x = (vy, Vg, Yw> ¥d) can be rewritten as

X = (F—-V)x,
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where
BLiSi BLSy 0 0
| s shs 0 o
0 0 BISy BRSH|
0 0 0Sh o BLSh
//l/w + aLw 0 0 0
0 pd + og 0 0
V=
0 0 Mw + on, + VH, 0
0 0 0 Hd + VHy

The next generation matrix K = FV~! is a matrix of reproduction numbers:

Ril RIP 0 0

Ry, RY, o0 0
0 0o RE RE
0 o RI RE

K =

The LPAI basic reproduction number R, is the principal eigenvalue of the matrix K =

( Riy Rip ) .
Ri Ry )’

Rl + R+ (RE - REy)? + 4R}, RY,

L =
Similarly, the HPAI reproduction number Ry is the principal eigenvalue of the matrix

K= ()
RZI RZZ

R + R+ /RY Rgﬂ +4RURY
H — .

The reproduction number Ry is given by the principal eigenvalue of the next gen-
eration matrix K. Thus, the basic reproduction number of the full system (1) is Ry =
max{R1, Ru}. Note that if Ry < 1, then all eigenvalues of the subsystem involving
infected compartments (vy, V4, Yw»> ¥d) have negative real parts [6] (Theorem 2, p. 33).
For values of A different from the eigenvalues of the subsystem, we have (vy, v, yw> ¥4) =
(0,0,0,0), which leads to xy (7) = x4(7) = 0. The remaining eigenvalues of the full system
are As = —[lw, A6 = —lyw and A; = —puq. Hence, all the eigenvalues are negative or have
negative real parts. Thus, the DFE is locally asymptotically stable when Ry < 1.If R > 1,
then the (vy, V4, yw> ¥4) subsystem has an eigenvalue with a positive real part, thus the DFE
is unstable. [ |

Furthermore, we can show the global stability of the DFE.

Theorem 3.2: Assume Ry < 1. Then, the DFE is globally stable.
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Proof: Integrating the PDEs and adding all equations for wild birds in system (1), we have
the following inequality for the total population size Ny, of wild birds:

dNy

? < Aw — whNy.
Hence, lim sup, Ny, < Ay/ity. Similarly, we have for the total domestic bird population
Ny the inequality lim sup, Ng < Ag4/ptq. That means that the set

Ay Ayq
I'=3(Nw,Ng) : Ny < —,Ng < —
Hw Hd

is invariant. For initial conditions in the set I', we have

dr,,
T (BiIL, + Bl )SE — (i + o)L,
dI
d—td < (B3I, + BHl)S; — (a + o)y,
(3)
Ay _ gH; B I,)S: I
i = (,311 H, + /312 Hd) w (pw + oy, + VHW) Hy»
dIg
d—td < (BaiIn, + Boalu)Sh — (wa + vay)Iny

where we recall that S§, = A/ and S§ = Ag/pg. We note also that since gy (7) < 1
and gq(7) < 1, the integral is no larger than the total population size of recovered individ-
uals, and the sum of the susceptible and recovered individuals is no larger than Sy, and S},
respectively. The right-hand side of the above system is linear. Furthermore, if Ry < 1, that
implies [6] that the matrix of the right-hand side above has only eigenvalues with negative
real parts. Therefore,

L, —>0 ast— oo,

Iy, >0 ast— oo,

(4)
In, >0 ast— oo,
Iy, — 0 ast— oo
Thus, the DFE is globally stable. This completes the proof. |

The global stability of the DFE means that the model does not exhibit backward
bifurcation.

3.2. LPAI-only and HPAI-only equilibria

System (1) has two boundary equilibria: the LPAI-only equilibrium denoted by &* =
(S;"VL,IE‘I;, *VI;’O’ O,SzL,Ifg,r:‘lL,O) and the HPAI-only equilibrium denoted by & =
(Si,0,0, !, Ry, S35, 0,0, .
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The invasion number of HPAI when the system is at the LPAI-only equilibrium is T:’,E
and it is given by

aRY, + bR + \/(@RY, — bRIY)? + 4ab RIS RE

5H
= s 5
L 3 (5)
where
_ uw(SE 4 By) - (S5t + Ba)
= —AW > — Ad >
o0
By :/ qW(T)TLL(T) dr, Bg =/ qa(0)rik(r) dr. (6)
0 0

Similarly, the invasion number of LPAI when the system is at the HPAI-only equilibrium
is RY and

Ry +dRY, + (R, — dRY,)? + 4cdRY,RY,

Ry = , 7
H > (7)
where
S*H S*H
c= 'U“W_W, d = Md_d_ (8)
Aw Ad

As with the reproduction numbers, the invasion reproduction numbers are also obtained
through the next generation approach [6], where the next generation operator of HPAI
invading the equilibrium of LPAI is given by

K _ (aRll{l aRII{Z)
L — .
bR bRY

Correspondingly, the next generation operator of LPAI invading the equilibrium of HPAI
is given by
KL (CRIE cR%) '
dR3;, dR;,

We call the main diagonal entries of the next generation matrices the population-specific
invasion numbers, and denote them by Rh Hoee oo R?z L» Where

L _ oL HL L
Ru L= aRll’RZZL = szz’Ru,H = CRII’RZZ,H =dR3,

We call the off diagonal entries the cross-population invasion numbers, and denote them
by R%Z)H, e RzHl,L> where

L _ oL HL L
RlzL = “Rlz)Rm L= bRZl’Rlz,H = CR12’R21,H = dR3.

We denote the forces of infection of LPAI when wild and domestic bird populations are at
the e equilibrium by Af& and Afg, respectively:

= Buli, + Billy, My = Bull, + Bnliy. )
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Substituting LPAI-only equilibrium &* into system (1) and setting the time derivatives
to zero, we can show that

*L *L  —UwT *L *xL _—uqt
(@ =aL e and ry(7) = gl e Har,

Furthermore, we have

L
ol _ A *L_ Ayhi
W T kL ’ Ly — *L >
)LLw + Uw ()\'Lw + pw) (Uw + av,)
*L
gl _ _ Ad P Adrr
d — )\‘*L 4 ’ Ly — ()\‘*L 4 ) '
1y + 1 g +#a)(d + aq)

We show the existence and uniqueness of an LPAI-only equilibrium by showing the exis-

tence and uniqueness of )»flv; and )»}’f;. Solving Equations (9) for FL"& and Ifg, we see that if

A}“J‘I; and )‘ﬁ are unique, so are Iff; and Ifi ifand onlyif BT, BY, # BL, B3, We then substitute
the expressions for If';% and FL"; into Equation (9) and obtain

*L *L

A*L )\’Lw )\'Ld

L, = K1 + K3
MY+ A+

*L *L
)‘Lw ALd

K3 + K4
MY+ MY+

L __
> )\'Ld -

; (10)

where k; = R]fl,u,w,/cz = R]fz,u,wAd/Aw, K3 = R%l,udAw/Ad and k4 = R%zud. Based
on Equations (10), setting u; = )\]";I; and uy = Afi, we define a nonlinear operator P in
the following way. Let u = (u1, u3); then

Ui uz Ui us
P(u) = (/q + K2 K3 + k4 ) =u.
up + Uw up+pna U+ fw Uy + (d

For any two u = (u1, uz) and v = (v;, v2), we say that u > v provided that u; > v; and
uy > vy. Then, K={u e R?>s.t. u>0}isa positive cone in R2. If we set C = [0,x; +
k2] X [0, k3 + k4], then the operator P maps C into itself.

