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Abstract. Uniform disease persistence is investigated for the time evolution of bluetongue, a
viral disease in sheep and cattle that is spread by midges as vectors. The model is a system of
several delay differential equations. As in many other infectious disease models, uniform disease
persistence occurs if the basic disease reproduction number for the whole system, Rq, exceeds one.
However, since bluetongue affects sheep much more severely than cattle, uniform disease persistence
can occur in two different scenarios which are distinguished by the disease reproduction number for
the cattle-midge-bluetongue system without sheep, Ro. If Rg > 1 and Rg > 1, bluetongue persists
in cattle and midges even though it may eradicate the sheep, relying on cattle as a reservoir. If
Ro > 1> Ro, bluetongue and all host and vector species coexist, and bluetongue does not eradicate
the sheep because it cannot persist on midges and cattle alone. The two scenarios require different
use of dynamical systems persistence theory.
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1. Introduction. Bluetongue is a viral infection of ruminants, including cattle
and sheep, that is spread by biting midges of the Culicoides family. The bluetongue
virus tends to cause abortion, congenital anomalies, and death in sheep, but mild
cases usually recover rapidly and completely [1, 9]. In cattle, bluetongue generally
does not cause death [1].

In a previous article [4], a model was presented for bluetongue dynamics that
includes cattle and sheep as hosts, and midges with a general incubation period as
vectors. We refer to [4] for the detailed explanation of the model and the derivation
of the model equations; they can be found in Table 1, while the explanation of the
variables, parameters, and parameter functions can be found in Table 2.

Fundamental properties of the model were established such as existence and
uniqueness of solutions and their positivity and boundedness. Among other things,
necessary and sufficient conditions were obtained for local stability of the disease-free
equilibrium (with all host species present) and for uniform weak disease persistence
in the midges. The first holds if the basic disease reproduction number R satisfies
Ro < 1, and the second if Ry > 1. Disease persistence in cattle and sheep was not ex-
plicitly addressed. The results in [4] that are relevant here are summarized in sections
2 and 3.

This paper establishes uniform disease persistence in midges and cattle if Rg > 1.
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PERSISTENCE OF BLUETONGUE

TABLE 1
Model equations.

1(t) =

I5(t) =

SL(t) = bs(Ss(t))

I;n(t) = _;Ufimlm(t) +

Infective cattle

BmeSe(t)Im ()
Is(t) + Ss(t) + Ne

—pele(t),  Se(t) + Ie(t) = Ne

Susceptible sheep

BmsSs(t)Im (1)

TR 5.0 + Ne ) a8 (D)

Infective sheep

_ BrnsSs()Im(®)
La(t) + Sa(t) + Ne

—Ls(t) — pisIs(t)

Susceptible midges
Sin(t) = €7H b (Sm (t — 7)) = panSm (t)

 BemIe(t) + Bam Is(1)
L.(t) + Sa(t) + Ne

Sm (t)

Infective midges

chlc(r) + Bsmls(r)
—oo Is(r)+ Ss(r) + Ne

Sy (r)e=tem =) p(t — 1) dr

TABLE 2
Variables and parameters.

t
Sc, Ss,Sm
IeyIs, Im,
Nc
BmC: Bms
6CTFL7 BSTFL
Hey Hs s Hm
Hi
Hiss Him
Hem
b87 bm
ol
T

f

time

numbers of susceptible cattle, sheep, and midges
numbers of infectious cattle, sheep, and midges

constant number of cattle

per capita transmission rate from midges to cattle, sheep
per capita transmission rate from cattle, sheep to midges
per capita mortality rates of susceptible cattle, sheep, and midges
per capita mortality rate of midge larvae

per capita mortality rates of infectious sheep and midges
per capita mortality rates of exposed midges

birth rate functions of sheep and midges

recovery rate of infectious sheep

mean length of midge larval stage

probability density of midge latency period
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The disease persists uniformly if the disease prevalence is bounded away from 0 with
the lower bound being independent of initial data for sufficiently large times. The
disease persists uniformly weakly if its prevalence keeps dropping to arbitrarily low
values but always returns to a certain level that does not depend on initial data.
Obviously, the mathematically more desirable property of uniform persistence
implies uniform weak persistence. The converse is not true in general, as is shown
by the Lotka—Volterra predator—prey system. An elementary epidemic model which
illustrates when uniform weak persistence implies uniform persistence, and when it
does not, is considered in the introduction of [13]. An epidemic model for which uni-
form weak disease persistence is shown under rather general conditions, but uniform
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persistence only under quite restrictive assumptions, is analyzed in [3]. Various gen-
eral scenarios in which uniform persistence follows from uniform weak persistence are
presented in [13, Chap. 4]. In general, the dynamical system in question needs to have
compactifying properties for the derivation of uniform persistence from uniform weak
persistence. Ideally, the system has a global compact attractor, but weaker compact-
ness properties can be sufficient [14]. Existence of a compact attractor of bounded
sets for our differential systems with infinite delays is shown in the appendix. Infi-
nite delays are appropriate because the incubation period of bluetongue in the midge
vector is quite variable such that a discrete delay would be too restrictive. While,
in reality, there is a maximum length of the incubation period, mathematically one
would like the length distribution to include standard infinite distributions like the
gamma or the log-normal distribution [11, 12].

In the case of the bluetongue model considered here, the mathematical transition
from uniform weak persistence to uniform persistence is difficult because bluetongue
affects the livelihoods of the two host species very differently: The cattle’s livelihood
is affected hardly at all, while the sheep’s mortality is increased and their fertility
decreased. Cattle may even play the role of a reservoir based on which bluetongue
can eradicate the sheep without dying out itself.

As we will show, uniform disease persistence occurs in two different scenarios
which are distinguished by the basic disease reproduction number R of the cattle-
midge-bluetongue system (without the sheep) and which require different mathemat-
ical treatment. If Ry > 1 and Ry > 1, bluetongue can persist even though it may
eradicate the sheep (section 5). In fact, if Ro > 1, a disease equilibrium may exist
which has no sheep but which is locally asymptotically stable for the whole system [4].
This uniform disease persistence result does not build on the uniform weak persistence
result proved in [4].

If Ry <1< Ry, bluetongue coexists with both host species and the vector, and
the sheep are not eradicated because bluetongue would die out in the absence of the
sheep (section 6). This uniform disease persistence result builds on the uniform weak
persistence result proved in [4], but uniform persistence of midges and sheep needs to
be established first before uniform persistence of bluetongue can be shown. For sheep
persistence, a priori estimates of bluetongue prevalence are needed (section 4) that
are sharper than those presented in [4].

In general, persistence results for semiflows induced by complex systems (here
two hosts, one vector, and one infectious disease agent) can require a delicate in-
terplay between the construction of several compact attractors and the derivation of
persistence results for the various system components (here the various species). This
interplay must be orchestrated in the right way. For this bluetongue system, first a
compact attractor is established for the semiflow on the comprehensive state space
which makes it possible to prove uniform persistence for the vector (midges). Since
the disease can only persist if the vector is present, the state space for the semiflow
must now be restricted to states where the vectors (in one scenario also the sheep) are
present. Uniform vector persistence provides a compact attractor for this restricted
semiflow which in turn makes it possible to prove uniform persistence of the disease.

