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Abstract

There has been considerable recent interest in models for epidemics on networks
describing social contacts. This thesis considers a stochastic SIR (Susceptible -
Infective - Removed) model for the spread of an epidemic among a population
of individuals, with a random network of social contacts, that is partitioned
into households and in which individuals also make casual contacts, i.e. with
people chosen uniformly at random from the population. The behaviour of the
model as the population tends to infinity is investigated. A threshold parameter
that governs whether or not the epidemic with an initial infective can become
established is obtained, as is the probability that such an outbreak occurs and,
if so, how large it will become. The behaviour of this model is then compared
to that of a finite population using Monte Carlo simulations. The effect of the
different transmission routes on the final outcome of an epidemic and the effect
of introducing social contacts and clustering to the network on the performance

of various vaccination strategies are also investigated.
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1. Introduction

1.1 Motivation and early epidemic models

History is filled with examples of epidemics infecting large numbers of people,
such as the 1918 influenza epidemic or the Black Death which both killed millions.
Indeed, recent notable events often include epidemics, such as swine flu and the
Ebola virus. Therefore there is a lot of interest in both understanding diseases
and mathematically modelling the spread of epidemics. A mathematical model
can give insight into effective vaccination strategies or the required healthcare
infrastructure in a community. One of the earliest accounts of mathematical
modelling of epidemics is by Daniel Bernoulli (1760) (see Hethcote (2000)), who
created a mathematical model to investigate the impact of a vaccination strategy
on the spread of smallpox. Since Bernoulli’s work, the mathematical modelling
of epidemics has continued, with drastically increased popularity from the early
20th century with the differential equation model of malaria by Ross (1911) and
the widely cited deterministic epidemic model by Kermack and McKendrick
(1927).

In most epidemic models, individuals in the population are assigned to
different subgroups, each representing a stage of the epidemic. At any given
time an individual belongs to a single subgroup, but individuals can change
subgroup over time. One of the most common epidemic models, the SIR model,
involves splitting the population into three subgroups: susceptible, infective and
removed. The susceptible subgroup represents the individuals not yet infected by
the disease, the infective subgroup represents the individuals that are currently
infected and the removed subgroup represents the individuals that are no longer
affected by the disease (e.g. due to death or natural immunization). Removed

individuals are unable to be infected again or transmit the infection. An epi-



demic is said to end when there are no individuals in the infective subgroup.
Another example of a popular epidemic model is the SIS epidemic model, which
is achieved from the SIR model by assuming that individuals are immediately

susceptible again once they have recovered from infection.

Indeed, a special case of the model of Kermack and McKendrick (1927)
considers a finite fixed population with an SIR epidemic model, assuming that
individuals are homogeneously mixing, i.e. that an infected individual is equally
likely to infect any other susceptible individual in the population. One finding of
Kermack and McKendrick is that an epidemic often comes to an end before the
susceptible population is exhausted, leading to the question of what proportion

of the population will be in the removed subgroup when the epidemic ends.

1.2 Threshold theorems and early stochastic

epidemic models

Kermack and McKendrick comment that a threshold density of the population
exists, in which no large epidemic can occur if the population density is be-
low this threshold value, although Heesterbeek (2002) cites the work of En’ko
(1889a), (1889b), as possibly being the first work which implies the existence of
a threshold determining whether large epidemics can occur. However, it is after
the work of Bailey (1953), who defines a stochastic SIR epidemic with infection
and recovery rates, that threshold parameters become better understood. Bailey
uses the ratio of the infection and recovery rates to give a distribution for
the final size of an epidemic, i.e. the number of individuals in the removed
subgroup when the epidemic ends. Building on the work of Bailey, Whittle
(1955) simplifies the calculation of the final size distribution and compares
the ratio of the infection and recovery rates to the total population size as a
threshold parameter, showing that if this ratio exceeds the population size then
a large epidemic cannot occur. However, it is the basic reproduction number,
Ry, which has become the most popular threshold parameter in mathematical
epidemic modelling. A key contribution towards understanding R, is the work
of Bartoszynski (1967), who equates epidemic models to branching processes.
By relating births in the branching process to individuals becoming infected in
the epidemic process, branching process theory provides a natural framework for
the study of epidemics. For example, Ball (1983) shows a strong convergence of

the number of infectives in a stochastic homogeneously mixing epidemic model
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containing N individuals to the number of individuals in a birth-and-death
process as N — o0. Since the branching process approximation assumes an
asymptotic population size, we define the relative final size of a major outbreak
to be the number of individuals in the removed subgroup at the end of the
epidemic divided by the total population size. Branching process theory also
clarifies our understanding of Ry, which can be interpreted as the mean number
of offspring of a single individual in the branching process. Thus R, has a
clear biological interpretation as the total number of individuals infected by a
single infective. Furthermore, if Ry < 1 or Ry = 1 then the branching process is
subcritical or critical respectively, almost surely becoming extinct (i.e. a large
outbreak cannot occur in the epidemic), whereas if Ry > 1 then the branching
process is supercritical and there is a positive probability of non-extinction (i.e. a
large outbreak can occur). Indeed, if the branching process avoids extinction
then a significant proportion of the population in the approximated epidemic is
infected and we say that a major outbreak has occurred. Branching processes
are key to understanding many more complicated epidemic models, including

household and network models, as discussed in the following sections.

One of the earliest stochastic epidemic models is the chain binomial model
(later known as the standard Reed-Frost model) discussed by Reed and Frost in
lectures given in 1928, although its origins can be traced back to En’ko (1889a),
(18890). The standard Reed-Frost model considers a closed, homogeneously
mixing population, and is a discrete time SIR model. In the standard Reed-
Frost model, each infected individual in generation ¢, t = 1,2, ..., independently
infects each susceptible individual in the population with some probability p.
Any individual that becomes infected by an infected individual in generation ¢
belongs to generation ¢t + 1, and individuals in generation ¢ become removed.
The epidemic ends when there are no individuals in some generation. Von
Bahr and Martin-Lof (1980) extend the standard Reed-Frost model to the
randomised Reed-Frost process, allowing each individual in the population to
have a different probability of infecting others. Indeed, Martin-Lof (1986) shows
that the randomised Reed-Frost process is a special case of iterative symmetric
sampling procedures, giving more direct and intuitive proofs of the previous
results. Furthermore, Ludwig (1974) shows that the threshold theorem for
the randomised Reed-Frost process is analogous to the threshold theorem for
the deterministic SIR model discussed by Kermack and McKendrick (1927).
Picard and Lefévre (1990) suggest that the probability an infective infects a



set of individuals is a function of the size of the set, rather than the number of
susceptibles in the population, and introduce the collective Reed-Frost process.
Finally both Bartlett (1955) and Kendall (1956), have also made important
contributions to analysing epidemics while they are in progress and exploring

how they reach their final size.

1.3 Household epidemic models

Although assuming that a population is homogeneously mixing simplifies the
calculations involved in epidemic modelling, it is clear that such an assumption
is usually unfounded in practice. For example, individuals at opposite ends of
the UK are unlikely to directly infect each other. Therefore interest has spread
to investigating epidemic models that allow for population heterogeneities, such
as households. Watson (1972) introduces a stochastic SIR epidemic model which
splits the population into homogeneously mixing communities, and uses the
idea of considering the spread of the epidemic based on the propagation of
infected communities rather than individuals. However, Watson (1972) assumes
that each community contains a large number of individuals. Using a deter-
ministic model, Bartoszynski (1972) considers a population split into smaller
communities, such as households, by assuming that in the early stages of the
epidemic all infectious contacts made by the infected members of a household
are with individuals in fully susceptible households. Indeed, this assumption
is key to many of the later household epidemic models. Unlike Watson (1972),
who considers a fixed number of large communities, Bartoszynski (1972) inves-
tigates a large number of groups of fixed size (with no minimum group size
requirement). This idea is extended further by Becker and Dietz (1995) and Ball
et al. (1997), who successfully investigate an SIR epidemic on models which can
incorporate small households. Becker and Dietz (1995) and Ball et al. (1997)
consider the spread of the epidemic through a ‘clump’, i.e. a household, and
then consider the number of global contacts made by each clump, leading to a
clump-based threshold parameter R,. Furthermore, Ball et al. (1997) discuss
the final size distribution of an SIR households model. Later, Ball and Neal
(2002) introduce susceptibility sets to calculate the final size of major outbreaks
in several models, including the households model, in simpler ways than Ball
et al. (1997). Adapting the household model to further reflect current epidemics
is still a key area of research. For example, Neal (2016) investigates a model in

which an individual mixes within a different household or community depending



on the time of day. For example, individuals infect workplace colleagues during

the day and household neighbours at night.

Although the clump-based threshold parameter R, is a powerful tool in
considering the spread of the epidemic, there is substantial interest in extend-
ing the definition of Ry to household-based epidemic models, i.e. calculating
a threshold parameter which, if the approximating branching process avoids
extinction, represents the ratio of individuals infected in the next generation of
the epidemic to the current generation. An attempt to define Ry in household
models is given by Goldstein et al. (2009), who also introduce an ordering of
several reproduction numbers. However, Pellis et al. (2012) refine this definition
of Ry, and Ball et al. (2016) provide an alternative method of calculating Ry.
Although this thesis primarily addresses the reproduction numbers R, and R,
there are many other reproduction numbers in the literature. Indeed, Ball et al.
(2016) consider more than 10 reproduction numbers and extend the ordering of

reproduction numbers initiated by Goldstein et al. (2009).

Another parameter with clear biological interpretation is the early real-time
exponential growth rate of the epidemic. Indeed, Pellis et al. (2011) note that
the early real-time exponential growth rate is one of the first and simplest pieces
of information available in emerging epidemics, and show its relationship to
other parameters of the epidemic. Furthermore, there has been an increasing
interest in estimating the real-time growth rate for heterogeneous epidemic
models and then calculating other parameters of interest, for example the works
of Pellis et al. (2015) and Trapman et al. (2016).

1.4 Random networks and epidemics

The probabilistic construction of a graph, i.e. a random graph, was first in-
troduced independently by Erdds and Rényi (1959) and Gilbert (1959), and
begins with a network with a fixed number of nodes, in which each pair of
nodes is connected independently with probability p. Although this model is
not a realistic interpretation of many applicable networks, as noted by Erdos
and Rényi themselves in 1960, their work sparked further investigation into
the properties of networks, including social networks. For example, Milgram
(1967) conducted an experiment suggesting that realistic models of social net-

works should contain short chains between individuals, often referred to as



the ‘small-world’ effect. Furthermore, social networks often incorporate a large
amount of clustering, i.e. subgroups of connected individuals, with Watts and
Strogatz (1998) discussing several real-life examples of small-world networks
with clustering. Watts and Strogatz (1998) also introduce both the clustering
coefficient, a method of quantifying the amount of clustering in a network, and
a method to construct a clustered small-world network. However, Watts and
Strogatz (1998) assume that every vertex has the same degree, whereas Albert
et al. (1999) show that the degree distribution of some real life networks, such
as an actor collaboration network and the World Wide Web, follow a power
law for large vertex degree k. Note that a distribution X has a power law tail
if, for large k, P(X =k) ~ k=7, 7 > 0. Another common property of social
networks, discussed by Newman (2002b), is that they are assortatively mixed,
i.e. vertices in the network tend to be connected to other vertices with similar
degrees. Therefore models for social networks often aim to have tuneable degree

distribution, clustering and assortativity, and also have small-world properties.

Epidemics on small-world or clustered networks are generally analytically
difficult to investigate owing to the existence of multiple connections between
two individuals, i.e. multiple routes of transmission of the epidemic between
two individuals. Diekmann et al. (1998) construct a deterministic model for
the spread of an SIR epidemic on a random network by assuming a constant
degree distribution and that, in the early stages of the epidemic, the neighbours
of an infected individual, except the source of the infection, are susceptible.
Assuming that all neighbours of an infected individual are susceptible, other
than their parent in the epidemic process, turns out to be a powerful tool
in modelling the spread of epidemics on networks, and is key to the analysis
of many recent epidemic models. Andersson (1998) introduces a stochastic
Reed-Frost epidemic model on a network in which individuals have variable
degree (i.e. the ‘configuration model’). Under the configuration model, each
individual in the population is independently assigned a number of ‘half-edges’
from a specified distribution, and these half-edges are then paired uniformly at
random to form the edges of the network. Andersson (1998) shows that the early
stages of the epidemic are well approximated by a branching process, however
Andersson uses a deterministic approximation to calculate the relative final size
of a major outbreak. Newman et al. (2001) use generating function arguments
to calculate the size of a giant connected component in the configuration model,

i.e. the total number of vertices in the largest connected component in the



graph divided by the total number of vertices in the graph. Similar generating
function arguments are applied by Newman (2002a) to calculate the expected
relative final size of a major outbreak on the configuration model. Meanwhile,
Ball and Neal (2002) use susceptibility set arguments to calculate the expected
relative final size of a major outbreak on the great circle model, which is closely
related to the model of Watts and Strogatz (1998). The great circle model
involves a population of individuals equally spaced around a circle, and infected
individuals can make both local contacts (i.e. contacts with individuals near
them in the circle) and global contacts (i.e. contacts with individuals chosen
uniformly at random from the population) with different rates. Indeed, Ball
and Neal (2003) give a central limit theorem for the relative final size of a
major outbreak on the great circle model given restrictions on the local and
global contact process. Using the susceptibility set arguments introduced by
Ball and Neal (2002), Ball and Neal (2008) extend the configuration model
to include global contacts, so an infected individual can make contacts with
both network neighbours and individuals chosen uniformly at random from the
population, and prove that the expected relative final size of a major outbreak

is equal to the probability that a ‘backwards’ branching process avoids extinction.

The configuration model has proven to be a popular model for networks
with arbitrary but specified degree distributions, and allows for the calculation
of many properties of epidemics on the network, such as threshold parameters
and the expected relative final size of a major outbreak. However, the methods
used to calculate these properties rely on the assumption that there are not
multiple routes of transmission of the epidemic between two individuals (note
that the configuration model has negligible clustering and is not a small-world
network). Although an important assumption for the coupling theorems between
branching processes and epidemic processes on networks, the lack of clustering
in the configuration model hinders its applications to real-world networks, and is
therefore an important restriction to relax. One method of introducing clustering
to the configuration model is introduced by Trapman (2007), who replaces some
vertices in the network with households (i.e. complete graphs), and each member
of a household has a single neighbour outside of its household. By considering
the spread of the epidemic through household clumps, similarly to Becker and
Dietz (1995) and Ball et al. (1997), and assuming that each household infects
individuals in disjoint households, Trapman (2007) uses a branching process

to approximate the early stages of the epidemic. A similar model proposed



by Ball et al. (2009), (2010), involves considering a population already split
into households and then constructing a global network using the configuration
model. Ball et al. (2009), (2010), formally couple the epidemic process and
an approximating branching process, and calculate the expected relative final
size of a major outbreak (and other key properties of the model). Meanwhile,
Gleeson (2009) introduces a similar network model to Ball et al. (2009), based
on creating a network with complete subgraphs, although Gleeson constructs the
network beginning with a target clustering coefficient. Gleeson also considers the
bond percolation problem, rather than the spread of an epidemic, which involves
deleting each edge in the network independently with a given probability and
then considering the size of the giant connected component of the graph. The
bond percolation problem for a network is very similar to studying the spread of
an epidemic on the network, where the probability an edge is deleted is related
to the average transmissibility of the disease, and the size of the giant connected

component is related to the expected relative final size of a major outbreak.

In contrast, Newman (2009) introduces a clustered network by modifying
the configuration model to allow individuals to also belong to a given number of
corners of triangles, which are then randomly connected to form triangles in the
network. Newman then considers the percolation problem on the network to cal-
culate the final size of a major outbreak applying a generating function argument.
Karrer and Newman (2010) extend this model to allow for the introduction
of arbitrary subgraphs, rather than limiting the model to an introduction of
triangles. Note that if each individual is assigned at most one subgraph ‘corner’

and the subgraph consists of a complete graph then we recover the model of
Ball et al. (2009).

In this thesis we are primarily focused on the random graph models based
on the configuration model. However, there are many alternative random
graph models and extensions emerging in the literature. For example, Ball and
Sirl (2012) extend the model of Ball et al. (2009) to include multiple types of
individuals. Another commonly studied model is the random intersection graph,
introduced by Singer (1995) and Karonski et al. (1999), in which individuals
belong to groups and an infected individual can infect individuals within the
groups they belong to. Barabéasi and Albert (1999) introduce a preferential
attachment random graph model, in which individuals that are added to the

network are more likely to be connected with high degree individuals in the



network, and the spread of a stochastic SIS epidemic model on the Barabasi-
Albert random network model is studied by Berger et al. (2005).

1.5 The effect of heterogeneity on the spread
of epidemics

With the addition of many types of heterogeneity to epidemic models there is
naturally an interest in quantifying the effect of heterogeneity on the properties
of the epidemic, such as the expected relative final size of a major outbreak.
Newman (2003) heuristically argues that higher clustering makes it easier for
epidemics to take off, and Britton et al. (2008) support this conjecture by
comparing random intersection graphs with different amounts of clustering.
Furthermore, Newman (2009) compares models with different clustering co-
efficients in the configuration model with triangles to yield the same result.
However, Miller (2009) introduces a rewiring process on the configuration model
with triangles to compare epidemics on clustered networks, and shows that the
results found in Newman (2009) are largely caused by the change in degree
correlation between models. Instead, Miller (2009) suggests that the addition of
clustering actually decreases the expected relative final size of major outbreaks
in the configuration model with triangles. Ball et al. (2013) introduce a network
model that has tuneable clustering, degree correlation and degree distribution,
achieving the tuneable clustering by generalising the rewiring process introduced
by Miller (2009), and find that clustering introduced by households decreases the
expected relative final size of major outbreaks. Coupechoux and Lelarge (2014),
investigating the model of Trapman (2007), also find that in general clustering
decreases the expected relative final size of a major outbreak. Similarly, Gleeson
et al. (2010) show that clustering increases the threshold parameter for a giant
connected component to occur (i.e. increases R.) in several models, including
the model of Miller (2009) and special cases of the model of Gleeson (2009), and

suggest that clustering decreases the size of the giant connected component.

Britton and Trapman (2012) investigate an analogous problem to that
of maximising the expected relative final size of a major outbreak on the
configuration model, and show that for a fixed mean degree the final size of
a major outbreak is maximised when the network degree is homogeneous. In
contrast to the monotonic results previously discussed in this section, Clancy and

Pearce (2013) investigate the effect of heterogeneity on a multi-type stochastic
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epidemic model (introduced by Watson (1972)) and give conditions on the
heterogeneity which determine whether the expected relative final size of a

major outbreak will increase or decrease when Ry is held fixed.

1.6 Vaccination strategies

A key application of many mathematical epidemic models is to inform health
policy to reduce the impact of diseases, and a key method of reducing the
impact of diseases is vaccination. Furthermore, there has been a lot of interest
given to modelling the effect of vaccination strategies in the literature. One
of the first such examples is the work by Neyman and Scott (1964), who show
that immunisation can reduce the expected size of a stochastic discrete time
epidemic using a Galton-Watson process. Expanding on this work, Becker (1972)
investigates the problem of minimising the number of individuals vaccinated
to prevent the spread of the epidemic (i.e. calculating the critical vaccination
coverage), motivated by reducing the costs of vaccination. Effectively, Becker
tries to reduce the threshold parameter to below 1 using the fewest possible
vaccinations, and thus prevent a major outbreak from occurring. Indeed, in
epidemic models with basic population structure the critical vaccination coverage
is given by 1 — 1/Ry, where Ry is the basic reproduction number. Becker (1975)
refines this idea by using a branching process to approximate the early stages
of an epidemic in a model including vaccination, and consider the vaccination
coverage required to prevent a major outbreak. However, these early vaccination
models assume that vaccinated individuals always become immune to the disease
and suffer no ill effects, an often unrealistic assumption noted by Taylor (1968).
One extension of epidemic models to allow for a variable reaction to vaccination
is given by Becker and Starczak (1998), who introduce a generalised vaccine
reaction model which allows for vaccination to result in partial immunity, or

even no immunity at all.

With the introduction of heterogeneity to epidemic models there is also
interest in investigating how the heterogeneity affects vaccination strategies.
For example, we might be interested in calculating the optimal vaccination
strategy on an epidemic model, i.e. the vaccination strategy with the smallest
critical vaccination coverage. Indeed, the optimal vaccination strategies on
both the configuration model and households model of Ball et al. (1997) are

well-understood. As we might intuitively expect, the optimal vaccination strat-
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egy on the configuration model is to vaccinate individuals with large degrees
(see, for example, Dezsé and Barabési (2002) or Lloyd-Smith et al. (2005)). In
contrast, the optimal vaccination strategy in the model of Ball et al. (1997)
is the equalisation strategy, which involves choosing individuals for vaccina-
tion to homogenize the number of susceptibles in each household. Becker and
Starczak (1997) and Ball and Lyne (2002), (2006), further extend the analysis
of vaccination in the households model of Ball et al. (1997), investigating the

change in optimal vaccination strategy with the addition of an imperfect vaccine.

However, the optimal vaccination strategy in both the households model
of Ball et al. (1997) and the configuration model require global knowledge of
the network, i.e. to know which large household or high degree individuals
to vaccinate we must know the household size or degree of every individual
in the population. To relax this restriction, Cohen et al. (2003) propose a
network vaccination strategy which works by sampling a fraction of individuals
in the population and, each time an individual is sampled, vaccinating a single
neighbour of that individual chosen independently and uniformly at random
from its set of neighbours. Therefore, the vaccination strategy introduced by
Cohen et al. (2003) tends to vaccinate larger degree individuals than the uniform
vaccination strategy (the degree of an individual sampled at random in the
population is on average lower than the degree of its network neighbours, see Feld
(1991)) while only requiring local knowledge of the network (i.e. the neighbours
of a sampled individual). Thus this acquaintance vaccination strategy requires
less knowledge of the network and performs better than the uniform vaccination
strategy, which involves vaccinating individuals chosen uniformly at random
from the population. The acquaintance vaccination scheme introduced by Cohen
et al. (2003) is further developed and put into a more rigorous framework by
Britton et al. (2007). However, Ball and Sirl (2013) find that this acquaintance
vaccination scheme does not admit a simple closed form expression for the
vaccination coverage, and may require analysis of a branching process with
infinite type space when extended to the generalised vaccine reaction of Becker
and Starczak (1998), due to sibling dependence (cf. Olofsson (1996)). Thus
Ball and Sirl (2013) modify this acquaintance vaccination strategy so that
sampled individuals then choose each neighbour independently for vaccination
with a given probability, and show that the early stages of an epidemic on
the configuration network model under this modified acquaintance vaccination

strategy with generalised vaccine reaction can be approximated by a 6-type
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branching process which does not suffer from sibling dependence. Furthermore,
Ball and Sirl (2013) show that their acquaintance vaccination performs similarly
to Cohen et al’s acquaintance vaccination strategy. Ball and Sirl (2017) further
extend the acquaintance vaccination strategy introduced by Ball and Sirl (2013)
to the household and network model, discussed in Ball et al. (2009), and show
that their acquaintance vaccination strategy can outperform the household-based

vaccination schemes if the degree distribution has heavy tails.

1.7 The effect of heterogeneity on vaccination

strategies

In addition to investigating the effect of heterogeneity on the final size of a
major outbreak, there is interest in the literature in investigating the effect of
heterogeneity on the vaccination coverage required to prevent the spread of an
epidemic. May and Anderson (1984) show that falsely assuming a homogeneously
mixing population can lead to undervaccination if the vaccine is allocated
randomly. Similarly, Becker and Utev (1998) consider a stochastic household
model, parameterised by final size data and assuming a saturated household
infection rate (i.e. each household neighbour of an individual is infected with
probability 1), and show that assuming a homogeneously mixing population
may yield an underestimate of the critical vaccination coverage. Investigating a
deterministic clustered network epidemic model, House and Keeling (2011) find
that fixing Ry and varying the clustering coefficient causes a negligible change

in the critical vaccination coverage under the uniform vaccination strategy.

1.8 Research opportunities identified

Based on the literature there are many possible research opportunities. We are
particularly drawn to examine how the incorporation of heterogeneity affects
epidemic models, not only in the transmission of the epidemic but also in the
application of vaccination strategies. This results in the following three research

areas which form the basis of this thesis.
With the addition of epidemic models including households to the literature

several different methods of transmitting the epidemic between households have

been examined. For example, in the households model of Ball et al. (1997)
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infections occur between households via casual contacts whereas in the model of
Ball et al. (2009) infections occur between households via a configuration model
network structure. However, there has been little analytic investigation into
the difference between these two methods of transmitting the epidemic between
households on the final outcome of the epidemic. In this thesis we study the ef-

fect of these two different transmission routes on the final outcome of an epidemic.

With the introduction of acquaintance vaccination strategies, e.g. Cohen
et al. (2003) and Ball and Sirl (2013), there has been research into compar-
ing their performance to previously known vaccination strategies, such as the
uniform and optimal vaccination strategies (e.g. Britton et al. (2007) and Ball
and Sirl (2013)). In this thesis we study the robustness of these vaccination
strategies when the model contains additional routes of transmission. For exam-
ple, what is the effect on the expected relative final size of a major outbreak
if we apply a vaccination strategy assuming that the epidemic spreads along a
random network when it is more appropriate to apply a homogeneously mix-

ing model, and how do these vaccination strategies perform in finite populations?

The current analysis of acquaintance vaccination strategies often assumes
that the network has zero clustering, however this is an unrealistic assumption
in many social networks. Current literature suggests that clustering often has a
large impact on the transmission of the epidemic and reduces the final size of a
major outbreak. However, there is no consensus on the best way to construct a
clustered network. Two common methods of constructing clustered networks
are to include edge-disjoint triangles, e.g. the model of Newman (2009), and
to include households, e.g. the model of Ball et al. (2009). In this thesis we
investigate the effect of these two types of clustering on the performance of

vaccination strategies, especially the vaccination strategy of Ball and Sirl (2013).

1.9 Layout of thesis

In Chapter 2 we define the clustering coefficient and degree correlation of a
network, discuss the final size of a major outbreak in closed finite populations,
give background information on branching processes and introduce some rel-
evant notation. In Chapter 3 we formally introduce an epidemic model with
a household and network structure which includes casual contacts, which can

be considered as an amalgamation of the models introduced by Ball and Neal
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(2008) and Ball et al. (2009). We prove a limit theorem for approximating the
early stages of the epidemic with a branching process, calculate the threshold
parameters R, and Ry and finally discuss the expected relative final size of
a major outbreak by relating the total number of individuals infected in an

epidemic to the total progeny of a branching process.

We split Chapter 4 into two segments, firstly using the model of Ball and
Neal (2008) to discuss the effect of network heterogeneity on the final size of a
major outbreak when Ry is fixed, and then using the model of Ball et al. (1997)
to discuss the effect of household heterogeneity on the final size of a major
outbreak when Ry is fixed. We show that casual contacts and contacts made
via a network structure can have different effects on the final outcome of the
epidemic by proving conditions which determine whether introducing network
heterogeneity to the homogeneously mixing model will increase or decrease the
expected relative final size of a major outbreak. Furthermore, we prove that the
effect of introducing a small amount of network heterogeneity to the homoge-
neously mixing model is not necessarily the same as the effect of introducing
more network heterogeneity to an already heterogeneous model. We also prove
conditions which determine whether introducing household heterogeneity to the
homogeneously mixing model will increase or decrease the expected relative

final size of a major outbreak.

In Chapter 5 we investigate the effect of casual contacts on the performance
of the uniform, optimal and acquaintance vaccination strategies on the configu-
ration network model. Note that we only consider the acquaintance vaccination
strategy introduced by Ball and Sirl (2013). Importantly, we prove that if the
degree distribution of the network has a small variance then the acquaintance
vaccination strategy can underperform compared to the uniform vaccination
strategy. Furthermore, we show that the asymptotic expected relative final size
of a major outbreak under the acquaintance vaccination strategy is often a lower
bound on the final size of a major outbreak in finite populations. Our numerical
investigations find that the addition of global contacts while fixing Ry reduces
the performance of the acquaintance and optimal vaccination strategies and

increases the critical vaccination coverage.

In Chapter 6 we extend the model of Newman (2009) to include a rewiring

process and explore the effect of introducing clustering via edge-disjoint trian-
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gles on the performance of the uniform, acquaintance and optimal vaccination
strategies. Our numerical investigations show that fixing Ry and changing the
clustering in the network via the rewiring process generally causes a negligible
change in the critical vaccination coverage of the uniform, acquaintance and
optimal vaccination strategies. However, if the total degree distribution of
the network has a small variance then increasing the edge-triangle clustering
can increase the critical vaccination coverage of the acquaintance vaccination
strategy. In contrast, fixing the expected relative final size of a major outbreak
and increasing the clustering in the network can decrease the critical vaccination

coverages of the vaccination strategies.

In Chapter 7 we modify the model of Ball et al. (2013), by including a general
rewiring process, and explore the effect of introducing clustering via households
on the performance of the uniform and acquaintance vaccination strategies. We
prove that rewiring large households can drastically affect the performance of the
epidemic on the network, for example requiring the uniform vaccination strategy
to vaccinate every individual in the population to prevent a major outbreak.
Furthermore, our numerical investigations find that fixing the expected relative
final size of a major outbreak and increasing the clustering in the network via
the rewiring process will generally increase the critical vaccination coverages
of the uniform and acquaintance vaccination strategies. Finally, in Chapter 8
we give our concluding remarks and comment on questions arising from this

research.
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2. Background theory

In this chapter we introduce some of the definitions and preliminary work
required for this thesis. In Section 2.1 we introduce some of the notation used
throughout this thesis. We consider the spread of the epidemic within a single
household in Section 2.2. Finally, in Section 2.3 we give a brief overview of some

common results in branching process theory.

2.1 Notation

Firstly, we define R and 7Z to be the set of real and integer numbers respectively.
Similarly, we define R™ and Z* to be the set of positive real and integer numbers
respectively. Let 1 4 be the indicator function for the event A and for z € R let
|z] = max{y € Z:y < z}. For x € R, denote by sgn(z) the signum function
of x, so

—1 ifx <0,

sgn(z) =40 ifz=0, (2.1)
1 ifz>0.
For a set Y we say that |Y]| is the cardinality of Y. For n € Z* U {0} let

[0;n] = {0,1,...,n}. For a vector &, we say that |z| is the /*-norm of x, so
| (x1,22) | = /a3 + 23. Let 4., be the Kronecker delta function, so

0 ifi
i = T (2.2)
1 ifi=y.
For suitable vectors & = (z1,x2,...,2;) and y = (y1, Y2, ..., y) we say that

x < y if the inequality holds componentwise, and that < y if all component-

wise inequalities are strict. We say that ¥ = («¥',2%*,...,z}"). We write oo
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and 0 for vectors of appropriate dimensions with all entries oo and 0 respectively.
Similarly, for suitable matrices A and B we say that A < B if the inequality

holds componentwise, and that A < B if all componentwise inequalities are strict.