Theorem 3.3: There exists a unique LPAI-only equilibrium, &', if Ry, > 1.

Proof: Let u = (u1,uz) and v = (v1,v2) s.t. u > v, then by the mean value theorem we
obtain the following for the first component of the nonlinear operator P,
(U2 —v2) > 0,

Py(u1, up) — P1(v1,v2) = k1= (ur —v1) + k2

_Hw
(i1 + pw)?
where u; < u; <vyanduy < up < vy.

Hence, P is monotone in K. If u; and u; are less than € > 0, then the operator P(u)
satisfies P(u) > A.u, where

S o S
(2 + pa)?

K1 Kp
A= |ty g

€+ Uw €+ 1d

Notice that when € = 0, the principal eigenvalue of the matrix Ac—o is R1 > 1. Deter-
mine € > 0 such that the principal eigenvalue of A¢ is R{ = 1. Let v be the eigenvector
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corresponding to the principal eigenvalue R{ of A¢. Therefore, Acv = v, such that v > 0.
Rescale v so that its components are less than €, that is v = (v;, v2), where v; < € and
vy < €. Then, itis clear that P(v) > v. To show the existence of LPAI-only equilibrium, we
define an increasing sequence; vgp = v and v; = P(vj_1). Note that |Jvj|| < «, where k <
K1 + k2 + k3 + k4. Since {vj}]’?:1 is a increasing bounded sequence, it converges. Namely
vj— 1 as j— oo.Since P(V) = 0, v is a fixed point for P.

Suppose there are two fixed points u! and u? which are ordered, that is u' < u2, then

u? —u' = P(u?) — P(u') = DP(&)(u? — ub),

where DP(u) is the derivative of P with respect to u (Appendix 1) and u! < £ < u?. Notice
that if w < vand u > 0, then DP(v)u < DP(w)u. Thus, we have

DP(u*)(u* — u') < DP(&)(u* — u') < DP(u")(u* — u').
Repeating # times, we obtain
(DP(u?))"(u* — u') < u? — u' < (DP(uh))"(1? — ub),

since DP(£)(u? — u') = u?> — u!. Since p(DP(u')) < 1and p(DP(u?)) < 1 (Appendix 1),

therefore (DP(u?))" — 0 and (DP(u'))" — 0. Thus, we have u! = u?. Now, suppose that

there are two fixed points u! and u? ordered as u! <k u2, which means u} < u% and u% >

u%. Then,
u=u"—u*=Pu') — P(u?) = DP)(u' — u*) = DP(&)u,

where u = (uy, uz) with u; < 0and u, > 0,and u' <g & <g u?. Notice that for any w <g
v, we have DP(w)u < DP(v)u since u; < 0 and u; > 0. That is we have,

DP(u')(u* — u') < DP(&)(u* — u') < DP(u?)(u* — u').

Applying the same steps as before, we arrive at u! = u2. So in either order, there exists a
unique fixed point, and therefore a unique equilibrium. |

Theorem 3.4: Assume Ry, > 1. Then, the LPAI-only equilibrium is locally asymptotically
stable iff RE < 1.

Proof: We obtain the following linear system for perturbations.

du
= O+ w0t = BLSivw = BSitva = BISI e = BST Y
dv
3 = Mt BT = (e + ow, ) + BST VG,
0Xy  OXyw H H *L
S T = (Bl + By — e

xw(0,t) = oL, Uws
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d
T = Sty + Bty + (Bl + By By — (s + e, + vir,
dz,
Tew — UwZes
dr OH, Yw — Mwiw
dud L
? = _()M + nd)ug — /3218(1 Uw — 13225 U4 — ,3215(1 Yw — ﬂzzsd Yd>
%_A*L + BL STy, + (BL ST — (g + g))
ar Lq¥d B1Sq vw B84 Hd T &d))vd,
0xq  0xq
=+ == = —qa(O) Byyw + Bpyd)ry — Haxd,
dt T
x4(0,1) = aqvg,
dyq
S8 Bty + STy (Bhiy + BbyBa — (ua+viye (1)

where B, and By are as defined in Equation (6). Considering the exponential solutions
such as xy (7, ) = e*xy (1), x4(1, 1) = eMX4(7), yw = eyy and yq = e*'y4, we obtain
two non-homogeneous linear first-order differential equations. Solving them, we obtain

T
Rw(1) = o, Dwe” “HIT — (Bl + BioYa) / Gu(SrE (s)e™ P9 g,
0

T
%4(1) = agige” T — (B3 + Braa) / qa(©)rit (s)e” =9 g,
0

For the remaining equations, which do not depend on Xy () and x4(t), we suppose

that the perturbations are exponential functions of the form uy,, = e*ity, ug = e*iig, vy =

M iy, vg = e*ig, zy = €Mz, We get the following eigenvalue problem after dropping the

bars,
A B X
(6 &)=+C): @

where x = (uy, Ud, Vw, Vd» Zw) ¥ = Yw>¥d)>

— O+ 1) 0 —BL S —BL S 0
0 ~ (Y + ) — By St ~ByS 0
A= M 0 BLSE — (uw +ar,) pLS:L o |,
0 My phsi LSt — (na+aa) 0
0 0 0 0 —w

H H

_/3115ij _/31253:}
H ¢xL H ¢xL

_/321Sd _ﬂZZSd

B= 0 0 s
0 0
aH,, 0

C= ﬂfll (S;kVL + By) — (Uw + oy, + \)HW) ’BS(S;"VL + By)
Bt (SEL + Bg) ,3?2(5("5L + Ba) — (g + vu,) )



Downloaded by [University of Florida] at 03:46 15 December 2015

JOURNAL OF BIOLOGICAL DYNAMICS 119

The equations involving HPAI, that is y,, and yq in the above eigenvalue problem, decou-
ple. Thus, two eigenvalues of the system will be determined by the subsystem involving
equations of y,, and yq (matrix C; the other eigenvalues are the eigenvalues of A). The
eigenvalues of the Jacobian matrix C have negative real parts if and only if the spectral
radius of the next generation matrix is less than 1 [6] (Theorem 2, p. 33). Following the next
generation matrix approach, we obtain the next generation matrix KI' = FV !, where

B (SE+ By) B3 (SiF 4 By)
H /ol H ol and
,321 (Sd + Bd) ,322 (Sd + Bd)

v o [P T VR, 0
0 pd+va, ]

The principal eigenvalue of the next generation matrix Ki! gives the invasion number
of HPAI which is denoted by 7%?, if this is greater than or equal to 1, then at least one
eigenvalue of C has a positive real part, so the LPAI-only equilibrium is unstable.