2. The model and basic properties of its solutions. The model is a system
of three ordinary differential equations and two differential equations with delays, one
with discrete and the other with distributed delay (see Table 1). Four components of
the solutions need to be prescribed for nonnegative times ¢ < 0, and one component
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for time t = 0, with the following properties:

Im(o) = Imo > 07

(1) S (6) = Smo(8) >0, S4(0) = Ss(8) >0
I,(0) = I,0(0) = 0, 1.(0) = Io(0) € [0, N

For reasons that will become apparent later, in section 5, these initial (or history)
functions are chosen from a fading memory space. Let BUC(—o0, 0] denote the space
of bounded uniformly continuous functions from (—oo, 0] to R. For some A > 0 to be
chosen, let

(2) Ca={¢:(-00,0] = R; ¢(s)e™* € BUC(—00,0]},

} 0 € (—o0,0].

which is a Banach space with the norm

(3) 6] = sup |p(s)e™?].
s<0

Note that, for any s < 0, ¢(s) < [|¢[le">*. Regarding the choice of A, we examine
the delay term in the right-hand side of the I,,, equation in Table 1, and consider the
situation at time ¢ = 0. At this time, the integral is the sum of two similar terms, the
first of which is bounded by

0
2 [ SualmLamer (=) dn

For Sy.0, 1.0 € Ca, this term is bounded by

0
(4) BemllSmoll Zuoll/N) / 2B eI £ .

— 00

Finiteness of this integral is assured by choosing A such that 0 < 2A < pen,. Local
existence and uniqueness of solutions were obtained in [4] under the stronger condition
0 < 3A < pem-

THEOREM 2.1. If the initial data have the form (1), if b, and bs are locally
Lipschitz continuous, and if the components Sso, Smo, Ic0,Iso each lie in Ca, with
0 < 3A < piem, then the model in Table 1 has a unique solution defined on an interval
[0,A) for some 0 < A < 0.

It is reasonable to assume that when the disease remains absent, the numbers
of susceptible sheep and midges evolve to constants as ¢ — oco. These constants are
denoted by S¥ and SY , and they must satisfy

(5) bs(S9) = 1S9, €M Tbm(S) = prm Sy,

These values are related to various disease-free equilibria with one, several, or all hosts
being present. The existence and uniqueness of S > 0 and S, > 0 depend very much
on the functional forms of the birth functions bs(-) and b,,(-). We always make the
following basic assumptions on these functions and sometimes additional assumptions
as needed. For bs, we assume the following:

bs(Ss) is nonnegative with bs(0) = 0. Moreover, by is locally Lip-
(6) schitz continuous and there exists SY > 0 such that bs(Ss) > 155
when 0 < Sy < SV, and by(Ss) < psSs when S > SY.
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These conditions ensure that the first equation in (5) has zero and S as its only
solutions. For b,,, the basic assumptions that we always make are the following:

bm(Sm) is nonnegative with b,,(0) = 0. Moreover, b,, is lo-
(7) cally Lipschitz continuous and there exists SO, > 0 such that
e M7y (Sp) > pmSm when 0 < S, < SY . and e #17b,,(S,,) <

fmSm when S, > SO .

Under these assumptions, the second equation in (5) has zero and SY, as its only
solutions. The following results are proved in [4] under more general assumptions.

PROPOSITION 2.2. Suppose the birth functions b,, and bs satisfy (6) and (7).
Then each component of any solution of the system in Table 1 that satisfies the initial
data (1) is nonnegative wherever the solution exists. If, in addition, either

(1) Imo > 0; or

(ii) Smo(n*)Ieo(n*) > 0 or Smo(n*)Is0(n*) > 0 for some n* € (—o0,0], the initial

functions are continuous, f € C[0,00) and f([—n*,00)) # {0}; or

(ili) I.o(0) > 0 or Iso(0) > 0, Simo(8) Z 0 on [—7,0] and f(n) > 0 for all n > 0,
then I, (t) becomes strictly positive at some time, and remains strictly positive as long
as the solution exists.

Differently than [4], Table 1 does not list an equation for the number of exposed
midges (midges in the latency period), E,,, because it decouples from the rest of the
system. FE,, appears in the next result, as do the total numbers of midges, IV,,, and
the total number of sheep, Nj.

PROPOSITION 2.3. Suppose the birth functions b,, and bs satisfy (6) and (7).
Then any solution of the system in Table 1 that satisfies the initial data (1) is defined
for allt > 0 and is bounded. More precisely, there exist constants S‘m >0 and S’s >0
that do not depend on the solution such that, for t > 0,

S (t) + Ep(t) + In(t) = Ny (t) < max {§m, sup Nm(a)}

—7<0<0
and
Sy(t) + I,(t) = N,(t) < max{S,, N,(0)}.
Moreover
lim sup N, (t) < S'm, lim sup N(t) < S,.
t—00 t—00

In addition, if bs is monotone increasing on [0, S%), then S, can be chosen as S°, and
if b, is monotone increasing on [0, S%], then Sy, can be chosen as SY,.

3. The basic disease reproduction number as threshold. The system in
Table 1 has four disease-free equilibria, all of which have I, = Iy = I,,, = 0: the first
with S, = 8% >0, Sy = S? > 0, a second one with S,,, = S; = 0, a third one with
Sm = 0 and Sy > 0, and a fourth with S,, > 0 and S, = 0. The last three are all
unstable if the birth functions satisfy (6) and (7) and by, is increasing on [0, S9]. To
obtain a threshold inequality (the weakest possible) for the local asymptotic stability
of the first disease-free equilibrium (with susceptible midges, sheep, and cattle pos-
itive) in terms of a basic reproduction number, we introduce the following notation
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for basic disease transmission numbers:

(8) Rem = i(ggmf%f(uem) (from cattle to midges),
(9) Rone = Mz‘lm % (from midges to cattle),
(10) Rem = @ +1Mis) (5%715%& f(pem)  (from sheep to midges),
(11) Rins = L FmsSy (from midges to sheep).

ttim (SO + Ne)

1

Let us focus on (10) to explain these expressions. Here is the average

sojourn of a sheep in the infectious stage. A typical infectious sheep infects susceptible

Bsm SS,
S0+N. -

midges at the rate The quantity

Flttem) = / emHemt £ (1) dt

is the probability that an infected midge survives the latency period and becomes
infectious [15, sect. 13.6]. So R, is the average number of infectious midges that
is produced by one typical infectious sheep when bluetongue is introduced at the
disease-free equilibrium; i.e., it is the basic transmission number of the disease from
sheep to midges. Similarly, R,,s is the basic transmission number of the disease from
midges to sheep, Ry, is the basic transmission number of the disease from cattle
to midges, and R, is the basic transmission number of the disease from midges to
cattle.

As the joint vector for two hosts, the midges are central for the infection. So
let us take the midges’ point of view. The product R,,cRcm is the average number
of infectious midges produced via cattle hosts by a typical infectious midge when
introduced at the disease-free equilibrium, while R,,sRsm is the average number
of infectious midges produced via sheep hosts. Combining both infection venues,
RimeRem + RmsRsm is the average number of infectious midges produced via either
host by one typical infectious midge. Since this reproduction requires two epidemio-
logical generations, the basic disease reproduction number is given by

(12) Ro = (RmcRcm + RmsRsm)l/g'
The threshold quality of Ry is manifested by the following two results, which are
proven in [4].

THEOREM 3.1. Assume that the birth functions by and by, satisfy (6) and (7) and
are differentiable at SO and S°,, respectively, and that
(13) b;(SS) < s —Hm < e_'u”bq/n(&on) < fbm-
Then if Ry < 1, the disease-free equilibrium

(Ss, Sy Lo, I, In) = (57, 1, 0,0,0)

of the system in Table 1 is locally asymptotically stable.

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



Downloaded 01/14/18 to 160.114.33.250. Redistribution subject to SIAM license or copyright; see http://www.siam.org/journals/ojsa.php

1166 STEPHEN A. GOURLEY, GERGELY ROST, HORST R. THIEME

We now introduce the basic reproduction numbers R§ for sheep and R for
midges, given by

(14) Ry = L lim inf b.(5)
Ws S—0+

and
—HT

(15) R — i i 2m(5).
Wy, S—0+

The following result concerning uniform weak disease persistence in midges is
proved in [4].