For a random variable X, we denote its mean by ux and its variance by
0% . Unless otherwise specified, we denote its probability generating function
by fx (s) = E {SX} or bx (s) = E {SX}, s € [0, 1], with the choice of fx(s) or
bx(s) generally determined by whether we are calculating the spread of an
epidemic or susceptibility set (see Section 3.3). For a function f(z), we write
f'(x) for the derivative of f(z) with respect to z. For a random variable X,
with P(X =k) =pp, £ =0,1,2,..., and puy < oo, we define the size-biased
distribution X, such that P (X' = k) = pr = kpi/pnx. It follows from this
definition of X that g = pux + 0% /px and fz_,(s) = fi(s)/px.

For two random variables X and Y we write X 2V if X and Y are equal
in distribution, i.e. P (X < z) =P (Y < z) for all z. Similarly, for a sequence
of real-valued random variables X;, X5,... and a random variable X we write
X, 2y X if X1, Xs,... converge in distribution to X, i.e. the cumulative
density function of X,, at z converges to the cumulative density function of
X at x asn —> oo for every x € R at which the cumulative distribution
function of X is continuous. We give notation for the majority of random
variables used throughout this thesis in Table 2.1, and applying the definition
of the size-biased distribution to a selection of these random variables yields the
probability generating functions for their size-biased distributions given in Table
2.2. Note that for a non-negative integer n, Const (n) Z Bin(n, 1). The random
variable Pow (k*, «) is investigated in Ball et al. (2010), and is an example of a
distribution with a power law tail. We use this random variable to numerically

investigate the effect of distributions with heavy tails on our models.

2.2 The final size of a household epidemic

We begin this section by defining an SIR epidemic in a homogeneously mixing
closed finite population. In an SIR epidemic every individual in the population
at any given time is either susceptible, infected or removed. An infected individ-
ual is infectious for the length of its infectious period, and each individual in the
population has an infectious period sampled independently from a non-negative

random variable I, with mean pu; < oo, which we specify by its Laplace-Stieltjes
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Notation Parameters Support Probability mass function
Const (d) deZ* k=d 1
Bin(n,p) |ne€Zt,pel0,1] | ke {0,1,...,n} ()p* (1 —p)*
Poi(a) a e Rt ke ZtUu{0} afe
Poi* () a € RY ket .
Geo (p) p e (0,1) k ez u{0} (1-p)p
Geo” (p) pe(0,1) keZt (1-p)"p
NB(r,p) |r€Z*, pe(0,1)| keZru{0} (5 a—p)pt
_ ok
LOg(p) JUAS (07 ]‘) keZ* kloggfp)
kx— if k <k
Pow (k*,a) | k* € Z*, a € R* ket . *
k= ik > kx
Table 2.1: Table of notation for random variables.
Random variable X Ix fx(s) fz_1(s)
X ~ Const (d) d s? sd-1
X ~ Bin(n, p) np (L—p+ps)" | (1—p+ps)" !
X ~ Poi(a) a e~ (1=9) e(1=9)
- 1— T 1— r+1
X ~ NB(r,p) z 1(1(_1;;)) (1_{31,)
X ~ Log(p) (=p)Tog(1=p) Tou(1-r] s

Table 2.2: The probability generating functions of a selection of random variables

X and X — 1.
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transform ¢; () = E [efel} (f > 0). Throughout an individual’s infectious
period it makes contact with any other given individual in the population at the
points of a Poisson process with rate Ay (i.e. for each infective and individual
in the population we consider a Poisson process on the real line, corresponding
to time, for which the points correspond to times at which infectious contacts
occur from the infective to the individual), before it becomes removed and plays
no further part in the epidemic. A susceptible individual becomes infected when
it is contacted by an infected individual. The epidemic terminates when there
are no infectives remaining in the population. All infectious periods and Poisson

processes are assumed to be mutually independent.

Gontcharoff polynomials can be used to express the final size distribution
of an SIR epidemic in a homogeneously mixing closed finite population. They
often appear in calculations throughout this thesis because we often consider the
spread of the epidemic through a single household of size n, ignoring network and
global contacts, which can be considered as a homogeneously mixing model with
a single infective, n — 1 susceptibles and infection rate Ay. Given a parameter
sequence of real numbers U = (u;, i = 0,1,...), the Gontcharoff polynomials
Gr(z|U) (introduced by Gontcharoff (1937)) are defined by Gy (z|U) = 1 and

the recurrence

_ k—7j
koo k=l k=i

Gk(x|U)=””—ZMGj @|U),  k=1.2,.... (2.3)
7=0

Consider the spread of the epidemic through a homogeneously mixing popu-
lation containing a single initial infective and n — 1 susceptibles, i.e. a household
of size n. We say that the final size of a household epidemic is the total number
of removed individuals in the household when there are no infectives remaining
in the household (excluding the initial infective). Let 7™ be the final size of
the household epidemic amongst the initially susceptible individuals within the
household of size n, so T +1 is the total number of removed individuals in the
household when there are no infectives remaining in the household. To calculate
the probability generating function of 7™, fru)(s), we restrict ourselves to
the case of a constant infectious period (we discuss the reasons behind this
restriction in Section 3.2.5). So, assuming a constant infectious period of length
1, from Corollary 3.3 of Leféevre and Picard (1990) (or Ball (1986), Theorem
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2.6) the probability generating function for 7 is given by

-1
fro(s) =Y quﬂl "Ge(UV) St m=1,2,. (2.4)

where g, = ¢7 (kAg) and V = (qg41,7=0,1,...). Furthermore,

n—1

prem =n—1-3"
k=1

mqg_kaq (V). (2.5)

Let H be a distribution with support in the non-negative integers and, for

n=1,2,...,let P(H=n)=p, Then let

[e.9]

fr =Y Polire, (2.6)
n=1
be the mean final size, excluding the initial infective, of a household epidemic

in which the household size is sampled according to H.

2.3 Branching process theory

We now give a brief overview of common results in discrete time multi-type
branching process theory. This section is an amalgamation of Karlin and Taylor
(1975) (Section 8.6), Mode (1971) (Chapters 1 and 2) and Feller (1968) (Chapter
12), and covers the key results related to branching processes required for this
thesis. We first define and describe the process and then define the probability
generating functions describing the offspring of the various types of individual
in the branching process. We then give the probability of extinction of the
branching process and finally we define the total progeny of the branching
process and give an implicit formula determining the probability generating

function of the total progeny of a single-type branching process.

Consider a population containing p types of individuals. Individuals of each
type will produce offspring of possibly any of the p types, and the offspring
of a given individual is independent of the offspring of any other individual
in the population. Let Z,L»(m)7 i=1,2,...,p, m=0,1,2,..., be the number of

individuals of type ¢ in the mth generation of the branching process. Then, for
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m=20,1,... andi=1,2,...,p,

p 2
J
Zm =30 3 ()
j=1 k=1
where, for j =1,2,...,p, k=1,2,..., Z](-m), ( ,Zl, 22, cee ,zp) are independent

and identically distributed random vectors with distribution

P =0, =l P =1,) =pj(l by L), kel =0,1,2, .

So p;(li, 12, ...,1,) is the probability that a single individual of type j produces
l; offspring of type i, i = 1,2,...,p. Let s = (s1,82,...,8,) € [0,1]" and, for
1=12,...,p, let

fj(Sl, S92, ... 75p) = Z ij(ll, lz, ce ,lp)SlfSle R Sijp,

be the corresponding probability generating functions and we define the vector
of probability generating functions f(s) = (fi(s), fa(s), ..., fp(s)).

Let e; denote the vector with 1 in the ¢th component and zero otherwise.
Then we say that a multi-type branching process is irreducible if and only if,
for every pair of types i,j, there exists some natural number m such that

P(z{" >1|2" =e;) >0, (2.7)

J

where Z(0) = ( {0), 50), e ZI(,O)). Furthermore, we say that the branching
process is positively regular if for some m equation (2.7) holds for all 7 and j.
We say that a multi-type branching process is singular if each individual has

exactly one offspring, and otherwise the branching process is non-singular.

We say that the branching process becomes extinct if there exists some
natural number N for which if m > N then >F Zi(m) = 0, i.e. in generation
m there are no individuals of any type. To determine whether a branching
process can avoid extinction, we consider the next-generation matrix M, where

= %;1) So m;; is the expected number of type-j offspring of a single

mg;
type-t individual. Let R be the largest eigenvalue in absolute value of M. Then
if R < 1 then the branching process almost surely becomes extinct and we

say the branching process is subcritical, if R = 1 then the branching process
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almost surely becomes extinct and we say the branching process is critical and
if R > 1 then the branching process has a strictly positive probability of not
becoming extinct and we say the branching process is supercritical (see, for
example, Karlin and Taylor (1975, Section 8.6).

We now consider the probability generating function for the number of
individuals in the mth generation of the branching process and the probability
of extinction of the branching process. Fort=1,2,....p, m=1,2,..., let
) =3P (2" =1, 28" =1y, 2" =1, | Z© = e;) shs ... sl

i=11;=0
be the probability generating function of the state of the process in the mth
generation of the branching process, conditioned on the initial generation con-
taining a single individual of type 7. Note that, fori =1,2,...,p, fi(l)(s) = fi(s)
and, since the offspring of any individual is independent of the offspring of any

other individual,

fi(n+m)(s) _ fi(m) (fl(")(s)7 fz(n)(s), c ,flgn)(S)) . (2'8)

Before giving the probability of extinction of the branching process we de-
fine the smallest and largest solutions to a set of simultaneous equations. We
say that m = (m, ma,...,m,) is the smallest non-negative solution of the set
of simultaneous equations 7 = g(m) (with g(mw) = (g1(7), g2(7), ..., gp(7)))
when 7 is such that, for any other nonnegative solution 7* of the equation
s = g(s), we have that @ < 7*. Similarly, we say that z is the largest solu-
tion of the set of simultaneous equations z = g(z), when z is such that, for

any other nonnegative solution z* of the equation s = g(s), we have that z < z*.

Let 7 be the extinction probabilities for this Galton-Watson branching
process, i.e. m; is the probability of eventual extinction of the branching process
initiated by a single type-i individual. Then 7 is the smallest solution of the
set of simultaneous equations s = f(s), and this smallest solution is guaranteed
to exist. Furthermore, for i = 1,2,...,p and any s € [0,1]%, s # (1,1,...,1),

im " (s) = . (2.9)

We say that the total progeny of the branching process, Z = (Zl, Zo, ... , Zp),

is the total number of individuals of each type it contains over its lifetime, or
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oo if the branching process does not become extinct. So

2= (A2, 2.

m=0

Finally, consider a single-type branching process (i.e. p = 1) and let fz(s) be
the probability generating function of the total progeny of the branching process

Z1. Then fZ(s) is the unique positive solution in [0, 1] of the implicit equation

A

F2(s) = sfi (f2(9)) -
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3. A model of a stochastic SIR

epidemic with three levels of mixing

In this chapter we consider an SIR (Susceptible - Infective - Removed) epidemic
model for the spread of an epidemic among a population of individuals, with
a random network of social contacts, that is partitioned into households and
in which individuals also make casual contacts, i.e. with individuals chosen
uniformly at random from the population. This is an extension of previous
models such as Ball et al. (1997), the standard households model; Ball and Neal
(2008), who consider the spread of an epidemic on a network structure with
casual contacts; and Ball et al. (2009), who consider the spread of an epidemic

on a network with additional household structure.

We approximate the early stages of the epidemic with a household-based
Galton-Watson branching process and prove that as the number of households
in the population tends to infinity the total number of individuals infected in the
epidemic process converges in distribution to the total progeny of a branching
process. Furthermore, we give a limiting theorem that allows us to define a

major outbreak in a finite population.

This branching process is then used to calculate a household-based threshold
parameter, R,, that determines whether a major outbreak can occur or not, and
the probability of a major outbreak. We calculate a second threshold parameter,
an individual-based reproduction number Ry, following the definition introduced
by Pellis et al. (2012), using a individual-based branching process, and the
expected relative final size of a major outbreak using a backward Galton-Watson
branching process and the concept of susceptibility sets similarly to Ball and

Neal (2002). We investigate the convergence of the probability of a major

24



outbreak and the final size of a major outbreak in finite populations to their
asymptotic limits given by the branching process approximation and then con-
sider the effect on the final size of a major outbreak of changing the infection

rates while keeping R, constant.

This chapter is organised as follows. We formally introduce the epidemic
model in Section 3.1. Approximation of the early stages of an epidemic with
a Galton-Watson branching process is described in Section 3.2. We give a
heuristic description of the approximating branching process and limit theorems
in Section 3.2.1. We discuss threshold parameters R, and R, in Sections 3.2.2
and 3.2.3 respectively, along with an ordering of Ry and R, in Section 3.2.4.
Section 3.2 concludes by considering the probability of a major outbreak with a
constant infectious period in Section 3.2.5. Section 3.3 discusses the final size of
a major outbreak. In Section 3.4.1 we numerically explore the model, including
the accuracy of our asymptotic results in finite populations in Section 3.4.1 and
numerical investigations of the model in Section 3.4.2. Finally, we give details
of the Galton-Watson branching process described in Section 3.2.1 and proofs
of the limit theorem, before giving concluding remarks in Section 3.6 and tables

of common notation introduced in this chapter in Section 3.7.

3.1 Model

We study a model consisting of a finite, closed population of N individuals split
into m households, of which m,, are of size n (for n =1,2,...). We construct
the network structure according to the ‘configuration model’ (see, for example,
Newman (2002a)). This means that we assign each individual in the population
a number of ‘half-edges’ according to independent samples from an arbitrary but
specified distribution D with P (D = k) = px (kK =0,1,...). Conditional on the
total number of half-edges being even, these half-edges are then paired uniformly
at random to form the edges of the network. We say that an individual’s degree
is equal to the number of half-edges it has been assigned. So an individual chosen

uniformly at random from the population has degree distributed according to
D.

Next we consider the evolution of the epidemic. We consider an SIR epidemic

which means that every individual in the population at any given time is either

susceptible, infected or removed. A susceptible individual becomes infected when
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it is contacted by an infected individual. An infected individual is infectious
for the length of its infectious period during which it makes infectious contacts
with other individuals, before it becomes removed and plays no further part in
the epidemic. The epidemic terminates when there is no infective remaining in

the population.

The epidemic starts with a single infectious individual chosen uniformly
at random from the population which is otherwise susceptible. The infectious
period of each individual is independently sampled from a non-negative random
variable I, with mean p; < oo, which we specify by its Laplace-Stieltjes trans-
form ¢; (0) = E {6*91} (6 >0).

Throughout an individual’s infectious period it can make infectious contact

with other individuals in three ways.

e An infected individual makes contact with any given household neighbour

at the points of a Poisson process with rate Ay.

e An infected individual makes contact with any given network neighbour

at the points of a Poisson process with rate Ay.

e An infected individual makes global infectious contact with individuals
chosen uniformly at random from the N members of the population at

the points of a Poisson process with rate \g.

Note that Ay and A\ are per-pair rates but the per-pair rate for global infectious
contact is A\g/N. So an infectious individual of degree d in a household of size
n makes infectious contacts at total rate dA\xy + (n — 1) Ay + Ag. All infectious
periods, network degrees, Poisson processes and uniform samplings for global
contacts are assumed to be mutually independent, and these are independent
of an individual’s household size. We denote the marginal probability that an

infected individual infects a given susceptible network and household neighbour

by py =1 — ¢; (An) and py = 1 — ¢; (Ay) respectively.

It is important to note that our results are asymptotic as the number of
households m — oo. Although we assume that the epidemic starts with a
single initial infective chosen uniformly at random from the population, our
results are easily modified for several initial infectives, given that the number

of initial infectives remains finite as m — oco. We require that D has finite
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variance and that, as m — oo,
M/ M — py, (n=1,2,...),

where (p1, p2,...,) is a proper probability distribution. We set H to be the
asymptotic household size distribution given by P (H =n) =p,, n =1,2,...,

and assume that H has finite variance.

The requirement that D has finite variance ensures that any multiple edges
and self-loops amongst individuals becomes sparse in the network as m — oo,
i.e. the total number of multiple edges and self-loops per individual tends to
0 as m — oo (see Durrett (2006), Theorem 3.1.2). We say that a multiple
edge between households occurs when two households have multiple network
edges between individuals in them and a household self-loop occurs when two
individuals in the same household have a network edge connecting them. Then
the condition that H has a finite variance ensures that multiple edges between
households and household self-loops also become sparse as m — oo (see Ball
and Sirl (2012), Section 6.1).

Note that we can recover several other epidemic models discussed in previous
literature. Setting Ay = 0 or p; = 1 effectively removes the households, and
recovers the model of Ball and Neal (2008). Setting Ag = 0 removes the global
infection and recovers the model of Ball et al. (2009). If Ay =0 or pp = 1 we
effectively remove the network structure and recover the household model of
Ball et al. (1997). There are several ways of recovering the usual homogeneously
mixing stochastic SIR epidemic model by removing the household and network
structure, i.e. setting \gy = Ay =0, or p; = 1 and py = 1. Setting Ay = A\g =0,
or p; = 1 and A\g = 0 effectively removes the household structure and global

infections, so recovers the network SIR model, Newman (2002a).
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3.2 Early stages of an epidemic

3.2.1 Heuristic description of the approximating branch-

ing process

We begin this section by giving an informal description of the discrete time
two-type Galton-Watson branching process used to approximate the early stages
of the epidemic. We are interested in the final outcome of the epidemic and not
its precise evolution, so we can think of the process evolving in the following
way (see, for example, Ludwig (1975) or Pellis et al. (2008)). First consider the
epidemic spreading only within the household containing the initial infective,
ignoring global and network contacts, which we call the household epidemic.
Next we consider the number of network and global contacts made by each
member of the household epidemic. In the early stages of the epidemic it is likely
that each of these network and global contacts will be made with uninfected
individuals that are in distinct uninfected households, thus each network or
global contact made will result in a single infected household with a single initial

infective.

We let each newly infected household proceed in the same manner, consider-
ing the spread of the epidemic through the household first and then considering
the number of global and network contacts made by the members of the house-
hold epidemic. This can then be viewed as a two-type branching process of
infected households. ‘Individuals’ in this branching process correspond to single-
household epidemics with one initial infective and their type is determined by
whether the initial infective is globally contacted (type-1) or contacted via the
network (type-2). We call the initial infective in a household the primary infec-
tive or case and any subsequent infected individuals in the household secondary
infectives. We assume that the epidemic process is started by an individual
chosen uniformly at random from the population, so the branching process has

a single type-1 ancestor.

Further to the moment conditions on the household size and degree dis-
tributions, i.e. % < oo and 0%, < oo, we assume that the branching process
is irreducible, positively regular and nonsingular. Note that the irreducible
and positively regular conditions are satisfied when A\¢ > 0, Ay > 0 and

po < 1. Relaxing any of these conditions recovers either the model of Ball et al.
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(1997) or Ball et al. (2009). The non-singular condition rules out the possibility

that each individual in the branching process gives rise to precisely one offspring.

Our main result concerning this branching process approximation is an
approximation theorem for the total number of type-1 and type-2 infected
households in the epidemic, whose proof is given in Section 3.5. For an epidemic
on m households, E™ say, let E™ be the total number of (type-1, type-2)
infected households infected, including the initial infective. Let Z be the

branching process described above, with total progeny Z.
Theorem 3.1.

(i) For k,l=0,1,...,

lim |P(E™ = (k,1)) =P (Z = (k,1))| =0. (3.1)

m—r00
(ii) For~ € (0,1/2),

im [P (EM™ < (Im?],[m])) =P (Z <oo)|=0.  (32)

Theorem 3.1 suggests that, in the limit m — oo, we say that a major
outbreak occurs if the limiting branching process Z does not become extinct.
Therefore, whether a major outbreak can occur is determined by whether or
not the limiting branching process Z is supercritical (i.e. whether R, > 1, see
Section 3.2.2). If R, > 1, we can then calculate the probability of a major
outbreak (see section 3.2.5), and the expected relative final size of a major
outbreak (see Section 3.3). Furthermore, Theorem 3.1 part (ii) naturally leads
to a definition of a major outbreak in a finite population, i.e. that, for fixed
v € (0,1/2) and a finite population, a major outbreak occurs if it contains at

least m” type-1 or type-2 individuals.

Our definition of a major outbreak in a finite population is similar to Ball
et al. (2009), who define a major outbreak as one which infects at least log(m)
households. Furthermore, Ball et al. show that this is almost surely the same
as the stronger definition of requiring at least log(m) infected households in
generation |2loglogm/log R, |, and that the infected households in genera-
tion 1+ |[2loglogm/log R, | contains less than (log(m))” half-edges, for some

g e (1,00).
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It is worth noting that there are many limit theorems for epidemic processes
and branching processes in the literature. For example, Ball and Neal (2002)
couple a branching process to an epidemic with local and global structure,
e.g. the households model of Ball et al. (1997), and prove that, as the number of
individuals in the population tends to infinity, the total number of individuals
infected by the epidemic converges in distribution to the total progeny of their
approximating branching process. Furthermore, Ball and Neal show that with
probability 1 the relative final size of a major outbreak tends to either 0 or a
positive constant as the population size tends to infinity. Ball and Neal (2008)
give a central limit theorem for the final size of a major outbreak in the network
and global model when the degree distribution is constant. We hypothesise that
similar results hold for our epidemic model, however the details are difficult
and not the focus of this thesis. We note that the proofs of our limit theorems
use similar methods to the proofs given by Ball and Neal (2002), Ball and Neal
(2008) and Ball et al. (2009).

We refer to Z as the forward branching process as it is constructed by
considering who an individual will infect forward in time. This is in contrast
to the backward Galton-Watson branching process, discussed in Section 3.3,
which in some sense is constructed by considering the backwards evolution of

the epidemic.

3.2.2 Threshold parameter R,

Before giving R, we introduce some notation. For ¢,j € {1,2}, let m;; be
the mean number of type-j offspring made by a typical type-i: individual in
the forward Galton-Watson branching process. So mq; is the mean number of
globally contacted individuals infected by the members of a single-household
epidemic in which the primary individual was globally contacted. Let M be the

mean next-generation matrix, given by

Ma1 Ma2

M = {m” m”] . (3.3)

Let R, be the largest eigenvalue of the next-generation matrix M. So

R — mi1 + Mmooy + \/(m112— mag)? + 4m12m21' (3.4)
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Recall that, in the limit m — oo, a major outbreak occurs in the asymptotic
population if the total progeny of the two-type Galton-Watson forward branch-
ing process is infinite, so whether the epidemic can become a major outbreak is
determined by whether or not the Galton-Watson forward branching process
is supercritical. Standard multi-type branching process theory says that an
irreducible two-type branching process is supercritical if and only if the largest
eigenvalue of the next-generation matrix M is greater than one (see Section
2.3). If R, is less than 1 then the Galton-Watson forward branching process is
subcritical and will almost surely become extinct, therefore the probability that
a major outbreak occurs is zero. Similarly, if R, = 1, then the Galton-Watson
forward branching process is critical, and will almost surely become extinct.

Thus R, is a threshold parameter for whether or not a major outbreak can occur.

If we remove either the global infections, e.g. substituting A = 0, or the
network spread of the epidemic, e.g. substituting Ay = 0, then R, is the expected
number of infectious contacts made by a single household epidemic. However,
if A\¢ > 0 and Ay > 0 then an intuitive description for R, is the expected
total number of contacts made by a typical household, by which we mean a
weighted average of the offspring of type-1 and type-2 household epidemics. The
weighting is given by the proportion of type-1 and type-2 individuals throughout

the lifetime of the branching process.

Theorem 3.2. The next-generation matriz M is given by

Acpr (pr +1) pyip (pr + 1)
0.2
Aapr (pr +1) py <MD (pr+1)+ P 1)

, (3.5)

with pr given in equation (2.6).

Proof. This proof uses similar arguments to the work in Ball et al. (2010).

First consider the expected number of global contacts made by type-1 and
type-2 households and note that the number of global contacts made by an
individual is independent of its network degree. This means that the expected
number of global contacts made by a single household epidemic does not depend

on the type of its primary infective, so mqy; = moy.

Let Cgg be the number of global contacts made by a single household

epidemic where the primary infective was contacted globally. We firstly condition
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on the size of the household that the globally infected individual is in. Note that
although the proportion of households of size n is given by p,,, the probability
that an individual chosen uniformly at random from the population is in a
household of size n is proportional to np,, leading to the size-biased household
size distribution H (see Section 2.1). Thus

E[Caa] = 3 B [C2)] .
n=1

where CgLG) is the random variable Cg¢ conditional on the household being of

size n.

We then decompose C’(Gnc); into the number of global contacts emanating from
each member of the household, so

n—1
O = Caa(0) + - x;j Coc (7)., (3.6)

j=1
where we have labelled the individuals in the household 0,1,...,n — 1, with
individual 0 being the primary infective in the household, x; is the indicator of
the event that individual j is infected by the household epidemic (i.e. x; =1
if j is infected and 0 otherwise) and Cgq (7) is the number of global infections

made by individual 7, conditioned on individual 7 becoming infectious.

The event that an individual is infected is independent of how many contacts
they would make if they became infected, as whether an individual j is infected
in the household epidemic is independent of individual j’s infectious period, so x;
and Cgq (j) are independent for j = 1,2,...,n— 1. Furthermore, (Caq (J) , X;),
j = 1,2,...,n — 1, have the same distribution and Cg¢ (0) has the same

distribution as Cge (1). So taking expectation of equation (3.6) yields
E[CE] = E[Coc (0)] + E [T B [Caq (0)] = E[Coa (0)] (tpm +1), (3.7)

where T(" = Z;‘;ll X; is the final size of the household epidemic amongst the

secondary individuals expressed in equation (2.5).
An infectious individual makes global contacts at rate Ay throughout an

infectious period I with mean p;. In the limit m — oo, each global contact

is made to a distinct individual. Thus the number of global contacts an
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infectious individual makes has a Poisson distribution with parameter Agpu; and
E [Cec (0)] = Agpr. Thus, using 7" as defined in equation (2.6),

mir = mor = Y pudcir (fpe + 1) = Aapr (pr + 1) . (3.8)

n=1
Next we consider the number of infectious network contacts. Let Cgn be the
total number of network contacts made by the members of a single household
epidemic in which the primary infective has been globally contacted and Cyy
be the number of network contacts made by the members of a single household

epidemic in which the primary infective has been contacted through the network.

Similarly to the argument for Cg above, we first condition on the size of
the household that the primary infective is in. Recall that the probability that
an individual chosen uniformly at random from the population is in a household
of size n is given by p,, and now consider the probability that an individual
contacted via the network is in a household of size n. We assign each individual
in the population D half-edges independent of the individual’s household size
and these half-edges are then paired uniformly at random to construct the
network. So the probability that a given network neighbour is in a household
of size n is independent of its degree and is equal to the probability that an
individual chosen uniformly at random in the population is in a household of
size n, pn. So, for A € {G,N},

E[Can] = Y E [CR]
n=1

where C’gl]z, and Cz(vnz)v are the random variables Con and Cyy conditional on

the household being of size n.

We then decompose C’(Gn}, and C](\?])V into the number of network contacts

emanating from each member of the household. So, for A € {G, N},

n—1
O = Can (0) + > x5 Can (), (3.9)
j=1
where, as before, we have labelled the individuals in the household 0,1, ..., n—1,

with individual 0 being the primary infective in the household, x; is the indicator
of the event that individual j is infected by the household epidemic and Cgy (7)

(Cnn (j)) is the number of network infections made by individual j in a type-1
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(type-2) household, conditioned on individual j becoming infected.

Using analogous arguments to the work leading to equation (3.7), x; and
Can (j) are independent for j = 1,2,...,n—1,and (Can (j),xj).j =1,...,n—1
have the same distribution by symmetry. So considering the expected value of

equation (3.9) yields
E[C{}] = E[Can (0)] + E [T™] E[Cay (1)]. (3.10)

The expectations of both Cgy (j) and Cyy (5), 7 = 0,1, can be determined by
conditioning on individual j’s infectious period, /;, and the number of uninfected
neighbours j has in the network, which we denote here by K if the primary
infective was globally infected and K ; otherwise. All infectious periods have the
same distribution, I and Ky, K; and K 1 will have the same distribution as D.
However K, will have the same distribution as D — 1, where D is the size-biased
distribution of D (see Section 2.1). We require the size-biased distribution
because half-edges are paired uniformly at random, so the probability that
a given half-edge is linked to an individual with degree k is proportional to
kpr. The —1 arises from one of the individual’s neighbours, its parent in the

branching process, already having been infected.

In this paragraph we use K; to also mean K ;. For j = 0,1, conditioned on
and K, individual j makes contact with each of its K susceptible neighbours
independently at the points of independent Poisson processes with rate Ay for
a time I;. Thus (Con(j)|I;, K;) ~ Bin(K;,1 — e Vi) and (Cyn(j)|1;, K;) ~
Bin(Kj,1 — e 1) since a Poisson process with rate Ay has no points before
a given time [; with probability e *~/i. Therefore, recalling that ¢;() =
E {e*M } and that an individual’s infectious period is independent of its degree

distribution,
E [Can (7)] = E[E[Can () I, Kj]] = B [K;(1 = e™1)| = B [K;] (1=¢1(Aw)).
Recall that py = 1 — ¢; (A\y) and pup = pup + 0%/ pp, S0

E[Con (0)] = E[Con (1)] = E[Cyn (1)] = pppw, (3.11a)
E[Cxn (0)] = (o +0h/1p — 1) pN- (3.11b)
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Substituting equations (3.11) into equation (3.10) yields

E [Cé"z’v} = pppn (pire +1),
E {CJ(\?J)V} = (MD (pre +1) + 0h/up — 1) PN-

Thus

mig = Z PrttpPN (fire + 1) and

n=1

mas = 3 pu (0 (Hrew + 1) + 0h/up = 1) pi-

n=1

Furthermore, substituting pr as expressed in equation (2.6),

mia = uppy (pr + 1) and (3.12a)
Moy = (,uD (ur +1)+ 05/ pp — 1) DN (3.12b)

Substituting equations (3.8) and (3.12) together into the next-generation matrix
M vyields

Aapr (pr + 1) pnip (pr + 1)
02
Aapr (pr+ 1) py (uD (hr +1) + 2 — 1>

3.2.3 Basic reproduction number R,

As we discuss in the literature review, early definitions of Ry can be biologically
interpreted as the expected total number of individuals infected by a typical
individual in the early stages of the epidemic, during their entire infectious
period. However, because of the possible small household size, the primary case
in a household epidemic is likely to infect more individuals in the household,
leading to a larger total number of infectious contacts made, compared to that
of an individual infected later in the household epidemic. Therefore there is not
an obvious choice of a typical infectious case, and such a definition needs to
be carefully considered. We use the definition of R; introduced by Pellis et al.
(2012).