Thus, the eigenvalues of C have negative real parts if 7%{1 < 1. By contradiction, we show

that if 7%5 < 1, then the eigenvalues of the matrix A do not have non-negative real parts.
The characteristic equation of A is as follows:

— BlySar BiSE (w + ) (ed + 2) + [(ia + ed + VATE + pa + 1) — BSit(na + 1)
[(w + o, + RO + e + 1) = B SE (1w + )] = 0. (13)
We rewrite Equation (13) as follows:

(d +ad + MAFE + pa + 1) — BpSit(na +2)

Md + A
(w + o, +MOL + i +2) = BaST e +0
= IBIZSW IBZISd . (14)
Hw + A

IfR(\) > 0, then

(a +ag + )AL + pa + 1) — BpSt(na + 1)
nda+ A

(g + org + )»)(?»fﬁ +pa+A)
(nd +2)
| + g + Allkﬂ‘ + pma + Al
- PYESY
> pg +aq — S (15)

L oxL
— B Sy

— BLSEE > Jua + ad + Al — BpSit

Similar analysis yields

[w + ar, + )‘“)‘]TIV:, + oy + A

L + A — BLSE > iy +ar, — B SE (16)
w
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So the characteristic equation (14) leads the following inequality:
BraSu B Si > (1a +aa — BHSi) (i + 0w, — 1S (17)

From the equations for the LPAI-only equilibrium, we obtain w + ar,, — B Stk =
ﬂ{“zIf(];vaL / Ii"v]; and g + og — /3%2831“ = ,B%lIffV];S;;L / Ii"c]l“. Thus, the inequality (17) becomes

,BL I*Ls*L ﬁL I*Ls*L
L oxL oL oL 21°Ly,Pd F127Lg “w L oxL gL oxL

BrSw /32153 > 7L 7L = B12Sw ﬂ215§ . (18)
Lq Lw

This contradiction completes the proof. Hence, the characteristic equation (13) cannot
have roots with non-negative real parts. |

Theorem 3.5: Assume Ry > 1. Then, there exists a unique HPAI-only equilibrium. The
HPAT-only equilibrium is locally asymptotically stable if RYy < 1 and unstable if Rl > 1.

Proof: Proof of Theorem 3.5 is very similar to the proof of Theorems 3.3 and 3.4, and will
be omitted. |

3.3. Coexistence equilibrium

In this section, we investigate the existence of the coexistence equilibrium (i.e. interior
equilibrium), that is, the equilibrium in which both LPAI and HPAI are present in wild
and domestic bird populations. We suppose that all the g parameters, ,31L1’ ,31L2, e ,3?1, ,32%
are positive. Special cases can be obtained by setting some or all the cross-coefficients to
zero. For instance, the LPAI and HPAI might coexist only in the wild bird population, and
only HPAI persist in the domestic bird population. In this paper, we will only consider the
case when both pathogens coexist in both populations. Thus, the coexistence equilibrium
is given by £** = (8, If:, r]’i;"v, Iﬁf’;, Ri’j{;, SE*,If:, rﬁ*, Ifjlz). We study the existence of the
interior equilibrium by showing the existence of the forces of infections A{”, A, Af{. , and
)\I*{Z. We solve equations of the equilibrium for S}, f:, rf:, I;f';v, S:‘i*, If;", r]’:‘, and Ifjf;, and
obtain

skk Qsksk

S** — AW Kk — }\'LWSW

VU M e YT pw o,

. A S by fooo gw (D)1 (1) dt

= w + w w ,
B ™ e + aH, + VH, Kw + oH,, + VH,
S — Agq sk Afjsz* s )biffzsﬁ* )\ff; fooo Qd(‘[)rs*(t)dt
S At T e T |
L Hy T Kd Hd + od Hd + VHy Hd+VHy

Setting, My () = e Miy Jo aw® ds—nwt 44 M4(z) = e Mg Jo 446 ds=KaT (ve obtain

e (t) = o [ Ty(t), 1} (7) = aalf; Ta(7).



Downloaded by [University of Florida] at 03:46 15 December 2015

JOURNAL OF BIOLOGICAL DYNAMICS . 121

Using above expressions and the definitions of forces of infections, we arrive at the
following equations:

L
. Adlglz)‘f: i AwlglLl)‘f: (19)
M (gt ) (a + A AT (e, + i) (AT + AT
Adlg )L** A L )\**
)‘ik,* = + WIBZI Lw** *ok ) 2 (20)
(e ) (ma + A AL (an, + o) (e + AT AT
M = Awb “'\m (1 P / " (O (1) dr)
- w w
B (e + oy, + vm,) (w + A + AT 1w+, Jo
AdﬂlZA'I?; ad)"i‘j /Ooq ('C)H (‘L') dr (21)
d d ,
T et VHy) (d + A, + AL Id + g Jo
sk Awﬂﬂk*va aLW}\ij’_ > I d
Hqy — Kk sk 1 + QW(T) W(t) T
(uw + o, + ve, ) (0w + AL, + AL pw +on, Jo
Ag H)\** ad)\** 00
& 1 Ld / q(OMa(n)dr ). (22)
(Md+VHd)(Md+?» + AL ma +aq Jo

Note that Iy (7) and [T4(7) depend on Aff', ,A** Using Equations (19)- (22), we define a
nonlinear operator T in the following way. Let "= (AL AT AT, » Miy)» then

T(w) = (T1(w), T2 (w), T3(w), Ty () = u. (23)

For vectors, u! = (Aiw,kid,kll{w,kll{d) and u? = (Azw,kid,k%{w,k%{d), we define a par-
tial order and say that u! <y u? if and only if
My =M My SMe My =AM, My = A

With this partial order >, K1 = {u € R*s.t.u > 0}isa positive cone in R*, We define
the set Cy to be Cy := [0, K;] x [0,K>] x [0, K3] x [0, K4], where
Ad>
+ Bi>
" g

LA Aq

Ky = + L=, = B + B
12 oy 21 2

, K —2<,311

w

K4—2</3 2+ B >
2ty Mw 22Md

w

The nonlinear operator T maps Cr into itself, and it is monotone in the cone Kr
(Proposition A.2 in Appendix 2).

Let &b = (kf}v,)»ﬁ,o, 0) denote the LPAl-only equilibrium, e = (0,0, A?IIV{V,AEI:)
denote the HPAI-only equilibrium and ¢** = ()‘f:’ ){:, )‘Iiltv’ )\I"iI’Z) denote the coexistence
equilibrium. In the previous section, we showed that if both invasion numbers are greater
than unity, then both LPAI-only and HPAI-only equilibria are unstable. Next, we show that
in such a situation, there exists a coexistence equilibrium, £**

We first linearize the nonlinear operator T around the LPAI-only and the HPAI-
only equilibria, and denote the linearization by DT(¢/) for j=L,H. For any
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U= ()"LWJ )\'Ld’ )‘-HW, )\'Hd)’ we haVe
T(¢) +u) =&/ + DT(¢)u + N(u) j=L,H. (24)

Let p; be the spectral radius of DT (&) for j = L, H, then by the Perron-Frobenius theorem
p;j is an eigenvalue of the linear operator DT'(¢/). By Proposition A.2, DT(¢/) is a positive
matrix in the order created by the cone Kr. Thus, the spectral radius is a simple eigenvalue
to which there corresponds a ‘positive’ eigenvector in the cone K. In particular,

DT(e")v = prv,
DT(8H)u = pHU,

where v > 0and u >k 0.

Theorem 3.6: Assume ﬁ,h > 1 and 7@{1 > 1, then there exists at least one coexistence
o] . . kk skek sksk skek
equilibrium ¢ = (ALW,XLd,kHW,AHd).

Proof: Since 7%%1 > 1 and 7%? > 1, Proposition A.3 (Appendix 2) implies that oy, > 1 and
pu > 1. Note that we also have

SH <K SL.

For given u >k 0 and v >k 0, there exist small positive numbers § > 0 and n > 0 s.t.
e 4 nu <g et — &v.
We apply the operator T to the above inequality to obtain
T(eM + nu) = T(eM) + nDT(e™u + n>N(u)
=l 4 nu—+n(pg — Du + nzN(u).

Note that n(pg — 1)u >g 0 and (pg — 1)u + nN(u) >k 0 for n small enough. Thus,
T(e™ + nu) >k e + nu. Similarly, T(e* — £v) = e — Ev — &(p — 1)v + £2N(v). For
small enough &, we have —(oL — 1)v + EN(u) <k 0. Thus, we have

T(s¥ — £v) <g ¥ — Ev.