THEOREM 3.2. Assume that the birth functions satisfy (6) and (7) and that by,
is monotone increasing on [0,S%]. If Rop > 1, R®* > 1, and R > 1, then there exists
some € > 0 such that

(16) limsup I,,(t) > €

t—o0

for all solutions of the system in Table 1 with Ss(0) > 0, 1,,(0) > 0, and Sy, (t) >0
for some t € [—1,0].
In particular, if Rg > 1, the disease-free equilibrium

(Ssy Smy Loy Is, Iy) = (52, 89,,0,0,0)

is unstable. It is our aim to show uniform disease persistence in midges, i.e., replace
limsup by liminf in this theorem, and to address disease persistence in cattle and
sheep.

To reach this aim, we will also need the disease transmission numbers at the
cattle-midge equilibrium without sheep and bluetongue,

- 1 BemSO -
(17) Rem = M_ p N " f(pfhem), (from cattle to midges),
(18) Rome = ifnc, (from midges to cattle),
. 1 S0
(19) Rem = " s NSmf(uem) (from sheep to midges).
Yy Mis c

Mutatis mutandis, the interpretation is the same as before. The quantity Rem is
the transmission number from cattle to midges, while 7~2mc is the transmission number
from midges to cattle, all taken at the equilibrium with cattle and midges, but no
disease and no sheep. The quantity

(20) 7~z0 = (737nc7€crn)l/2
is the basic reproduction number of bluetongue for the system with cattle, midges,

and virus only. Moreover, Rg,, is the basic transmission number from a sheep to
midges if there are no other sheep.
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4. Asymptotic estimates of bluetongue prevalence in midges. Similar
estimates were already derived in [4] in order to find a condition for the extinction of
bluetongue (see Theorem 4.3 below). However, these are not sharp enough to study
persistence of bluetongue in cattle and sheep in the case that bluetongue cannot
persist on cattle alone (section 7). We display the new and sharper estimates in a
more prominent way than the old ones in [4] because they present information of
independent interest.

We will use the superscript infinity to denote the limit superior, as t — oo, of the
variable to which it is attached. The bluetongue reproduction numbers we have just
introduced show up in the following estimate for
(21) I> = limsup I, (¢),

t—o0
where we consider solutions of the system in Table 1 whose initial data satisfy (1) and
have their components in Ca with 0 < 3A < fiep,.

LEMMA 4.1. Let the birth functions bs and b, satisfy assumptions (6) and (7),
and let by, be increasing on [0,S9,]. If I2° > 0, then

IOO g ,uc - ﬁmssoo ,uc IOO
5 (R ) g Ry DmeSE (e IR,
Nc o ( 0 )Bmc ,Uzm(SSOO + Nc) ﬁmc Nc

Proof. We apply the fluctuation method (see [7], [15, Prop. A.22]) to the equation
for infective sheep in Table 1. There exists a sequence (¢;) such that t; — oo, Is(t;) —
I, and I(t;) — 0. It follows that

. ﬁmsSS(tj)Im(tj)
=1
0 jEEO Ig® + S,(tj) + N

_’YISOO _MiSIsooa

and therefore that

ﬁ"nSSOOIOO
22 I < S__m .
(22) S S T )5 N

Applying the fluctuation method to the equation for infective midges in Table 1, we
obtain, after a substitution and some estimates,

~ chc t; — smIs t; — _
0 < — pimlIny + 1imsup/ S (t; — SE U =) & Bomlelly = 1), Hem® f(r) dr.
j—o0 0 NC

Recall sup, < S (t)ert < oo with 0 < 3A < fiem, I. < N., and Proposition 2.3. By
Fatou’s lemma,

> chc ] smIs | —
Wim Lo S/ lim sup Sy, (t; — 7‘)6 t—r)+5 (t; = 7) e~ HemT f(r)dr.
0

j—oo NC

Elementary properties of the limit superior and some algebra yield

5ch§° + ﬁsmlso .f(,uem)
NC Nc ,Uzm

I <S> ( .
Since we have assumed that by, is increasing on [0, SY,], S2° < SY by Proposition 2.3,
and so

S0 f(Mem)
23 I < B (Bemn X + Boml®)——=.
(23) (5 )Ll
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Similarly, the application of the fluctuation method to the equation for infective cattle
in Table 1 yields a sequence of times ¢; with t; — oo, I.(t;) — I2°, and

0= lim I'(¢t;) = 1 J 12— pel(t;
i, Le(t3) jggo( L) + 8.t + N, 1 (]))
Bmc(Nc - IOO)IOO
< c mo_ CIOO.
= N, Hede
We solve for 12°,
ﬂmclq%o (ﬁmC/MC)I?nO

(24) S T el /N~ T Buac/ ) (5 /N

We substitute this inequality and inequality (22) into (23),

00 331 ﬁcm(ﬁmC//LC)Iﬁ? BsmBms Sy ) fttem)
25 I .
@) i<y, (1 G/ 1)Uz N T O+ ) (S = N ) rom

By (19) and (20),

REI® . B ST
I;’olo S 0"m +Rsm ms~s tm )
L+ (Bme/pe) (59 /Ne) Him (S3° + Ne)
Suppose that I5° > 0. Then
,ﬁ’% P ﬂmssgo

1

S + Rsm—i
L+ (Bme/pe) (52 /Ne) pim (S5° + Ne)

which implies the desired estimate. a
If b, is increasing on [0, SY], then S < SY by Proposition 2.3 and, since z/(z+N..)
is increasing, by (11), I2? =0 or

oo
m

5 He 5 He Iy
< RZ - 1 Rstms( v )
N, S(Ra-lg ot Bue T N.

We solve this inequality for I5° /N, and obtain the inequality in the next result.
PROPOSITION 4.2. Let the birth functions bs and b, satisfy assumptions (6) and
(7), let bs be increasing on [0,SY], and let by, be increasing on [0,S2].
If RemRoms < 1, then I =0 or

E < (7%(2) + kmems - 1) ,Uc ]
Nc a 1-— Rstms ﬂmc

As a special case, we obtain the disease extinction result already established in [4].

THEOREM 4.3. Let the birth functions bs and b, satisfy assumptions (6) and (7),
let bs be increasing on [0, SY], and let by, be increasing on [0, S9,]. If 7@3 +RemRoms <
1, then I;° =0 and the disease dies out.

Proof. 12° = 0 by the previous proposition. Then I2° = 0 and I = 0 by (24)
and (22). O

We also obtain the following estimate from Lemma 4.1 and Proposition 2.3. It
will be used to show uniform sheep persistence if R < 1 (Theorem 7.1).

PROPOSITION 4.4. Let the birth functions bs and b, satisfy assumptions (6) and
(7), and let b,, be monotone increasing on [0, S2].
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Ifﬁo <1, then

00 B 00 0
nwoop BrmsSs ( fe | Sm)'
Nc ,Uzm(S;)o +Nc) Bmc Nc

If there are no sheep at all, we may as well assume that all disease reproduction
numbers involving sheep are 0 and so ﬁstms = 0 in Theorem 4.3.

COROLLARY 4.5. Let the birth functions by and by, satisfy assumptions (6) and
(7), let by, be monotone increasing on [0,59], and let Ry < 1. Then the disease dies
out in the absence of sheep. If7~€0 < 1, the equilibrium with S,, = Sgl and 1. =1,, =0
is locally stable for the cattle-midge-bluetongue system.

The local stability statement is proved similarly as for [4, Thm. 3].

5. Uniform persistence of midges. Before we can prove uniform disease per-
sistence, we need to establish uniform persistence of susceptible midges. Recall the
basic midge reproduction number, R, defined by (15).