We now introduce the notation and nomenclature needed to discuss the
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methodology used in Pellis et al. (2012). We say that the initial infective belongs
to global generation 0. Let global generation 1 consist of those individuals with
whom the initial infective has at least one infectious contact through all types
of contact. So global generation 1 consists of all individuals directly contacted
by the initial infective through the household, via the network or via global
contact. Global generation 2 consists of those individuals that are contacted by
at least one global-generation-1 individual, through all types of contact, but not
by the initial infective, and so on. For n = 0,1, ..., let X™) denote the number
of global generation-n infectives, where N is the population size. Then Ry is
defined by )
Ro = Jim, Jim (B[X])"

This definition of Ry can be interpreted to be approximately the ratio of the
number of individuals in the k + 1th global generation of the epidemic to the

number of individuals in the kth global generation, for large k.

Similarly to R, in the limit m — oo, if Ry < 1 then a major outbreak will
not occur and if Ry > 1 there is a positive probability that a major outbreak
will occur. Therefore, similarly to R,, Ry is a limiting threshold parameter as

m —r OQ.

Before we discuss the forward individual-based branching process used to
calculate Ry in our model we introduce rank generation numbers and calculate
the mean number of infection cases in each rank generation of a single household

epidemic in the next section.

Mean number of cases in each rank generation of a single household

epidemic

We compute the rank generations of infection in the household epidemic as
in Ball et al. (2016). Consider a household epidemic in a household of size
n. We label the initial infective 0 and label the n — 1 remaining susceptibles
in the household 1,2,...,n — 1. For each individual ¢, ¢ = 0,1,...,n — 1, we
then construct a list containing the individuals that ¢ would infect, if it became
infected itself. Then construct a directed graph, g}”), with vertices labelled
0,1,...,n — 1, in which for any ordered pair of distinct vertices (i, j), there
is a directed edge from ¢ to j if and only if individual j is in individual ’s

list of attempted infections. We say that the initial infective, i.e. individual
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0, has a household generation 0. Those individuals that are in 0’s list are
then said to have household generation 1. Individuals not in individual 0’s list,
or individual 0, but who are in a household generation-1 infective’s list have
household generation 2 and so on. The set of individuals ultimately infected
by the epidemic comprises those individuals in g}") that have a chain of di-
rected edges leading to them from individual 0 and the household generation
number of such an infected individual, ¢ say, is the length of the shortest chain
joining 0 to ¢, where the length of a chain is the number of edges in it. Fol-

lowing Ludwig (1975) we call these generation numbers rank generation numbers.

(

Denote by ,uin) the mean number of infectives in generation ¢ of a single
household epidemic with a household size of n. We follow the calculations
made in Pellis et al. (2012) to calculate ul(-n). We denote the probability of m
susceptibles out of s escaping direct infection from a infectives by P,(m, s),
a=12,....s=1,2,....m=0,1,...,s. We also denote by ¢ = s — m the
number of infectives in the following generation. Label the s susceptibles
1,2,...,s and the a infectives —1, —2, ..., —a. We define the indicator random

variables J;, 1 =1,2,...,s, to be

J 1 if individual ¢ escapes infection from a infectives,
i =
0 otherwise,

and X = {i: J; = 1}, so X is the set of individuals that escape infection from
the a infectives. Then P,(m, s) = P(|X| = m).

Next consider the inclusion probability

R(Y):P(XQY):ElHJZ-] —E

HHLm]

iy i€Y jeA
where Y C {1,2,...,s}, A={-1,-2,...,—a} and
70) 1 if individual ¢ escapes infection from infective 7,
i\J) =
0 otherwise.
Let I; be the infectious period of individual j. For | = —1,-2,...,—a, k =
—1,-2,...,—a,k#landi=1,2,... s, the probability that individual / makes

infectious contact with i is independent of the probability that individual k
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makes infectious contact with 7. Thus, conditioning on the infectious periods of

1’717[727 s 7Ia]]

=E :II'E l[} J;(jﬂ]‘l,fz,...,la]]

jea  Lliey

the infected individuals,

R(Y)=E =E|E

ITII70)

i€y jEA

ITII70)

€Y jEA

=F H EJy ()1, 1o, ..., [a]] )

LjeA
where

Iy (7) 1 if all individuals in Y escape infection from infective j,
y\J)=
0 otherwise.

Infectious contacts through the household from an individual j, with given
infectious period I;, to a given household neighbour i are made at the points of
a Poisson process with rate Ag. So, given I;, the probability that no infectious
contacts are made is e *#% . All Poisson processes are independent, so

=E

R(Y)=E [[[E[J ()1, 12, 1]

jeA

H e)\Hij] )

jEA

The infectious periods are independent and distributed according to I. Thus

R(Y)=E

I[TII70)|=11E [e‘*’”'y'} = o1 (AulY])".
i€Y jeA jEA

Therefore we see that the probability a given set, Y say, of individuals from
{1,2,..., s} is infected depends only on the size of the set Y. Then we can use
Martin-Lof (1986) Equation 9, based on the Mobius inversion formula, to see

that

S

P,(m, s) = (;) > (-t (Z::&)q[{ &), m=0,1,...,s,

where gy (k) = ¢1 (kAn).

Next we denote Y, 51, a = 1,2,...,5s =1,2,...,k = 1,2,...,5, to be the

number of cases in generation k of the epidemic and let i, x = E [V, s 1] be its
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expectation. Fora=1,2,...,s=1,2,...,k=1,2,...,s, conditioning on the

number of infectives in the first generation yields

s—k+1
Ha,s,k = E [E [Ya,s,k|Ya,s,1H == Z B [Ya,s,k‘Ya,s,l = Z] P (Ya,s,l = Z) .

i=1
Now P (Yos1 =1),7=1,2,...,s — k+ 1, is the probability that precisely i out
of s susceptibles are directly infected by a infectives. We can consider this as

the probability s — ¢ individuals out of s escape infection from a infectives, so

P(Yos1=1) =P.(s—1,5).

Next consider E [Y, s x|Yas1 = i]. This is the same as the expected number
of cases in generation k£ — 1, when generation 0 has ¢ initial infectives and s — 1

susceptibles, s0 E [V, s x|Yas1 =9 = E [Yis—ik—1] = ftis—ik—1. Thus
s—k+1
Ha sk = Z Pa (5 - 7:7 S) Mi s—ik—1,
i=1

with ptes0 = a and pgor =0,a=1,2,...,s=1,2,...;and k =1,2,...,s.

Finally, we conclude by noting that, for i =0,1,...,n — 1,

/vLEn) = M1n—1,- (313)

Note that if we sum over the mean number of infected individuals in each
generation conditioned on the household size n, we get the mean size of a single
household epidemic in a household of size n. So using the definition of 7 from

equation (2.6) we see that
n—1
S ™ = ppon + 1 (3.14)
i=0

The forward individual-based branching process

To calculate Ry, we construct a discrete-time two-type individual-based branch-
ing process, different to the branching process introduced in Section 3.2.1. In
the forward Galton-Watson branching process discussed in Section 3.5, each
‘individual” in the branching process is an infected household and the households
containing the global and network contacts made by the infected members of

this infected household are the next generation in the branching process, so one
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An individual in generationi of the
epidemic (i.e. global generationi), )
generation j of the forward branching /
process, generation m of the forward | o
individual-based branchingprocess . ( ik ) /
P and rank generation k of the AN T e
— household epidemic )

Figure 3.1: Comparing the spread of the epidemic, the individuals in the forward
branching process and the individuals in the forward individual-based branching
process.

time period corresponds to a household epidemic. Similarly, each ‘individual’ in
the forward individual-based branching process consists of an infected household.
For the rest of this section, we refer to an ‘individual’ in the forward individual-
based branching process as a H-individual, to differ from the individuals in the
population. In the contrast to the forward Galton-Watson branching process, in
the forward individual-based branching process we consider the infections in the
household epidemic occurring in multiple generations as the infection spreads
throughout the household. A time period corresponds to a new generation being
infected, so an H-individual’s age is which generation of the household epidemic
it is in. Thus an H-individual in this branching process will have offspring at
multiple time points, as the epidemic spreads through the household. Note
that the distribution of the number of offspring of a H-individual over its entire
lifespan in this forward individual-based branching process will be the same
as the distribution of the number of offspring of an ‘individual’ in the forward
Galton-Watson branching process. We hypothesise that, as m — oo, the total
progeny of the forward individual-based branching process will converge in dis-
tribution to the total number of (type-1, type-2) infected households infected in
the epidemic process on m households, similarly to the forward Galton-Watson

branching process in Section 3.2.1.

We construct this forward individual-based branching process similarly to

the single type process used in Ball et al. (2016). As already mentioned, each
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H-individual in the branching process represents an infected household. A
type-1 individual is a household in which the initial infective was contacted
globally, and a type-2 individual is a household in which the initial infective
was contacted via the network. Recall from the beginning of Section 3.2.3
that the global generation of an infective is its generation in the epidemic at
large. So the initial infective in the epidemic, ¢*, has global generation 0. Given
that +* became infected, individuals that ¢* would contact, through either the
household, the network or globally, are then global generation 1. Similarly,
given that individuals in generation 1 became infected, individuals which are
not members of a previous global generation that members of generation 1
would infect, through either the household, the network or globally, are then
generation 2 and so on. We say that an H-individual’s time of birth is given
by the global generation of the corresponding household primary case in the
epidemic process (see Figure 3.1). An H-individual in this branching process
may reproduce at ages 1,2,.... For a type-1 individual, we denote the mean
number of type-1 offspring at age ¢ + 1 by l/é% and the mean number of type-2
offspring at age © + 1 by 1/83\, Similarly, for a type-2 individual, we denote the
mean number of type-1 offspring at age ¢ + 1 by V](\Z/)G and the mean number
of type-2 offspring at age ¢« + 1 by V](\l,)N Then Ry is given by the asymptotic
(Malthusian) geometric growth rate of the forward individual-based branching
process, which is the value of A € RT such that the maximal eigenvalue of V' ()

is 1, where V' () is given by

VA =3

1

i—1) /\s i—1) vi| - :
= VJ(VG )/)‘ VJ(VN )//\

(2

See, for example, Haccou et al. (2005) Section 3.3.2, adapted to the discrete-time
setting.

Calculation of R,

Recall ME”), 1 =20,1,...,n—1, the mean number of infectives in rank generation
1 of a single household epidemic in a household size of n, which were calculated
in Section 3.2.3. Furthermore, let p;—1 =377, ﬁn,ugﬁ)l, SO fi—1, 1 =1,2,...,1s
the mean number of cases in rank generation ¢ — 1 of a typical single-household

epidemic.
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Theorem 3.3. The threshold parameter Ry is the largest positive real root of

the equation
1-— vga ()\) — UNN ()\) + vga ()\) UNN ()\) — VUGN ()\) UNG ()\) = O, (316)

under the constraint

2— | Zele ()\) — VNN ()\) 2 O, (317)
where
> 1
vaa (A) = vng (A) = Agpr Z it (3.18a)
i=1
> 01
van (A) = pppn Y Mt (3.18b)
i=1
~ o0 1
UNN ()\) = w + UDPN ﬁ:ui—l' (318C)
i=2

Proof. We begin by calculating the elements of the matrix V' (\) given in equa-
tion (3.15). First note that global and network contacts are both made with
individuals in households of size H. So the mean rank generation sizes of a

typical single-household epidemic are given by > > . ﬁn,uy_l)l =li_1,1=1,2,....

Now consider Vgél) and 1/](351). Note that whether the primary infective was
infected globally or via the network does not affect how the epidemic spreads
through the household or the number of global contacts made by an individual,
SO uggl) = ](351). As in the proof of Theorem 3.2, the mean number of global

contacts made by an infected individual is Agps, so

Vgél) = >\G/’LI//L7;71 for i = 1727"'7
and - © 1
> Vc(;zél)/)\i = Aapr Yy M1 = Ve (A) =vng (N). (3.19)
i=1 i=1

Next we consider ugjv”. As in the proof of Theorem 3.2, the mean number of
network contacts made by a secondary individual in the household epidemic, or

an individual infected globally, is pyup. Thus

Vg;fl) = DPNHUDMi—1 for i = L2,...,
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and

Z V(GNI)/)‘ = PNKD Z N ti—1 = van (). (3.20)
i=1 i=1

Finally we consider V](\?;\,l). As mentioned in the proof of Theorem 3.2, the mean
number of network contacts made by a secondary individual in the household
epidemic is pypp and the mean number of network contacts made by a primary
individual infected via the network is py ;. So the expected network offspring
of an individual in generation 0 is pypup_; and the expected network offspring

of an individual in a subsequent generation is pyup. Therefore

(i-1) _ JPNHp_1 it =1,

VNN™ = o
PNUD ;-1 if 1 = 2,3,...,
and . -
i— i p H_
ZVJ(VND//\ = N/f\D ~ + pyip Y Ni Him1 = VNN (A). (3.21)
i=1 i=2

Equations (3.19), (3.20) and (3.21) yield the elements of the matrix V () in

equation (3.15),
V()\) _ ( [ Zelel ()\) VUGN ()\) )
UNG (/\) UNN ()\) ’

which are also the values in equation (3.15). Now that we have V ()), we

investigate its dominant eigenvalue.

We have defined R, to be the value of A € RT such that the maximal
eigenvalue of V' (\) is 1. Since all elements of V' () are positive for all A > 0, the
Perron-Frobenius Theorem guarantees a positive real eigenvalue of maximum
modulus. Denote the eigenvalues of V' (\) by ay and consider its characteristic

equation in variable «, which we denote g(a, A). So

g(Oé, >\) = 052 — (VGG ()\) + UNN ()\)) S Zelel ()\) UNN ()\) — VUGN ()\) UNG ()\) .

This is a quadratic equation in a and has roots a where a— < ay. Let ¢'(ar, \)
be the derivative of g(a, \) with respect to a. The coefficient of o is positive,
so ¢'(a_,A) < 0 and ¢'(as,A) > 0, with equality precisely when a_ = a.
Therefore 1 is the maximal eigenvalue of V' (A) if ¢’(1,A\) > 0 and g (1,\) = 0.
The constraint ¢'(1, A) > 0 yields

2 —vga (A) —van (A) >0,
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which is the constraint in equation (3.17). Given that the largest eigenvalue of
V' (X) is 1, we can substitute 1 into the characteristic equation to see that Ry is

the largest root of the equation
1-— [ Zelel ()\) — VNN ()\) + [ Zelel ()\) VNN ()\) — VUGN ()\) UNG ()\) = O,

which is equation (3.16), thus finishing the proof. O

Remark. As we would intuitively expect, Ry = R, if all households are of
size 1, the argument for which we briefly state. It follows easily from equation
(3.15) that if all households are of size 1, A\V (X\) = M. At A = Ry, the largest
eigenvalue of V' (X) is 1. The largest eigenvalue of M is defined to be Ry, and is
equal to the largest eigenvalue of RyV (Ry), which is Ry. Hence Ry = R, if all

households are of size 1.

3.2.4 Ordering between R, and R,

For this section we assume that there is household structure and that Ag > 0,
since otherwise Ry = R,. Before considering the ordering between Ry and R,,
we introduce a proposition which gives an ordering of the maximal eigenvalues
of two matrices given information about the ordering of the elements of the two

matrices.

Proposition 3.1. Let A and B be non-negative matrices and denote their
largest eigenvalues by p(A) and p(B) respectively. Then, by Wielandt’s Theorem
(see, for example, Meyer (2000)), if A < B then p(A) < p(B).

We now present a theorem which orders R, and Ry.
Theorem 3.4. (i) If Ry > 1 then R. > Ry.
(ii) If Ry < 1 then R, < Ry.
(iii)) R, =1< Ry =1.

Proof. Recall that R, is the largest eigenvalue of the next-generation matrix
M. Then R, is the value of A such that the maximal eigenvalue of V; (\) is 1,
where V, (A\) = M/X. Thus, substituting in equations (3.14) and (2.6) and then

changing the order of summation, we see that

‘/* ()\) — [VZ”G ()\) VZ‘N (/\)] ’

Vg () vin (A)
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where

(e 9]

* )‘G,u]
Voa (A) = \ Z/M—la

i=1

Vna (A) = e (A)

. IDPN =
von (A) = \ Z Hi—1,
i=1

« Up_ 1PN | IDPN <=
vin (A) = =2 )\1 + \ Z fhi—1.
i—2

First note that V (1) = V. (1) so, as required for part (zii),

We write p (A\) and p, () for the maximal eigenvalues of V' (A) and V, () respec-
tively. Note that, for A > 0, both V' (A\) and V, (\) are non-negative matrices
and that p (\) and p, (A) are both decreasing functions of A. Furthermore,

Vi(A) <V (N if0 <A<,
Vi(A) >V (N if 1 <\ < oo,

px (A) < p(N) if0< <1,
px (A) > p(A) if 1 <\ < o0.

Suppose that Ry < 1. Then

px (Ro) < p(Ro) = 1.

A further application of Proposition 3.1 yields that p, (A) is decreasing on (0, o).
Therefore, since p, (R.) = 1, we see that R, < Ry. Similarly, if Ry > 1, then
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3.2.5 Probability of a major outbreak

We begin by recalling some notation introduced in Section 3.2.2. The number
of (type-1, type-2) offspring of a single type-1 and type-2 individual are denoted
by (Cea,Can) and (Cyg, Cny) respectively. Let s = (s1,82), @ = (m,m2)
and fc(s) = (fe,(8), fo,(8)) = (E {schGSQCGN} JE [slcNngNND. By standard
branching process theory (see Section 2.3), if R, > 1 then the probability that
the forward Galton-Watson branching process does not become extinct is given
by pmaj = 1 — m1, where 7 is the smallest solution of the set of simultaneous
equations 7w = fo (). Therefore py,; is the probability of a major outbreak
since, by definition, in the limit m — oo a major outbreak occurs if and only

if the forward Galton-Watson branching process does not become extinct.

We now give explicit expressions for the probability generating functions
fe,(s) and fe,(s), assuming a constant infectious period of length 1 so ¢(t) =
e~!. Note that if the infectious periods are not constant then the infectious
periods of individuals infected by a household epidemic are not independent of
the final size of that household epidemic, which invalidates the decomposition
we use in equation (3.23) to determine fe(s). For example, a large number
of global contacts emanating from a single individual suggests that it had a
long infectious period, thus increasing the probability that more household
neighbours become infected and also increasing the total number of network
contacts made by the household. Similarly to Ball et al. (2010), it is possible
to use the theory of final state random variables developed in Ball and O’Neill
(1999), by considering the joint probability generating function of the number
of global contacts and contacts made via the network of a household epidemic,
to express fc(s) in terms of Gontcharoff polynomials. Unfortunately these

calculations are very involved and we do not present them here. For convenience

let Gy (s2) = fp (1 = py + pnsa) and G (s2) = fp_y (1 = px + pasa).
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Theorem 3.5. Assuming a unit infectious period, the joint probability generating
functions for the offspring distributions of the forward Galton- Watson branching

process are given by

fer (51,82) = e 260750 Gy (sy) > Pu frm (ef’\c(lfsl) Gn (32)) ;

n=1

fo (51,82) = e 260751 Gy (sy) > Pu frm (ef’\c(ksl) Gn (82)) :
n=1
Proof. This proof proceeds by conditioning on the household size of an initial
infective and on the size of its household epidemic, and applying independence
results to consider the number of type-1 and type-2 offspring from each member

of the initial infective’s household epidemic separately.

Conditioning the probability generating functions fe, (s1,s2) and fe, (s1, S2)

on the size of the primary infective’s household yields

i (n) (n)
~ C C
fC1 (51732> = Z Pn E |:51 GG82GN] )
n=1

(3.22)
i (n)  ~(n)
fou (s15) = 3 ju B [sTV0s5

n=

—_

where C’é"();, C](\%, Cénjzf and 01(\71)\[ are the quantities Coq, Cna, Con and Cyy

conditioned on the primary infective being in a household of size n.

As the calculations of fe, (s1,$2) and fe, (s1, $2) are similar, we write Cyg
and Cay, where A € {G,N}. We next decompose C’ﬁlnG) and C’ﬁln]\), into the
number of contacts made by each member of the primary infective’s household

epidemic. So

T7(n)
Cl) = Cag(0)+ 3 Cag(j)  and (3.23)
j=1
T(n)
CXR; = Can (0)+ > Can (4)
j=1

where T is the size of the primary infective’s household epidemic, we have
labelled the members of the primary infective’s household epidemic 0,1, ..., 7™,

with 0 corresponding to the primary individual and Cyg (7) (Can (j)) is the
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number of global (network) contacts made by individual j. Therefore

(") (n) Cacg C C 0 C
E [Sf cy } —F s +Zj , Cac(i )S2AN( )+Z AN (j )] ’

2

r (m) (m)
=E [s{10® sgav© 812’11 Cacly SZL CANU)] .

Consider a primary infective ¢ and a secondary infective £ in a household of size
n. In the limit m — oo, all infectious contacts made by ¢ and k, both global
and via the network, are made to individuals belonging to different households.
Furthermore, since there is a constant infectious period, conditioned on T
we know that: the number of global contacts made by individual ¢ (or k), the
degree distribution of i (or k) and the probability a given network neighbour is
contacted by i (or k) are all mutually independent. So, for j =0,1,..., T,
Cac (j ) and Cyy (j) are pairwise independent for each j and also independent
of T Furthermore, the number of contacts made by each individual in the
household epidemic are independent, so (Cac (0),Can (0)), (Cac (1),Can (1)),
, (C AG (T(”)> ,Can (T (”))) are all independent, so

j=1

O
CA”G SCAnN
2 2

(n) . (n) .
Z; Cac(j) Zl Can(j)
E |s{ S1 S

—E [SfAG(O)} E {SQCAN(O)} E

(3.24)
We consider the three expectations in equation (3.24) separately. We begin by

turning our attention to the last term,

(n) . (n)
Zle C’AG(J)SZT,1 Can(j

B |s] 5

ﬁ) SCAG (4) ﬁ) SCAN J)]

Conditioning on 7™ and then using the independence of C4¢ (§) and Cay (j),
j=1,2,...,T™ yields

T(n) (")

H Slc'AG(j) H SQCAN(j)
j=1 j=1

[(n) ()

E|E H SCAG (4) H SchN(j) 7(n)
j=1

T(n)

=EI|E HSCAG])

(3.25)

(1)

H SCAN J)

Infectious contacts made by an individual through the network in the forward
branching process occur independently through a given network edge with

probability py. Let K;, j =0,1,...,T (") be the number of network neighbours
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of j which are not already infected. Then (Can (j)|K;) ~ Bin(Kj, pn), so
E[ ganU ‘K} (1—pn +pas2)™.

Conditioning on K = {Kj,j =1,2,... ,T(")}, and using the independence
of Can (), 1 =1,2,...,T™ yields

T(n) T(n)
H 55V —E H $SaN )| g o) || )
T(n) ‘ ]
—E|[[E [SQAN(J)]K, il
=1
) -
B | [T (1 - py + pws2) |70
LJ=1 ]
For j =1,2,...,7™, K are independent copies of D, so
7" T(n)
H s5 v =E |[] @ —px +pns2)?|T™
j=1

(n)

= (fo (1 —px +pns2)" (3.26)

Substituting equation (3.26) into equation (3.25) and recalling that Gy (s2) =
Ip (1 —pn + pnse) yields

T(n) T(n) T(n) ) )
H 57400 H 594N 0) IT s74¢9 | T™ | (G (s0))" ] . (327)
j=1
For j =0,1,..., 7™ individual j makes infectious contacts at the points of a

Poisson process with rate Ag, and each infectious contact is made with a different
individual in a different household. Thus Caq (j) ~ Poi(Ag). Substituting
E [sloAG(j)] = e *¢(1=51) into equation (3.27) and then (3.24) yields
(n) (n) r B (1) n
B [s{0sV| — ootmen B[S0 B | (0200m0) T (G ()|
— e—Ag(1—81) E _S2CGN0_ E |:<e—>\G(1—S1)GN (82)>T(n):|

— o c(l-s1) | _SSGNO_ From (e_)‘G(l_Sl)GN (32)) 7 (3.28)

where an expression for frm)(s) is given by equation (2.4) in Section 2.2.
Finally consider E { Son (0)} and E {SQCN N (O)]. An individual that has been
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contacted globally has D network neighbours, all of whom are susceptible. Thus
Ky Z D for a type-1 household and

E [Sch(O)] ) [E |:S§GN(O)’KO]:| —E [(1 ~ —|-pN82)D] — Gy (82) .

A primary infective in a type-2 household has been infected by one of its network
neighbours, so the probability that a primary individual in a type-2 household
has degree k is proportional to kpy and the network degree distribution of this pri-
mary infective is given by D. Thus this individual has D — 1 susceptible network
neighbours and Ko Z D —1. So E [SQCNN(O)} = fp_1 (1 — py +pns2) = Gy (s2).

Substituting E [ngN(O)} = Gy (s2), E [sgNN(O)} = Gy (s5) and equation
(3.28) into equation (3.22) yields the required expressions for fe, (s1,s2) and

fo, (81, 82) given in the statement of the theorem. O

3.3 Final size of a major outbreak

3.3.1 Susceptibility sets and size of a household suscep-
tibility set

Before our calculation of the expected relative final size of a major outbreak,
we first introduce susceptibility sets. The idea behind susceptibility sets is that
for each individual in the population we can find all individuals that it would
infect, if the individual itself is infected. We can then construct a directed
graph based on these lists, in which there is an edge from vertex ¢ to j if and
only if, given individual ¢ was infected, individual ¢ would infect individual
7. The susceptibility set of an individual j is all individuals that have a path
to j in the digraph and j itself. Therefore, the probability that an individual
ultimately becomes infected in the epidemic is equal to the probability that
a member of its susceptibility set becomes infected. Details on susceptibility

sets can be found in several papers, for example Ball (2000) and Ball et al. (2009).

We now define an individual’s household susceptibility set. Similarly to our
construction of g}”) in Section 3.2.3, we construct the directed graph, Qgg, with
vertices labelled 0, 1,...,n — 1, in which for any ordered pair (7, j) of distinct
individuals there is a directed arc from ¢ to j if and only if 7, if infected, would

contact j through the household. For i,k =1,2,...,n—1 we write ¢ Xk if and
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only if there is a chain of directed arcs from 7 to £k in gg%, with the convention
that i <5 i. We define the size of individual 4’s household susceptibility set by
s = {j c{0,1,...,n—1} ;jiiz'}
graph in which arcs are added as the epidemic spreads through the population,

. Note that we can consider g}”) as a

whereas in Qg}){ we follow these arcs backward.

For an individual i* in a household of size n, we define M™ to be the size
of 7*’s household susceptibility set, not counting * itself. We use a result of
Ball (2000), Lemma 3.1, where it is shown that the probability mass function of
M®™) is given by

P (M(”) = k) = Mq”*’ﬁek (1IV)  k=0,1,...,n—1, (3.29)
(n — 1 —k)!"+H T ’
where ¢ = ¢; (kAg), V= (qrs1,k =0,1,...). As usual, we denote E {SMW} =
fraen (8).

Next we define an individual’s local susceptibility set. We construct the
directed graph, GY;, with vertices labelled 1,2, ..., N. For any ordered pair (4, j)
of distinct individuals there is a directed arc from 7 to j if and only if ¢, if infected,
would contact j through the household or network. For i,j € {1,2,..., N} we
write i ~» j if and only if there is a chain of directed arcs from i to j in G, with
the convention that ¢ ~» 7. We define the size of individual i’s local susceptibility
set by SéN)(i) ={j€{1,2,...,N}:j~i}. Then we conjecture that, assuming
02 < 0o and 02 < 0o, as m —» 00, SUV(i) converges in distribution to a
limiting random variable, Sy, say. We argue the proof that SéN)(i) 7 S as
m — 00, follows a similar construction and coupling argument to the proof of
Theorem 3.1 given in Section 3.5 (see also Ball and Neal (2008) Section 4.2).

3.3.2 Heuristic calculation of the expected relative final

size of a major outbreak

Given that an epidemic becomes a major outbreak it is useful to investigate
the proportion of the population which becomes infected. We now make a
heuristic argument for our calculations of the expected relative final size of
a major outbreak, i.e. the proportion of susceptible individuals that become
removed at the end of the epidemic process, hereafter referred to as the final

size of a major outbreak. There are two main arguments for calculating the final
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size of a major outbreak. We use an argument similar to that by Ball and Neal
(2002) for the household model. However, Ball et al. (2009) use an alternative
argument to give an expression for the final size of a major outbreak in a model
with household and network structure by relating an individual’s asymptotic
susceptibility set to its fate in the event of a major outbreak. We assume that
Ag > 0, since otherwise we revert to the aforementioned model by Ball et al.
(2009).

We follow the arguments given by Ball and Neal (2002), until we introduce
a two-type branching process. Let z be the expected relative final size of a
major outbreak, by which we mean z is the proportion of individuals that are
ultimately infected by the epidemic in a major outbreak in the limit as m — oo
when the initial infective was chosen uniformly at random from the population.
Then 1 — z is the probability that a typical initial susceptible avoids infection by
the epidemic. The probability that a typical initial susceptible avoids infection
by the epidemic is equal to the probability that all of the individuals in its
local susceptibility set avoid infection from global contacts during the course of
the epidemic. There are N individuals in the population and a proportion z
of them are ultimately infected by the epidemic. Each of these individuals has
an expected infectious period of p;. Recalling that the individual to individual
global infection rate is Ag/N and that each individual has an expected infectious
period of uy, we see that the probability a given individual avoids global infection
is approximately given by the probability that a Poisson process with rate A\g/N
has no events in a time interval with length Nzu;. Thus the probability a given

individual avoids global infection is approximately 7= = e ?a#H1,

In the limit as m — oo this approximation becomes exact and distinct
individuals avoid global infection independently of each other. Thus the proba-
bility that a typical individual’s local susceptibility avoids infection from global

contacts is given by E [W'SL‘}, and z satisfies
1— 2= [n5] = fig, (e remr) . (3.30)

We can investigate the roots of this equation by considering a single-type
Galton-Watson branching process in which the number of offspring of a typical

individual, R say, follows a Poisson distribution with random mean Agp7|S*|.
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Then R has probability generating function given by
fa(s) = E [sf] = E[E [sR||SF|]] = E [eenlsHI-9] = fop) (e7domi(1-9)).

Then s = 1 — z satisfies the equation s = f3(s), the equation governing the
extinction probability of the above single-type Galton-Watson branching pro-
cess with one initial ancestor chosen uniformly at random from the population.
Therefore we conjecture that 1 — z is equal to the probability that the above
single-type Galton-Watson branching process with one initial ancestor becomes

extinct.

Recall that in the forward Galton-Watson branching process (a two-type
process), used to approximate the early stages of the epidemic, each individual
in the branching process corresponds to a single-household epidemic and their
type is determined by whether the primary infective is infected via a global or
network contact. In contrast, the above single-type Galton-Watson branching
process can be viewed as approximating the spread of an individuals suscepti-
bility set through the population, with each individual in the branching process
corresponding to a single local susceptibility set. We now consider a two-type
Galton-Watson branching process, the backward Galton-Watson branching
process, in which each individual in the branching process corresponds to a
single household susceptibility set and their type is determined by whether the
primary individual joins the susceptibility set via a global or network contact.
Furthermore, we argue that the backward Galton-Watson branching process
has the same probability of extinction as the above single-type Galton-Watson
branching process, and thus can be applied to calculate z. We consider the
backward Galton-Watson branching process over the single-type Galton-Watson
branching process because we find the two-type branching process easier to

analytically investigate.