T is a monotone operator, so we apply the operator T to the above inequality repeatedly
and obtain

T"(eh — gv) < T (b — Ev) <k -+ <g & — &
Hence, T"(e" — £v) is a decreasing sequence. In addition, we have
e+ nu <k T(eM + nu) <k T(e" - &v).
Similarly, applying the nonlinear operator T n times, we have

et 4 nu <k T"(e" — £v).
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Hence, T"(e¥ — £v) is a decreasing sequence bounded below by something strictly larger
than &'l Thus, the sequence converges to something with strictly positive components.

T —&v) > e > el nu asn — oo.

kko ko k3K k3k k3k : kk kk ko kk
Thus, e** = (ALW,ALd,AHW,AHd) is such that AL >0, A7 > 0, A >0, and Mg, > 0.
Hence, there exists a coexistence equilibrium. Our numerical simulations have not revealed
alternative equilibria. |

4, Simulations

Understanding how LPAI and HPAI compete and coexist in wild and domestic bird pop-
ulations can further be approached through simulations. To do so, it is necessary to assess
some reasonable values for parameters in the models. The parameter values we choose
are for illustrative purposes, grounded in empirical studies, but to ascertain more accurate
values requires more detailed empirical studies in the future.

4.1. Estimating parameter values

Determining realistic or at least plausible parameter values is obstructed by the enormous
diversity of wild and domestic bird species that can be affected by AI and the lack of time-
series data. AT A LPAI viruses have been isolated from more than 100 different species of
wild birds. AT A viruses are predominantly found in gulls, terns, and shorebirds or water-
fowl such as ducks, geese and swans (http://www.cdc.gov/flu/avianflu/avian-in-birds.htm).
These wild birds are considered as reservoirs (hosts) for LPAI viruses. HPAI viruses
also infect these species predominantly, killing some species within days and infecting
others without symptoms. Average lifespan varies dramatically from species to species.
Mallards have a lifespan of 3 years (http://en.wikipedia.org/wiki/Mallard) while alba-
trosses can live up to 38 years. A table of various birds' maximum lifespan is given
in http://web.stanford.edu/group/stanfordbirds/text/essays/How_Long.html. We assume
that LPAI is not virulent to wild birds [11]. We further take wild birds to be infected
with LPAI for a range of 2-21 days. We assume the same duration for HPAI infection.
Hence, a1, ap,, and vy, range from 365/2 to 365 /21. The recruitment rate of wild
birds is unknown. We take A, in the range 1000-3000 birds per year. This implies a car-
rying capacity of wild birds from 500 to 15,000. We use a similar parameter range for
domestic fowl. This might literally pertain to say the wild waterfowl populations found
in a single small lake in China, interacting with a local population of domestic waterfowl.
Alternatively, this could refer to population ‘units’, and thus larger spatial areas.

Poultry is infected with LPAI viruses mainly through contact with infected wild birds
or contaminated surfaces and/or water. LPAI is a mild illness in poultry typically lead-
ing to recovery. We assume an infection period for LPAI of 2-21 days in poultry. HPAI
is extremely virulent in poultry and causes severe illness and death, typically within 48 h.
We assume no recovery from HPAI in poultry since affected individuals either die or are
destroyed for security reasons. Poultry is usually kept for 2 years [14]; we take a range 0.5-5
years, so that j1q = 0.2 to 2 year™!. There are 20.4 billion poultry units in the world [14].
We take A4 in the range 1000-3000 with an average value of 1500. This is consistent with


http://www.cdc.gov/flu/avianflu/avian-in-birds.htm
http://en.wikipedia.org/wiki/Mallard
http://web.stanford.edu/group/stanfordbirds/text/essays/How_Long.html
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Table 3. Parameter ranges.

Parameter Range Average
w 0.027-1 year™! 0.1
Aw 1000-3000 birds/year 1500
o, 365/21-365/2 year™" 36.5
o, 365/21-365/2 year ™" 36.5
VH, 365/21-365/2 year™! 36.5
Qu 0—1 0.5
g 0.2-2 year™! 0.5
Ay 1000-3000 birds/year 1500
aly 365/21-365/2 year™ 36.5
Vi 365/5-365/2 year™! 80.0
dd 0-1 0.5

the number of poultry units estimated from literature values if they are measured in units
of 107. Parameter ranges are given in Table 3.

4.2. Main questions

ATs rich ecology and evolution is a source of novel mathematical models capable of
addressing new questions in biology. Theoretically, each population may be a source for
a pathogen, where the intra-population transmission of the pathogen allows the pathogen
to sustain itself within the focal population, or a sink, where the intra-population trans-
mission is not sufficient to sustain the pathogen but transmission in the sink population
is maintained by spillover infection from a source population [5]. Naturally, the pathogen
persists if at least one of the host populations is a source. However, a single pathogen might
also persist if both host populations are sinks (basically because cross-transmission in effect
increases the number of available hosts). In the case when two host populations and two
pathogens are present, the situation is more complex. We will call population A a sink for
pathogen p if pathogen p cannot persist in population A if population A is isolated from
population B. Could a pathogen persist in sink-sink host populations when under competi-
tion from another pathogen? If ‘yes’, under what conditions? Could two pathogens persist if
both host populations are sink populations for each one of them? The status of wild birds and
domestic birds as source-sinks for LPAI and HPAI viruses in some cases is known. Wild
birds are a source host population for LPAI viruses, as some species of wild birds are a natu-
ral reservoir for them. There is little discussion in the literature about whether LPAI viruses
are endemic in domestic bird populations. Based on the data, however, our results in [13]
concluded that domestic birds are a sink host population for the LPAI viruses. Although
we estimated the LPAI virus reproduction number to be above one, LPAI cannot persist on
its own in poultry because it is out-competed by HPAI On the other hand, HPAI viruses
are now endemic in domestic bird populations in some countries in Asia and Africa [17],
and our model captures that scenario [13]. The source-sink status of wild and domestic
birds for HPAI and LPAI are summarized in Table 4.

The source-sink status of wild birds for HPAI viruses is an open question of significant
interest [19, 20]. Is the HPAI virus capable of sustained transmission in the wild bird popula-
tion? What is the role of cross-immunity? We address these questions as well as the question
of oscillatory coexistence of LPAI and HPAI through the ODE version of model (1) (in
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Table 4. Source-sink status of birds to Al viruses.

LPAI HPAI
Wild birds Source ?
Domestic birds Sink Source

which gy, and g4 are constants rather than functions of time-since-infection) in the next
section.

4.3. Simulations with the full ODE system

We explored conditions for coexistence by conducting simulations of the ordinary dif-
ferential equation (ODE) system corresponding to model (1). In the ODE system, the
relative susceptibilities of LPAI-recovered birds, which in Equation (1) were gy (7) and
q4(7), are set to constants g, and g4, meaning that cross-immunity does not fade with
time. Therefore, all LPAI-recovered birds in each population are the same, and so can
be combined into variables Ry and Ry, with the rate of change for the wild population
given by

d_tw = ar, Ir, — gwirn, R, — uwRe,
(and an analogous equation for the domestic population). In the HPAI-infected equations,
the integrals are replaced by g Ry, or qqRy,, giving a system of nine ODEs.