THEOREM 5.1. Assume that the birth functions satisfy (6) and (7) and that by,
is monotone increasing on [0,S%]. If R®* > 1, then there exists some € > 0 such that,
for all solutions with Spmo(0) 0 on [—7,0],

(26) liminf S, (t) > €.

t—o0

In [4, sect. 3.5], uniform weak persistence of susceptible midges was established,
with lim sup replacing liminf. The transition requires dynamical systems theory.
By the state of the solution at time ¢, we mean the entity

(27) Ut = (SS“S’ITL”ICHISUIm(t))i

where the subscript ¢ means the state at time ¢; for example, Ss, is the function
defined by Ss,(0) = Ss(t + 0), 0 € (—00,0]. Note that the I,,, variable differs from
the others in that it does not involve delay. When we refer to the actual values of the
solution, we write o(t) € Ri, ie.,

(28) o(t) = (Ss(t), Sm(t), Le(t), Is(t), Im (1)) -
Recall the fading memory space

Ch = {ng : (—00,0] = R; P(s)e”s e BUC(—O0,0]}
in (2), which is a Banach space with the norm

(29) 6] = sup |p(s)e??].
s<0

Initial data are taken from the product space CA x R, where the factor of R relates
to the undelayed variable I,,,. This space is also a Banach space with the norm

(30) loll = max {[ISs[l, [1Smll, I 2], 1 21l i }-

Let X be the nonnegative cone of the product space C4 x R. X will be the state
space for the semiflow T" described next. For ¢ > 0, let T'(t) = T'(t, -) be the nonlinear
transformation that maps the initial data (1) to the state of the solution at time ¢,
ie., to oy in (27).

PRrOPOSITION 5.2. Let 3A < piem. Then T is a continuous semiflow on X.
Moreover, there exists a compact attractor of bounded sets, A; i.e., A is a compact
invariant subset of X and sup,cp; d(T(t, ), A) — 0 for each bounded subset U of X .
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Here d(y, A) = infueca ||y — a|| denotes the distance from a point y € X to the
subset A of X.

Proof of Theorem 5.1. This now follows by combining [13, Thm. 4.5] with the
uniform weak persistence of susceptible midges proved in [4]. Use the persistence
function p: X — Ry, p(x) = S, for & = (Ss, S, e, Ls, Im).

If the probability density of the latency period in midges has compact support,
Proposition 5.2 readily follows from the well-known theory of functional differential
equations with finite delay. For infinite delay, the proof is postponed to section 8 in
order not to interrupt the flow of the various persistence results. While one could
argue that the compact support case is the only realistic one, there are two good
reasons to consider the general case. First, one would like to include models of or-
dinary differential equations in which the latency period is exponentially distributed.
Second, many popular probability densities such as the gamma, normal, and lognor-
mal distributions do not have compact support. The incubation periods of various
infectious diseases are often nicely fitted by log-normal distributions, and the fits are
better than those by normal distributions [11, 12] (see also [15, sect. 12.8]).

For the various uniform persistence results as formulated in this paper, it is actu-
ally sufficient that the semiflow have a compact attractor of points, i.e., d(T(¢,x), A) —
0 for each x € X. A compact attractor of bounded sets, however, can be decomposed
into a disjoint union of three sets: a compact extinction attractor, a compact persis-
tence attractor, and a set of total orbits connecting the two attractors to each other.
See [13, sect. 5.2] for details.

6. Uniform persistence of bluetongue though it may eradicate sheep.
Recall the basic disease reproduction number in the absence of sheep, 7@% = Rome
Rem, defined in (20) at the end of section 3, the basic disease reproduction number,
Ro, defined in (12), and the basic midge reproduction number, R, defined in (15).

THEOREM 6.1. Suppose that the birth functions bs and b, satisfy (6) and (7),
respectively, with by, monotone increasing on [0,5),]. Assume f € L' N C[0,00) and
Ro>1, Ro>1, and Ry* > 1.

Then the disease is uniformly strongly persistent in midges and cattle in the sense
that there exists n > 0 such that liminf;_, o I,,(t) > n for all solutions of the system
in Table 1 with initial data of the form (1) that satisfy Smo(0) Z 0 on [—7,0] and
either (i), (i), or (iii) of Proposition 2.2.

Moreover, for the same 1,

nﬁchc
Nc(Nc + Ss) + nﬂmc

(31) llggf I.(t) >

with S, from Proposition 2.3. If there exists some ¢ > 0 such that bs(z) < cx for all
x >0, then the disease persists proportionally in the sheep in the sense that

o (1) Bimsn
32 lim inf 2 g '
(32) 550 S0+ (1)~ (Net 82)(7 + 05 + ) + Brnat

Notice that, differently than the uniform weak disease persistence result in The-
orem 3.2, taken from [4], this strong disease persistence result does not assume that
the basic sheep reproduction number, Rf, exceeds 1. In particular, the proof of this
theorem does not build on Theorem 3.2.

Proof. To show uniform persistence of the disease in the midges, we use the
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concept of p-persistence for semiflows. For this purpose, we choose the state space

_ 0 8:2>20,0<8,#0
(33) Y_ {(SSaSﬂ’MICaISva) 6 X7 Ic 2 O,IS 2 07Im 20 }

Then Y C X and Y is forward invariant under the semiflow 7". Define p : Y — R
by

p(x) = Im7 T = (SS7Sm7IC7IS7Im) E X

Then p is uniformly continuous. The existence of a compact point attractor B for T'
on X follows from Proposition 5.2. Since susceptible midges persist uniformly, the
restriction of 7" to Y also has a compact point attractor.

Since p(T(t,z)) = L, (t), p(x) > 0 implies p(T'(t,x)) > 0 for all ¢ > 0. By [13,
Thm. 4.5], it is sufficient to show that T is uniformly weakly p-persistent. To show
the latter, we apply [13, Thm. 8.20].

Notice that Yo = {z € Y; Ve > 0: p(T(t,x)) = 0} equals

Yo = {(Ss,5m,0,0,0) € X;5,>0,0< S, #0,I. =0,I, =0, I, =0},

for, if there are infective sheep or infective cattle, our assumptions imply that there
will eventually be infective midges as well. Solutions starting in Y converge to
E1 = (0,89,0,0,0) if S5(0) = 0 and to Ey = (S52,59,0,0,0) if Ss(0) > 0. These
two equilibria are isolated in Y because the first is unstable and the second locally
asymptotically stable [13, Lem. 8.22]. In the language of [13, sect. 8.3,

Q= U w(z) = My U Mo,
FISG)

where M7 = {E;} and My = {E>}. Since F; and E, are equilibria, M; and M,
are invariant. {Mj, Ms} is acyclic because there is no total trajectory from Ms to
M in Yy. By [13, Thm. 8.20], T' is uniformly weakly p-persistent, if M7 and My are
uniformly weakly p-repelling.

Suppose that My = {E;} is not uniformly weakly p-repelling. By [13, Def. 8.15],
for all € > 0 there exists some x € Y such that p(z) > 0 and

limsup d(T'(t,x), E1) < e.

t—o0

Here d is the metric induced on Y. For the associated solution, I, (¢) > 0 for all t > 0.
Shifting forward in time, we can assume that d(T'(¢,x), Eq) < € for all t > 0. In terms
of solutions, for each € > 0 there exists a solution such that I,,,(¢) > 0 for all £ > 0
and

max {Ss(t), [Sm () — SO, |, L(t), L (), I (t) } <, t>0.
We obtain the following differential inequalities from the system in Table 1:

ﬂmc(Nc - E)Im(t)
2¢ + N,

Ié(t) 2 _//fcIc(t)a

34
o S — )Le(r)

2e + N,

I1I’n(t) > = MlmIm(t) —+ /Ot ch( e*ﬂem(tfr)f(t _ ’f') dr.
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With A real and A > 0, we apply the Laplace transform f(A) = foo e MI(t) dt, which

0
transforms convolutions into products, to obtain
7 ﬁmc(Nc - e)jm(A) -
)\Ic A > - cIc )\ )
(3) 2P ()
(35) R
-~ A em (SO —€e)I.(\) ;
AIm(A) > — szIm(A) + ﬁ ( o 6) ( )f()‘ + Mem)~

2¢ + N,

We reorganize the first inequality and substitute it into the second,

2 BmC(Nc - E)fm ()‘) ﬂcm(sgn - 6) H
I 2 BTN 1) et Nt ) O F Hem)

Dividing by I, (A) > 0,

BmC(NC — 6) 6cm(S21 - 6) i
% Bet NN+ i) e+ N T p) ! O Hem):

This inequality, which no longer depends on the solution, holds for all A > 0 and
€ > 0, and therefore it also holds in the limit A — 0 and ¢ — 0. Therefore

ﬁmc 6cm89n

1>
te Neptim

f(ﬂem) = 7%37

a contradiction.
Suppose that My = {E»} is not uniformly weakly p-repelling. By [13, Def. 8.15],
for all € > 0 there exists some x € Y such that p(z) > 0 and

limsup d(T'(t,x), Es) < €.

t—o0

Here d is the metric induced on Y. For the associated solution, I, (¢) > 0 for all t > 0.