We construct the two-type backward Galton-Watson branching process in a
similar manner to Ball et al. (2010). So we start with an initial individual, j, who
has been chosen uniformly at random from the population. The type-1 offspring
in the first generation of the backward Galton-Watson branching process consists
of the households containing an individual that makes global infectious contact
with a member of individual j’s household susceptibility set (we call these
individuals the type-1 primary individual in their household). Similarly, the
type-2 offspring in the first generation of the backward Galton-Watson branching
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process consists of the households containing an individual that makes infectious
contact via the network with a member of individual j’s household susceptibility
set (we call these individuals the type-2 primary individual in their household).
Subsequent generations then consist of those households with individuals who
make infectious contact globally (type-1), or via the network (type-2), with the
household susceptibility set of any of the primary individuals in the previous

generation of the backward branching process.

Then the single-type Galton-Watson branching process can be viewed as
an ‘embedded’ version of the two-type backward Galton-Watson branching
process, as we now explain. We remove the type-2 individuals in the two-type
backward Galton-Watson branching process by attributing all offspring of a
type-2 individual to its parent. Thus the total progeny of the new branching
process is equal to the number of type-1 individuals in the two-type backward
Galton-Watson branching process, and the number of offspring of an individual
in the new branching process is equal to the total number of type-1 individuals
in the two-type backward Galton-Watson branching process connected to the
corresponding individual via a chain of type-2 individuals. Note that each
individual in the new branching process then corresponds to a single local
susceptibility set, and indeed the new branching process is the single-type
Galton-Watson branching process. It is clear from the construction of the single-
type Galton-Watson branching process from the backwards Galton-Watson
branching process that, assuming Ag > 0, the two-type backward Galton-
Watson branching process has finite total progeny if and only if the single-type
Galton-Watson branching process has finite total progeny. Therefore, both
the backward Galton-Watson branching process and the single-type Galton-
Watson branching process have the same probability of extinction, as required

to calculate z.

3.3.3 The backward Galton-Watson branching process

Before considering the backward Galton-Watson branching process, we give
the following proposition about the convergence in distribution of the Binomial
distribution to the Poisson distribution, whose proof is given in, for example,
Roussas (1997) Section 3.4, Theorem 1.

Proposition 3.2. Let XN) ~ Bin (N,p(N)) and Y ~ Poi(\). If p(N) — 0
and Np(N) — A >0 as N — oo then X™) 2y,
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Let Bge be the number of global contacts made to the members of the house-
hold susceptibility set of a type-1 primary individual and let Byg be the number
of global contacts made to the members of the household susceptibility set of a
type-2 primary individual. Similarly, let Bgy be the number of contacts made
via the network to the members of the household susceptibility set of a type-1
primary individual and let By be the number of contacts made via the network

to the members of the household susceptibility set of a type-2 primary individual.

We let by(sy,2), (s1,52) € [0,1]%, be the probability generating function
for the offspring distribution of a type-1 household in the backward branching
process, so by (s1,$2) = E {S?GGSJZBGN] Similarly, let by (s1, s2) be the probability
generating function for the offspring distribution of a single type-2 household in
the backward branching process, so by (s1,$2) = E [SJIBNGSQBNN}.

The expected relative final size of a major outbreak is z = 1 — 7y, where
7w = (m,m) is the smallest solution to the set of simultaneous equations

7 = b(m), where b (s1,s2) = (b1 (51, 82), b2 (1, 82))-

Theorem 3.6. The joint probability generating functions for the offspring
distributions of the backward Galton-Watson branching process are given by

by (317 52) — e Aaur(1=s1) Gy (82 w farm (e—AGIJJ(l—Sl) Gx (82)> 7

) D0
n=1
b (31752) — o Agur(l=s1) (;N (32) Zﬁn Fagom (e—/\cuz(l—sﬂ Gy (32)) )
n=1
Proof. This proof follows by conditioning on the household size of a primary
individual and the size of its household susceptibility set, and applying indepen-
dence arguments to consider the number of global contacts and contacts made

via the network to each member of its household susceptibility set separately.

Consider an individual 7 in the population. The probability that another
individual j makes global infectious contact with ¢ depends on j’s infectious
period but not on ¢’s, thus i’s network degree is independent of the number of
global infectious contacts ¢ receives and, since the only difference between a
type-1 household and a type-2 household is the network degree of the primary

individual, we know that Bgg ZpB NG-
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We first condition the probability generating functions by (s, s2) and by (s1, s2)

on the size of the household that the primary individual is in. So

© (n) (n)
bl (Sl,SQ) = Z ,6” E SlBGGSQBGN:| N
=l (3.31)
0 B pm ’
b2 (81,82) = Zﬁn E Sq NG 2NN:| s
n=1

where B(G"G), BJ(\%, Bg;z, and B%L])V are the quantities Bgg, By, Bay and Byy

conditioned on the primary individual being in a household of size n.

As the calculations of by (s1,s2) and bs (s1, s9) are similar, we write Bag
and By, where A € {G,N}. We next decompose B and BYY into the
number of contacts made to each member of the primary individual’s household

susceptibility set. Thus

M)

B = Bac (0) + Y. Bac (j),
j=1
M(n)

B = Bay (0) + > Ban (j),
=1

where we have labelled the members of the primary individual’s household
susceptibility set 0,1,..., M™ with 0 corresponding to the primary individual,
Bag (j) (Ban (j)) is the number of global (network) contacts made to individ-
ual j and M is the size of the primary individual’s household susceptibility set.

(n) g
Applying this decomposition we can break down E {S?AG sf"‘N }, SO

(n) . M) .
(n) g BacO+SM " Bac() Ban0)+5 " Bun(j)
B B AG _ AGU AN _ AN
E |:Sl AG82 AN:| E 81 Zg71 82 2]71 ,

:E S]_ 2

M) . M) .
Bac(0) SfAN(O) SZj:l Bac(j) 82j:1 BAN(])]
1 .

Consider a primary individual ¢ and a secondary individual & in a household
of size n. As m — oo and the susceptibility set process contains only a small
proportion of the total population, all infectious contacts made to i’s household
susceptibility set, both global and via the network, are made by individuals

belonging to different households. Therefore all infectious contacts made to the
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members of i’s household susceptibility set are made by individuals with inde-
pendent and identically distributed infectious periods, I. We also know that the
number of global contacts made is independent of an individual’s network degree,
so the number of global contacts made to ¢ (or k) is independent of the number
of contacts made to i (or k) via the network, so, for j =0,1,..., M™  Bug (j)
and By (j) are pairwise independent for each j and also independent of M (),
Furthermore, the number of contacts made to each member of ¢’s household
susceptibility set are independent, so (Bag (0), Ban (0)), (Bag (1), Bay (1)),
, (BAG (M(”)) , Ban (M(”)>) are all independent and

(n) (n) M(”) B . M(”) B .
E [SIBAGSB ]:E [SfAG(O)] E [SfAN(O)] E 512:]:1 AG(J)SZFI AN (7)

We now consider the last term in equation (3.32),

() (n) M M(’”
B ZJ 1 Bag(7) Z Ban(j) H Bac(y Ban(j)
S1 S1 H S2 .
7=1

Conditioning on M ™ and then using the independence of Bag (j) and Bay (5),

j=1,2,...,M™ yields
[ () M)
” (3.33)

—EI|E HSBAG H Ban(j

M) M(n)

H SBAG H Ban(j)

M(") M)
=E |E H spaeV) E | ] ss" M<">” .
! =1

Infectious contacts made to an individual through the network in the back-
ward branching process occur independently through a given network edge with
probability py. If we let K;, j = 0,1,... ,M™ be the number of network
neighbours of 7 which are not already in a household susceptibility set we see
that (Ba (5) |K;) ~ Bin(K;, py) so B [s5Y| K] = (1= py + pys2)™.

Conditioning on K = {Kj,j =1,2,... ,M(")}, and applying the indepen-
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dence of By (5), j =1,2,..., M™ yields

M ()
Ban(J)
H S2
j=1

M ()

E H SZBAN(j) M(n) —EI|E
j=1

K, M(”)]

M(n)]
:M(n)
—FE H E [SfAN(j)‘K, M(n)}
=1

M(n)]

M ()
—E | IT (1 —px +pns2)™
L 7=1

M(”)] .

For j=1,2,...,M®™, K are independent copies of D so

M) M)

E| ] ss™9\M™| =8
j=1

—

(I—pn+ pst)D|M(n)]

M)

= (fo (1 —pn +pns2)) (3.34)

Substituting equation (3.34) into equation (3.33), and recalling that Gy (s2) =
fo (1 —py + pnsg) yields

A M) } M) , (n)
B H S?AG(]) H SQBAN(J) —EIlE H SlBAG(J) M (GN (32))M
j=1 j=1 =1

(3.35)
Next we consider the distribution of Byg (j), = 0,1,..., M™. Recall that
an individual has infectious period I and consider a population containing N

individuals. Then, for specified individuals, [ and k say,

P(l globally contacts k) =1 —E {e—)\GI/N}
=1—¢;(Ag/N).
Denote by W]'(N) the number of individuals that contact an individual j globally

in a population of size N. Then W]-(N) ~ Bin (N, 1 —¢; (Ag/N)). Clearly
limy_ oo W](N) 4 Bae(j). If, as N — oo,

(i) 1 = ¢ (A\g/N) — 0,

(ii) N (1= ¢r(Aa/N)) — Agpr > 0,

then applying Proposition 3.2 yields Bgq, ~ Poi(Agur). Therefore we need
only check the conditions required for Proposition 3.2 hold.
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Clearly ¢; (Ag/N) — ¢71(0) =1 as N — 00, 50 1 — ¢; (Ag/N) — 0.
Therefore we need only show that N (1 — ¢; (Ag/N)) — Agpr > 0. Substitut-
ing h = A\g/N yields

(¢1(0) — ¢r (Ac/N)) )\G(cbz (0) — 1 ()

N (1 —¢1(Aa/N)) = g /N .

Since ¢; (h) < ¢7 (0) and h — 0 as N — 00, by the definition of the derivative

hlino A ) ; or(h) = a7 (0) = Agpr.

If A¢ = 0 then no global contacts are made and Bgg(j) = 0. Otherwise, since
I is a non-negative random variable and so pu; > 0, Aguy > 0. Thus, for
§=1,2,....,M™ Bga(j) ~ Poi (Agp;) and thus E {S?Ac(j)} = e Aap(l=s1),

Substituting equation (3.35) into equation (3.32) yields

(n) (n)

(n) _ .
E |:81BGG82BGN:| — o eur(l=s1) g S;BGNO E {(e—kcul(l—ﬁ))M

G (s2)™"|

— o Acur(l=s1) | :32BGN0: Fagm (e—/\cm(l—81)GN (82)) . (3.36)
where an expression for f;m) (s) is given in equation (3.29).

Finally we consider E [stN (0)] and E {SQBN N (0)]. An individual chosen uni-
formly at random from the population has D network neighbours, all of whom
are able to infect the primary individual through the network if they were to
become infected. Thus for a type-1 household K| Z D and

E |:S2BGN(0):| ) [E [SQBGN(O)‘KOH —E {(1 ~ +pN52)D} — Gy ({92)'

Next consider the primary individual in a type-2 household. We know that
this primary individual has D network neighbours, and D — 1 network neigh-
bours which are not already in a susceptibility set, so K Z D — 1. Thus
E {SQBNN(O)} = fp1 (1 —pn +pns2) = G (52).

Substituting the results E [stN(O)} = Gn (s2), E [stN(O)} = Gy (s2) and

equation (3.36) into equation (3.31) yields the expressions for by (s1, s2) and

by (1, $2) given in the statement of the theorem as required. O
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Remark. In the case of a constant infectious period, it is clear that the proba-
bility generating functions for the final size of a household epidemic and the size
of an individual’s household susceptibility set, i.e. fpm)(s) and fym (s) given
in equations (2.4) and (3.29) respectively, are equal. Therefore the probability
generating functions for the offspring of the forward branching processes and
backward branching processes are equal and the probability of a major outbreak

s equal to the expected relative final size of a major outbreak.

3.4 Numerical studies

3.4.1 Accuracy of asymptotic results for finite m

In this section we investigate whether the asymptotic results for the probability
of a major outbreak and the final size of a major outbreak, given in Sections
3.2.5 and 3.3.3 respectively, give a good approximation for the final size of a
major outbreak in finite populations. To do this we run 1000 simulations of
the epidemic on finite populations and then estimate the quantities of interest
empirically, comparing these results with the asymptotic calculations. In Ap-
pendix A.1 we give an algorithm in pseudo-code for a single simulation, however

we now give an overview of the method.

For each simulation we generate a random population with the desired
network and household structure and then run a single epidemic with the initial
infective chosen uniformly at random. Note that in each simulation we consider
a new population and construct a new network and household structure. We
then determine a cut-off for whether a particular final size constitutes a major
outbreak by inspecting histograms of the relative final size for our simulations,
for which we find that a cut-off of 0.15 of the population size is appropriate for

the population sizes and parameters we use (see Figures 3.2).

We also include error bounds for the probability and final size of a major out-
break in finite populations which are +2 standard errors (SEs) of the estimator,
similarly to Ball et al. (2010). Note that for the probability of a major outbreak,

estimated as puaj, SE = \/ Dmaj(l — Pmaj)/n. For the mean relative final size

SE = 6rrs/\/Tmaj Where Grpg is the sample standard deviation of the relative
final sizes of the n,,,; major outbreaks. The difference in size of the standard

error between the probability of a major outbreak and the final size of a major
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Figure 3.2: Histograms showing the final size of the epidemic in finite populations.
In all figures H ~ Const(3), D ~ Geo(1/5) and m = 200. Using the cutoff
z = 0.15, we determine that no major outbreak occurs in Figure 3.2a, whereas
major outbreaks do occur in Figures 3.2b, 3.2c and 3.2d.

outbreak is because each simulation tells us one piece of information about
whether a major outbreak occurred or not, however for each major outbreak that
occurs we receive information from each initial susceptible in the population.
Although the information about the final size of a major outbreak is highly
correlated, each simulation contains more information about the final size of a
major outbreak than available from a single simulation about the probability of

a major outbreak and thus leads to much smaller error bars.

As with the similar investigations by Ball and Neal (2008) and Ball et al.
(2010), we find that the asymptotic probability and final size of a major outbreak
are quite good approximations for a small number of individuals, as illustrated
in Figures 3.3. Changing the household size distribution, without heavy-tails,
seems to have little impact on the convergence (see Figures 3.3a and 3.3g and
Figures 3.3b and 3.3h). Furthermore, changing the network distribution, without
heavy-tails, also has little impact on the convergence (see Figures 3.3¢ and 3.3e
and Figures 3.3d and 3.3f). However, we conjecture that investigating a degree
distribution with heavy-tails would result in a slower convergence, similarly to

Ball et al. (2010). Furthermore, we conjecture that investigating a household

61



size distribution with heavy-tails would also result in a slower convergence.

3.4.2 Exploration of the model

The epidemic model we introduce in this chapter allows for individuals to trans-
mit the epidemic between households via global contacts and via a configuration
model network structure. Therefore an important question to therefore consider
is whether the complexity from the addition of both routes of transmission is
warranted. For example, if we incorrectly assume that the population is homo-
geneously mixing outside of the household, when there is actually a network
structure, and estimate the final size of a major outbreak, how ‘bad’ is our
approximation? Furthermore, how should we tune these models so that they
are comparable? In this section we choose to compare two epidemic models by
keeping the threshold parameter Ry constant. Indeed, this is the method used by
Clancy and Pearce (2013) to compare several properties of multi-type epidemic
models including the final size of a major outbreak. Therefore whenever we
reference reducing one or more infection rates at the expense of others, we are
implicitly doing this in such a way that Ry remains fixed. We note that this
is not the only way to compare different epidemic models, for example models
can be matched by final size epidemic data or the real-time growth rate. This
section provides motivation for Chapter 4, which explores analytical results on
the simpler models of Ball et al. (1997) and Ball et al. (2009).

Firstly, if both 0% and 0% are small then fixing Ry and increasing either
of their corresponding infection rates (Ay or Ay respectively) at the expense
of the casual contact infection rate (Ag) will increase the final size of a major
outbreak, as illustrated in Figure 3.4a. In contrast, if 0% is ‘large’ then fixing Ry
and increasing \y at the expensive of \g will instead decrease the final size of a
major outbreak, as illustrated in Figure 3.4b. However, fixing Ry and increasing
Ay at the expensive of A\ will not always result in a monotonic change in the
final size of a major outbreak, as illustrated in Figure 3.4c. However, we note
that the changes in Figure 3.4c are very small. Indeed, fixing Ry and increasing
Ay at the expense of g also does not always result in a monotonic effect on

the final size of a major outbreak, as illustrated in Figure 3.4d.

This implies that, assuming we correctly estimate Ry, the final size of a
major outbreak is sensitive to our choice of parameters H, D, Ay, Ay and A\g,

suggesting that casual contacts and network contacts can affect the final size
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Figure 3.4: Final size of a major outbreak, z, with Ry = 1.5 and varying infection
rates Ay, Ay and Ag. Note the different axis (used for visibility). We discuss
our choice of household size distributions in Section 4.2.

of a major outbreak in different ways. Unfortunately the interactions between
these variables are complicated and difficult to investigate analytically, which is

why in Chapter 4 we consider simpler models.

3.5 Proof of Theorem 3.1

3.5.1 Overview and Notation

In this section we provide a rigorous argument for the use of a two-type Galton-
Watson branching process approximation to the epidemic process described in
Section 3.1, and a proof of Theorem 3.1. We begin by giving a brief overview
of this subsection. Firstly we define a realisation of the epidemic process on m
households, E™ say, viewed on a generational basis, and a realisation of an
approximating branching process, Z™ say. Let E™ be the total number of
(type-1, type-2) infected households infected, including the initial infective, in
the epidemic process E™) and let Z(™) be the total progeny of the approxi-

mating branching process Z™. As m — oo, Z(™ converges to the limiting
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two-type Galton-Watson forward branching process, Z say, with total progeny Z.

We show that as m — oo, Zm) converges in distribution to Z. We then
consider the number of previously contacted households in the population when
a previously contacted household is contacted for a second time in the epidemic

process, before finally giving the proof of Theorem 3.1.

The following notation holds only for Section 3.5. A household category
a = (n;dy,ds,...,d,), where n is the household size and dy, ds, ..., d, are the
degrees of the n individuals in the household. Recall that the degree of an
individual ¢ is the number of half-edges emanating from 7. We assume that if the
household size is n then the individuals in it are labelled 1,2,...,n and d; is the
degree of individual 7. This means that, for example, the household categories
(2;1,2) and (2;2, 1) are not the same. Let A be the set of all possible household
categories and A,, be the set of all household categories with household size
n. Note that, for each n € Z*, A, is a union of finitely many countable sets
and is therefore countable. Furthermore, U,c7+.4,, is countable and thus A is

countable.

3.5.2 Construction of the epidemic process and the ap-

proximating branching process on m households

Let (€, F1,P1) be a probability space, on which are defined the following

independent quantities:

(i) a sequence D = (Dy, Ds,...) of independent random variables, each

distributed according to the degree distribution D;

(ii) a sequence H = (Hi, Hs,...) of independent random variables, each

distributed according to the household size distribution H.

Let NO = 0 and for m = 1,2,..., let N™ = " H; be the number
of individuals in the first m households. Then we construct the sequence
a = (aj,as,...), where oy, € A for k=1,2,..., from the sequences D and H,
with oy, = (Hi; Dy 11, Dyte-1)495 -, Dyw ) for k=1,2,....
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Let (€2, F2,P2) be a probability space, on which are defined the following

mutually independent random quantities:

(i) forevery (o, j) € AXZ™, asequence of random variables (\I!(Go“j)(l), (ID(Ga’j)(l)),
(\II(C? J )(2), @gl J )(2)), ..., which are independent copies of the random vari-
able (@g’j),q)(gc“’j)) defined below;

(i) forevery (a,j) € AXZT asequence of random variables (\1153’”(1), @g@"j)(l)),
(\IJE\?J ) (2), @E?’j )(2)), ..., which are independent copies of the random vari-
able (U, {J7) defined below.

We also require uniformly distributed random variables defined on (€, F5, P3),
which we describe only informally because the detail is not important for our

proofs.

The random variable (\If(c? J ), CIDE? J )) describes the number of global (type-1)
and network (type-2) contacts respectively made by the members of a household
epidemic within a household with category « in which individual 5 was contacted
via a global contact. Similarly, the random variable <\Il§\‘fj ), q>§3"j )) describes the
number of global and network contacts respectively made by the members of a
household with category a in which individual j was contacted via a network
contact. The definitions of (\If(cf"j), <I>(Ga’j)) and (\1153’”, @g\?’j)) are similar, so we

let A € {G,N} and define the random variables as follows.

Let Gy, with o = (n;dy,dy ..., d,) say, be the random directed graph on
the vertices V,, = {1,2,...,n} obtained as follows. For each vertex i € V,
take independent realisations, I; say, of the infectious period distribution I.
Conditional upon Iy, Is, ..., I,, for each i € V,, we put an arc from vertex i to

each other vertex in V,, independently with probability 1 — e=*#%i,

Fix the initial infective j. Then, given G,, with « = (n;dy,ds...,d,),
I, I, ... I, and vertices V,, let CY%(1),C{%(2),...,C % (n) be random vari-

ables, which are independent given I, I, ..., I,,, with
()|, T I, ~ Bin (dj,1 - e ") i =1,2
AN 1,42, ..y Ip ~ DI 79 € ) t=L,4...,N,
where if A = G, then d; = d; elseif A = N then d} = d; for i # j and d; = d; — 1.

Let Cﬁl"G)(l), C’XLC);(Z), e ,CﬁlnG)(n) be random variables, which are independent
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given I, I, ..., I,, with
CO, I, I, ~Poi(A\cl),  i=12,...n
Then

i=1
o) N, o)
A > LGy Cacl(i),
=1

where j ~~ 7 denotes the event that there is a directed path from vertex j to ¢
in G,,.

We now introduce some further notation. For a = (n;dy,da, ..., d,) € A,
let do, = >_7';d; be the total degree of the household. The kth household,
k =1,2,..., has household category a;, and consists of Hj, individuals with

total degree d,,. Let N g”"’) = > i1 da,, be the total number of half-edges in the

first m households.

The epidemic and approximating branching processes are defined on the
probability space (2, F,P) = (Qq,F1,P1) x (Q2, F2,P3). Conditional on the
household category sequence o and for every m = 1,2, ..., we now describe the
construction of a branching process, Z™ = (Z(Gm), Z](Vm)), which approximates
the early stages of the spread of the epidemic amongst households 1,2,... ,m,

and the epidemic process among m households, E(™ = (Eg”), J(Vm))
First we describe the branching process Z(™. Set
Z™(0) = (257(0), Z{"(0)) = (1,0).

To find the offspring of the initial individual, choose an individual uniformly
at random from 1,2,..., N™. Suppose that it is individual ¢ from household
Ag € {1,2,...,m}. Then

Zm() = (26, 28 ) = (9 @, 0> 1))

For subsequent generations k > 2 we continue the construction as follows. For

each i =1,2,..., Z](Vm)(k — 1), sample a half-edge uniformly at random from
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the N g”’ half-edges in the population. Suppose this half-edge emanates from
individual ¢; in household A;. Set

(28800, 25300k, )) = (082 (a0, + 10,085 B, + 1))

where vn(Aq, <) is the number of times we have sampled previously from the

sequence

(o0 .el> ). (e Ve el o).

Similarly, for each 7 =1,2,..., (Gm)(k — 1), sample uniformly at random from

the N individuals in the population. Suppose this is individual ¢, in household
AQ. Set

(2820, 280k ) = (05 (wad,) +1), 06 (red,0) + 1),

where vg(As, ¢) is the number of times we have sampled previously from the

sequence

(xpéf‘“z) (1), @é‘“?@)(m) , (qféf“ﬂ) (2), plo82) (2)) .

Then
Z8 (k-1) Z(M (k—1)
Z&k) = Y 28+ Y 2Nk ),
=) i=1
Z8 (k-1) Z(M (k—1)

200k = S ZENk )+ S ZGN(k, i)
j=1

i=1

and Z0" (k) = (2" (k), 257 (k).

We construct the epidemic process E™ in the same way as Z™ until
we sample an individual or half-edge contained within a previously chosen
household. At this point the construction of the epidemic process E(™) can be

continued, however the detail is not important for our purposes.
The branching process Z™ and the epidemic process E™ can be coupled

by using the same «, (ng’j), <I>(Ga’j)>’s, (\11537”, @S?’”)’s and uniformly random

samples. The coupling breaks down when a half-edge is sampled that emanates
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from a household that has been previously used in the epidemic or an individual
is sampled from a household that has been previously used in the epidemic.
As m — oo, Z™ converges to the limiting two-type Galton-Watson forward
branching process, denoted by Z, which uses the asymptotic distributions in its
construction as opposed to the construction of Z(™) which uses the empirical

household size and degree distributions.

3.5.3 Analysis of the forward process

Form=1,2,..., let Em — ( Ag’”, E](Vm)> be the total number of (type-1, type-
2) households infected in the epidemic E™)| including the initial household.
Similarly, let Z™) and Z be the total progeny, including the initial individual,

of the branching processes Z(™ and Z respectively.

Lemma 3.1.
(i) lim,,_ o0 P (Z<m> = (k, 1)) =P (Z = (k, l)) k1=0,1,2,...,
(i) P(Z =00) =1-P(Z < 00),

(iii) im0 P (2" = 00) =P (Z = o0).

Proof. Part (i) is proven by summing the probabilities of the finite number of
sample paths of Z(™ with Z™ = (k,1), k,1 =1,2,..., and then noting that
by the strong law of large numbers the empirical household size and degree

distributions will almost surely converge to the asymptotic distributions and

thus limy, e P (20 = (k,1)) = P (Z = (k,1)) as required.

Since by our assumptions Z is an irreducible, positively regular and nonsin-
gular multi-type Galton-Watson branching process, part (ii) holds by standard
branching process theory. See, for example, Mode (1971) Theorem 5.1.

Finally we consider part (iii). We assume that Ag > 0, so we introduce
the following embedded single-type branching processes. Let Y be the single-
type (type-1) Galton-Watson process embedded in Z, in which, for each type-1
individual in Z, its parent in Y is given by its most recent type-1 ancestor
when looking backwards in the family tree. Similarly, for m = 1,2,..., let
Y™ be the single-type (type-1) Galton-Watson process embedded in Z (m) in
which, for each type-1 individual in Z(™ | its parent in Y™ is given by its most

recent type-1 ancestor when looking backwards in the family tree. Note that
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the offspring distributions of Y and Y (™) may have a mass at co.

Let my and ﬂg/m) be the extinction probability of Y and Y (™ respectively.
Clearly Y becomes extinct if Z becomes extinct. The only way Z can survive
given Y becomes extinct is the event {ZG <00, Iy = oo}. However, part (iz)
shows that P (ZG < 00, In = oo) = 0, so Z becomes extinct if Y becomes
extinct almost surely. Thus 7y = 71, where m; is the extinction probability of
Z when starting with a single type-1 individual, and a similar argument yields
™ = 7™ where 7{™ is the extinction probability of Z(™ when starting

with a single type-1 individual.

We denote by the total progeny of Y and Y™ respectively. Then, as
the probability that the total progeny of a branching process, with extinc-
tion probability =, is infinite is equal to 1 — =, clearly, for m = 1,2,...,
P (Z(m) = oo) =P (f/(m) = oo) and P (Z = oo) =P (f/ = oo). Thus we
need only show that lim,, ., P (?(m) = oo) =P (ff = oo) to prove part (7).

Let Y™ and Y be the offspring distribution of a smgle individual in the
branching processes Y™ and Y respectively. Then Y (™) 2y so, by Lefevre
and Utev (1999) Lemma 3.6, v 2y ym), Thus, as required,

lim P(Y/(m):oo) :P<§7:oo>.

m—r0o0

]

In order to prove the convergence of the total progeny of the epidemic
process to the total progeny of the limiting branching process, we first investi-
gate the number of previously contacted households in the population when a
previously contacted household is contacted again in the epidemic process. Let
’TC(; ™ = (TéG), TGN) be the total number of (type-1, type-2) previously contacted
households in the epidemic process when a member of a previously contacted
household is contacted via a global infection event for the first time. Similarly, let
’T](V ™ = (T](VG) TN N) be the total number of (type-1, type-2) contacted households
in the epidemic process when a member of a previously contacted household
is contacted by a network infection event for the first time. Let XG )( ) be the
household containing the individual chosen at the ith global infection event
which contains )28” )( ) 1nd1v1duals X(m)( ) half-edges and occurs in generation

f(Gm)(z) Similarly, let ! N ( /) be the household containing the half-edge chosen
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at the ith network infection event which contains )Z%n)(z) individuals, )ZS\T) (2)

half-edges and occurs in generation fl(vm) (7). We now give bounds on the expected
value of the quantities )Z(Gm) (1), )Z(Gm)(z') and )2%71)(2) The random variable )ZS\T) (1)

is considered separately, in the proof of Lemma 3.3.

Proposition 3.3. Fori=1,2,...,m,
E % ()] <B[H?].

Proof. The probability that an individual chosen uniformly at random from
the population is in a household of size n, conditioned on the household cat-
egory sequence «a, is given by Y7, Hilpy,—ny/ >0t H;. Recalling that H;,
1 = 1,2,...,m, are independent and identically distributed copies of the
random variable H and that households contain at least 1 individual, so
N =S H; > m, yields

E[x$76)] =B [E[x&"()|a]]
[ Eh Z”}f}]

Ln=1 =1

1 Hidoor nlm,=ny
m

'y, HE}

m

=B [H?].

Proposition 3.4. Fori=1,2,...,m,
E %W ()] <E[H?].

Proof. Each individual in the population has been assigned half-edges indepen-
dently of the individual’s household size, and these half-edges are then paired
uniformly at random. Therefore the probability that an individual contacted by
a network infection event is in a household of size n is equal to the probability
that an individual chosen uniformly at random from the population is in a

household of size n, so, for i = 1,2,...,m,

B 0] =B [x¢"(0)] <E [



Proposition 3.5. Fori:=1,2,...,m,
E[x&"()] < B [H?] po

Proof. Recall that, for « = 1,2,...,m, a household contacted by a global
infection event contains X( )( ) individuals, each of whom is independently
given D; half-edges, j = 1,2,... ,f(g”) (¢), where D, Z D. Therefore we find

(m)
that E { (m)( )} =E {EXG 9 Dj], and applying Proposition 3.3 yields

j=1
0

e[0] - | L

(m))
—E |E ZD

=E { (m)( )} 05
<E [H?] up.

]

Lemma 3.2 states that if lim,, . |g(m)[*/m = 0 then P (Tém) < g(m)) —0
as m —» 00, where ‘Tc(;m) is the total number of previously contacted households
in the epidemic process when a member of a previously contacted household is

contacted via a global infection event for the first time.