We investigate scenarios of coexistence of LPAI and HPAI in wild and domestic birds in
the form of an equilibrium or in the form of sustained oscillations. We will call the order of
prevalences ‘realistic’ if in the wild birds LPAI prevalence is higher than HPAI prevalence,
and in domestic birds HPAI prevalence is higher than LPAI prevalence. We expect our
prevalences in the simulations to be in this realistic order.

Figure 2 shows a coexistence equilibrium with realistic parameter values and realistic
prevalence order, that is HPAI prevalence in domestic birds is higher than that of LPAI and
LPAI prevalence for wild birds is higher than that of HPAI The solution stabilizes to an
equilibrium. We note that in Figure 2 at equilibrium 16.63 domestic birds are HPAT infected
out of a total of 826 domestic birds at equilibrium (both times 107), giving as infection rate
of 1 in 50. Just for a comparison, in a recent outbreak of HPAI in the US poultry industry
approximately 50 million birds were affected out of 2 billion birds [25] which is 1 in 40.
Thus, our figure is a reasonable approximation of reality.

For Figure 2, the LPAI reproduction numbers are R}, =2.05, R}, =091, R}, =
0.835, and R%, = 0.984. In addition, the HPAI reproduction numbers are R} = 0.546,
R{Iz = 0.432, R?l = 0.0863, and 7?,?2 — 2.7. The invasion numbers are RH = 1.75 and
7@1;1 = 1.98. We see that, as we expect, the population-specific reproduction numbers of
LPAI in wild birds and HPAI in domestic birds are higher than one; all other numbers are
lower than one. With these parameters, wild birds are a sink for HPAI with realistic param-
eter values and a realistic order of prevalences. We note that we can obtain with realistic
parameters and realistic prevalence order a case where HPAI in wild birds is a source. How-
ever, the Iy, would be larger and a larger Ijy,, should be more detectable in practice. Thus
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Figure 2. Coexistence with realistic parameter values. The parameter values used in the
figure are as follows: Ay = 2000, puw = 0.25, vn, =36.5, an, =36.5, oy, =73, qw =05,
Bt = 018776, Bt = 0.005, Aq = 1020, ;ug = 0.5, vy, = 36.5, ag = 52.14, g4 = 0.5, B5, = 02539,
B, = 0.04897, BL, = 0.006, BY, = 0.03, At, = 0.002, A, = 0.031. The reproduction numbers are
R = 254 and Ry = 2.71. The invasion coefficients are as follows: ﬁf = 1.75 and 7A€h = 1.98. The
red line shows HPAI in wild birds, the orange dashed line shows HPAI in domestic birds, the blue line
shows LPAI in wild birds, the green dashed line shows LPAl in domestic birds.

with the available information, we cannot deduce for sure whether HPAT will persist on
its own in wild birds; however, the model suggests that the situation is closest to reality if
HPAI is a sink for wild birds.

Figure 3 shows that the full system can exhibit sustained, complex oscillations. We
note that the prevalences are generally in realistic order and the parameters used in
the examples are biologically reasonable. For wild birds, LPAI is generally higher than
HPAI The reversed order is observed for domestic birds. The oscillations of LPAI
and HPAI are shifted half a period both in wild and domestic birds. That is, when
LPAI is at high values, HPAI is at low values and vice versa. This is a manifesta-
tion of the competition of LPAI and HPAI for susceptible hosts in both wild and
domestic birds. We note that in the full system oscillations can be obtained for rel-
atively intermediate or low values for g, and gqq, which shows that even interme-
diate levels of cross-immunity to HPAI can destabilize the system. The parameters
vy, and vh, change the shape of the oscillations. In general, oscillations, whenever
found, are observed in a moderate neighbourhood of the parameters for which they
occur.

Furthermore, we note that oscillation and persistence of HPAI occurs in the case when
,81H2 = 0, that is when transmission from domestic to wild birds of HPAI does not occur. In
this case, persistence of HPAI is only possible if Rt! > 1. We note that HPAT in wild birds
emerges (or is likely detectable) only from time to time.
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Figure 3. Oscillations with realistic parameter values. The parameter values used in the figure are as
follows: Ay = 2000, sty = 0.25, vy, = 36.5, an, = 36.5, a1, = 73, qw = 045, B, = .018776, Bt =
0.015, Ag = 1020, 124 = 0.5, vy, = 36.5, ag = 52.14, qq = 0.5, BS, = .025, B, = 0.04897, B}, =
0.006, B, = 0.03, BY, = 0.0, B = 0.031. The reproduction numbers are R, = 2.54 and Ry = 2.7.

The invasion coefficients are as follows: 7AQL = 1.37and 7A2H = 1.86.The red line shows HPAl in wild birds,
the orange dashed line shows HPAI in domestic birds, the blue line shows LPAI in wild birds, the green
dashed line shows LPAI in domestic birds.

Figure 4 is an illustration of a sink-sink scenario for both pathogens. A sink-sink
scenario is a scenario where both pathogens are sinks for each of the populations but
they can persist together in a coexistence equilibrium. We say that a sink-sink scenario
occurs if the following is satisfied in each of the populations if they are isolated (no
cross-transmission):

e The reproduction numbers and the invasion numbers of both pathogens are smaller
than one.

We were able to produce an example of this scenario, where all intra- and cross-
population components of the reproduction numbers and invasion reproduction numbers
are smaller than one. The coexistence of LPAI and HPAI under a sink-sink scenario
is shown in Figure 4. All components of the reproduction numbers and the invasion
reproduction numbers are smaller than one:

In this case, if all cross-coefficients ,81172 = ,851 = 0, where p = L, H, then both LPAT and
HPAT will die out. Persistence of both pathogens occurs only through the cross-population
transmission. This scenario is easy to find with no constraints on parameters, but in our
example, the parameters are plausible and we have a realistic prevalence order in wild and
domestic birds.
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Figure 4. Coexistence with realistic parameter values. The parameter values used in the figure are as
follows: Ay = 2000, ity = 0.25, vy, = 36.5, an,, = 36.5, o, = 73, qu = 0.426, BL, = .0086, At =
0.005, Ag = 1020, ug = 0.5, vy, = 36.5, ag = 52.14, qq = 1, p5, = .02539, Y, = 0.0166, g}, =
0.0043, 8%, = 0.0131, B, = 0.0014, B = 0.0332. The reproduction numbers are R = 1.45 and
Ry = 1.29.The invasion coefficients are as follows: 7€L = 1.17and 7€H = 1.22.The red line shows HPAI
in wild birds, the orange dashed line shows HPAI in domestic birds, the blue line shows LPAl in wild birds,
the green dashed line shows LPAl in domestic birds.