Shifting forward in time, we can assume that d(T'(¢,x), Es) < € for all t > 0. In terms

of solutions, for each € > 0 there exists a solution such that I,,(t) > 0 for all ¢ > 0,
max{|Ss(t) — S|, [Sm(t) — S° |, I.(t), Is(t), In(t)} < e, t>0.

We obtain the following differential inequalities from Table 1:

Bmc(Nc - 6)Im (t)

/
> _
L:(t) = 2¢ + S0 + N, Hele(t),
Bms(SO - 6)Im (t)
! > S _ J— .
Is(t) Z 2€+52+NC YIs(t) — prisLs(t),

t

11/71 (t) > — timIm (t) + / chIC(T) - 65mIS(T) (Sgn - 6)
0

2¢ + SV + N,
X e_“‘”"(t_r)f(t —r)dr.
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We apply the Laplace transform with A real and strictly positive. After rearrangement,
~ ﬁmc(Nc - e)jm(/\)
A ) e(N) > 5
At ne e 25 g,

= ﬁms(sg - e)jm()\)
; >
Ot i) L) 2252

. 7 ﬁcmjc()\) + ﬁsmjs()\)

(Sp0 = €SN+ em).

We substitute the first and second inequalities into the third, rearrange, and divide

by I,,(A\) > 0, giving us
(Bmc(Nc - 6)ch + ﬁms(sg - e)ﬁsm) SPn — € fA()\ + ,uem) )

1>
)‘+Mc )\+'7+/14is (2€+SQ+NC)2 /\+Nim

Since this inequality no longer depends on the solution, it holds for all A > 0 and
€ > 0, and so we may take the limit A\,e — 0 to obtain

1> (( BrmeNe BemSm Bms Sy BsmSp, ) f(tem)

=R2,
SQ + NC)NC SQ + Ne (Sg + NC)(7 +Ni5) SQ + Ne Him 0

a contradiction.

If the initial data satisfy one of the assumptions in Proposition 2.2 rather than
1,,(0) > 0, then I, (to) > 0 for some tg > 0, and the same conclusion holds after a
shift in time.

This concludes the proof that the disease persists uniformly in the midges.

To show (31), uniform disease persistence in cattle, consider the equation for
infected cattle in Table 1 in the form

Iy Bme(Ne — Io(t)) I (2)
I(t) = L0 £ 5.0 + N, — ped (1)

By the fluctuation method (see [7], [15, Prop. A.22]), there exists a sequence of times
(t;) such that

t;y =00, I(tj) = I = 1itminffc(t), I(t;) — 0, Jj — oo.
—00

Since I (t) + Ss(t) = N(1),

ﬂmc(Nc - Icoo)n
0> ————— — .l
iy N;)O + Nc /—’LC [ o}
with N2 = limsup,_, .. N,(t) < S, (see Proposition 2.3). Solving this inequality for
I. o gives (31).
To show proportional disease persistence in the sheep we introduce the proportion
of infected sheep:
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We add the differential equations for susceptible and infective sheep and express the
equation for the sum in terms of the new variables Ny and p;,

N(t) = bs(Ns(t)(1 — ps(t))) — (us + dsps(t)) Ns(t),
where 05 = ;s — ps. By the quotient rule,

’ o ﬁms(l - ps(t))lm(t)
ps(t) - Ns(t) + Nc

b ()1~ ps(1))
(R

— VPs (t) — WisPs (t)

(et m(t») |

By assumption, there exists some ¢ > 0 such that bs(x) < cx for all x > 0. Also, since
s = lbs + 0, the following differential inequality is obtained:

/ ﬂms(l - ps(t))lm (t)
(36) ps(t) > N,(t) + N,

- 'Yps(t) - 6sps(t)(1 - ps(t)) - Cps(t).

We apply the fluctuation method [15, Prop. A.22] to this inequality and find a sequence
(t;) such that

tj =00, pPs(tj) = Psco = 1itn_1>infps(t), p's(tj) — 0, j — o0.
By (36),

o Bms(1 = ps(t)) In(25)

> _ N N ) .

0 ,hjrggolf( N + N, Tps(t;) — 0sps(t;) (1 — ps(t;)) cps(tg))

ﬁms(l _psoo)Imoo

> - - — — .

= NC—FN;)O YPsoco 5spsoo(1 psoo) CPsco

Since pooo < 1, oo > 7, and N < S, (Proposition 2.3),

0 2 ﬁms(l _psoo)'r]

Nc T gs — YPsoco — 6spsoo — CPsco-
We solve this inequality for pso, and obtain

ﬁms"]
(Ne + 8s) (v + 65 +¢) + Bmsn

Psco >

7. Uniform disease persistence if sheep persist. We first show that suscep-
tible sheep persist uniformly when bluetongue cannot persist in the absence of sheep;
ie., Ry < 1 for the disease reproduction number in the absence of sheep defined in
(20). As in Theorem 3.2, taken from [4], but differently than Theorem 6.1, we also
assume that the basic reproduction number of sheep, defined in (14), satisfies R > 1.

THEOREM 7.1. Suppose that the birth functions by and b, satisfy (6) and (7)
with b, increasing on [0,52]. Suppose f € L' N C[0,00). Assume also that R >
1 > Ro. Then susceptible sheep persist uniformly: There exists some € > 0 such that
liminf; o Ss(t) > € for all solutions of the system in Table 1 for which Ss(0) > 0.

Proof. We first show that the susceptible sheep persist uniformly weakly; i.e.,
the statement holds with the limit inferior being replaced by the limit superior. We
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use a proof by contradiction and assume that for each ¢ > 0 there exists a solution
of the system in Table 1 such that Ss(0) > 0 and S3° = limsup,_, ., Ss(t) < €. By
Proposition 4.4, there exists M > 0 that is independent of € > 0 and I;? < Me.

After a shift in time, we can assume that 0 < Ss(t) < € and I,,,(t) < Me for all
t > 0. So the susceptible sheep satisfy the following inequality:

, . bs(S) BmsSs(t)Me
> _ mms=Ss N/t -
Si(t) = Inf =5 N,

We apply the Laplace transform to this inequality, with the transform variable A being
real and strictly positive,
_ bs (S)

ASg(A\) > inf
0<S<e

Ss(t) —,LLSSS(t)

s Ss(\) Me .
- % - /LSSS()‘)'

Ss(N)
We divide by S,(\) > 0 and rearrange,

1 _bu(S) BmeMe
> -,
1A+Ms<o<1%f<e S N. )

This inequality holds for all A > 0 and € > 0, and therefore also in the limits A — 0
and € — 0,

bS(S) _ S

=Ry,

1> i lim inf
s S—0 S
a contradiction. This proves uniform weak persistence of susceptible sheep.
In order to show uniform persistence of susceptible sheep, we use [13, Thm. 4.5].
We choose the state space X, the closed nonnegative cone of C4 x R. By Proposi-
tion 5.2, T" has a compact set B that attracts all points in X. Further we choose the
persistence function p: X — R, as

p(x) = 55(0), x = (Ss, S, Ie, Is, I,) € X.