Lemma 3.2. Let g(m) = (g1(m), ga(m)) be an integer-valued function that
satisfies

lim |g(m)|*/m = 0. (3.37)

m—00

Then
P (Tc(;m) < g(m)) — 0 as m —» oo.

Proof. Before proceeding, we recall that by our notation,

P (8" <gtm) =P ({rdd < a(m)} 0 {7k < ga(m)}).

For the event {Tc(;m) < g(m)} to occur, there must be at least one global infection
event within a household that has already had a global or network infection event

within the first g;(m) global infection events and go(m) network infection events.
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Note that this is similar to the birthday problem. We say that a match occurs
between two infection events if they both occur in the same household. Let
Mgg) (g(m)) be the number of matches among the first g;(m) global infection
events and let Mg?v) (g(m)) be the number of matches between the first g;(m)
global infection events and the first go(m) network infection events when the

network infection occurred before the global infection event. Then

(m gl(m) 1 gi(m
M ]]' m m . ) 338
GG ZZI J;H { (m) (; X(c)(ﬂ)} ( )
g1(m) ga(m)

MEy (glm) = 32 3 ]l{ x§;"><j>}]l{fg"><z>> SRONY

=1 j=1

(3.39)

Note that Mgg) (g(m)) is the number of times a global infection event occurs
in a household that has already had a global infection event, and Mg]r([) (g(m))
is the number of times a global infection event occurs in a household that has
already had a network infection event, within the first g;(m) global infection

events and the first go(m) network infection events. Therefore

{78V < g(m)} = {ME (g(m)) + MER (g(m)) > 1},

and, applying Markov’s inequality,

P (14" < g(m)) =P (MG (g(m)) + MGy (g(m)) > 1)
<P (MG (g(m)) = 1) + P (MG (g(m)) > 1)
<E [ME (g(m)] +E [MEY (g(m))] .- (3.40)

Recall that the recipient of a global infection event is chosen uniformly at

random from all NO™ > m individuals in the population. Then, applying
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Proposition 3.3 to the expectation of equation (3.38) yields

g1(m)—1 g1(m)

B MG (gm)] = X 3 P(x&"(0) =x&" ()

=1 j=i+1
g1(m)—1 gi1(m)

= > ZE[P( '4) = x&V ()&

=1 gj=i+1

g1(m)—1 gi(m)

VA
I M
NI

(3.41)

Similarly, applying Proposition 3.4 to the expectation of equation (3.39) and
recalling that €4 (i) and €7 (i) are the generations in which the ith global or

network infection event occurs yields

E MY (g(m))]
g1(m) g2(m)

=Y > P (0 =6) €00 > €800))

i=1 j=1
g1(m) g2(m) (m) m)

<Y > P = W0V 60) > 8VG))
i=1 j=1

RN (), N0, 67 ) > €87 ()]

i=1 =1
g1(m) g%”) )25\7[”) (]>
= E
=1 =1 N(m)
g1(m) g2(m) E [HQ]
<
-1 =1 M
E [H?
< g (m)ga(m) 0] (3.42)
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Substituting inequalities (3.41) and (3.42) into inequality (3.40) yields

E [H?] B [H?]

m

P (7" < g(m)) < (a:(m))* ==+ g1(m)ga(m)
E [H?]

= g1(m) [g1(m) + g2(m)] ———.

Applying the assumption given in equation (3.37) and the moment condition

0% < oo yields lim,, ., P (Tém) < g(m)) = 0 as required. O

Before giving a similar result for ’T](Vm), we briefly state Chebyshev’s inequality

as a proposition. See, for example, Tucker (1967) Section 2.4 for a proof.

Proposition 3.6 (Chebyshev’s inequality). Let X be a random variable with

03 < 0o. Then, for every e > 0,

2
ox
The proof of Lemma 3.3 proceeds similarly to Lemma 3.2, although considers

the number of half-edges in the population rather than the number of individuals.

Lemma 3.3. Let g(m) = (g1(m), g2(m)) be an integer-valued function that
satisfies
lim |g(m)|*/m = 0. (3.44)

m—00

Then
P(T](\T) §g(m)) — 0 as m — oc.

Proof. For the event {TJ(G” ) < g(m)} to occur, there must be at least one network
contact infection event occurring in a household that has already had a global or
network infection event within the first g;(m) global infection events and go(m)
network infection events. Let M ](Vn}\; (g(m)) be the number of matches among
the first go(m) network infection events and let M ](V”g (g(m)) be the number of
matches between the first go(m) network infection events and the first g;(m)
global infection events when the global infections occurred before the network

infection event. Then

g2(m)—1 ga2(m)

M (gm) = > Y ]1{ R (3.45)

=1 =i+l
(m g2(m) g1(m)
MNG ; Jz:l { (m)(Z (m)(j)}]l{fg\,m)(i)ZEgn)(j)}. (346)
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Note that M (g(m)) is the number of times a network infection event occurs
in a household that has already had a network infection event and M ](\,72 (g(m))
is the number of times a network infection event occurs in a household that
has already had a global infection event, within the first g;(m) global infection

events and the first go(m) network infection events. Therefore

{8 < g(m)} = { MR (g(m)) + M (g(m)) > 1},

and, applying Markov’s inequality,

<E MR (g(m))] + E [MJ (g(m))]. (3.47)

Recall that N l()m) = >, dy, is the number of half-edges in the population
of m households. For ¢ = 1,2,...,m, d,, are independent and identically

distributed copies of some random variable, T, say, so E [N l()m)} = mkE [Tp] and
Var {N g”)} — mVar [T]. Note that Tp Z >, Dj, where D; are independent
copies of the degree distribution D. So E[Tp] = pgpp and, applying the

d

= [tHO D + Tl (3.48)

conditional variance formula,
Var [Tp] = E [Var [Tp|H]] + Var [E [Tp|H]]

H
> D

J=1

= E [HVar [D]] + Var [H uup|

H

> D;

J=1

=F |[Var H|| + Var |E

So Var [N,gm)} =m (ugo? + uhor) < oo since we assume o2 < oo and %, < 0.

So, by Chebyshev’s inequality,

P (Ngn) < mM?LH) <P (’N(Dm) — muppu| > m,ung)

<<4vm{A¢Tﬂ

B (mMD,UH)Q
_ Am (uroh + phok)
a m2 g i
mphun '
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The probability that a half-edge chosen uniformly at random from the population

is in a household with total household degree k, conditioned on the household

category sequence «, is given by
1=1,2,...

variable Tp and conditioning on L,, =

STy dai]l{da_:k}/Nl(jm). Recalling that d,,,

,m, are independent and identically distributed copies of the random

{N ](Dm) > w} yields

B 5| Ln] = B [E[]2n, o L]

[ oo ZZ 1 daz]l{d } i
=E x L.,
Z: N ]
DY dail{da:k} -
< E Z k MULD IE : Lm
k 1 2
Zz 1oy 22520 k]l{da =k}
=B MUDUH
L 2
= E > & |Ln
mUuptHa i=1 ‘
2
= g [T3|L,]
mpppH
2
= E|T%|L,, 3.50
g 75| (3.50)

It follows from equation (3.45),

E[My¥ <g<m>>]

by conditioning on whether L,, occurs, that

g2(m)—1 ga(m
= X Z (@) = X8 ())
=1 gj=i+l
g2(m)—1 ga(m)
= > 3 PO =xN0) L) +P (N (@) = 18 G). L)
=1 g=i+1
g2(m)—1 ga(m)
< Y Y P AP0 = x§0G), L)
=1 gj=i+l
ga(m) g2(m)—1 ga(m) V.
< < 9 > (L) + Z; ZIP(XN = (])‘Lm)PUJm)' (3.51)
) Jj=i+
For i = 1,2,...,m, the recipient of a network infection event is chosen

uniformly at random from all N D ™) half-edges in the population, of which

—(m

there are yj

)( ) in the ith household contacted by a network infection event.
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Therefore

(m)
B [p (60 = 008} - ).

and so, also conditioning on L,,,

P (@) = X8 ()] L) = B [P (X§"(0) = X&) (5) | Ly X" (), N ) |
[
X

= m,uD,UHE XN ()| L] - (3.52)

Substituting equation (3.52) and inequalities (3.49) and (3.50) into inequality
(3.51) yields

E[M{N (g(m))]
g2(m)—1 ga(m) 9

< (g2(m))* P (LS,) + >

=1 j=itl m“H:“D

N ()| L] P (L)

g2(m)~1 g2(m) '

= (@)’ P L)+ > 3 s B [Th|Ln| P (Ln)

g2(m)—1 ga(m) 4

<(g(m)*P(Ly)+ > >

=1 j=itl Mg

~ Pz + () 1)

2 ) mpgpn

Tg]

4 (pgo? + pto?

2 4 2
+ (g2(m E T,
myd (92(m)) myd 73]
= 274 E|T}
(g2(m)) i LEroh + phoy +
H

4
= (ga(m))” N [QNngD +upoy + B [HQ] MQD} : (3.53)

Similarly, it follows from equation (3.46), by applying definition of conditional
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probability and the conditioning on whether L,, occurs,

g1(m) g2(m)

=3 > PON6) =x30).6876) = €M ()
i=1 j=1
g1(m) g2(m)

< P (X% () = x&"(5)|e87 () = €57())

=3 X P =G0 Ll ) 2 €0 ()
7 > €87()

)
< 3 X PO = X0, LNV (@) > €67(3) + P (L)

+P (V@) = x5 0G), LS,

< g1(m)ga(m)P (L7,)

+ 3 2 PO = X&) Lo 87 (0) = €6V ()) P (L) - (3.54)

For j =1,2,...,m, the recipient of a network infection event is chosen uniformly

at random from all N l()m) half-edges in the population, of which there are xg" ) (7)

in the jth household contacted by a network infection event. Therefore,

_(m), .
P (0 =x&" DN () = €670)) =E X;gi‘f )] ’

and so, also conditioning on L,,,

P (xi”(0) = x&" O)|Lm: 570) = €67(5))
=B [P (x¥ () = x5 )| L, XV (), NSV 657 (1) > €57())]

L,

=E

<E L,

- B [%6" ()| Ln] - (3.55)

mpuptH

Substituting Proposition (3.5) and inequalities (3.49) and (3.55) into inequality
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(3.54) yields
E [MSY (g(m))]
m) 92 m) 2

< g1(m)ga(m) LchZZ

g1(m) g2(m) 2R [HQ]
KD
< g1(m)g2(m)P (L7,) +
lzl ]Zl mugip
4 (ppod + p2o? 2F [H?] up
LD ZHD0) g () g om) 2 LD
MUTHD mpHKkD

_ gl(m>92(m) 2 l2 (NHU%) + ,UQDU%{) +E [H2] ,UD] . (3.56)

E [x§” ()| L] P (L)

< gi(m)gz2(m

mugip HEMD

Substituting inequalities (3.53) and (3.56) into inequality (3.47) yields

P (" < g(m))
4

< (go(m))? o 2010 + photy + B [H2] 3]
HMD

2 2 o2 + u?o?
+gl(m)g2(m)muHuD [ (1m MZMDMD #) I E [HQ} il -

Thus applying the assumption given in equation (3.44) and the moment restric-

tion 0% < oo yields lim,, o, P (T](\T,n) < g(m)) = 0 as required. O

The following Lemma is used in the proof of Theorem 3.1, as it relates the
total progeny of Z(™ to the total progeny of Z. For the rest of this section we

say m? = (|[m?], [m?}]).

Lemma 3.4. For fized v € (0,1/2),

lim P (Z<m> < ’mﬂ) =P (Z < oo)

m—>00

Proof. For any k € N

liminf P (Z0™ < m?) > liminf P (20 < (k,k)) =P (Z < (k,k)) . (3.57)

m——>00 m—00

Clearly P (Z < (k,k)) — P (Z < oo) as k — o0, so letting k — oo in
equation (3.57) yields

liminf P (Z0™ <m") > P(Z < oo). (3.58)

m—ro0
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Also, applying Lemma 3.1(ii),

limsup P <Z(m) < m”) <limsupP (Z(m) < oo) =P (Z < oo)

m—r00 m—ro0

Thus
lim sup P (Z(m) < m”) <P (Z < oo) ,
m—ro0
which, with equation (3.58), yields the required result. ]

We are now ready to give the proof of Theorem 3.1, reiterated below.
Theorem.

(i) For k,1=0,1,...,

lim |P(E™ = (k1)) - P (Z = (k,1))| = 0. (3.59)

m——>00

(it) For v e (0,1/2),

A

lim [P (E™ <m?) -P(Z<oo)|=0. (3.60)

m—r00
Proof. We begin by considering part (i). Note that, by the triangle inequality,

P(E™ = (k1)) =P (Z = (k1)) < [P (B™ = (k,1)) = P (2 = (k,1))|
+|P (20 = (k1) =P (Z = (k,1))].

The second term on the right-hand side of the above equation tends to 0 as

m — 0o by Lemma 3.1 part (i) and (iii), so we need only show that

lim [P (E™ = (k1)) =P (2™ = (k,1))| = 0. (3.61)

m—>00

Recall that by our notation,

P(E™ = (k1)) =P ({EE =k} {E) =1}).

Let 7(™) = (Tém), T](\,m)) be the total number of (type-1, type-2) infected house-
holds in the epidemic process when a member of an already infected household

is contacted for the first time. Since Z(™ and E(™) are coupled until 7™,

P(E™ = (k,1), 7™ > (k1)) =P (2™ = (k,1), 7™ > (k,1)) . (3.62)
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Note that P (E(m) = (k0,75 > kM < l) = 0, since this is the probability

of two mutually exclusive events. Slmﬂarly,

o P(EM™ = (k, l),T((;m) <k 7{">1) =0,

o P (2 = (k,1),75" > k,7{" <1) =0,

o P (20 = (k,1), 75" <k, 7" > 1) =0.

Therefore,
P (E(m) ) ( Fm) — rm < (k:,l))
+P (B 7 > (k1)) (3.63)
and
P (Z(m) ) < Zm) _ rm < (k,l))
+P (2™ T > (k1)) (3.64)

So, applying the triangle inequality and substituting equations (3.62), (3.63)
and (3.64),

)+ P (B0 = (k,1), 7 > (k1))

)) =P (2™ = (k, 1), 7™ > (k,1))]

=[P (E™ = (k,1), 7™ < (k,1)) = P (2™ = (k,1), 7™ < (k,1))|
(3.65)

As defined above Lemma 3.2, let 70" = (75, 7em)) be the total number of
(type-1, type-2) infected households in the epidemic process when a member of
an already infected household is contacted via a global contact for the first time.

(m) = ( (m) _(m)

Similarly, let 7 TNG s 7)) be the total number of (type-1, type-2) infected

households in the epidemic process when a member of an already infected
household is contacted via a network contact for the first time. Note that either
( ) < T(m) or T(m) > T](\T), so 7(™) = min {Tgn), T](\?n)}. Thus

P (7™ < (k1)) <P (757 < (k1) + P (7" < (k1)) . (3.66)

Note that, since lim,, . |(k,1)|*/m = 0, the two quantities on the right-hand
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side of equations (3.66) tend to 0 as m — oo by Lemmas 3.2 and 3.3 respec-
tively, so substituting equation (3.66) into equation (3.65) and considering the
limit m — oo yields equation (3.61) as required.

Finally we consider part (ii), the proof of which proceeds analogously to the

proof of part (i). Note that, by the triangle inequality,
’P (E(m) < m”) —P (Z < oo)’ < ’P (E(m) < m”’) —-P (Z(m) < m”)’
—i—‘P( m)<m7) P(Z<oo)‘

The second term on the right-hand size of the above equation tends to 0 as

m — oo by Lemma 3.4, so we need only show that
im [P (E™ <m?) —P (2™ <m?)|=0. (3.67)

Recall that 7(™) = (Tém) i ) is the total number of (type-1, type-2) infected
households in the epidemic process when a member of an already infected
household is contacted for the first time. Since Z(™ and E(™ are coupled

until 7™,

P (E(m) <m?, 7™ > m”) =P (Z(m) <m?, 7™ > m"*) : (3.68)
Note that P (E <m),T, ( Vs m 7 (m) < mV) = (), since this is the probabil-
ity of two mutually excluswe events. Similarly,
. P(Em)<m‘* m) < m7, (m)>m”) =0,
oP(Z <m“*7'é)>m77'](v)§ >:0,
OP(Z <m?, 73 <m, (m)>m7):0.
Therefore,
P (E(m) < m”’) =P ( ) < m), (M) < m”) (3.69)
+P (E(m) <m?, 7™ > m”) (3.70)
and
P (Z(m) < m”) =

(Z(m) <m), 7™ > m”) . (3.71)



So, applying the triangle inequality and substituting equations (3.68), (3.70)
and (3.71),

‘P (E(m) < m”) -P (Z(m) < m7>‘
_ ’p (E(m cmi M < mv) 4P (]_:7<m> <m T > mv)
-P (Z(m) <m?, 7™M < m”) -P (Z(m) <m?, 7 > 'mﬂ)‘
= ‘P (E(m) <m?, 7M™ < m”) -P (Z(m) <m?, 7™ < m”)‘

< 2P (M <m7). (3.72)
Recall that 70" = (780 ™)) is the total number of (type-1, type-2) infected
households in the epidemic process when a member of an already infected

household is contacted via a global contact for the first time. Similarly, TJ(\T ) =

(v, 7™ is the total number of (type-1, type-2) infected households in the
epidemic process when a member of an already infected household is contacted

via a network contact for the first time. Note that either Tém) < T]((,n ) or

Tém) > T](\T), so 7™ = min {Tc(;m),T](\;n)}. Thus

P(rtm <m?) <P(rg" <m?) +P (7" <m?). (3.73)

For fixed v € (0,1/2), lim,, o |m?|?/m = 0, so the two quantities of the
right-hand side of equation (3.73) tend to 0 as m — oo by Lemmas 3.2 and
3.3 respectively. Therefore, substituting equation (3.73) into equation (3.72)
and considering the limit m — oo yields equation (3.67) as required. O

3.6 Concluding remarks

In this chapter, we introduce the epidemic model and a branching process
approximation for the early stages of the epidemic along with limit theorems
showing that as the number of households in the population tends to infinity
the total number of individuals infected in the epidemic process converges in
distribution to the total progeny of a branching process. This allows us to find
asymptotic results including threshold parameters that give explicit criteria for
whether a major outbreak can occur or not, along with the probability of a
major outbreak assuming a constant infectious period. We then give a heuristic
argument that the final size of a major outbreak is equal to the probability
that a two-type branching process survives, and give the probability generating

functions for the offspring distribution of said branching process. We then
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discuss the convergence of the probability of a major outbreak and the final size
of a major outbreak in finite populations to our asymptotic results. Finally, we
briefly discuss one way to compare epidemic models, by keeping Ry constant, and
use this to investigate how the addition of heterogeneity to the homogeneously
mixing model affected the final size of a major outbreak. These numerical results

are explored further in the next chapter along with analytic results.
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3.7 Table of common notation introduced in

Chapter 3
Symbol | Meaning Page
N Number of individuals in the population. 25
m Number of households in population. 25
D Network degree distribution. 25
Dk P(D =k). 25
I Infectious period distribution. 26
o1 (0) Laplace-Stieltjes transform of I. 26
Ay Household infection rate. 26
[ 1—o¢r (Ag). 26
AN Network infection rate. 26
PN 1 —ér (An)- 26
g Global infection rate. 26
H Household size distribution. 27
Pn P(H =n). 27
E™ Epidemic process on m households. 29
Em Total number of households infected in the epi-| 29
demic process on m households.
Z Forward branching process. 29
Z Total progeny of the forward branching process. | 29
R, Threshold parameter. 30
M Mean next-generation matrix of the forward | 30
branching process.
(Caa, Can) | Total number of (type-1, type-2) offspring of a | 31
typical type-1 individual in the forward branch-
ing process.
fo,(s) E [sCe6 sfan]. 46
(Cng, Cnn) | Total number of (type-1, type-2) offspring of a | 31
typical type-2 individual in the forward branch-
ing process.
fo(s) | B [sSvesSva], 46
fc(s) (fei(s), feu(8)). 46
G(x|U) | kth Gontcharoff polynomial. 19
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T Final size of a household epidemic. 20

i Mean final size of a household epidemic in which | 20

the household size is sampled according to H.

Ry Basic reproduction number. 35

L Mean number of infectives in generation 7 of a | 37

single household epidemic with a household size

of n.

Prmaj Probability of a major outbreak. 46
G (82) fo (1 —pN + pnsa). 46
G (52) fo—1 (1 —pN + pysa). 46

M) Size of an individuals household susceptibility | 51

set when the individual is in a household of size
n.
z Relative final size of a major outbreak. D2

bi(s) Joint generating function for the offspring of | 55

a typical type-i individual in the backwards

branching process.

b(s) Vector of joint generating functions for the off-| 55
spring of each type of individual in the back-

wards branching process.

AL Forward branching process on m households. 64

AR Total progeny of the forward branching process | 64

on m households.

3.7.1 Table of common notation introduced in Section

3.5
Symbol | Meaning Page
« Household category. 65
A Set of all possible household categories. 65
N Total number of individuals in the first m house-| 65

holds.

dg Total degree of a household with household cat-| 67
egory a.
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(m)

TaG Total number of type-1 previously contacted | 70
households in the epidemic process when a mem-
ber of a previously contacted household is con-
tacted via a global infection event for the first
time.
Té"fv) Total number of type-2 previously contacted | 70
households in the epidemic process when a mem-
ber of a previously contacted household is con-
tacted via a global infection event for the first
time.
| (), 0
T](V"(L;) Total number of type-1 previously contacted | 70
households in the epidemic process when a mem-
ber of a previously contacted household is con-
tacted via a network infection event for the first
time.
T](VT?\? Total number of type-2 previously contacted | 70
households in the epidemic process when a mem-
ber of a previously contacted household is con-
tacted via a network infection event for the first
time.
=R ICPED) 0
Xg” ) (7) | Household containing the individual chosen at | 70
the ith global infection event.
(") (i) | Number of individuals in household & (). 70
)Z(Gm ) (7) | Number of half-edges in household X(Gm ) (7). 70
ém) (1) | Generation in which the ith global infection | 70
event occurs.
XS\T) (7) | Household containing the half-edge chosen at | 70
the ith network infection event.
3 (7) | Number of individuals in household N2 (7). 70
)25\7,”) (2) | Number of half-edges in household ng,n) (). 70
](Vm)(z) Generation in which the ith network infection | 70

event occurs.
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4. Effect of heterogeneity on the final

size of a major outbreak

With the introduction of epidemic models to the literature which avoid some of
the homogeneity assumptions exhibited by the early epidemic models, e.g. Ker-
mack and McKendrick (1927), it has become increasing clear that heterogeneity
in the population structure or the types of individual in the population has
a varied effect on the spread of an epidemic. Indeed, quantifying the effect
of heterogeneity on the epidemic outcome, including the final size of a major
outbreak, has been identified as one of the eight challenges for network epidemic
modelling, Pellis et al. (2015). In this chapter we explore the effect of two types
of heterogeneity, specifically heterogeneity introduced by the construction of

a network and heterogeneity introduced by the inclusion of a household structure.

However, we first discuss how we compare two epidemic models with different
heterogeneity. Kiss et al. (2006) investigate the effect of heterogeneity in a de-
terministic epidemic model with a network structure and global contacts on the
relative final size of a major outbreak while keeping the overall transmission po-
tential constant. In the same model, although studying a stochastic model, Ball
and Neal (2008) investigate the effect of heterogeneity on Ry and the expected
relative final size of a major outbreak while the mean of the degree distribution
is fixed. Similarly, Britton and Trapman (2012) consider maximising the size of
the giant component in the thinned configuration model, i.e. the relative final
size of a major outbreak in the standard network model, while fixing the mean
of the degree distribution, and prove that the giant component is maximised
when the degrees of the individuals in the population are homogenised. We
choose to compare models by fixing Ry because it is well studied, i.e. estimating

Ry from data about an emerging epidemic, or the initial growth rate of the
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epidemic, is a large topic of interest (e.g. Heesterbeek and Dietz (1996), Fraser

(2007)) and it has a clear biological implication in many epidemic models.

Therefore we consider two epidemic models with differing amounts of het-
erogeneity, fix Ry and then compare the asymptotic results for the expected
relative final size of a major outbreak (which we again refer to as the final size
of a major outbreak). This is similar to Clancy and Pearce (2013), who fix
Ry and investigate the effect of heterogeneity in a multi-type epidemic model
on various epidemic outcomes, including the final size of a major outbreak.
Clancy and Pearce (2013) give several conditions upon the parameters of the
multi-type epidemic model for which fixing Ry and increasing the heterogeneity

will increase or decrease the final size of a major outbreak.

We now give a brief comment on notation. We name models with multiple
levels of mixing after the ways in which the infection can spread through the
population, and assume that all unmentioned infection rates are 0 and unmen-
tioned network or household structures are not included. So we call the model
of Ball and Neal (2008) the network and global model, which is recovered from
our model in Chapter 3 by setting Ay = 0 and p; = 1. For consistency, we
call the households model of Ball et al. (1997) the household and global model,
which we recover by setting Ay = 0 and pyg = 1. We use the standard network
model, see Newman (2002a), for the model which has no global contacts and no
household structure, which is recovered from our model by setting A\¢ = 0 and
p1 = 1. Finally, for the model without network or household structure we use
the standard name in the literature of the homogeneously mixing model, see
Kermack and McKendrick (1927), which we recover by setting either py = 1 or
Ay = 1 and either py =1 or Ay = 0.

We split Chapter 4 into two segments. In Section 4.1 we restrict our attention
to the network and global model, and in Section 4.2 we consider the household
and global model. In Section 4.1.1 we consider the effect of introducing a small
amount of network heterogeneity to the homogeneously mixing model. In Section
4.1.2 we give examples of degree distributions for which when Ry is fixed the
final size of a major outbreak is independent of some parameters of the degree
distribution, which is then applied in Section 4.1.3 to give an ordering for the
final size of a major outbreak on the standard network model. In Sections 4.1.4

and 4.1.5 we consider constant and logarithmic degree distributions respectively,
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and use the Logarithmic degree distribution to prove that introducing network
heterogeneity to the homogeneously mixing model does not always have a
monotonic effect on the final size of a major outbreak. In Section 4.2.1 we
investigate the effect of introducing a small amount of household heterogeneity
to the homogeneously mixing model, and in Section 4.2.2 we discuss an ordering
for the final size of a major outbreak on the households and global model with
a saturated household infection rate. Finally, we give concluding remarks in
Section 4.3 and a table of common notation introduced in this chapter in Section
4.4.

4.1 Network and global model

In this section we investigate how the choice of degree distribution affects the
final size of a major outbreak in the household and global model while Ry > 1 is
fixed. To do this we investigate how the final size of a major outbreak varies as
we change the network infection rate, Ay, while adjusting the global infection
rate, Ag, to keep Ry fixed for a range of degree distributions. Note that this
means we fix all other parameters, including the distribution of the infectious

period 1.

Figure 4.1 plots the final size of a major outbreak in the network and global
model against the global infection rate, A\g, as the network infection rate, Ay,
is reduced to keep Ry = 2 constant, for a range of degree distributions, and
¢r(t) = e7'. Note that this means that each of the 7 distributions have a
different value of Ay when Ag = 0, i.e. the left-hand side of Figure 4.1. For
each of the 7 degree distributions considered in Figure 4.1, we see a monotonic
change in the final size of a major outbreak as A\ is increased, although whether
it is increasing or decreasing depends on the degree distribution. For example,
if D ~ Const(4), then the final size of a major outbreak is monotonically de-
creasing in A, whereas if D ~ Geo(1/9), then the final size of a major outbreak
is monotonically increasing in Ag. In Section 4.1.5 we prove that fixing R,
and increasing A\g while decreasing Ay to keep Ry constant does not always
have a monotonic effect on the final size of a major outbreak by considering a

logarithmic degree distribution.

Figure 4.1 shows that the choice of degree distribution and Ag can have a

large impact on the final size of a major outbreak. For example, on the standard
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Figure 4.1: Effect of the degree distribution on the final size of a major outbreak
in the network and global model for a range of degree distributions. Other
parameters are Ry = 2 and I ~ Const(1).

network model with Ry = 2 (i.e. A\¢ = 0 in Figure 4.1) if D ~ Const(4) then
the final size of a major outbreak is close to 1, whereas if D ~ Pow (8,3) then

the final size of a major outbreak is close to 0.

We now recall results required to give the final size of a major outbreak and
the formula for Ry in the network and global model. Recall that, by substituting
Ag = 0 and p; = 1 into by(sq, $2) and bs(sy, S2) given in Theorem 3.6, the
final size of a major outbreak in the network and global model z = 1 — 7y,
where 7 = (m, m3) is the smallest solution to the set of simultaneous equations
7 = b(m), with

b1 (s1,82) = e roni(l=s1) £ (1 —pn +pNS2), (4.1a)
by (s1,55) = e rer=sO) £ (1 —py + prsy). (4.1b)

Remark. Ball and Neal (2008) consider a single-type Galton-Watson branching
process, similar to that mentioned in Section 3.53.2, which is an embedded version
of the two-type Galton-Watson branching process we consider. The single-type
branching process is recovered from the two-type branching process we consider
by removing the type-2 individuals in the two-type backward Galton-Watson
branching process by attributing all offspring of a type-2 individual to its parent
(analogously to the method discussed in Section 3.3.2). Both the single-type
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and two-type branching processes have the same extinction probability, but we
consider the two-type branching process for consistency to the work in Chapter 3
and ease of analytical tractability. Note that Ball and Neal define their (network
clump-based) threshold parameter R, to be the expected offspring of the single-type

branching process, and is therefore different to our (household-based) definition.

Let z; =1 —m;, 1 = 1,2, so, substituting z = (21, z2) into equations (4.1),
the final size of a major outbreak in the network and global model is equal to

21, where z is the largest solution in (0, 1]? of the set of simultaneous equations

1 — 2 = e M2 f1(1 — pyzo), (4.2a)

1—2,= e_)\GMI»Zl fD—l(l _ pNZ2)- (42b)

Finally, recall that in the network and global model Ry = R, (see Section
3.2.3) so Ry is the largest root of the equation

R§ — Ry (Acuz +pNMD_1) + AGiIPNEp—1 — ActupPN i = 0. (4.3)

Remark. The argument we use in Section 3.3 to calculate the final size of a
major outbreak does not hold if A\¢ = 0. Instead, the argument for calculating
the final size of a major outbreak in the standard network model holds by an
alternative argument (see, for example, Newman (2002a)). However, the final
size of a major outbreak in the standard network with degree distribution D and
network infection rate Ay is given by z = 1 — fp(1 — pnz2), where zo is the
largest solution (0,1] of the equation 1 — zy = fp_1(1 —pnz2). Thus substituting
Ac¢ = 0 in equations (4.2) recovers the equations for the final size of a major
outbreak in the standard network model. Similarly, in the standard network

model Ry = pnitp_1, which can be recovered by substituting A\¢ = 0 into equation
(4.3).