Reproduction numbers Values Invasion numbers Values
RY, 0.94 R 0.46
RY, 0.65 RY, 0.26
RS, 036 RY 0.92
RS, 098 RY,. 0.91
RY 055 RE 0.86
RY, 03 RL, 0.6
RY, 092 RY 0.26
RY, 091 RS, 0.69

4.4. LPAI and HPAI dynamics in the wild bird system only

We saw that the full ODE system corresponding to system (1) can exhibit oscillations
where LPAT and HPAI coexist. An interesting question occurs whether the coexistence
equilibrium can lose stability if restricted to just the wild bird system. This question is of
particular importance in the ODE case as it is well known that alternative ODE models
with cross-immunity do not always lead to oscillations. For instance, Castillo-Chavez et
al. found that age structure or quarantine needs to be introduced for a cross-immunity
model to show oscillations [3, 4]. However, it turns out that this is not the case with sys-
tem (1) with wild birds only. The characteristic equation of the coexistence equilibrium
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looks ‘almost’ stable but for some parameter values the coexistence equilibrium can
be destabilized (the analytical expression giving parameter combinations for which the
system is unstable is too complicated to interpret, so we illustrate instability with numer-
ical examples). Figure 5 shows sustained oscillations for both LPAI and HPAI The
oscillations in LPAI have much larger amplitude. HPAI peaks follow LPAI peaks by
about 1/4 period which is typical for classical predator-prey dynamics. The parame-
ters chosen including the reproduction numbers and invasion reproduction numbers
have plausible values. To obtain oscillations with these parameter choices, our simula-
tions suggested that we need to choose g, = 1. That suggests that oscillations, which
often mimic outbreaks, occur if the LPAI cross-immunity to HPAI is nearly or com-
pletely non-existent. Figure 6 also shows sustained oscillations. Looking more closely at
the figure, we can see two oscillation patterns superimposed, differing in period. With
the short period oscillations, the peak of LPAI is followed by a peak of HPAI, some-
what resembling predator—prey oscillations. The unstable equilibrium values are given by
(Sws ILy» Ru,» I, » Rig,) = (5301.83,38.2707, 12316.7, 16.3273, 26426.1). In the simulation
in Figure 6, the reproduction number of LPAI is somewhat high to be realistic. Decreasing
qw t0 0.9 from the parameter listed in Figure 6 allows the oscillations of LPAT and HPAI to
be shifted so they are half the period out of phase, so that the maximum of HPAT occurs
at the same moment as the minimum of LPAI. In this case, we say the the system exhibits
fully competitive oscillation.

It is useful to develop some intuitive understanding for why oscillations arise in this sys-
tem. Biologically, the system is not really analogous to a predator—prey system. Recall that
LPAT and HPAI both attack susceptible hosts. If g, = 0, there is complete cross-immunity,
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Figure 5. Sustained oscillations in the wild birds only system. Parameter values are A, = 2000, py =
0.14, vy, = 49.5, ap,, = 51.6, o, = 73, qw = 0.98, ,81L1 =.018776, /3%"1 = 0.015, Sw(0) = 3449.72,
I, (0) = 14.684, R, (0) = 3366.78, I, (0) = 7, Ry, (0) = 769.5. The reproduction numbers are R| =
3.66 and Ry = 2.116. The invasion coefficients are R = 1.73 and Ry = 2.08.The red line shows HPAI
and the blue line shows LPAI.
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Figure 6. Sustained oscillations in the wild birds only system. Parameter values are A, = 3810,
fw = 0.054, vy, = 87.5,ap, = 87.4,a1,, = 69.4,qw = 0.99, B, = .0131, At = 0.01,5,(0) = 5000,
I, (0) = 40, Ry, (0) = 12000, Iy, (0) = 15, Ry, (0) = 25,000. The reproduction numbers are R| =

13.3 and Ry = 4.0. The invasion coefficients are 7A2|_ = 3.3 and 7€H = 4. The red line shows HPAI and
the blue line shows LPAI.

and the relation between LPAI and HPAI is simply that of being competitors for suscepti-
ble hosts. One does not find coexistence in this case in a single population. In this model,
infection by HPAI always gives complete immunity to LPAI. However, if gy > 0, there
is only partial (or no) immunity to HPAI conferred by prior infection by LPAI, so LPAI-
recovered hosts can be infected by HPAI. A direct predation analogue in this system would
be if HPAI could infect LPAI-infected hosts and eliminate the LPAI infection, thereby
directly reducing the number of LPAI-infected hosts. In our model, HPAI does not have
this direct effect because it just attacks LPAI-recovered hosts. However, attacking LPAI-
recovered hosts increases the prevalence of HPAI, and allows it to infect more susceptible
hosts, for which it is competing with LPAIL It would, therefore, be analogous to a system
in which one competitor can consume the carcasses of the other. For the parameters of
Figure 6, the number of LPAI-infected hosts increases whenever

Sw > (w + a1,)/ iy = 5302

and decreases otherwise. As I, increases, it decreases Sy, until it is below this value (HPAI
also helps decrease Sy, but it is less common, especially when Iy is near its peak). For
HPAI to increase requires

Sw + gwRr, > (iw + am, + vi,)/Bine = 17,495.

Even though this threshold is higher (due to the high death rate), it applies to the sum of
susceptible and LPAI-recovered hosts (the latter discounted by g, ). Because most LPAI-
infected birds recover, as the peak in I, draws down Sy, it also increases Ry, so that the
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condition for HPAI to increase can sometimes continue to be met after LPAI has started
to decrease, as in the figure. For the parameters of the figure, HPAI relies mostly on LPAI-
recovered birds, the peak of which is after the peak in Iy ,. HPAI, therefore, is increasing
most rapidly after the LPAI peak. Eventually, HPAI depletes the hosts it attacks, and starts
to decrease. By this time, the susceptible hosts have started to increase (because of the low
level of I, ), but they then increase faster until they are high enough for I to start to
increase. So oscillations in this system arise because of a combination of competition, and
a phenomenon analogous to ‘scavenging’ among carnivores.

We next address the question of whether we can reduce g, and still obtain oscillations.
The most influential parameter for that to occur is /i, which needs to be fairly low (0.14
in Figure 5 and 0.054 in Figure 6, both reasonable for wild birds) to produce oscillations
with smaller gy. Raising A, allows oscillations without 1, becoming excessively small
and therefore unrealistic for wild bird populations. Raising the sum oy, + vy, also allows
for lowering g,,. Still with nearly realistic other parameters, g, needs to stay above 0.9 for
oscillations to occur.

LPAI persists at higher levels than HPAI in Figures 2-4, which is the realistic scenario
for wild bird populations. However, raising gy as in Figures 5 and 6 leads to oscillations
but also increases the prevalence of HPAI at times to levels higher than LPAI which in wild
birds is unrealistic. Lack of cross-immunity from LPAI in domestic birds may explain why
HPATI persists in domestic birds at higher prevalence levels.

For realistic parameter values, it appears that in most cases oscillations of LPAI have
larger amplitude and go to higher values compared to oscillations in HPAI. In the future,
we expect that long-term empirical time-series of AI will become available. There is con-
siderable temporal variability in avian flu prevalence, and the processes we have explored
could help explain some of the drivers of these dynamics. Our model predictions about
phase shifts and differences in amplitude for flu strains differing in pathogenicity and
cross-infectivity should be useful in future studies in interpreting patterns in such data.

5. Discussion

AT continues to be a threat to human health. Recently, strains of HPAI H7N9 have started
infecting humans and hold potential to turn pandemic with deadly consequences. Studying
Al in birds and humans is of paramount importance if we are to be prepared for the next
deadly pandemic.