Then p is uniformly continuous and p o T is continuous. Since p(T'(t,x)) = Ss(t) for
solutions of the system in Table 1, p(x) > 0 implies p(7'(¢,z)) > 0 for all £ > 0.

In the language of [13, Thm. 4.5], we have shown before that 7' is uniformly weakly
p-persistent. So T is uniformly p-persistent, which implies the uniform persistence of
susceptible sheep. O

The next uniform disease persistence result builds on Theorem 3.2, taken from [4],
but can only do so in combination with the uniform persistence results for midges and
sheep in Theorems 5.1 and 7.1. The reason is that, for the transition from uniform
weak to uniform disease persistence, we need a compact attractor for the restriction
of the semiflow to a state space in which both midges and sheep are present. Recall
the basic disease reproduction numbers with and without sheep, Ry and Ry, defined
in (12) and (20), and the basic reproduction numbers for midges and sheep, R{* and
Ry, defined in (15) and (14).

THEOREM 7.2. Suppose that the birth functions bs and b, satisfy (6) and (7),
respectively, with b,, monotone increasing on [0,S%]. Assume f € L' N C[0,00) and
Ro>1>Ro and R > 1 and Ry > 1.

Then the susceptible sheep persist uniformly, and the disease is uniformly persis-
tent in the midges, cattle, and sheep in the sense that there exist € > 0 and n > 0 such
that

Ssoo := liminf S, () > ¢, Linoo := liminf I,,,(¢t) > n
t t—o0

—> 00
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for all solutions of the system in Table 1 with initial data of the form (1) that satisfy
Smo(0) Z 0 on [—7,0], Ss(0) > 0 and (i) or (ii) or (iii) of Proposition 2.2. Moreover,

Imoo mCNC
liminf I.(t) > = & ;

t—o0 ,UC(NC + Ss) + Bmclmoo
(37) BmsSsool

liminf I, (t) > mess e

oo (v + pis)(Ss + Ne)

with S, from Proposition 2.3.
Proof. We choose the state space as
Ss>0,5,0)>0,0<S, #0,
Z = {52 S Lo Lo ) € X Ic>(g)15>01m>0;_é J

Notice that Z is a proper subset of ¥ C X in (33) and that Z is forward invariant
under T. Z needs to be chosen with S,(0) > 0 because, since Ry < 1, bluetongue
cannot persist without sheep.

Since susceptible midges and susceptible sheep are uniformly persistent by The-
orems 5.1 and 7.1, respectively, T" has a compact attractor of points on Z by Propo-
sition 5.2.

Define p: Z — Ry by

p(x) = Im7 r = (SS7Sm7IC7IS7Im) e X.

Then p is uniformly continuous. Notice that p(T'(t,z)) = I (t). By Theorem 3.2,
bluetongue persists uniformly weakly in midges. In the language of [13, Thm. 4.5],
T is uniformly weakly p-persistent and thus uniformly p-persistent. So, there exists
some 1 > 0 such that I,,,o, for all solutions with I,,,(0) > 0. Applying the fluctuation
method to the equation for infective sheep in Table 1 yields

Ss+ Ne

This implies the inequality for Is». The inequality for infective cattle follows simi-
larly. 0O

- ('Y + NiS)Isoo

Appendix. A semiflow with global compact attractor. A framework for
proving the existence of a global compact attractor for semiflows induced by functional
differential equations with infinite delay can be found in [6, sect. 12.9] (page 411 has
references to other works on infinite delays). This framework comes with a lot of
notation and assumptions, and quite a few details are left to the reader. We feel more
comfortable proving a couple of fading memory results from scratch and using the
attractor existence results from [13].

In order to prove Proposition 5.2, we write the system in Table 1 in the compact
form

(38) o' (t) = U(ay),

where the map ¥ : X — R® is defined by the right-hand side of the model and the
notation in (27) and (28) is used. Recall the fading memory space Ca in (2) with
norm || - || in (3) and the product space CA x R with norm || - || in (30). The state
space X is the nonnegative cone of C3 x R.

LEMMA A.1. Let 3A < pem and K > 0. Let D be the set of initial data in
the state space X defined by the inequalities ||Smol < K, ||Ssol < K, ||[Isoll < K,
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ol < K, and Io < K. Then VU is Lipschitz continuous on D and thus locally
Lipschitz continuous on X.

Proof. We focus our attention on the most difficult term, the integral term on the
right-hand side of the I, equation in Table 1. After a substitution and employing the
notation involving the subscript ¢, this term becomes

/O ( BemSm, (1) 1e, (1) BsmSm, (1)1, (1)
L, (r) + 8s,(r) + Ne L5, (r) + Ss,(r) + Ne

) ePemT f(—r) dr = H(oy).

— 00

This expression acts on the state o defined by (27) and indicates how to define a
functional H : X — R that needs to be locally Lipschitz, namely,

0
(39) H(o) = /_ H(S(r), Son (1), L(r), I (1)) e ™ f(—r) dr.

Here o = (S(+), Sm (), L(-), Ls ("), I,) € X, and H : RY — R is defined as

H(Ssa va ICa Is) - ﬁcmH(Sma Im Is + Ss) + Bsmg(sma 157 Is + Ss)a
(40)

H(Z) _232_1’_2ch7 z = (21722723) € Ri
For z,z € Ri’r,
~ ~ 21729 — 2122 -~ 1 1
R EaE
(2) (2) z3 + N, T2z z3+ N, Z3+ N,
_ (21 — 21)22 + 21(22 — 22) 2122(23 — 23)

23+ Ne (23 + Ne)(Z3 + Ne)

Let |z|oc = max|z;| and |z]; = > |2;| be the maximum and sum norms on a Euclidean
vector space. For z,Z € Ri,

- £/~ 1200 |Z|oo |z|§o |2|go 5
[F(2) = A(2)] < max { 5=, 5, e G e — 2.

. ~ 4
By (40), there exists some constant ¢ > 0 such that, for all y,§ € R,
(H(y) — H(G)| <cmax{[yloc, [7loes 1912, 512}y = Floc-

Let

o= (85(), Sm ("), Le(), L5 (), Im) € X,
y(r) = (Ss(r), Sm(r), Ie(r), Ls(r)) € Ry, 7 >0,

and let 6 € X and § € Ry be analogous. Further let K > 0 and |lof|, [|] < K with
|- Il defined in (30). Since [lo]| = sup,<q o(s)]sce™*, [y(r)|o < [lofle™>" and

|H(y(r)) — H(y(r))| ScmaX{IIIUIII, (e g |||5|||Zo}e‘wllla —Glloce™®"
<cmax {K,K?} [lo — 6[loce 2.
By (39),
H(o) — H(5)| < emax { K, K2} f(stem — 3A) |0 — 5.
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This confirms that # is Lipschitz continuous on D, provided f(fiem —3A) < 0o, which
is true because of the assumption 0 < 3A < fiem,.