Let zp(Ro) be the final size of a major outbreak in the homogeneously mixing
model with basic reproduction number Ry, (so A\¢ = Ro/ur). Then (see, for

example, Bailey (1975)) zu(Rp) is the unique solution of the equation
1 — zi(Ry) = e Fomn(Ro), (4.4)

Thus for fixed Ry, zu(Ry) is independent of our choice of A\g. We now consider

an inequality required for two proofs discussed later in this chapter.
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Lemma 4.1. For Ry > 1,

1— Ry (1 — 21(Ry)) > 0. (4.5)
Proof. Let g(s) =1 — s —e 1% 50 2;5(Ry) is the unique root of g(s) in (0, 1].
Then g(zu(Ro)) =0, ¢'(s) = —1 + Roe™™* and, substituting equation (4.4) into

)
g (zu(Ro)), ¢'(zu(Ro)) = —1 + Ro(1 — zu(Ry)). Note that ¢’(0) = Ry — 1 > 0,
g(0) = 0 and zp(Ry) € (0,1] is the unique root of g(s), so ¢'(zu(Ry)) < 0.
Therefore —1 + Ry(1 — zu(Rp)) < 0 and Lemma 4.1 follows. O

4.1.1 Adding a small amount of network structure to the

homogeneously mixing model

Firstly, we note that Ry and the final size of a major outbreak in the network
and global model depend on Ag, Ay (through py), D and I (see equations (4.2)
and (4.3)). Since we choose to compare epidemic models by fixing Ry, we can
consider A\g to be a value determined by py(Ay), Ry, D and I, so we write
A¢ (pn(AN); Ro, D, I). Furthermore the final size of a major outbreak is now

determined by py(An), Ro, D and py, so we write
z (pn(An); Ro, D, I) = (21 (pn(An); Ro, D, 1), 2o (py(An); Ro, D, 1)),

where z; (pn(An); Ro, D, I) is the final size of a major outbreak.

For notational simplicity we write py = py(Ay), i.e. we drop the ex-
plicit reference to Ay, and note that py(0) = 0. So, for example, we write
¢ (pn; Ro, D, I) = Mg (pn(An); Ro, D, I). Substituting this notation into equa-
tions (4.2) yields that z (py(An); Ro, D, I) satisfies the equations

1— 2z (pNS R, D,[) — e~ Ac(PNiRo, D, prz1(pn;Ro,D,I) fD(l — DNZ2 (pN§ R07D’I))’

(4.6a)
1 — 2 (p; Ro, D, 1) = e Ae®vfoDDrralonifo D) g | (1 — pyzy (pa; Ro, D, 1)),
(4.6b)
and, rearranging equation (4.3),
Ro (Ro — pnpp—
Ac (pn; Ro, D, I) = ° ( S 1) (4.7)

1 (Ro +pN (MD — MDA)) '
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To investigate the effect of fixing Ry and introducing a small amount of
heterogeneity to the homogeneously mixing model on the final size of a major
outbreak we require knowledge of the derivatives of equation (4.6) with respect
to py evaluated at py = 0. Therefore we require expressions for Ag (pn; Ro, D, I)

and its derivatives at the origin, which we give in the following lemma.

Lemma 4.2. Consider the network and global model with fixed Ry. Then

(i)

)\G (OaR()uDaI) = &7
Hr
(ii)
dA —
29 (03 Ro, D, 1) = 2,
dpn M1
0.2
Ao 24p (1 - £>
0; Ry, D, I) = .
dpn? ( ’ ) Ropr
Proof. Recall from Section 2.1 that
{p — hp_1 =1 —0p/up. (4.8)

Substituting equation (4.8) into equation (4.7) yields

Ry (Ro - pNMDq)
1 (Ro+pn (1 — 0% /up))’

e (pn; Ro, D, I) = (4.9)

which, evaluated at py = 0, yields part (i).

Taking the derivative of equation (4.9) with respect to py and rearranging
yields

d) —RZ?
%G (pyi Ro, D, 1) = 01D

d o2 \\?’
b 13 (Ro + DN (1 — Mg))

which, evaluated at py = 0, yields part (ii).

(4.10)

To prove part (iii) we consider the derivatives of equation (4.3). Taking the
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derivative of equation (4.3) with respect to py yields

dAg
0=—-Ry ( (pwn; Ro, D, I) + pip_ 1) + Aapr(pp_1 — o)

"dpy
dAg

* don (p; Ro, D, T) pipn (pp 1 — ip), (4.11)

Taking the derivative of equation (4.11) with respect to py yields

0=-R dQAG( R DI)+2&( Ro, D, 1) it (1p—y = o)
= oM dp Pn; g, dpy Pn; g, K 1225;
d®)\a
+dp (pn; Ro, D, I) ppn (ptp—q — 4p)- (4.12)

Substituting equations (4.8) and (4.10) into equation (4.12) and then evalu-
ating the result at py = 0 yields part (iii) as required, i.e.
dAg

d2/\G 0'2D
(0 Ro,D [)—27(0 Ro,D I)ul(u ILLD)IQ/J,D 1——=1.

R
T a2 dpn? dpn J155)

[]

The following theorem is a key result of this section, and states the effect
of introducing a small amount of network heterogeneity to the homogeneously
mixing model if Ry is fixed. The result of this theorem corresponds to considering
the right-hand side of Figure 4.1, i.e. \¢ = 2.

Theorem 4.1. Let z (py; Ro, D, I) be the final size of a major outbreak in
the network and global model. Assume that z (0; Ry, D,I) < 1 and py < 1
(i.e. P(D =0) <1). Then

(i)
z(0; Ry, D, T) = (zu(Ro), zu(Ro)) ,
(i) .
T (0:R0.D. ) = 0,
(iii)
Cf;;g (0: Ro. D, 1) (1 — Ro (1 — z5(Ry))) = ( - U%> [+ Bau(Ro) -2

X ,UDZH(RO)(l - ZH(RO))M?
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(iv)
d%z 02
0; Ry, D, I)| = 1 - =
sgn (d)\N ( 05 )) sgn < MD)

Proof. Recall that z (0; Ry, D, I) is the largest solution in (0, 1]? of equations
(4.6). Evaluating equations (4.6) at py = 0 and substituting Lemma 4.2(i)
yields

1 — 2 (0; Ry, D, I) = ¢~ fox1 (0. D1 (4.13a)
1 — 2, (0; Ry, D, I) = ¢~ Roa1(0sRo.D.1), (4.13D)

Therefore z; (0; Ry, D, 1), 22 (0; Ry, D, I) and zy(Ry) are all the largest solution
in (0, 1] of equation (4.4), so 2 (0; Ry, D,I) = 25(0; Ry, D,I) = zu(Ryp), as
required for the proof of part (i).

We now consider parts (ii)-(iv). Differentiating equation (4.6a) with respect

to pny and multiplying both sides by —1 yields

d (pNaR07D[)
PN

dz;
_'_)\G(pNJROaD I)d DN (pN7R07D7[>]

X purfo (1 —pnza (pn; Ro, D, 1))

dzy
+ [22 (pn; Ro, D, I) + py—— (pn; Ro, D, ])]

dpn
X fp (1= pnza (pn; Ro, D, I)) e AenifioDDprzilonifio. DD (4.14)

Substituting fp_,(s) = fp(s)/up and equations (4.6) into equation (4.14) yields

le

d (pNyR[))DaI)
PN

dAg
(pwn; Ro, D, 1) = [zl (pwn; Ro, D, I) — i
PN

dz
‘I’)\G (pN,R(),D I)di

X pur (1 — 21 (pw; Ro, D, I))

(pNaR07D7])]

dzo
+ lzz (pn; Ro, D, 1) + py—— (pN7R07D [)1

dpn
X Up (1—22 (pN;Ro,D,[)). (415)
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Evaluating equation (4.15) at py = 0 and applying part (i) and Lemma 4.2(i)

yields
le
@(07R07D7I) []- _M]AG<07R07D)-[) (]- -z (OaR07D7I))]
N
d\g
= 121 (0; Ro, D, I) (1 — 21 (0; Ro, D, I)) dpy (0; Ro, D, I)
N
+ up (1 — 29 (0, Ro, D, I)) Z9 (O, Ro, l)7 [)
d\g
= ZH(RQ)(l — ZH(RU)) M[% (07 Ro, D, I) + Uupf . (416)

Clearly zp(Ro)(1 — zu(Rp)) > 0, and 1 — Ry(1 — zu(Ro)) > 0 by Lemma 4.1.
Therefore applying Lemma 4.2(ii) to equation (4.16) yields

le
—(0; Ry, D, I)=0. 4.17
de ( y 10y L ) ( )

Substituting equation (4.17) and p'y (0; Ry, D, I) = —pu; into

——(0; Ry, D, I) =px (0; Ry, D, I) — (0; Ry, D, I
d)\N( y L0, L/, ) pN( , L0, 7, )de( y L0, Ly )7

yields part (ii).

We now consider the calculation of 9224 (0; Ry, D, I). Differentiating equation
dpn
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(4.15) with respect to py yields

d22’1

de

(pN7R07D I)
=— |21 (pn; Ro, D, I) —

dz
+A¢ (pn; Ro, D, 1) — (pN,RO,D I)] “Idp% (pn; Ro, D, I)

2\
+,u](1_21 (pNaR07D7I)) {Zl (pNaROaD I) dp “
N

dA\g dz
2—— D, 1
+ dp (pNa R07 ) dp

5 (on; Ro, D, 1)

(p; Ro, D, 1)

d 21
dpn?

(pn; Ro, D, I)]

+/\G(pN;R07Da]) (pN7R07DI)}

dZQ

dzo
— Ry, D, I Ry, D, I
,ude (pn; Ro, ) [ (pn; Ro, )+dep

dz
+ pup(1 — 2 (pn; Ro, D, 1)) [2(1]92 (pn; Ro, D, 1)

2

+
PNT— dpn’?

= - (pw; Ro, D I)] (4.18)

Evaluating equation (4.18) at py = 0 and substituting equation (4.17) yields

d?z d®)\g
W (O;Ro,D,I) = Ur (1 — 21 (O;RQ,D,I)) 21 (0 RQ,D I) dp (O;Ro,D,I)
d2
+ prAG (0; Ro, D, I) (1 — 21 (0; Ro, D, 1)) W (0; Ro, D, I)
N
d22
— UD VT (0 R(),D I)zl(() RQ,D I)
dpy
d
4 2up (1 — 25 (0: Ry, D, T)) S22 (0: Ry, D, I). (4.19)

dpn

Rearranging equation (4.19) and applying part (i) and Lemma 4.2 yields

A2z B b\ zu(Ro) (1 = zu(Ry))
de2 (07 R(), D, I) [1 — RO (1 — ZH(R()))] —Q[LD ( — MD) RD
— up (32m(Ro) — 2) 2;2 (0; Ro, D, T).

(4.20)

To complete the proof of part (iii) we now only require an expression for
sz 2 (0; Ro, D, I), which we now formulate. Dividing equation (4.6a) by (4.6b)
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yields
1_Z1(pN;ROaD7])_ GD(l_pN22<pN7R07Da[))

1 — 2 (pn; Ro, D, 1) MDG/D (1 —pnz2 (pn; Ro, D, 1))

SO

0= (1 =2 (pn; Ro, D, 1)) fp (1 = pn22 (pn; Ro, D, T))
— o (1 = 22 (pn; Ro, D, 1)) fp (1 — pnza (pns Ro, D, 1)) - (4.21)

Taking the derivative of equation (4.21) with respect to py yields

d N(
X (I =2 (pn: Ro, D, 1)) fp (1 = pnza (pn: Ro, D, T))
le

" dpw (pn; Ro, D, 1) fr (1 — pnze (pn; Ro, D, 1))

dzs
O:_[ZZ(pN7RO7D[)+pN pN7R07DI)]

dz
=2 (pn; Ro, D, I) fp (1 — pnze (pN; Ro, D, 1))

+ude

dzy
+ [22 (pn; Ro, D, I) + py—— (pN,RO,D I)]

dpy
X pup (1 = 22 (pn; Ro, D, 1)) fp (1 = pn22 (p; Ro, D, 1)) . (4.22)

Evaluating equation (4.22) at py = 0, applying part (i) and substituting equation
(4.17) yields

y dz
z1(Ro) (1 — zu(Ro)) Gp(1) = Mde2 (0; Ro, D, I) + ppzu(Ro) (1 — zu(Ro)) ,
(4.23)
and, substituting 0% = fA(1) + up — pu>,
dZQ " 2
D o (0; Ro, D, I) = zu(Ro) (1 — zu(Ro)) (fp(1) — up)
oh
= —ZH(R()) (1 - ZH(R())) HUD 1——=. (424)
KD
Substituting equation (4.24) into equation (4.20) yields
B 0 Roy D, 1) (1= Ro (1= 2(R0))
de2 y L0y 0 Zu(1v
0123 2
— upen(Ro) (1= 2u(Ro)) 1= 22 [R + 32(Ro) — 2 (4.25)
0
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Applying the chain rule to %;12 and substituting equation (4.17) yields
d? A%z (dpy\?  dz & d?
212 _ zZ1 PN X 21 pl\; _ ,U? 21 (0; RO; D,[),
dAn \ dpy? \dAy dpn dAy i dpn?

and part (iii) immediately follows by substituting equation (4.25).

Finally, applying Lemma 4.1 yields part (iv) if 2/Rg + 3zn(Ry) — 2 > 0.
Rearranging equation (4.5) in Lemma 4.1 yields the inequality zg(Ry) > 1 —
1/Ry > 0, so

2 2 1 1

— +3zu(Ry) — 2 > — 3(1—)—2:1—>0, 4.26

i + 3zn(Ro) R + i i (4.26)
as required. O

The key result from theorem 4.1 is that fixing Ry and introducing a small
amount of network heterogeneity to the homogeneously mixing model increases
the final size of a major outbreak if up > 0% and decreases the final size of a

major outbreak if up < 0%, and is illustrated in the right-hand side of Figure 4.1.

Indeed, examining the model closely shows that a bifurcation occurring
at 0% /up — 1 can be predicted. Recall that the expected number of unin-
fected network neighbours of a type-1 and type-2 individual is given by up
and up_, = pip + 0% /up — 1 respectively. Therefore if 0% /up — 1 < 0 then
a type-1 individual is expected to have more uninfected network neighbours
than a type-2 individual, whereas if 0%, /up — 1 > 0 then a type-2 individual is
expected to have more uninfected network neighbours than a type-1 individual.
Thus increasing Ay at the expense of A\g will logically cause a different effect on

the final size of a major outbreak depending on the sign of 0% /up — 1.

Theorem 4.1 also shows that changing Ry > 1 or I will not effect whether
the final size of a major outbreak will increase or decrease when Ry is fixed and
we introduce a small amount of network heterogeneity to the homogeneously

mixing model.
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4.1.2 Independence of some degree distribution param-

eters and the final size of a major outbreak

In contrast to the previous section in which we consider Ag to be determined by
our choice of py, Ry, D and I, we now consider Ay to be a value determined
by Ag, Ry, D and I. We now consider the following motivating proposition.
Let 2poi(a)(Ro, Aq; 1), Ry > 1, o > 0, be the final size of a major outbreak
in the network and global model with degree distribution D ~ Poi(«a), basic
reproduction number Ry, A\¢ € [0, Ro/pus] and infectious period distribution I.
Proposition 4.1. For Ry > 1, o, > Ry, A¢ € [0, Ro/u1], A\g € [0, Ro/pr],
Zpoi(a) (Ro, Aq; 1) is the largest solution (0,1] of the equation

1 —2=e f07, (4.27)
and

Zpoi(a) (Ro, Aai I) = 2poi(s) (Ro, Agi '), (4.28)

Proof. Fix A\g € [0, Ry/pus]. Recall from Table 2.2 on page 18 that if D ~ Poi(«)
then fp(s) = e (=% and f5_,(s) = e=*(1=%). Therefore, substituting fp(s) and
fp_1(s) into equations (4.2), by definition (zpei(a)(Ro, Aa; 1), 22) is the largest

solution in (0, 1]? of the set of simultaneous equations

1 — z = ¢~ Aanrztapnze), (4.29a)

1 — zp = e~ Vanrztornz), (4.29b)

Therefore zpoi(a)(Ro, Aa; 1) = 22 and zpei(a)(Ro, Ae; I) is the largest solution in
(0, 1] of the equation

1 — z = ¢ *Pourtory), (4.30)

Substituting pup = pp_; = « into equation (4.3) yields
R(Q) — Ro ()\G’HI +pNa) = 0.

We require Ry > 1, so Ry = A\gu; + pya and substituting Ry = Agur + pyva
into equation (4.30) yields equation (4.27). Then, as required, zpoi(a)(Ro, Ac; )

is the largest solution in (0, 1] of the equation

1 — 2 =e foz,

Finally, note that equation (4.27) is independent of our choice of a, Ag
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and I, 50 2poi(a)(Ros A3 1) = 2poi(s)(Ro, Ag; ') for all A\g € [0, Ry/p;] and
& €10, Ro/ur| as required. O

Proposition 4.1 proves that the final size of a major outbreak on the network
and global model with a Poisson degree distribution with parameter o depends

only on Ry, and not on the balance between A\g, Ay, o and py.

We now show that several other degree distributions (including the Binomial
and Negative binomial degree distributions) have a similar property, by which
we mean that the final size of a major outbreak on the network and global model
with fixed Ry is independent of some parameters of the degree distribution.
To classify the distributions which we conjecture share this property we must
first define thinned distributions. For a random variable X with support in
7+ U {0}, we denote its thinned distribution by X7 (p), p € (0,1], where
XT(p)|X ~ Bin (X, p). We conjecture that the final size of a major outbreak on
the network and global model with fixed Ry is independent of some parameters
of the degree distribution if the degree distribution is chosen such that all its
thinned distributions belong to the same distribution, although potentially with
different parameters. For example, in Proposition 4.1 we use implicitly use
the result that if D ~ Poi(a), then DT (p) ~ Poi(pa), p € (0,1]. However, a
rigorous proof of this statement has proven to be elusive. We now present two
propositions considering the special cases of a Binomial and Negative Binomial

degree distribution respectively.

Remark. In the standard network model with degree distribution D, the basic
reproduction number Ry = pnip_ 1, py € [0,1]. Therefore fizing Ry and the
degree distribution in the network and global model, imposes constraints on
the range of possible global infection rates, e.q. if Ry > pp_, then there is a

minimum value of A\g required to achieve the desired Ry.

Let 2Bin(np) (R0, Ag; I) be the final size of a major outbreak in the network
and global model with degree distribution D ~ Bin(n,p) (n € Z*,p € (0,1)),
global infection rate \g and basic reproduction number Ry. To compare the
homogeneously mixing model with the standard network model with this degree
distribution we require that n and Ry are chosen such that there is a positive
probability of a major outbreak for some p € (0, 1], which is satisfied if the
inequality (n — 1) > Ry > 1 holds. Finally, fixing the degree distribution and
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Ry imposes the following restriction upon Ag,

A¢ € max {0, Ry (Ry —p(n—1))/(p+ Ro) 1}, Ro/ 1] - (4.31)

We now show that the final size of a major outbreak on the network and global

model with D ~ Bin(n,p) and fixed Ry and Ag is independent of our choice of
.

Proposition 4.2. Forn € Z*,p,p; € (0,1],(n—1) > Ry > 1 and A\ satisfying
equation (4.31), (ZBin(n,p)(Ro, Ao 1), 22> is the largest solution in (0,1]* of the

set of simultaneous equations

_ Ro (Ro — Aapur) \"
1 — 2 = o Heura (1 22710 4.32
“ ¢ ( /\pr[ + Ro (TL —1 ’ ( a)
_ 29 Ry (Ro - AGMI .
1 — zg =e oz [ . 4.32b
2=e < Agpr + Ry (n—1) ( )

Furthermore,

ZBin(n,p) (R(b )‘G’a I) — ZBin(n,pl)(RO7 >\Ga I)

Proof. The proof of Proposition 4.2 proceeds similarly to that of Proposition 4.1.
Recall from Table 2.2 on page 18 that if D ~ Bin(n, p) then fp(s) = (1—p+ps)”
and fp ,(s) = (1 — p+ ps)"~!. Therefore, substituting fp(s) and fp_,(s) into
equations (4.2), (ZBin(n,pl)(ROa e 1), 22) is the largest solution in (0, 1]* of the

set of simultaneous equations

1— zBin(n,p) (R(), )\G; I) = e_)\GMIZBin(n’p)(ROAG;I) (1 - ppNZQ)n7 (433&)
1— 29 = e AGHIZBin(n p) (R0, G5 1) (1 _ ppNZQ)"fl. (4'33]3)

Substituting pup = np and pp_; = (n — 1)p into equation (4.3) yields
R — Ro (Aapur + (n — V)ppn) — Aapuppy = 0. (4.34)

Thus, rearranging equation (4.34) for ppy,

_ _Ro (Ro — Ager)
Aapir + Ro (n — 1)

PPN (4.35)

Substituting equation (4.35) into equations (4.33) yields equations (4.32). Thus,
as required, (zBin(n,p)(Ro, Aa; 1), z2> is the largest solution in (0, 1]* of the set of
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simultaneous equations

1— 21 = ei)\Gl“Z1 (1 — Z2RO (RO _ )\G/L] )na

)\G,ul + Ro (n —1
22 Ro (Ro — Agpir )n_l
)\G;L[+R0 (n— 1) )

1— 29 = e~ AGHIz1 <1 _

Finally, equations (4.32) are independent of our choice of p, so the equality
ZBin(n,p) (R0, Ag; I) = ZBin(np1) (R0, Ag; ) holds as required. O

Let 2xp(rp)(Ro, Aq; 1) be the final size of a major outbreak in the network
and global model with degree distribution D ~ NB(r,p) (r € Z*,p € (0,1)),
global infection rate A\ and basic reproduction number Ry, > 1. Fixing the

degree distribution and Ry imposes the following restriction on Ag,

Ac € [max {0, Ry (Ro (L —p) —p(r+1))/(Ro (1 —p) —p) pur}, Ro/pa] -
(4.36)
We now show that the final size of a major outbreak on the network and global

model with D ~ NB(r, p) and fixed Ry and g is independent of our choice of p.

Proposition 4.3. Forr € Z*,p,p; € (0,1), Ry > 1 and \g given in equation
(4.31), (ZNB(T7P)(R0,)\G;]),ZQ> is the largest solution in (0,1)* of the set of

simultaneous equations

_ Ry (Ro - )\GHI) -
11—z =etom (14 4.37
1=e ( = Ro(r +1) = Agpr (4.87a)
1 —zg=eerrat (144 Bo (Ro — dop) o (4.37b)
2 2R0<T+1) _)\G,ul ) '
and
ZNB(r,p)(R(b /\0, I) == ZNB(TJH) (Ro, )\C;, I) (438)

Proof. The proof of Proposition 4.3 proceeds similarly to that of Propositions
4.1 and 4.2. Recall from Table 2.2 on page 18 that if D ~ NB(r,p) then
fo(s) = (1 —p)/(1—ps))" and f5_,(s) = ((1—p)/(1 —ps))". Therefore,
substituting fp(s) and f5_,(s) into equations (4.2), (ZNB(mpl)(RO, Aas D), 22> is

the largest solution in (0, 1] of the set of simultaneous equations

1 _ T
11—z =e A6HA (p ) : (4.39a)
1 —p+ppnz
1 N r+1
| — 2y = e Aomr <p ) . (4.39b)
1 —p+ppnze
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Substituting up = rp/(1 —p) and pp_, = (r+ 1)p/(1 — p) into equation (4.3)

yields
+ Dppy\  Aapppn
R-R (A G = ~0. 4.40
oot T ) T ) A
Thus, rearranging equation (4.40) for ppy /(1 — p),
pony  Ro(Ro — Agpr) (4.41)

l—p N Ro(T—i‘l)—)\Gu[.

Substituting equation (4.41) into equations (4.39) yields equations (4.37) as
required. Finally, equations (4.37) are independent of our choice of p, so

ZNB(r,p)(RO) Ag> = ZNB(T,pl) (Ro, Ag) as required. D

4.1.3 Ordering the final size of a major outbreak in the

standard network model by degree distribution

We now use Propositions 4.1, 4.2 and 4.3 to discuss an ordering of the final
size of a major outbreak on the standard network model with various degree

distributions, corresponding to the left-hand side of Figure 4.1, i.e. A\q = 0.

Recall that in the standard network model with degree distribution D,
Ry = pnitp_q- Therefore, for fixed D we require Ry € (1, up_4]. Furthermore,
if D and R, are fixed then py is immediately determined by the equation

PN = RO/ND—l-

We reuse the final size notation introduced in Section 4.1.2 with a slight
modification. Since we only consider the case A\¢ = 0 we drop the second pa-
rameter, A\g. For example, zgin(np)(Ro,0; 1) = ZBin(n,p)(Ro; I) denotes the final
size of a major outbreak in the standard network model with D ~ Bin(n, p),

basic reproduction number R and infectious period distribution 1.

To order the final size of a major outbreak on the standard network model
with different degree distributions we introduce the following lemma. Let D,
and Dy be two non-negative random variables with min (MDl—h ND2—1) > 1
and fix Ry € (1,min (sp, 1,45, 1)|. Let zp,(Ro;T) < 1 and zp,(Ro;I) < 1
be the final size of a major outbreak in the standard network model with
basic reproduction number Ry, infectious period distribution / and degree

distributions D; and D, respectively.
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Lemma 4.3. If, for all s € (0,1),

Rys Rys
fp, (1 - ) < b, (1 - ) , (4.42a)
Mlel MDg—l
Rys Rys
fD1—1 (1 - ~O ) < fD2_1 (1 - ~0 ) , (4.42b)
Fpi—1 Hp,y—1

then
ZD, (RO; [) > Zp, (RD; I)

Proof. For ¢ = 1,2, the final size of a major outbreak in the standard network

model with degree distribution D; is given by zp,(Ry; I) =1 — fp, (1 - ROEDZ),

Hp,—1
where zp,.; € (0, 1] is the largest solution in (0, 1] of the equation

RozZp, >

Hp;—1

1 - EDZ = fDifl (1 -
Since Zp,, Zp, € (0, 1], applying inequality (4.42b) yields

Ryz Roz
1 — 5D1 = fDl—l (1 _ OZD1> < sz-l <1 o OZD2> —-1— 2D2.

Bp,—1 Hpy—1

Therefore zp, > zp,.

For s € (0,1), fp, (1 — #Ros> and fp, (1 — /LR03> are both decreasing
Di-1

Do—1

functions in s. So applying inequality (4.42a) and then the inequality zp, > Zp,

yields
R
1—ZD1(R0;I>:fD1 (1— OZD1>
Hpy—1
<1, (1= )
Fpy—1
R
< fo. (1 - “zm)
Fpy—1
=1- ZDz(RO;I)
Thus zp, (Ro; 1) > zp,(Ro; I) as required. O

We now use Lemma 4.3 to prove the following theorem which gives an
ordering for the final size of a major outbreak in the standard network model with
Binomial, Poisson and Negative Binomial degree distributions. The inequalities

in Theorem 4.2 hold for an appropriate choice of Ry, by which we mean that in
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an inequality involving the final size of a major outbreak in two standard network

models with degree distributions Dy and Ds, Ry € (1, min (NDl—p ,uD2_1)}.

Theorem 4.2. For n,i,r,j € Z*, n > 2, a« > 0, p1,p2,p3,ps € (0,1] and
appropriate choice of Ry > 1 the following inequalities hold.

ZBin(n,p1) (ROa I) > ZBin(n+i,pz2) (ROa I) > ZPoi(c) (ROa ])7
ZPoi(a)(Ro; I)> ZNB(r+j,p3)(Ro; I)> ZNB(r,p4)(Ro; I).

Proof. The proof of each inequality follows a similar layout. We use Propositions
4.1, 4.2 and 4.3 to remove the dependence of the final size of a major outbreak
on our choice of py, po, p3, p4 and then apply Lemma 4.3. However, checking the
constraints required to apply Lemma 4.3 requires slightly different arguments

for each inequality.

Substituting the appropriate probability generating functions of the degree
distributions into equations (4.42) and applying Lemma 4.3 yields that the
inequality zgin(np,)(Ro5 1) > ZBin(ntipe)(Ro; [) holds if, for all s € (0,1),

SR() " SRO >n+i
1-— 1—— 4.4
< n—l) = ( n+1—1 (4.432)
and ) i
SRQ n SRO >n =
1-— <(1l——77— 4.43b
( n—1> ( n+i—1 ( )

Taking the logarithm of both sides of inequality (4.43b) and Taylor expanding

(1 B SR() )n—l - (1 B SRO )n-i-i—l
n—1 n+i1—1

yields

R R
= (n—l)log(l—n8_01> <(n+i—1)log<1—n+$i0_1>
= (R _ & —(sR
= )jzlj!(n—l)ﬂ<(n+2 )jzlj!(n+z'—1)ﬂ
s*R2 s*R3
e B Ty 4.44
<:>5R0+2(n_1>+ >8R0+2(n+i—1)+ (4.44)

Inequality (4.44) clearly holds for i > 0, so inequality (4.43b) holds. Similarly,
taking the logarithm of both sides of inequality (4.43a) and Taylor expanding

108



yields

(1_ SRO >n< (1_ SRO )n-‘ri
n—1 n+i1i1—1

— — (SRO)] N = — (SRo)j
= Ty <t STV
n]z:ljl(n_l)] (n Z)j:1j!(n_|_z_1)]
) 1 1
—_ T (n+i and > (4.45)

n—1" n+i—1 n—1" n+i—1

Inequalities (4.45) clearly hold for ¢ > 0, so inequality (4.43a) holds and
ZBin(n,pl) (R07 [) > ZBin(n+i,p2) (R07 I)

We next consider the inequality 2gin(n-tip,)(Ro; 1) > 2poi(a)(Ro; I). Substitut-
ing the appropriate probability generating functions of the degree distributions
into equations (4.42), the inequality 2Bin(n+ips)(L051) > Zpoi(a)(Fo; I) follows
directly from Lemma 4.3 if, for all s € (0, 1),

n4+1
(1 - jRol) < e=sho (4.462)
n 1 —
and n+i—1
(1 - jp”ol> < e *fo, (4.46Db)
n 1 —

Since 1 — % € (0,1), it is clear that inequality (4.46a) holds if inequality
(4.46b) holds. Taking the logarithm of both sides of inequality (4.46b) and

Taylor expanding yields

n+i—1
(1 — 78}%0 ) < e sho

n+1—1
< (n—1)log (1— 5]_%01> < —sRy
& —(SRo)j
—1 B S
<~ (n );j!(”—w < —sRy
2R2
— sR0+2<2_01)+...>3R0,

which clearly holds. Therefore inequality (4.46b) holds and so, as required,
ZBin(n-i—i,pz)(RO; I) > ZPOi(Oé)(‘RO; I)

We now turn our attention to the inequality 2poia)(Ro5 1) > 2NB(r+jps) (Foi ).