In this paper, we introduce an AT model for multiple bird populations. The model incor-
porates two strains, one LPAI and one HPAI. We are interested in studying the dynamics
of LPAI and HPAI in wild and domestic birds. Our model builds on previous work. Sev-
eral models published before have studied the interplay between LPAI and HPAI. Lucchetti
et al. [13] were the first to introduce LPAI and HPAI but the wild bird population in that
article is taken as a periodic source, not as a dynamical variable. Bourouiba et al. [2] stud-
ied the transmission of LPAI and HPAI in wild bird populations only. They assumed no
cross-immunity and that LPAI-recovered birds can get infected by HPAI with the same
transmission coefficients as do susceptible birds. However, reinfected wild birds can show
higher survivability. The results of this article are mostly obtained through simulations
and are specific to the parameters chosen. A model close to the one considered here is
introduced by Augusto and Gumel [1]. This model studies LPAI and HPAI in both wild and
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domestic birds and assumes reinfection by HPAI of exposed and infectious birds with LPAI.
It assumes that the partial immunity to HPAI conferred by LPAI infection is fixed, whereas
we allow it to wane with time (so their model is a pure ODE model, whereas ours includes
PDEs). Also, their model includes exposed (infectious but asymptomatic) classes, and
includes two mechanisms by which LPAI can change into HPAI. One is mutation, which
takes place in LPAI-exposed birds but produces HPAI-exposed and HPAI-infected birds.
In the other process, when LPAI-exposed birds become symptomatic (enter an infected
class), a fraction of them become LPAI-infected and the rest become HPAI-infected birds.
(In addition, birds with LPAI can become infected by HPAI, as in our model.) This arti-
cle finds backward bifurcation and multiple coexistence equilibria which are caused by the
reinfection with HPAI of LPAI-exposed birds and LPAI-infected birds. The article makes
two conjectures which are both true and are explained in the case of wild birds only in [23].
One of our main contributions here relative to article [1] is that we provide rigorous ana-
lytical results for when each strain persists and when it dies out, and when the two strains
coexist for the case when both reproduction numbers are greater than one. These are quan-
tified in terms of the invasion reproduction numbers and are satisfied for all parameter
values. One difference from the model in [1] is that our model does not exhibit backward
bifurcation. Also, of course, we allow cross-immunity to fade with time.

We compute the reproduction numbers Ry and Ry and the invasion reproduction
numbers 7%? and 7%% The model has a unique DFE which is locally and globally sta-
ble if both reproduction numbers are smaller than one. The global stability of the DFE
rules out backward bifurcation. There are also a unique LPAI-only and a unique HPAI-
only equilibria which exist if the LPAI (HPAI) reproduction number is larger than one.
The LPAI-only equilibrium is locally asymptotically stable whenever it exists if 7%? < L
The HPAI-only equilibrium is locally asymptotically stable whenever it exists if 7%% < L
We show that if 7%]1:I > 1 and 7%{1 > 1, then a coexistence equilibrium exists. The question
about the uniqueness of the coexistence equilibrium remains open.

Simulations suggest that the coexistence equilibrium is not stable for all parameter
regimes. In fact, the coexistence equilibrium can be destabilized even in the corresponding
ODE system in which g,y and g4 are assumed constant. Since the semi-trivial equilibria are
locally stable, this clearly suggests that the interaction between the strains, that is gy, # 0
and/or g4 # 0, is necessary for the destabilization of the coexistence equilibrium. Next, we
asked whether the presence of both populations and transmission between the populations
were necessary for instability. Investigating the wild bird system only [22], we find numeri-
cally that the ODE model of wild birds with LPAT and HPAI also can exhibit oscillations in
which both LPAI and HPAI persist. In the wild bird system, oscillations are found with high
values of ¢y, & 1, which means that destabilization of the system occurs if cross-immunity
is very low. In the full system, oscillations can be found for larger ranges of g, and ggq.
Thus, transmission between the two populations allows for destabilization of the system
for a variety of cross-immunity levels. For sustained oscillations in a single population con-
sidered alone, LPAI-recovered birds must be almost as susceptible to HPAI infection as are
naive birds.

Simulations suggest that for plausible parameter values, we can also produce realistic
prevalences. In particular, in wild birds, the LPAI prevalence is higher than the HPAI preva-
lence, while in domestic birds, it is vice versa. Of particular interest is the case when a
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population is a sink for a pathogen but persistence in a multi-population multi-pathogen
system is still possible. We call population A a sink for pathogen p, where p = LPAI or
HPAL, if pathogen p cannot persist alone in population A, if isolated. It is well known that,
in a system with two sink habitats, a population can sometimes persist by using both habi-
tats. We have investigated this question in the case of competition of pathogens. In the case
of competition, we say that a population A is a sink for pathogen p if its within-population
reproduction number is less than one, or if its reproduction number is greater than one,
its within-population invasion reproduction number is smaller than one and the other
pathogen is present. We show through simulations that coexistence of both pathogens
is possible, if all their within-population and cross-population reproduction numbers are
smaller than one. This observation is very important since estimates of the reproduction
number of HPAI H5N1 in poultry vary around one [14, 15, 24] but our results imply that
even if the reproduction number is below one, HPAI may persist in the wild-domestic bird
system, even under competition with LPAI. We note that in the sink-sink scenario, even
though the species-specific, strain-specific reproduction and invasion numbers are below
one, the overall strain-specific reproduction and invasion numbers are above one, which
gives persistence.

Future empirical studies will be required to refine parameter estimation and ascer-
tain the likelihood of observing the complex dynamics revealed by this model. Also, in
the future it would be useful to explore alternative models of recruitment instead of the
constant rate of input assumed in model (1). Finally, it is likely that spatial dynamics are sig-
nificant in this system. Many wild waterfowl are migratory and can move over large areas.
Some birds may return to the same area each winter, but others may move among regions.
Domestic fowl are concentrated in more discrete locations, with less mobility, one expects.
Dealing with spatial patchiness, migration and heterogeneity will likely be important in
more realistic future characterizations of cross-population transmission in Al
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Appendix 1. LPAl-only equilibrium

Proposition A.1: Let DP(u) denote the derivative of the operator P; then, the spectral radius of DP (1)
is less than 1.

hw

i
Kl— > K2—— >
Proof: The derivative of the operator P is DP(u) = < by 7 Gy bg)® ) Note that DP(u) is

Hw Hd

3 G tun? gy tug?

a positive matrix, since all its entries are positive. Let A be a 2 x 2 square matrix given as A =
K1 K2
+uw + . ST .

< Gt Gakia) > . Clearly, DP(u) < A. Since P(u1,u2) = (u1, uz), dividing by u; we obtain

(up+pw) (up+nrg)

K1 K2 u K3 K4

+ z, + %
up+ pmw U2+ g Uy Ut pw o U2+ g

where z = Z—f Let v = (), then Av = v. Thus, 1 is an eigenvalue of A corresponding to a posi-
tive eigenvector. By Perron-Frobenius theorem, the spectral radius of A is p(A) = 1. Furthermore,
p(DP(u)) < p(A) since DP(u) < A. |

Appendix 2. Coexistence equilibrium

Proposition A.2: (1) Derivatives of the nonlinear operator T satisfy the following inequalities:

0T, T 0T _ o 0T
> > < e < 1=1,2,

o oAt o ong;,

0T _, 0T _ T _ o 0% _
< < > > i=3,4.

o ot o ong,

(2) Tis monotone in K, that is u' <x > = Tu') <x TWu?).
(3) T maps the set Cr into itself. T : Cr — Cr.

Proof: (1) We only prove the inequalities 9T} / 8){:; > 0and T,/ BA*H’; < 0, since the inequalities
of other derivatives when i = 1, 2 can be derived by applying the same steps. Note that

Adﬂ}z)‘ﬁ AwﬁlLl )*ffv

Tl()"**, **,)\‘** ,)\‘**) — + .
b TLO TN TR (g ) (g + A AT (ony e (A, AL
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Thus,
0T, (Awﬁh)(ﬂw + )‘a;i[* ) T,
= © >0 and ———
AT (an, + ) (Rw + AT, + AT)? OAET,
—AwBIAE

= <0
(an,, + i) (i + AT, +A70)?