Verifying that the other terms on the right-hand sides of the system in Table 1
satisfy Lipschitz conditions is similar, but simpler. For the terms involving the contact
rates, one can make use of the function H using ideas similar to those just presented.
For the delay term e #7b,,(Sy,(t — 7)), a new functional J : C4 x R — R can
be defined as J(S) = e ¥, (S, (—7)). Estimation of |7 (o) — J(&)| using local
Lipschitz continuity of b,, gives rise to the quantity |S,,(—7) — Sp(—7)|, which is
bounded by e27||S,, — S| and therefore by a constant times [jo — &]). O

LEMMA A.2. Let A > 0. For a continuous function g : R — R and t € R, we
define functions g; : R_ — R by g+(0) = g(t+0), 0 < 0. Assume that go € Ca. Then,
for allt >0, g € Ca,

(41) lgell < max {Jlgolle™2", sup |g(r)|}.
0<r<t

If, in addition, g is bounded on R,

lgell < max {llgoll.suplg(r)] }, ¢ =0,
r>0
and
(42) lim sup ||g¢|| = limsup |g(¢)].
t—o00 t—o00

Finally g; is a continuous function of t > 0 with values in Ca.
Proof. Let t > 0. We first check that 6 + g(0 + t)e®? € BUC(—o0,0]. Notice
that

sup |g(8)e?| = max { sup [gu(6)e>], sup_|gu(6)e>|}.
0<0 0<—t <6<0

We have
sup [gi(0)e| = sup [go(t + 0)e2 T |e™2 = ||gg[e
0<—t 6+1<0
and
sup [gi(0)e®?| = sup |g(t+0)e??| < sup |g(r)],
—$<6<0 0<O+t<t 0<r<t

so the boundedness of § ~ g(6 + t)e? and the estimate (41) follow.
For the uniform continuity in 6, we will show that for any ¢ > 0 and any ty > 0
there exists ¢ > 0 such that

if |6‘1 —92| < 5, A1 <0 and 6y < 0,and t € [O,to],

(43)
then |9:(01)e2% — g4(02)e2%| < e.

This is more than is needed at this point but will facilitate later arguments.
Let us fix € > 0 and tg > 0. Define

(44) co = max {[lgoll, sup lg(rl}.
0<r<to
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By (41),
(45) llg:ll < co, 0 <t<t.

Let t € [0,0]. We distinguish three cases.
First, suppose that ; < —t and 6y < —t. By assumption, u > go(u)e®" is
uniformly continuous on (—o0, 0], so there exists a d; > 0 such that

u U €
|go(ur)e®™r = go(uz)e™*?| < 5
whenever |u; — ug| < 01, u1 <0, ug <0. Then, if |§; — 02| < 41,
_ €
|9:(61)e2% — g4(62)e2%| = ’90(91 +1)e2 0 — go (0 + )R (0| e A < 2
Second, suppose that 0 > 6, > —t and 0 > 0 > —t, or equivalently (01 +t) € [0, t]
and (62 +t) € [0,¢t]. Since g is uniformly continuous on [0, %], there exists some dy > 0
such that |g(u1) —g(uz2)| < €/2 whenever uy, us € [0, to], |us —us2| < d2. Further, it can

be arranged that e2%2 — 1 < ¢/(2c +1). If |01 — 02| < Ja, then |(61 +1) — (f2+1)| < I
and, by (45),

|9:(01)e2% — gi(62)e™%|
< g1 + )2 — g(02 + 1) | + |g(02 + 1)e2 — (02 + )|
€

< g1+ 1) = g(b2 + )] + gell (¥~ —1) < S+ 5 =

€
2 2

Third, suppose that 61 < —t < 0 (the case 6 > —t > 05 is the same). Then
01+t <0and 0y +t € [0,t]. Combining the triangle inequality with the arguments
of the first two cases, we obtain

‘gt(al)eAel — ge(02)e™? |
< [g:(01)e2% — gi(—t)e | + |gi(—t)e 2" — gi(62)e>%| <€

whenever |61 + t| < 01 and |02 + t| < d2. Choose ¢ := min{dq,d2}. Observe that
|01+t =—(61 +1t) <Oy — 01 and |63 +t| = 02+t < O — 0;. Hence

|gt(91)eA91 — gt(ﬁg)eN)?} <e

if |#3 — 01| < §. This completes the proof of (43).

To show that g; is a continuous function of ¢ > 0 with values in Ca, let € > 0,
to > 0,and 0 < r <t <ty By (43), there exists 6; > 0 such that, for § < 0 (then
alsor —t+6 <0),

—Ato A(r—t)
gilr — t+0)eA(r—t+9) _ gt(H)EAe‘ < €e S < €e ;

whenever |(r — ¢t +6) — 0| = |r — t| < 1. Therefore it is also true that if [r — t| < 41,

‘g(r +0)er0 — g(t + G)eA(t_H'e)} <e€/2.
Furthermore, there is a d3 > 0 such that, with ¢y from (44),

co(eA52 - 1) < —.
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For |r — t| < d1, the triangle inequality gives

[(a(r +6) = (¢ + )| < [alr + 6)e™ — g(t + 8)e2 =7+
+ ‘g(t +0)erT) gt a)eM‘
< % + |g(t + G)eN)‘(eA(tﬁ) —-1).
If |r —t| < § := min{d1, d2}, taking the supremum over all § < 0 and using (45) yields
lgr = el < 5+ llgell (€207 = 1) < S 4o (2 1) <.

This shows that g; is a continuous function of ¢ > 0.
To show (42), we define g'(r) = g(t + r) for t,r € R. Then gi+s = (g*)s for
t,s > 0. Notice that (¢')o = g¢. By (41),

ol < mas {e=211(gYoll, sup Ig"(r)[} < max {e= el sup lg(r)] }.
rZ

0<r<s

So, for every t > 0,

limsup ||gs|| = limsup [|g¢4s[| < sup [g(r)].
S$—00 s—00 r>t

We take the limit as t — oo and obtain (42) with < instead of =. Equality follows
because [|g:|| = [g(t)]. DO

LEMMA A.3. The vector space BC(R_) of bounded continuous functions on R_ =
(—00,0] is a subspace of Ca. Furthermore, every equicontinuous and equibounded
subset of BC(R_) has compact closure in Ca.

Recall that M C BC(R_) is called equibounded if | o f(R+) is a bounded
subset of R. The set M CBC(RR_) is called equicontinuous if for each ¢ > 0 and § < 0
there exists some ¢ > 0 such that [f(0) — f(n)| < € whenever f € M, n < 0, and
|0 —n| < 6.

Proof. Let g eBC(R_) and |g(8)| < ¢ for all # < 0. Then g(6)e”? is a bounded
function of 6 < 0.

Let n,0 < 0. By the triangle inequality,

(46) 19(0)e2? — g(m)e®] < |g(0) — g(n)]e®” + cAl0 1.

Let € > 0. Choose L > 0 such that 2ce™*% < ¢/4. Then g is uniformly continuous on
[-L—1,0]. Choose ¢ € (0,1] such that |g(8) —g(n)| < €/4 whenever 8,7 € [-L—1,0],
|0 — 1| < ¢. Furthermore, choose § small enough that cAd < ¢/4.

Now let 8,7 < 0 and |6 —n| < 6.
Casel. 0 > —L. Thenn > —L —1 and

9(0)e2? — g(n)et"| < i FeAd < e
Case 2. 6 < —L. Then
|9(9)6A9 - g(n)eA"| <2ce AL L cAS < e

The two cases show that g(0)e®? is a uniformly continuous function of § < 0.
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Now let M be an equibounded and equicontinuous subset of BC(R_), and let
(gx) be a sequence in M. Let ¢ > 0 be such that |gi(s)| < ¢ for all k € N and s < 0.
By the Arzela—Ascoli theorem [8, Thm. 8.5], there exists a subsequence (h;) of (gi)
that converges uniformly on every set [—L,0], L > 0. Set g(#) = lim;j_, h;(6), 6 <O0.
Then g €BC(R_) and |g(s)| < ¢ for all s < 0. Let L > 0. Then

1hj = gll =sup |h;(s) — g(s)[e™
s<0

< sup |hi(s) —g(s)[e® + sup |h;(s) — g(s)|e>®
s<—L —L<s<0

Since h;(s) — g(s) uniformly for s € [-L, 0],
limsup ||h; — g|| < 2ce”2F.
j‘)OO
This holds for any L > 0, and thus limsup;_, . [|h; — gl = 0. O

Proof of Proposition 5.2. Let 3A < fiep,.