Substituting the appropriate probability generating functions of the degree dis-
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tributions into equations (4.42), the inequality zpoia)(Ro51) > 2NB(r+jps) (F0; 1)
follows directly from Lemma 4.3 if, for all s € (0, 1),

Ry \ 7
esfo < (14 T (4.472)
r+j+1
and -
e
oo o (14 ST . (4.47b)
r+j+1

Note that, since 1 + Tjj% > 1, if inequality (4.47b) holds then inequality
(4.47a) also holds. We therefore need only consider inequality (4.47b) where,

taking logarithms,

R —r—j—1
e_SRO < 1 + 370
r+j+1

. sRy
— —sRy<(—r—j—1Nlog |14+ ——
sRy < (=r—j—1) g( T+]+1>
SRQ

r+j+1

SRQ
Slog (14 210 ) 4.48
(%< r+j+1> (4.48)

Clearly, for = > 0, log(1 + ) < x and, since sRy/(r + j + 1) > 0, inequality
(448) holds. Thus ZPoi(a) (RO7 ]) > ZNB(?"—}—j,pg)(RO; I)

Finally, consider the inequality 2nB(rjps)(Bo; 1) > 2NB(rpy) (Ro; ). Substitut-
ing the appropriate probability generating functions of the degree distributions
into equations (4.42), the inequality 2xp(r+jps)(Ro; 1) > 2nB(rp.) (Ro; I) follows
directly from Lemma 4.3 if, for all s € (0, 1),

1 " 1\
o <<1d%> (4.49a)
+ r+j+1 + r+1
and o .
1 1
- _ (1 d%> | (4.49b)
T T

Rearranging inequality (4.49a), noting that |1/(1 + sRo/(r+j+ 1)) < 1
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and |1/(1+ sRo/(r +1))| < 1, taking logarithms and then Taylor expanding,

r+7 r
s, sR
1+r+j—?—1 1+7’+(i
r+j+1 T+]<< sRo )T
r+7+14+sR r+ 14 sRy
r+j r
SR() ( SR[) )
— (11— <|l———
< T+j+1+SRO> T+1+8R0

. SRO SR() >
1 1-— 1 1—-—
<:>(r+j)og< r+j+1—|—sR0)<rOg< LR

AR _(7’+j)i - <r_|_jj_R10+ sRy > Z (R>” (4.50)

—n —n\r+1+ sk

Rearranging inequality (4.50), inequality (4.49a) holds if

S o )>n[j(1+830)] -0,

n\(r+j+1+sRy)(r+1+sR

which clearly holds. An analogous argument for inequality (4.49b) yields

r+j+1
sR 4 | sRo
1+ r+jj)r1 1+ 7”+(i

SR() r+1+4+sRy \"..
<— Ryl >0
Z <r+j+1+sR0> sl > 0,

which again clearly holds, s0 2xB(r+jps)(Foi I) > 2NB(rps) (Roi I). O

Note that the orderings given in Theorem 4.2 are illustrated in the left-hand
side of Figure 4.1, i.e. A\¢ = 0. Furthermore, Theorem 4.2 suggests that, for
fixed Ry, increasing o2 will decrease the final size of a major outbreak on the

standard network model.

Recall from Theorem 4.1 that in the network and global model with degree
distribution D, if 0% < up then adding a small amount of network heterogeneity
to the homogeneously mixing model will increase the final size of a major
outbreak and if 0%, > up then adding a small amount of network heterogeneity
to the homogeneously mixing model will decrease the final size of a major
outbreak. For each of the degree distributions considered in Theorem 4.2, if
0% < pp then the final size of a major outbreak is larger than zy(Ry), and

if 0%, > up then the final size of a major outbreak is smaller than zg(Rp).
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This supports the conjecture that, for the distributions discussed in Theorem
4.2, for fixed Ry there is a monotonic increase or decrease in the final size
of a major outbreak as A\g is increased and Ay is decreased (as illustrated in
Figure 4.1). Furthermore, whether the final size of a major outbreak is increasing

or decreasing is determined by sgn (1 — Z%)

4.1.4 Analysis of the network and global model with a

constant degree distribution

Investigating the effect of fixing Ry and substantially increasing the network
heterogeneity in the network and global model on the final size of a major
outbreak is mathematically difficult, which is why in Sections 4.1.1 and 4.1.3
we consider the special cases Ag = Ro/u; and Ag = 0 respectively. However, we
now consider the special case of the network and global model with a constant de-

gree distribution and give analytical results for a larger range of A\g € (0, Ry/pr).

In this section we prove that, for py and z large enough, fixing Ry and
decreasing Ag while increasing A\ will increase the final size of a major outbreak
in the network and global model. This result supports the conjecture that fixing
Ry and moving from the homogeneously mixing model to the standard network
model with a constant degree distribution will monotonically increase the final

size of a major outbreak.

Applying the notational style of Section 4.1.1, the final size of a major out-
break on the network and global model 2y (py; Ry, D, I) =1 —m (pn; Ro, D, I),
where 7 (py; Ro, D, I) = (m1 (pn; Ro, D, 1), 73 (pn; Ro, D, I)) is the smallest so-

lution to the set of simultaneous equations
W(pNaR07D7I) = b(”(prR(%D?I) 7pN;R07DaI)7
where

by (SapN; Ry, D, I) = e_AG(pN;R()’DJ)MI(I_SI)JCD (1 — PN +pN32) ) (4513‘)
b2 (S,pN; R07 D7 I) = e_)\G(pN;R()’DJ)MI(l_SI)fD,l (1 — PN +pN32) . (451b)

Note that since py = 1 — ¢;(Ay) is monotonically increasing in Ay, if
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z (pn; Ro, D, I) < z (py + €; Ry, D, I) then, for € > 0,
z2(pNn(An); Ro, D, I) < z (py (AN + €); Ry, D, 1) .

In contrast to the previous sections in this Chapter, where we directly
consider the final size of a major outbreak, in this section we consider an order-
ing for the extinction probabilities of the corresponding branching processes,

from which an ordering on the final size of a major outbreak immediately follows.

Lemma 4.4 makes rigorous the intuitive idea that increasing both of the
probability generating functions of the offspring distributions of a two-type
branching process will decrease the probability of extinction of the branching
process. Note that if the two-type branching process approximates the spread
of an individuals susceptibility set then reducing the extinction probability of

the branching process will increase final size of a major outbreak.

Lemma 4.4. If

ob
: (Tr(pN;R07Da])7pN;ROaD7])<0, (452&)
OpN
and 9
(‘9]0% (m (pn; Ro, D, 1) ,pn; Ro, D, I) <0, (4.52b)
N

then, fore >0, w(py + €, Ro, D, I) < m (pn; Ro, D, I).

Proof. We begin by recalling the following notation and result from Section 2.3.
For i =1,2, let

bgo) (s,pn; Ro, D, 1) =b; (0,pn; Ry, D, 1),
and, forn =1,2,...,

bgn) (SapN;RmD?[)
= bz (bgnil) (SapN; R07 Dal) ) bgnil) (3,]7]\[; R07 Dal) y PN ROa Daj)
= 077" (by (s, pw; Ro, D, 1) by (s, pnv; Ro, D, I) , pv; Ro, D, 1)

Furthermore, for i = 1,2 and any s € [0,1]%, s # (1, 1),

lim ™ (s,px: Ro, D,I) = 7; (pn: Ro, D, I) .

n—aoo
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We now give a sufficient condition for 7 (py + €; Ry, D, I) < 7 (pn; Ro, D, I)
to hold, and then prove that the sufficient condition holds given equations (4.52)
hold. Forn =1,2,...,i=1,2,if

B (7 (pn: Ro, D, 1), py + € Ry, D, 1) < m; (p: Ro, D, 1) (4.53)
then

mi (py + € Ro, D, T) = 1im b" (m (pn: Ro, D, 1), py + € Ro, D, )
< nh—I>noo7Ti (pN;ROaDa-I)
=7 (pv; Ro, D, I).

Therefore to prove Lemma 4.4 it is sufficient to prove that equation (4.53)

holds. We first consider the base case, i.e. for i =1, 2,
b’i (ﬂ-(pN7R07D7[) 7pN+E;RO7D7[> < T (pN7R07D7[)

Applying the limit definition of the partial derivative to equations (4.52) with
respect to py yields, for ¢ = 1,2,

bi (m (pni Ro, D, ), pn + € Ro, D, I) < b; (w (pn: Ro, D, I) , pn; Ro, D, I)
(4.54)
and the base case follows noting that
bi (71- (pN7R07D7[) 7pN;R07Da[) =T (pN7R07D7[) .
For the induction hypothesis assume that, for: =1,2, n=1,2,...,

0" (7 (pns Ro, D, 1), py + € Ro, D, I) < m; (pw; Ro, D, T),

and consider bE"H) (7 (pn; Ro, D, I),py + €; Ry, D, I). Applying equation (2.8)

from Section 2.3, noting that b; (s, pn; Ro, D, I) is an increasing function of s,
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applying the induction hypothesis and then applying inequality (4.54) yields

bV (v (pn: Ro, D, 1), px + €; Ro, D, I)
= b (b (7 (p; Ro, D, 1) ,px + € Ro, D, 1), py + € Ro, D, T)
< b; (m1 (pn; Ro, D, 1) , 73 (pn; Ro, D, I) ,pn + €; Ry, D, I)
< b; (m1 (pn; Ro, D, 1), 7 (pn; Ro, D, I) , pn; Ro, D, 1)
= (pn; Ro, D, 1),

thus completing the proof of Lemma 4.4. O]

The following theorem shows that fixing Ry and increasing py while decreas-
ing A\¢ in the network and global model with a constant degree distribution will
monotonically increase the final size of a major outbreak if py and the final size

of a major outbreak are large enough.

Theorem 4.3. Let D ~ Const(d), d > 2. Then, for Ry > 1 and € > 0, if

O<7r(pN7R07D7]) :b(ﬂ-(pNyRO)DaI)7pN7RU7Da])

and
0 < py |1+ (pni Ro, D, 1) (1= 3 (p; Ro, D, 1)) B3|
+R0 [2+R0 (]_ —27T2 (pN,R(),D,]))] s (455&)
0 < p} [(d—1)+dms (pxi Ro, D, 1) (1 = > (pw; Ro, D, 1)) 2|
+pyRo[2(d — 1) + dRo (1 — 2my (pw; Ro, D, 1))] — Ry, (4.55b)
then

2 (pn; Ro, Const(d), I) < z (pn + €; Ry, Const(d), I) .

Proof. Recall that z (pn; Ry, D, 1) =1 —m (pn; Ro, D, I). So if
W(pN—i_GaROaDr[) <7T(pN;R0,D,[>7

then z (pn; Ro, D, I) < z (pn + €; Ro, D, I). Therefore, by Lemma 4.4, to prove
Theorem 4.3 it is sufficient to show that, given that the assumptions given in
equation (4.55) hold,

b,

=— (7 (o Ro, D, 1), pnv; Ro, D, T) <0, (4.56a)
dpn
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and

0by

= (m (pn; Ro, D, I) ,pn; Ro, D, I) < 0. (4.56D)
Opn

Substituting fp(s) = s? and f5_,(s) = s?~1 into equations (4.51) yields

by (s, pw; Ro, D, 1) = e A¢@N:RoDDmO=s0) (1 — py 4 pysy ), (4.57a)
by (5, pv: Ro, D, I) = e O RODIIO=8) (1 g p )it (457h)

Thus, considering equations (4.57),
bl (SapN; R07 D7 ]) = b2 (SypN; ROa Dv ]) (1 — PN + pNSZ)- (457C)

Furthermore, substituting up = d and pp_; = d — 1 into equation (4.3) yields

Ry (Ro - pN(d - 1))

A iRy, D, I) =
G(pN 0 ) uz(Ro—i-pN)

(4.58)

Taking the derivative of equations (4.57a), (4.57b) and (4.58), with respect
to py yields

db
dp% (s,pn; Ro, D, 1) = [—(1 — s1)pur\g (03 Ro, D, 1) (1 = pn + psa)*
N
—d(1—s2)(1—pn +pN32)d_1} e o pifto.D (1),
(4.59a)
dby , i
. (8,p; Ro, D, T) = |=(1 = s1) X (03 Ro, D, T) (1 = piv + pvsa)
N
— (d=1)(1 = s2)(L = py + pns2)" ]
x e~ Ao PNio. DD (1=s1), (4.59b)
—dR}
\, ‘Ry,D, 1) = ——% . 4.59¢
G (pN 0 ) (RO + pN)2 ( )
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Substituting equation (4.59¢) into equations (4.59a) and (4.59b) yields

db R2
d]T]lV (8,8 Ro, D, I) = — |(1 = s2) — (L — s1)(1 — pw +pN82)(R0+0m)2]
% de_HIAG(PN§R07D,I)(1—51)(1 — N +pN82)d_1,
(4.60a)
db,
-— Ry, D, I) =
de (SapNa 05 ) )

— |1 =s2)(d=1) = (1 = s1)(1 — px *pNS?)U%ﬁ;N)?]

x e HAG(PN RO DD (A=s1) (1 _ po 4o )2, (4.60b)

Evaluating equation (4.60a) at 7 (pn; Ro, D, I) yields the condition
c?p% (7 (pn; Ro, D, 1) ,pn; Ro, D, I) <0 if and only if

0< 1—71'2(pN;R0,D,])
2

R
—[1 = m (pn; Ro, D, I)] [1 — pn + pnTa (pws Ro, D, I)] m- (4.61)

Evaluating equation (4.57c) at 7 (pn; Ro, D, I) yields
! (pN7R07D7[) = T2 (pN7R07D7[) [1 + pNTT2 (pN;ROJDvl)] ) (462)
and, substituting equation (4.62) into inequality (4.61),

0<1_7T2(pN;R07D7I)
R

— [1 =71 (pn; Ro, D, )] [1 — py + pn2 (pN; Ro, D, I)] (Ro + pn)?

— 0< {1 — [L+pnm2 (pn; Ro, D, I)] [1 — px + pna (pa; Ro, D, )]

R2
X(RO—FOpNP} []_ — Ty (pN,R(hD,I)]

— 0< {—Rg [1 + PN (pN;Ro,DJ)] [1 — PN + PNT2 (pN;R07D>I)]
1 — 7o (pn; Ro, D, I)
(Ro + pn)?
— 0< {pN (1 +m2 (pn; Bo, D, I) [1 — m (piv; Ro, D, 1)) Rg)
1 — 7o (pn; Ro, D, I)

(Ro + pn)?
(4.63)

+ (Ro + pN)Q}

+ Ro 2+ Ro (1 =27 (pn; Ro, D, 1))] }pN
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Therefore if the assumption given in equation (4.55a) holds then equation (4.63)
holds and C%V (7, pn; Ro, D, T) < 0.

Finally, we need only show that jp% (7, pn; Ro, D, I) < 0 if equation (4.55b)
holds. Evaluating inequality (4.60b) at 7 (pn; Ro, D, I) and substituting equa-
tion (4.62) yields

db
0> d72(77 (pN;R(J?DaI)apN)
PN

< 0<(d—1)[1 —m(pn; Ro, D, )]
dR?
(Ro + pn)?
= 0 < {=dR[1+ pyms (pn; Ro, D, 1)] [1 = p (1 = 72 (pv; Ro, D, )]
1 —my (pn; Ro, D, I)
(Ro +pN)2
= 0< {p} [(d—1) +dm (pni Ro, D, 1) (1 = m (p; Ro, D, I)) R
+ pxRo [2(d — 1) + dRo (1 — 27 (pw: Ro, D, T))] — R2}
» 1 — 7o (pn; Ro, D, I)
(Ro + pv)’

—[1 =7 (pw; Ro, D, )] [1 — px + pna (pn; Ro, D, )]

+ (d—1) (Ro +pN)2}

9

which holds by the assumption given in equation (4.55b), as required for the
proof of Theorem 4.3. O]

The assumptions required to apply Theorem 4.3 are difficult to visualise.
We now present a Corollary to Theorem 4.3 that gives sufficient conditions for
the assumptions given in Theorem 4.3 to hold, and has a simpler interpretation

for illustrative purposes.

Corollary 4.1. Let D ~ Const(d), d > 2. Then, for Ry > 1 and e € (0,1—pn),

if
1
1> z(pn; Ro, D, 1) > 3 (1 + pg) , (4.64a)
and R
0
> 4.64b
PN =2 (d — 1)7 ( )
then

z (pn; Ro, Const(d), I) < z (pn + €; Ro, Const(d), I) .

Proof. This proof proceeds by showing that equations (4.64) are sufficient
conditions to apply Theorem 4.3. We begin by showing that inequality (4.64a)

118



implies inequality (4.55a). Note that inequality (4.55a) immediately holds if
7o (pn; Ro, D, I) < 1/2, and recall that z (py; Ro, D, I) = 1 — 7 (pn; Ro, D, I).
Then, substituting equation (4.62),

1 PN
Ry, D, 1) > = —
(pN, 0; 2( 2)
1
= 71 (pn; Ro, D, I) <2< p;)
. , 1 PN
= my (pn; Ro, D, I)[1 — pn + pnma (pw; Ro, D, 1)) <2 -

2 — 1
— 7.‘-2(29]\/;R07-D7I)€<_ by >

N 2

Since 7 (py; Ro, D, I) € [0,1), if z(pn; Ro, D, I) > 1/2 + px/4 then the in-
equality m (pn; Ro, D, I) < 1/2 holds and inequality (4.64a) implies inequality
(4.55a). Therefore to complete this proof we need only show that inequality
(4.64b) implies inequality (4.55b). Note that, since ms (pn; Ro, D, I) < 1/2,
inequality (4.55b) clearly holds if pyRo2(d — 1) — R? > 0. Furthermore the
inequality pyRo2(d — 1) — R% > 0 is a rearranged form of inequality (4.55b).
Thus inequality (4.64b) implies inequality (4.55b) as required. [

Previously we conjectured that in the network and global model with a
binomial degree distribution, fixing Ry and increasing py while decreasing Ag
causes a monotonic increase the final size of a major outbreak for all py € (0, 1)
for which z (pn; Ro, D, I) < 1, as illustrated in Figure 4.1 on page 92. Theorem
4.3 is an analytic proof of this conjecture for the special case of a constant
degree distribution and a subsection of py and z (py; Ry, D, I). The difficulty in
extending Theorem 4.3 to encompass all values of py and z (py; Ro, D, I) arises
from the limitations of Lemma 4.4, i.e. we require both partial derivatives of
the probability generating functions evaluated at the stationary points to have
the same sign. In contrast, the difficulty in extending Theorem 4.3 to consider
general degree distributions arises from the reliance of the proof on equation
(4.57¢), i.e. fi(s,pn) = fa(s,pn)(1 — py + pns2), which is a property of few
distributions (although we note that Theorem 4.3 can therefore be extended to
consider a binomial degree distribution). However, we note that Lemma 4.4 can

be applied to general degree distributions, if its requirements are met.
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4.1.5 Analysis of the network and global model with a

logarithmic degree distribution

In this section we investigate the final size of a major outbreak on the network
and global model with a logarithmic degree distribution. We consider a loga-
rithmic degree distribution with parameter p because the final size of a major
outbreak on the network and global model can be written explicitly as a simple
function of Ry and p, which allows analytical analysis. Furthermore, we give a
proof of the key result that fixing Ry and increasing the network heterogeneity
does not always have a monotonic effect on the final size of a major outbreak.
Thus the effect of introducing a small amount of network heterogeneity to
the homogeneously mixing model is not necessarily the same as the effect of

introducing more network heterogeneity to an already heterogeneous model.

Let ZLog(p) (R0, Ag; I) be the final size of a major outbreak in the network
and global model with degree distribution D ~ Log(p) (p € (0,1)), global
infection rate Ag € [0, Ry/u;], basic reproduction number Ry and infectious
period distribution I. We begin by noting some properties of the logarithmic
degree distribution. Let D ~ Log(p), then

—p

M= = p)log(1— p)’ (4.652)

o = s (60)
= ST
fpy = 1fp. (4.65d)

In Proposition 4.4 we consider the following. In part (i) we consider the effect
of introducing a small amount of network heterogeneity (with a logarithmic
degree distribution) to the homogeneously mixing model, in part (ii) we consider
the final size of a major outbreak on the standard network model with a
logarithmic degree distribution and in part (iii) we prove that the final size of
a major outbreak on the standard network model with a logarithmic degree
distribution is always smaller than the final size of a major outbreak in the
homogeneously mixing model. Recall that in the standard network model we
require Ry € (1, pp_4], so if D ~ Log(p) then we require Ry € (1,p/(1 — p)],
and that if A\¢ = Ro/p; then Ay = 0.
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Proposition 4.4. Consider the network and global model with D ~ Log(p) and
Ry > 1.

(1)

sen (dQZLog(p) (RO) RO/MI) I)

>0 < 1—e!t>p.
D’ >— © =P

(ii) For Ry <p/(1—p),

log(Ro)

_7log(1 — ) (4.66)

ZLog(p) (Ro,0; 1) =

(iii) For Ry <p/(1—p),

ZLog(p)(R07 O; I) < ZH(Ro).

Proof. Part (i) immediately follows by applying Theorem 4.1(iv) and substitut-
ing equation (4.65c¢).

To prove part (ii) we consider the standard network model with a logarithmic
degree distribution. Recall from Table 2.2 that fp(s) = log(1l — ps)/log(1l — p)
and fp_4(s) = (1 —p)/(1 — ps). Therefore, substituting fp(s), f5_1(s) and
pn = Ro/pp_y (with pp ; given in equation (4.65d)) into equations (4.2),
ZLog(p) (R0, 0; I) satisfies the equation

log (1 — p+ 29Ro(1 — p))

1 — 2pog(p) (R0, 0; 1) = : 4.67
L g(P)( 0 ) log(l — p) ( a)
where 2, is the unique solution in (0, 1] of
l—p
1 — 2= : 4.67b
T 1-p+aR(l-p) (4.67b)
Rearranging equation (4.67b) yields
1 L-p
— 2y =
T 1—p+mR(l-p)
1
= l-zp=—
2 1+ ZQRO
<— 0 =2 (ZQR() — Ro+ 1) . (468)

Thus, since zy is the unique solution in (0, 1] of equation (4.68), zoRy = Ry — 1.
Rearranging equation (4.67a) and substituting z; Ry = Ry — 1 yields part (ii),
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i.e.

log ((1 —p) (1 + 22Ry)) log(1 4+ 22 Ro)
oo (R, 0:1) = 1 — _ _oell T 22l)
ZLosto) o, 051 oz (1 - 9) log(1 — p)
_ log(Ro)
log(1 - p)

Finally we consider the proof of part (iii). Let

— zul{v (o) O — zu\{w
g<zH<RO>>:(1_10g“ <R>>> Jlos=zn(Re) o

zu(Ro) zu(Ro)

We first show that if g(zu(Rp)) > 0 then zpog(p) (Ro,0; 1) < zu(Ro). Finally we
prove that g(zg(Rp)) > 0, which completes the proof of part (iii).

Recall that in the standard network model with D ~ Log(p), Ry < p/(1—p),

and

1
< 1— - > - 4.
Bospl0=p) = i) = gty 7
Substituting inequality (4.70) into part (ii) yields
log(Ry) log(Ro)
1) =— < .
“Lont) B 050 =100 (1) = log(1 + R
Therefore to prove 2pog(p)(Ro) < 2m(Ro) it is sufficient to show that
log(Ry)
R, 4.71
log(1 + Ro) 2u(Fo). (471)
Furthermore,
log(Ro)
—_— R
log(1 + RO) 2u(Fo)
< log(Ro) < zu(R)log(1 + Ry)
> Ry < (1+ Ry)™o) (4.72)

Recall that z(Rg) is the unique solution in (0,1] of 1 — z = e 0% so Ry
and zp(Ry) satisfy

—log(1 — zu(Ro))
zu(Ro) '
Substituting equation (4.73) into inequality (4.72), it is clear that to prove
part (iii) it is sufficient to show that g(zu(Rp)) > 0, where g(zn(Ry)) is defined in

Ry = (4.73)
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equation (4.69). Substituting the Taylor series log(1—z)/x = — >0 2™ /(n+1)!
into equation (4.69) yields ¢(0) = 0 and g(1) = 1. Furthermore,

~1 log(1 — zu(Ryp))
n(Ro)(1— 2u(Ro) |~ 2n(Ro)? ]
~log(1 — 2 (Ro)) )
X ZH(RO) (1 ZH(RQ) >
1 B log(1 — zu(Ry))
21(Ro)(1 — zu(Ry)) z(Ry)?
1
= (B — (R |1 ) (1 -
B log(1 — zu(Ry))
ZH(R0)2

oot = |

+

ZH(RO)
_ log(1 - ZH(RO))>ZH(RO)1] .

log(1 — zu(Ry)) > ZH(RO)l]

1 — 21(Ro) (1 T

Thus for zg(Ry) € (0,1), —log(1—2n(Ro)) > 0and so ¢'(zu(Ro)) > 0. Therefore
g(s) is an increasing function in (0,1) and, since g(0) = 0 and g(1) = 1,

g(zu(Rp)) > 0 as required for the proof of part (iii). O

Corollary 4.2 proves two results. Firstly, we show that, for the given param-
eters and fixed Ry, the final size of a major outbreak on the standard network
model with a logarithmic degree distribution is smaller than the final size of a
major outbreak on the homogeneously mixing model. We then prove (under the
same parameters and fixed Ry) that increasing Ay at the expense of \g in the
homogeneously mixing model will increase the final size of a major outbreak.
Therefore Corollary 4.2 proves that fixing Ry and adding network heterogeneity
to the homogeneously mixing model does not always have a monotonic effect
on the final size of a major outbreak, and therefore the important result that
the effect of introducing a small amount of network heterogeneity to the homo-
geneously mixing model is not necessarily the same as the effect of introducing

more network heterogeneity to an already heterogeneous model.

Corollary 4.2. For Ry € (1,e — 1) and p € [Ry/(Ro+1),1 —e™!],
ZLog(p) (Ro, 03 1) < zu(Ro), (4.74a)

and

sen dQZLog(p) (R(b RO/MI)
diy?

) <0. (4.74D)
An=0

Proof. If p <1 — e~ ! then equation (4.74b) holds by Proposition 4.4. Also by
Proposition 4.4, equation (4.74a) holds if Ry < p/(1 — p), which holds if and
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only if p > Ry/(Ry + 1). Finally, the constraint Ry € (1,e — 1) is required for
[Ro/Ro+ 1,1 — e '] to be a positive interval. O

Remark. We can also consider the case D ~ Geo™(p) to prove that fizing
Ry and adding network heterogeneity to the homogeneously mixing model does
not always have a monotonic effect on the final size of a major outbreak. The
argument follows analogous arguments to those in the proof of Proposition 4.4

and Corollary 4.2.

4.2 Household and global model

In this section we investigate the effect of our choice of infection rates (Mg
and Ay) on the final size of a major outbreak for fixed Ry and household
size distribution. Although our analytical results for the final size of a major
outbreak and R, allow for general household size distributions, requiring only
0% < 00, for the numerical work in this section we focus on household size
distributions with a finite maximal household size, since in practical applications
households generally contain few individuals. We now introduce three household

size distributions we consider. Let Hygp; be a distribution with
(pla P25 P35 P4, P5s P6) = (0137 037 0237 0187 0097 003> )

which is used as a household size distribution by Fraser (2007) and is based on
UK census data from 2001. Let Hig61 be a distribution with

(p1, P2, P3, P, P, pe) = (0.29,0.34,0.16,0.14,0.05,0.02) ,

which is used as a household size distribution by Ball and Shaw (2015) and is
based on UK census data from 1961. Finally, let Hj; be a distribution with
(p1, p2, p3, pa) = (0.74,0.13,0.1,0.03), which is chosen for its moment properties

discussed in Remark 4.1.

Figure 4.2 plots the final size of a major outbreak in the household and global
model against the household infection rate, Ay, as the global infection rate, \g,
is reduced to keep Ry = 2 fixed, for a range of household size distributions. So
for a given value of Ay each household size distribution has a different global
infection rate, Ag. To avoid numerical issues (see Section 7.6.1), in Figure

4.2 we condition the household size distribution H ~ Poi*(3) on the maximal
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Final size of a major outbreak
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Figure 4.2: Effect of the household size distribution on the final size of a major
outbreak in the household and global model for a range of household size
distributions. Other parameters are Ry = 2 and I ~ Const(1).

household size being at most 15.

We now discuss the numerical results from our investigations. Firstly, the
effect of fixing Ry and introducing a small amount of household heterogeneity
to the homogeneously mixing model is not necessarily the same as the effect of
introducing more household heterogeneity to an already heterogeneous model,
as illustrated in Figure 4.2 by the bottom line corresponding to the household
size distribution H,;. Indeed, even ‘simple’ household size distributions such
as H ~ Const(4) do not have a monotonic response in the final size of a major
outbreak as Ay is increased, as illustrated in the top line in Figure 4.2 which
has a stationary point near Ay = 1.56. We conjecture that, for each household
size distribution, as Ay — oo the final size of a major outbreak converges to
an asymptotic limit. Finally, we note that even relatively simple household size
distributions, such as those in Figure 4.2, do not admit a simple ordering in the

final size of a major outbreak which holds for all Ag.

In the following section we use analogous arguments to those in Section 4.1.1
to investigate the effect on the final size of a major outbreak of fixing Ry and
introducing a small amount of household heterogeneity to the homogeneously
mixing model. We then consider the final size in the household and global

model with a saturated household infection rate, i.e. Ay = oco. However, we
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now introduce the notation for the household and global model required in the
later sections. By Ball et al. (1997), the probability generating function for the
offspring distribution of the backward Galton-Watson branching process in the
household and global model, b(s), is given by

b(S) — e*AGuz(lfs)fM(n) (e*)\GuIU*S)) )

Let z be the final size of a major outbreak in the household and global model.

Then z = 1 — 1y, where 7 is the smallest solution to the equation b(s) = s.

Similarly to Section 4.1.1, we adjust our notation to reflect the depen-
dencies in the model. So for the rest of this chapter we write z(Ag; Ro, H, I),
Aa(Am; Ro, Hy I, fage (s, Ay I) and ,uz(ﬁ)l()\H; I) for the quantities z, Ag, fim (5)
and ,uy_l)l respectively. Therefore, z(Ag; Ry, H, I) is the largest solution in (0, 1]

of the equation

1— 2\ Ry, H,I) = e~ A¢(AmiRo,H,[urz(Am;Ro,H,1)

o0

Z Pnfrarn ( c¢(Am3Ro,H, I prz(Apr;Ro, H,T) )\H7 ]> .
(4.75)
Furthermore, by Pellis et al. (2012), A¢(Ag; Ro, H, I) satisfies
Aa(Am; Ro, H, 1) #IZ - ZPnN (Am; I) = 1. (4.76)

= 0 n=i

4.2.1 Adding a small amount of household structure to

the homogeneously mixing model

We now consider the effect of fixing Ry and adding a small amount of household
heterogeneity to the homogeneously mixing model, and give a similar result to
Theorem 4.1. The results in Theorem 4.4 correspond to the gradients of the
lines on the left-hand side of Figure 4.2, i.e. Ay = 0.