Next, we prove the inequalities 9713/ 8)»{"; < 0and 0T3/ 8)&‘{’; > 0. Inequalities for the other
derivatives when i = 3,4 can be shown in a similar way. Note that

T3(M Moo My Miy) = Mi,
as in Equation (21). The derivative of T3 with respect to Af: is

9T —A ,BH ¥ Oth)»** 00
o= s (1 + f qw<r>nw<r>dr>
a)th (pw + oy, + VHW)(MW + }”Hw + )‘Lw) Hw + a1, Jo

+ AwBLA, ( oL, [ " g (OIy() df>
(o + m, + vi,) (o + A+ A N+, Joo ™ N .

Combining the terms, we obtain

d T3 _Aw H)‘-ﬁ;

OINFE T (iw + am, + i) (w + A+ A2

O[LW(:LLW + A ©
(- [T g omm e,
w W 0

Clearly, 0T3/9A{" < 0 is negative, provided that

(w + *HTV)/O gw (@) Iy(r)dr < L. (A1)

Since 0 < gw(7) < 1, the left side of Equation (A1) is less than the following integral

/ (M, qw(T) + pw) Ty (r) dr =1 (note that / qw(s) ds = 00).
0 0

The derivative of T3 with respect to }\*H’fﬂ is

9T AwBh (i + AF5) ap Moo
*i _ wHM11 w Lw** ) (1 + Ly / qw(T)HW(T) d‘[)
a}‘HW (w + oy, + va)(l’LW + )‘Hw + )\'Lw) HUw + o1, Jo
AwBHAT

 (w o, vm) (e + A+ AF)

O[LW)VE* o] T
(*W / qw(T) f qw(s) dsTTy (7) dT)
Mw + oL, Jo 0

B AwBii (o + A1) ( ap AfE
(it am, VR (e AT A2 I + oL,

oL AT (Mw + AfL, AL /00 /f
- W W al w T s)dsITy(z)dr ).
o+ @) G + 275 Sy WO fy O ST

/Oo qw(t)Iy(7) dz
0
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Reorganizing the terms, we obtain

oT: AwBri (o + AT A
*i _ WHI1 w Lw** - |:1 + Lw (/ qw(T)Hw(t) df
8}\HW (w + ap,, + vy,)(Lw + }”Hw + )‘Lw) Hw +aL,

- )\*va/ qw(r)/ qw(s) dsTTy(7) dz
0 0

p 2 00 .
_ﬁ /0\ qw(t) A ‘Zw(s) dsnw(r) df):| . (A2)
w Lw

The derivative 3T3/9Af is positive if the term inside the square brackets in Equation (A2) is
positive. Thus, T3 /dAf; > 0 if

foo qw () (7)) dr — )Lff; /‘00 qw(T) /f qw(s) dsITy(z)dr > 0 (A3)
0 0 0

and

k3k
aLw)“Lw

00 T
b= k*“/ w / w(s) dsTTy(r)dz > 0. (A4
(oo & 1) ang 27 T Jy O @O ATl de > (A4)

Applying integration by parts, Equation (A3) becomes

¢}

/OO gw(T) My (7) d7 + /T Gw(s) dse™ " ITy ()
0 0

0

- / Iy (1) <qw(r)e*"wr — Uy / G (5) dse*“wf) dr
0 0

= wa / qw(s) dsITy, () dr > 0.
o Jo

Since o, ATT /[(w + o, ) (1w + A7 )] < 1, the expression in Equation (A4) is greater than
the following:

1_)‘135112/0 ‘1w(f)/0 qw(s) dsTTy(7) dr. (A5)

By integration by parts, Equation (A5) becomes
oo o0 T
11— )‘Ei, / QW(T)HW(T) dr + Mw)\'lf;; / QW(T) / QW(S) dSHW(T) dr,
0 0 0

which is positive, since }»}'EI"; fooo qw (D) () dr < 1.
(2) We prove the monotonicity of the operator T, by showing that Ts(u') > Ts(u?) whenever
(u') <x (1?). Because of the symmetry, the steps for proving the rest of the inequalities
Ty (') < Ty (1?), To(uh) < Tr(u?) and Ty(u') > Ty4(u?) are similar.
Ts(u') — T3(u?) = T3(Af,» M My» My, — T304 AL o M, M)
= T3(M,» M M, Miy) — T3 AL M M)
+ T3 s Mg My M) — T30 A1 o A Miy)
2 52 41 1 242 42 41
+ T3()" W))"Ld))‘-HW))“Hd) - T3()" W))"Ld))‘-HW))“Hd)

+ T3(AL s M o Mao M) — T3 o AT Ay, My )-
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Using the mean value theorem, we obtain

Ty(uh) — Ta?) =

D€Ll A0 — 22 )

8)\.**

1 1 1 2
ak** ()‘ SZ’)‘HW’)‘Hd)()‘Ld - )\Ld)
8 1 1 2
o e OF 00,0 85 4 ) Oy, — Ay
0T ;2 2 32 AL — a2

+ 8)»** (AL, > Mg My, » 64) Mgy — Aggy)-

We just proved that 8T3/8Af: <0, 8T3/8Af: <0, 8T3/8A§; > 0, 8T3/8)»*H”Zl > 0. Since
(') <k (%), we have Aj —2f <O, A, —Af, <0, Apy, —Af, =0, Afy, —Af, =
0. Thus, T3(u') — T3 (u?) > 0.

(3) Next, we show that T maps the set Cr into itself by showing it for T} : Cr — Cr. Since
A/ (d + A + A7) < Tand A7 /(nw + Aff +A7)) < 1, itis clear that

A
Ti(u) < ﬂlzi +Bh ,uw' [ ]

w

Proposition A.3: The spectral radius p1, > 1 if and only 1]‘7%{1 > 1, and the spectral radius py > 1
if and only zfﬁﬁ > 1.

Proof: We only show that pr, > 1iff 7@{1 > 1, since the other case is similar. We have
DT(eL)v = pLV,

where v is the positive eigenvector, v > 0. The linearization matrix DT(e) at the LPAI-only
equilibrium is given as follows:

aT aT aT aT
G GO B G e G
orf oA oMY, ongy,
0T, . 9T, 9T . ATy |
e 9 o ) o € o, €9
DT(s") = v ,
E=Lary . ery , ery ATy,
o (&%) or (") e (&%) o, (")
0Ty 0Ty 0Ty 0Ty
e GR relCO R e CR e G
Ly Lq Hy Hq
which is equivalent to the following block triangular matrix,
prt, DTH
Ly _ 1,2 1.2
o= (75 1)
The 2 x 2 block diagonal matrices are as follows:
Awﬁhﬂw Ad,B{“sz
ol (@1, + ) (e + 2107 (o + 1) (ra + A2
12 = >
Awﬂ%lﬂw Adﬁzz:ud

(@, + ) (i + A2 (any + ) (a + A2
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_AWﬁ%l)‘f‘Lv _Adﬂ{“z)“fg
it _ | (@t ) G+ M2 (g + ) (a + A2
L2 =
_Awﬁle)‘f&, _Adﬁsz)*ff{

(@L, + 1) (e + 42 (ary + pa) (i + 452

and the components of the 2 x 2 matrix DT3})I4 are as follows:

0Ts 1 uo 9T H
o (e7) = aRy; N, (e7) = aRyy,
0Ty | o g 0Ty o H

(e) = bRy (") = bRy,
8)L1’if‘; BA*H’;

The principal eigenvalue of DT;I4 is 7@5 The eigenvalues of DTIL’ , are smaller than one, as we showed
in Proposition A.1. Therefore, the principal eigenvalue of DT (e") is greater than 1 if and only if
7@{1 > 1. u
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