Step 1. The semiflow T is well-defined and time continuous.

By Proposition 2.2, solutions with initial data in X exist for all times, and are
bounded. We show that the state o; of the solution at time ¢ evolves in the space
C4 xR and is a continuous function of ¢ > 0. Obviously I,,(¢) € R and is a continuous
function of ¢ > 0. The other four components of the state are in C'a and continuous
functions of ¢ > 0 by Lemma A.2. So, for every ¢t > 0, the definition T'(t)oy =
o defines a map T'(¢t) on X such that T'(t)og is a continuous function of ¢. The
semiflow property T'(t) o T'(s) = T'(t + s), t,s > 0, follows from the uniqueness and
the translation invariance of the solutions to the model equations in Table 1. In this
appendix, we write T'(t)og instead of T'(¢,00), as we did in the main body of the
paper.

Step 2: The semiflow T is continuous.

We show that T'(t) is state-continuous, uniformly in finite time; that is, for every
oo € X, u >0, e >0, there exists some § > 0 such that ||T(t)oo — T(t)oo| < €
whenever ¢ € [0,u] and |log — do|| < 0. Suppose the contrary of this claim holds.
Then there is a 0g € X, u > 0, € > 0 such that for each n € N, there are t,, € [0, u]
and off € X with [|[T(t,)of — T(tn)ool] = € and |off — oo < L. Fix such oy, u, €,
and sequence (of). By definition of T', there are solutions o™ : Ry — R of (38) such
that T'(t)oy = o}'. By Proposition 2.3, for all t > 0,

o"(t) < K := max{gm, S,, sup  N(d), supNS”(O)} < 0.

m
0e[—7,0],neEN neN

That K is finite follows from [|off — ool < L. Thus the set
Q = {crf eX;neNte [O,u]}

is bounded by some constant C?. It has been established in Lemma A.1 that if
3A < ftem, then W in (38) is locally Lipschitz continuous, with some Lipschitz constant
C’g valid in the set X N Boo where Bog is the ball with center 0 and radius C€ in
CA xR . Since @ C X N Bge, there is a uniform bound for £0™(t), because the
values of derivatives are given by ¥ on the set ). Specifically, for any £ € @), we have

[W(E)] < [T(€) — W(oo)| + |¥(0o0)| < CFC? + [¥(00)].
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We can apply the Arzela—Ascoli theorem to conclude that there exists a subsequence
(™) that converges uniformly on [0, u] to some function ¥ : [0,u] — R%. Solutions
of (38) satisfy the integral relation

o™ (t)=c"(0) + /0 U(o?l)ds.

Let 7 : (—o0,u] — RS be the function that coincides with o on (—o0,0) and coincides
with § on [0, u], and let ¢ € [0, u]. The straightforward estimate
llo:* =7l < llog™ —Foll + sup [0 (t) — 5()]
te[0,u]

shows that ||o"* —7¢|] — 0 uniformly for ¢ € [0, u], and by the local Lipschitz continuity
of U the limit 7; satisfies the integral relation above. From the uniqueness of solutions
we obtain that @, = o, = T'(t)og. The convergence ||T'(t)oy* — T'(t)oo| — 0, which
is uniform for ¢ € [0,u], contradicts || T (tn)oly — T (tn)oo| > €, which was supposed
to hold for all n € N. Thus we obtain that T is state-continuous, uniformly in finite
time.

Time continuity and state continuity uniformly in finite time imply that 7" is a
continuous semiflow in the product topology of Ry x X (see Lemma 1.34 in [13]).

Step 3: The semifiow T is asymptotically smooth.

It is sufficient to check that for any bounded subset U of X for which T'(t)U C U
for all ¢ > 0, there exists a compact subset M of X such that d(T(t)U, M) — 0 as
t — oo. Here d(y, M) = infoe m{]|ly — z||; x € M} is the distance from the point y to
the set M, and d(U, M) = sup,cy d(y, M) is the distance from the set U to the set
M. Notice the asymmetry between U and M.

So let U be a bounded subset of X such that T'(¢)U C U for all ¢t > 0. Then
there exists some A > 0 that depends only on U such that for each component ¢ of
(Ss, Sy Ie, Is, Iy,) of a solution starting in U we have 0 < ¢(t) < A for all ¢ > 0.
Furthermore, ||¢:|| < A for all ¢ > 0 and each component ¢ € {Ss, Sy, I, I5}.

Following [2], we define sets My, Mo, M3, My related to Ss, Sm, I, Is, respec-
tively, by

with the Lipschitz constants w; still to be determined. Each M, is a subset of BC(R_)
and equibounded and equicontinuous and thus a compact subset of Ca by Lemma A.3.

We set M = M; x -+ x My x [0, A] with properly chosen constants w;. Then
M is a compact subset of X. We show that d(T'(¢)U, M) — 0 by proving for each
component ¢ € {Ss, Sm, I, I}, of a solution starting in U, that d(¢¢, M;) — 0 (with
appropriate j), with convergence holding uniformly for initial data in U.

Recall that S(t) < A, Sp(t) < A and similar inequalities hold for the other
components as well for all ¢ > 0. Furthermore, |[¢:]] < A for all ¢ > 0 and ¢ €
{Ss, Sm, Ic, Is}.

Then we find the Lipschitz constants w; as bounds for the derivatives of S, S,
I., I for t > 0. For example, from Table 1 we can find that

ﬁmsA2
"] < b
1S5( )|7ygl[g’>§” (y) + N

+ A+ psA, t>0,

and we define w; as the right-hand side of this inequality. Notice that w; can be
chosen uniformly for all solutions starting in U.
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We find ws, w3, wy analogously from the equations for S,,, I.., I, respectively.

Let ¢ be the jth component of (Ss, Sy, I, Is, In,) for a solution starting in U,
j=1,...,4. Following [10], we let

Then ¢* € M, and
(b, M;) < d(¢y, ') = sup lo(t + 0) — ' (0)]e>?

= sup [¢(t + 0) — $(0)[e>’

0<—t
< sup |@(t + 0)[e®’ + sup [$(0)]e™’
O<—t 0<—t

< |oelle™ 2t 4+ p(0)e™ At < 24e™ AL,

Hence d(¢¢, M;) — 0, with the convergence being uniform for all solutions starting
inU.

As for I, I,,(t) € [0, A] for all ¢ > 0 and all solutions starting in U.

Thus d(T(t)U, M) — 0 as t — oo, and T has been shown to be asymptotically
smooth.

Step 4: The semiflow T is eventually bounded on bounded sets.

We will prove a stronger result: for every bounded set U of initial data in X there
exists some A > 0 such that ||T(t)z| < A for all t >0, x € U.

Let U be a bounded subset of X. Then there exists some A > 0 that depends
only on U such that, for each component ¢ of (Ss, S, I, Is, I;,) of a solution starting
in U, we have 0 < ¢(0) < A. Furthermore |¢o|| < A for each component ¢ €
{Ss, Sm, I, Is}.

By Proposition 2.3, there exists some A > 0 which also depends only on U such
that, for each component ¢ of (Ss, S, I, Is, I,) of a solution starting in U, we have
0 < ¢(t) < A for all t > 0. By Lemma A.2, for each component ¢ € {S, Sy, I, I},
¢r € Ca and ||¢y|| < max{A, A} =: A for all t > 0. Then || T(t)z] < A for all z € U.

Finally, we combine Proposition 2.3 and Lemma A.2 and obtain that 7" is point-
dissipative. Existence of a compact attractor of bounded sets now follows from [5,
Thm. 2.4.6], [13, Thm. 2.33].
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