Theorem 4.4. Let z be the final size of a major outbreak on the household and
global model with household size distribution H. Assume that z(0; Ry, H,I) < 1,
Ry >1and p1 < 1. Then

(i)
2(0; Ry, H, I) = 25(Ry),
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(it)
dz
—(0: HI) =
d)\H(O’RO’ ’ ) 07

(iii)
d2z
— kian(Ro) (1~ 2n(Ro)) (- + 3an(Ro) - 2)
x (E[H]* + E[H) - E[H*] - 1),

(iv)

sen (;j};(o; Ro, H, I)) = sen <E H?] <1 + EE[[ZQD ~E[H]-E [H]) .

The proof of Theorem 4.4 follows a similar argument to the proof of Theorem
4.1. However, the proof of Theorem 4.4 involves calculating the derivatives of
the probability generating functions of the final size of household susceptibility
set’s and Gontcharoff polynomials with respect to Ay and evaluated at A\g = 0.
Therefore the computations are far more involved while not substantially chang-

ing the flow of the proof so we postpone the proof of Theorem 4.4 to Section
B.3.

Theorem 4.4 is the key analytic result in our investigation of the household
and network model, and proves that the effect of fixing Ry and introducing a
small amount of household heterogeneity to the homogeneously mixing model
on the final size of a major outbreak is determined by a function of the first
three moments of the household size distribution. In contrast, Theorem 4.1
shows that (for fixed Ry) the effect of introducing a small amount of network
heterogeneity to the homogeneously mixing model on the final size depends
on the first two moments of the degree distribution. We conjecture that the
difference in moments required to understand the effect of introducing a small
amount of heterogeneity arises from the difference in moments required to
calculate the household size distribution and the degree distribution of a globally

contacted individual, which we now explore.

Firstly consider the network and global model. A globally contacted individ-
ual (i.e. type-1) in the backward branching process has degree distribution D
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and the second derivative of the final size of a major outbreak with respect to
Ay, evaluated at Ay = 0, is a function of the first two moments of D. However,
an individual contacted via the network (i.e. type-2) in the backward branching
process has degree distribution D, where fz = sfh(s)/up, and the second
derivative of the final size of a major outbreak (starting with a single type-2
individual) with respect to Ay, evaluated at Ay = 0 (which can be calculated
by differentiating equation (4.22) in the proof of Theorem 4.1), is a function of

the first three moments of D.

Next consider the household and global model. An individual in the backward
branching process has household size distribution H and the second derivative
of the final size of a major outbreak with respect to Ay, evaluated at Ay = 0,
is a function of the first three moments of H. Clearly each derivative of the
final size of a major outbreak with respect to Ay, evaluated at Ay = 0, requires

knowledge of an additional moment.

In general, Theorem 4.4 shows that if the household size distribution has a
small variance then introducing a small amount of household heterogeneity to
the homogeneously mixing model is likely to increase the final size of a major
outbreak. Similarly, by Theorem 4.1 if the degree distribution of the network
and global model has a small variance then introducing a small amount of
network heterogeneity to the homogeneously mixing model increases the final

size of a major outbreak.

Remark 4.1. An example of a household size distribution for which the final
size will decrease with the addition of a small amount of household heterogeneity
to the homogeneously mizing model is given by Hys, as illustrated in Figure
4.2. Examples of household size distributions for which the final size of a major

outbreak will increase are given by H ~ Const(n), forn =2,3,....

4.2.2 Considering a saturated household infection rate

We now simplify the analysis of the household and global model by assuming that
the household infection rate is saturated, i.e. Ay = 0o, similarly to Becker and
Utev (1998). Therefore we consider an ordering of the lines on the right-hand
side of Figure 4.2. For the rest of this section we assume that the household

infection rate is saturated.
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We now give a sufficient condition for an ordering of the final sizes of major
outbreaks on household and global models with a saturated household infection
rate. Let H; and Hy be two distributions with support in the non-negative
integers and size-biased distributions H; and H, respectively. Furthermore, let
z (Ag, Hy; Ry, I) and z (Mg, Hs; Ro, I) be the final size of a major outbreak in
the household and global model with basic reproduction number Ry, household
infection rate Ay, infectious period distribution I and household size distribution

H, and H, respectively.
Proposition 4.5. Assume that Ry > 1.

(i) If, for all s € (0,1],

) B RZ%s ) B RZs
fH1 (exp( R0+E [Hl} _ 1)) < fH2 (exp( RO—I—E []:12} _1)

(4.77)

then z (0o, Ha; Ry, I) < z (00, Hy; Ry, ).

(it) If, for all s € (0,1],

N _ R%S —Rgs
[ (exp ( TR [Fh} - 1)) <e (4.78)

then zu(Ry) < z (00, Hy; Ro, I).

Proof. Recall the mean number of cases in each generation of a household
epidemic, 1\, (Mg, 1), n = 1,2,...,i=1,2,...,n, discussed in Section 3.2.3.
Clearly, in the limit Ay — o0, a single infected individual will infect all
household neighbours with probability 1 during its infectious period. Therefore,
forn=1,2,..., u(()n)(oo,[) =1, ug")(oo,[) =n—1 and Mz@1(007[) = 0 for
1 = 3,4,...,n. Therefore, for a household size distribution H, considering

equation (4.76) in the limit Ay — oo yields

1 = Ag(oo; Ry, H, I iy <Ralzm—l—REQZ[}n (n — 1))

n=1 n=2

= (00 Ry, H, I)Wég (Ro+E[H] -1), (4.79)

SO
RQ
0

Ro+E[H] -1

Ag(00; Ry, H, Iy = (4.80)
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Taking the limit A\ — oo of equation (4.75) and substituting equation
(4.80) implies that z (0o, Hy; Ry, I) and z (0o, Ha; Ry, I) satisfy

1 — 2z (OO,Hl; RO,I) — i ﬁne*n)\G(OO§RO7H;I),U«IZ(007H1;RO,I)

VS Rz (00, Hy; Ry, I) N
_fl( p( RO+E[FIJ—1)) (4.81a)

and

1— 2 (007[_[2; Ro,[) _ ioj ﬁnefn)\c(oo;Ro,H,I)pjz(oo,Hg;Ro,I)

_r ox _R%Z (OO,HQ;R(),I)
_f2( p( RO+E[FI2}—1)) (4.81b)

respectively. For z(oo, H; Ro, I) € (0, 1], the right-hand side of both equations
(4.81) are decreasing functions. Therefore if there exists s € (0, 1] such that

1—s < fg, (exp <_1m§[glf{2]—1>>’ then z (oo, Hy; Ry, 1) < s. Therefore, to

prove part (i) we need only show that

2 .
1 — z (0o, Hy; Ro, I) = [, (exp (_ROZ (OO,H1,R0,I)))

Ro+E[H] -1
~ Rz (00, Hy; Ro, )
e )

which holds by the assumption given in equation (4.77).

Now consider part (ii). Recall that zi;(Ry) satisfies 1 — 25 (Rg) = e~ fozn(Fo)

and, following an analogous argument to part (i), we need only show that

R2 Hi: Ry, I
1 — z(oo, Hi; Ry, I) = fg, (exp (— 0% (00, Hy; Ry, )))

Ro+E[H] -1
< e—Roz(oo,Hl;Rg,I)

to prove part (ii), which holds by the assumption given in equation (4.78). [

A simple application of Proposition 4.5 immediately yields an ordering of
zn(Ro) and the final size of a major outbreak in the household and global model

with a constant household size distribution.
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Figure 4.3: The effect of the household size distribution on the final size of
a major outbreak in the household and global model for a range of constant
household size distributions, along with the line z = zy(Ry) for comparison.
Other parameters are Ry = 2 and [ ~ Const(1).

Corollary 4.3. If H; ~ Const(n;) and Hy ~ Const(ns), 1 < ny < ny and
z (00, He; Ro, I) < 1, then, for Ry > 1,

ZH(R0> < Z(OO,Hl;R(),I) < Z(OO,HQ;R0,1> .

Corollary 4.3 is illustrated in the right-hand side of Figure 4.3, in which
the final size of a major outbreak appears to converge to a limiting value
as Ay — 00, which is ordered with larger households having larger major

outbreaks in the limit Ay — oo.

4.3 Concluding remarks

In this chapter we consider the effect of network and household heterogeneity
on the final size of a major outbreak while Ry is kept fixed, with the majority
of our analytical focus on the extreme values of \g, i.e. considering the effect of
fixing Ry and introducing a small amount of network or household heterogeneity
to the homogeneously mixing model, or considering an ordering of the final size

of a major outbreak on the standard network model with Ry kept fixed.
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We show that fixing Ry and introducing a small amount of network hetero-
geneity (with degree distribution D) to the homogeneously mixing model, by
increasing the network infection rate while decreasing the global infection rate,
will increase the final size of a major outbreak if 1 — ¢%,/up > 0, and decrease
the final size of a major outbreak if 1 — 0% /up < 0. However, fixing Ry and
introducing a small amount of household heterogeneity (with household size
distribution H) to the homogeneously mixing model, by increasing the household
infection rate while decreasing the global infection rate, will increase the final

size of a major outbreak if E [H?] (1 + EE[[IZ]]> —E [H?]—E [H] > 0, and decrease

the final size of a major outbreak if E [H?] (1 + EE[[IZ]) —E[H?) -E[H] <O0.

Furthermore, we give an ordering for the final size of a major outbreak in

the standard network model with a range of degree distributions, and in the
household and global model with a saturated infection rate and some constant

household size distributions.

Importantly, we prove that fixing Ry and introducing network or household
heterogeneity to the homogeneously mixing model does not always have a mono-
tonic effect on the final size of a major outbreak. Therefore the effect of fixing Ry
and introducing a small amount of heterogeneity to the homogeneously mixing
model is not necessarily the same as the effect of introducing more heterogeneity

to an already heterogeneous model.

A major difficulty in evaluating the difference final size of a major outbreak
in network and global models is that we need to compare the extinction proba-
bilities of multiple two-type branching processes. This is a complicated problem,
although we feel that further progress could be made by generalising Lemma
4.4 in Section 4.1.4 to allow for two partial derivatives to have opposite signs.
Although analysis of the household and global model only requires knowledge of
single-type branching processes, we find ourselves limited in our investigations
by the complicated expressions determining the size of a household susceptibility
set and the mean number of cases in each generation of a single household

epidemic.
The results in Chapter 4 show that transmitting the disease through global

contacts or a network structure have different effects on the final outcome of

the epidemic.
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4.4 Table of common notation introduced in
Chapter 4

Symbol

Meaning

Page

ZH(R())

The final size of a major outbreak in the homo-
geneously mixing model with basic reproduction

number Rj.

93

21 (pN()\N);RO,DJ)

The final size of a major outbreak in the network
and global model with degree distribution D,
basic reproduction number Ry, network infection

rate Ay and infectious period distribution /.

94

ZPoi(a) (R07 )‘G7 I)

The final size of a major outbreak in the net-
work and global model with degree distribu-
tion D ~ Poi(«), basic reproduction number Ry,

global infection rate Ag and infectious period I.

102

ZBin(n,p) (R(), )‘Gv ])

The final size of a major outbreak in the net-
work and global model with degree distribution
D ~ Bin(n, p), basic reproduction number Ry,

global infection rate Ag and infectious period I.

104

ZNB(r,p) (Rm Ac; [)

The final size of a major outbreak in the net-
work and global model with degree distribution
D ~ NB(r, p), basic reproduction number Ry,

global infection rate Ag and infectious period I.

105

ZLog(p) (Ro, Ag; I)

The final size of a major outbreak in the net-
work and global model with degree distribu-
tion D ~ Log(p), basic reproduction number Ry,

global infection rate Ag and infectious period I.

120

2 (Am, H; Ro, I)

The final size of a major outbreak in the house-
hold and global model with basic reproduction
number Ry, household infection rate Ay, infec-
tious period distribution I and household size
distribution H.
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5. Effect of global contacts on the

acquaintance vaccination strategy

In this chapter we introduce three vaccination strategies on the network and
global model: the acquaintance vaccination strategy, the uniform vaccination
strategy and the optimal vaccination strategy. Under all three vaccination
strategies we vaccinate individuals with a perfect vaccine after the network
has been constructed but before the first infection occurs. We assume that
individuals vaccinated with a perfect vaccine always become immune, with this
immunity never waning, and immune individuals do not play any part in the

epidemic, i.e. they cannot become infected, susceptible or removed.

First we consider the acquaintance vaccination strategy introduced by Ball
and Sirl (2013) and Ball and Sirl (2017), in which neighbours of individuals
sampled uniformly at random from the population are chosen for vaccination.
Acquaintance vaccination is based on the acquaintance vaccination strategy
introduced by Cohen et al. (2003) and further developed by Britton et al. (2007),
which we refer to as the ‘single-neighbour’ acquaintance vaccination strategy.
Under the single-neighbour vaccination strategy we sample individuals uniformly
at random from the population and vaccinate a single neighbour chosen uni-
formly at random from the set of all possible neighbours. Both the acquaintance
vaccination and single-neighbour acquaintance vaccination strategies tend to
vaccinate individuals with larger degrees using only local knowledge of the
network. This makes them a powerful tool in preventing the spread of epidemics
since it is well-known that vaccination strategies that target individuals with
large degrees often increase the effectiveness of vaccination (see, for example,
Dezsé and Barabasi (2002)). However, we do not investigate the single-neighbour

acquaintance vaccination strategy, since even the vaccination coverage does
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not admit a simple closed form expression. Furthermore, the extension of the
single-neighbour acquaintance vaccination strategy to the generalised vaccine
reaction of Becker and Starczak (1998), assuming a non-perfect vaccine, requires

a branching process with countably many types (see Ball and Sirl (2013)).

Next we contrast the acquaintance vaccination strategy with the uniform
vaccination strategy, in which individuals are chosen uniformly at random for
vaccination, and optimal vaccination, in which we use global knowledge of the
network to order individuals by their degree and vaccinate individuals in de-
scending order of degree to the required vaccination coverage. We give conditions
under which, for a fixed vaccination coverage, the acquaintance vaccination
strategy performs worse than the uniform vaccination strategy. For each vacci-
nation strategy we numerically investigate the convergence of the final size of
a major outbreak in finite populations to the asymptotic calculations. Finally,
we discuss how the addition of global contacts affects the final size of a major

outbreak and the critical vaccination coverage of the three vaccination strategies.

This chapter is laid out in the following way. In Sections 5.1 - 5.3 we analyse
the acquaintance, uniform and optimal vaccination strategy respectively. In each
case we determine a post-vaccination threshold parameter and expected relative
final size of a major outbreak. In the context of acquaintance vaccination we also
address the issue of choosing the parameters of the vaccination selection process.
In Section 5.4 we compare the acquaintance and uniform vaccination strategies,
giving conditions under which acquaintance vaccination strategy performs worse
than the uniform vaccination strategy. In Section 5.5 we present numerical
results, discussing the convergence of the final size of a major outbreak in finite
populations to their asymptotic limits for the optimal, acquaintance and uniform
vaccination strategies in Section 5.5.1, and the effect of global contacts on the
critical vaccination coverage for the three vaccination strategies in Section 5.5.2.
Finally we give our concluding remarks in Section 5.6 and a table of common

notation introduced in this chapter in Section 5.7.
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5.1 Acquaintance vaccination on the network

and global model

5.1.1 Description of acquaintance vaccination

Before proceeding with the details of the acquaintance vaccination strategy we
define the vaccination coverage and critical vaccination coverage. The vacci-
nation coverage, ¢, of a vaccination strategy is the proportion of individuals
in the population vaccinated, and the critical vaccination coverage, ¢, is the
proportion of the population we need to vaccinate to reduce the basic reproduc-
tion number of the model under vaccination to 1. We now give a description of
acquaintance vaccination and useful definitions and distributions required for

further calculations, which are also given in Ball and Sirl (2013).

Recall that the network and global model is discussed in Section 4.1. Un-
der the acquaintance vaccination strategy each individual in the population is
sampled independently with probability ps and each network neighbour of a
sampled individual is independently chosen for vaccination with probability pc.
Finally, any individual which has been chosen for vaccination at least once is
vaccinated with the perfect vaccine. Note that for this vaccination strategy to be
applied we require an underlying network structure, i.e. to apply acquaintance
vaccination we require py < 1, which we assume for the rest of this Chapter.
Note that if pg > 0 then the maximum vaccination coverage that can be achieved

will be less than 1.

Under the acquaintance vaccination strategy, for an individual ¢ to be chosen
for vaccination by a given network neighbour j, j must be sampled, occurring
with probability pg, and choose i for vaccination, occurring with conditional
probability pc. Therefore the probability that an individual is not chosen for
vaccination by a given network neighbour is 1 — pgpe. Thus, since an individual
1 chosen uniformly at random from the population has D network neighbours,
each of whom does not choose 7 for vaccination independently with probability
1 — pspc, the probability that an individual chosen uniformly at random from

the population is vaccinated is

pv=1- ipk(l —pspe)t =1— fp(1—pspe). (5.1)
k=0

136



Note that, by definition, py is also the vaccination coverage of the vaccination

strategy.

By restricting our attention to a perfect vaccine we need only consider a
two-type forward and backward branching process as in the network and global
model. In the forward branching process, used to calculate the threshold param-
eter Ry, individuals are typed by whether they were infected by a global (type-1)
or network (type-2) contact. In the backward branching process, used to calcu-
late the final size of a major outbreak, individuals are typed by whether they join
an individuals susceptibility set by a global (type-1) or network (type-2) contact.
Before considering a threshold parameter and final size of a major outbreak for
this model, we calculate the degree distributions of an unvaccinated individual
chosen uniformly at random from the population, i.e. a type-1 individual, and

an unvaccinated individual contacted via the network, i.e. a type-2 individual.

Consider an unvaccinated individual, ¢ say, that has been globally contacted,
and denote their degree distribution by Dy. Let U be the event that an
individual is unvaccinated. Then a priori ¢’s degree is distributed according to
D and i is vaccinated with probability py, given in equation (5.1). Thus Dy is
given by

P(D=d)P(U|D=d) _ pa(l —pspc)’

P(Dy = d) = T =PRI, d=0,1, . (5)

Next consider an unvaccinated individual contacted via the network, ¢ say,
and denote their degree distribution by Dy. Then i has unconditional degree
distribution D, and we know that i avoids vaccination by all of its neighbours.
Note that we do not count 7’s parent in the branching process, which must not
vaccinate i by definition (leading to the d — 1 term in equation (5.3)). Therefore

~ P(D=d,U)  pa(1—pspc)’"

P(Dy = d) = i v v S EE AR (5.3)

b =3 Ail1 = (1= pspe) ™) =1 fp 11~ pspe) (5.4)

is the a priori probability that ¢ is vaccinated.

Finally, we denote by Ig the event that an individual is sampled, and note
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that we know that an individual contacted via the network does not choose its
parent in the branching process for vaccination. Therefore the probability that
an individual contacted via the network is sampled, given that they did not

choose their parent in the branching process for vaccination, is given by

1— 1—
psu = P(Is|does not choose parent) = ps(1 = pe) = ps( pc)‘
ps(l1=pc) +1—ps 1—17517(% )
5.5

5.1.2 Threshold parameter

We now calculate the threshold parameter, R, which determines whether or
not the forward Galton-Watson branching process can have infinite progeny and
therefore, by definition, whether or not a major outbreak can occur (see Section
3.2.1). Since the network and global model does not contain any household
structure, Rj is the largest eigenvalue of the mean next-generation matrix M*

given in Theorem 5.1, so

A miy 4 ma, + \/(mlAl — may)? + dmiymsy

Theorem 5.1. The next-generation matriz M2 is given by

A - Acpr(1 = py) pn(1—pv) (1 — pspc) EEDU]

" Dam=pv) oy —pv) (1= psupe) B [Du — 1] o

Proof. This proof uses similar arguments to the work in Ball and Neal (2008)
and Ball and Sirl (2013), and we follow similar notation to that introduced in
Section 3.2.2.

First consider the expected number of infectious global contacts made by
type-1 and type-2 individuals. Note that the number of global contacts made
by an individual is independent of its network degree, so the distribution of the
number of global contacts made by an infected individual does not depend on

its type, thus ms, = m2,.

Let Cge be the number of infectious global contacts made by a single
infected individual who was contacted globally. An infectious individual makes
global contacts at rate A\g throughout an infectious period I with mean puy,

and these global contacts are made with distinct individuals chosen uniformly
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at random from the population. An individual chosen uniformly at random
from the population is unvaccinated with probability 1 — py. Therefore the
total number of global contacts an infectious individual makes has a Poisson
distribution with parameter Agu; and, conditional on the number of global
contacts an infectious individual makes, CL, the number of infectious global
contacts follows a Binomial distribution with C& trials and success probability
(1 —py). Thus

miy = E [Caq) = Aapir(1 — pv) = mj;. (5.8)

Next we consider the number of infectious network contacts. Let Coy and
Cnn be the total number of infectious network contacts made by a typical
type-1 and type-2 individual, respectively. The expectations of both Cqy and
Cnyn can be determined by conditioning on the individual’s infectious period, I,
and the number of uninfected neighbours it has in the network, which is Dy
for a type-1 individual and Dy — 1 otherwise. All infectious periods have the
same distribution, I, and note that a type-1 or type-2 individual is sampled

with probability ps or psy respectively, and otherwise unsampled.

Consider a type-1 individual 2. Conditional on ¢’s infectious period, + makes
infectious contact with a given network neighbour, 7, if all of the following hold:
j is not chosen for vaccination by ¢, occurring with probability 1 — pspc; 7 is not
already vaccinated by another network neighbour, occurring with probability

1 — py; and j is contacted, occurring with probability (1 —e MW I”). Thus

CGN|]7 DU ~ Bin (DU, (1 — e_ANI) (1 — ]5\/) (1 — Ps +ps(1 —pc)))

and, recalling that an individual’s infectious period is independent of its degree

distribution,
miy = pn(1 = pv) (1 = pspe) E [Dy]. (5.9)

The same calculations hold for mg‘z if Dy and pg are replaced by Dy — 1 and

psu respectively. Therefore
may = pn(1 = pv) (1 = psupe) E [DU - 1] : (5.10)

Equations (5.8), (5.9) and (5.10) yield the entries of the next-generation

matrix M* as required. O
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5.1.3 Final size of a major outbreak

We define the expected relative final size of a major outbreak in a population that
contains vaccinated individuals to be the fraction of initially susceptible individ-
uals that are ultimately infected by the epidemic in a major outbreak when there
was a single initial infective chosen uniformly at random from the population.
Therefore to recover the proportion of ultimately infected individuals among
the entire population, including the vaccinated individuals, we must multiply
the final size of a major outbreak by 1 — c¢. In this chapter we refer to the ex-

pected relative final size of a major outbreak as the final size of a major outbreak.

To calculate the final size of a major outbreak in the network and global
model under the acquaintance vaccination strategy we consider a backwards
Galton-Watson branching process that approximates the spread of an indi-
vidual’s susceptibility set, similarly to Section 3.3. Let Bgg and Byg be the
number of individuals that join the susceptibility set of a typical type-1 and
type-2 individual respectively through a direct global contact. Similarly, let
By and Byy be the number of individuals that join the susceptibility set of a

typical type-1 and type-2 individual respectively via a network contact.

Let the probability generating functions for the offspring distribution of a
type-1 and type-2 individual in the backward branching process be given by
b1(s1, $2) and by (81, 82), (51, 82) € |0, 1]2, respectively, so by (s1,$2) = E [S?Gcsfcﬂ

and bQ (817 82) =FE [SlBNGSé%NN} . Let b(Sl, 82) = (bl (Sl, 82) s bg (Sl, 82)).

By similar arguments to those given in Section 3.3, the final size of a major
outbreak is z = 1 — 7y, where 7 = (my, ) is the smallest solution to the set of

simultaneous equations 7 = b(7).

Theorem 5.2. The joint probability generating functions for the offspring

distributions of the backward Galton-Watson branching process are given by

bi (81, 80) = e ermpv)0=s) g 11— py(1 — ) (1 — pspe) (1 — s2)]
ba (51, 82) = e Aemt=pIU=0) 5 (1 — pn(1 =) (1 = Psupe) (1 = 52)].

Proof. The proof of Theorem 5.2 proceeds similarly to the proof of Theorem
3.6. Since the calculations of by (s1, $2) and b (s1, $2) are similar, we write Bag
and By, where A € {G, N}.
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Consider an individual 7 in the population. All infectious contacts made to
1, both global and via the network, are made by different individuals. Therefore
all infectious contacts made to ¢ are made by individuals with independent and
identically distributed infectious periods, I. Furthermore, we know that the
number of global contacts made to individual ¢, the degree distribution of 7, the
probability that a given unvaccinated network neighbour contacts ¢ and whether
1 is sampled are all mutually independent. So Bag and B,y are independent
and, since the only difference between a type-1 individual and a type-2 individual

is the network degree of the individual, we know that Bgg ZB NG-

A given network neighbour, j, of ¢ can only make infectious contact with
1 if 7: is not chosen for vaccination by i, is not already vaccinated by another
neighbour and contacts i. Thus if ¢ is a type-1 individual then j contacts
with probability (1 — pspc) (1 — py)pw, and if i is a type-2 individual then j
contacts ¢ with probability (1 — psypc) (1 —py)pn. Conditioning on the number
of network neighbours of i, which is distributed as Dy or Dy for a type-1 or

type-2 individual respectively, yields

BGNlDU ~ Bin (DUapN(l - ﬁv) (1 - pSPC)) (511&)
and
BNNlDU ~ Bin (DU — 1,]9N(1 — ﬁv) (1 — ﬁSUpC)) . (511b)

So, applying the independence of Bag and Bay to by (s1,$2) and by (1, $2)

and using equations (5.11),

s B s ]

57 B [B [s5v| Dy

579¢] foy [1 = pv(1 = pv) (1 = pspe) (1= 52)], (5.12a)

B B
E [81 GG82 GN} GG
GG

E
E
E

B
51

B
51

B
51

and

E [sfvesf™| = B [sP¥¢] fp, 4 [1 = pv(1 = pv) (1 = psupc) (1 — 52)].
(5.12b)
Finally, since Bgg 4 Bne we need only calculate E {s? GG}. Consider a
population containing NNV individuals and, for a specified individual, i say, let N/

be the number of individuals in the population excluding those belonging to 7’s
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local susceptibility set. Then, for any of the N/ individuals, j say,

P(j is unvaccinated and j globally contacts i) = (1 - E [e’)‘GI/ND (1—pv)
= (1 =01 (Aa/N)) (1 = pv).

Recall that an individual ¢’s local susceptibility set is the set of indi-
viduals that, were they to become infected, would contact ¢ via a chain of
contacts made via the network (see Section 3.3.1). Denote by W/i(N) the
number of individuals that contact ¢ globally in a population of size N, ex-
cluding i’s local susceptibility set which contains N — N/ individuals, and
clearly W) ~ Bin [N/, (1 —¢1 (Ag/N)) (1 — py)]. Since 0% < oo, in the limit
N — oo the probability that a member of i’s local susceptibility set will glob-
ally contact ¢ is 0, so Wi(N) Z, Bgg as N — oo. Thus, following analogous
arguments to those in the proof of Theorem 3.6 (i.e. considering the Poisson

approximation of the Binomial distribution), Bgg ~ Poi (Agur(1 — py)).

Substituting E [SFGG} — o Aarr(l-pv)(1=s1) gnd E |:SIBNCv‘:| — e ani(1=py)(1-s1)
into equations (5.12) yields the joint probability generating functions given in
Theorem 5.2. 0

5.1.4 Balance between ps and pc for a fixed vaccination

coverage

The acquaintance vaccination strategy has two parameters, the probability of
sampling an individual (pg) and the probability a given network neighbour is
chosen for vaccination (p¢), which control the allocation of the vaccine. Further-
more, the vaccination coverage depends only on the product pspc. Therefore, in
this section we use the same methodology as Ball and Sirl (2013) to investigate

the trade-off between pg and p¢ for a fixed (expected) vaccination coverage.
We begin by rearranging the next-generation matrix M into a form amendable

to investigation. Consider the quantities E [Dy] and E {DU — 1]. Substituting
equation (5.2) into the definition of E [Dy] and then applying the formula
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fp-1(s) = [p(s)/pp yields

B(Dy] = Y dP(Dy = d)

=0
1
=7 ded (1 — pspc)*
—Pv g
1 —
= 5 f (1~ pspo). (5.13)
—bv

Similarly, substituting equation (5.3) into the definition of E [DU — 1} yields

E Dy — 1] :idP(DU—lzd)

1 >
- > dpair (1 — pspe)”
A
1 — pspc
=1 fD (1= pspe). (5.14)

Recall that the vaccination coverage satisfies c = 1 — fp(1 — pspc), so, for a
fixed degree distribution, the vaccination coverage only depends on the product
pspc and so we write p’ = pgpe. Substituting equations (5.1), (5.4), (5.13) and

5.14) into the next-generation matrix M4 given in Theorem 5.1 yields
g g y

A — |Aenrfo(1—p') PN (a=p)sp (=)

up fp(1-p’)
Aaprfo(1—p") pn(1—2p" +p'pe) fp_ (1 —1)

Note that, for a fixed vaccination coverage, m4, m#, and m4, are constant as
pc is varied and m#, is strictly increasing in pc. Recall from Proposition 3.1 on
page 44 that increasing or decreasing a single element of a matrix will increase
or decrease its maximal eigenvalue respectively. Therefore, since R§ is the
maximal eigenvalue of the next-generation matrix M, the following proposition

holds by applying Proposition 3.1.

Proposition 5.1. If P(D > 1) > 0 and Ay > 0, then, for a fized vaccination
coverage, R4\ is strictly increasing in pc. Otherwise, for a fived vaccination

coverage, R{' does not change with pc.

Firstly, Proposition 5.1 shows that if Ay =0 or P(D > 1) =0, i.e. if type-2
individuals cannot have type-2 offspring, then the exact balance between pg and
pc is not important. This is what we would expect for the case Ay = 0, as if there

are no network infections occurring then we are considering the homogeneously
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mixing model with vaccination, and the vaccination allocation strategy is not
important, only the vaccination coverage. Similarly, in the presence of network
contacts we would expect Rj' to be increasing in pc, for a fixed vaccination
coverage, since intuitively the effect of vaccination under this strategy would
be greater if everyone in the population chose a few individuals to be vacci-

nated, rather than a few individuals choosing all their neighbours for vaccination.

We note that in the case P(D > 1) > 0 and Ay > 0 our results coincide
with the results on the standard network model discussed by Ball and Sirl
(2013), i.e. that R is minimised when (ps,pc) = (1,p’) and maximised when
(ps,pc) = (P, 1), and that the greatest difference occurs when p’, and therefore
also the vaccination coverage, is large. However, the size of the difference in R
between maximising pg vs pc will be diluted compared to the standard network

model, owing to the inclusion of global contacts.

So far in this section we have only considered the effect of increasing p- on
R{', for a fixed vaccination coverage. We now turn our attention to the effect of
the balance between pg and p¢, for a fixed vaccination coverage, on the final size
of a major outbreak. A rearrangement of the probability generating functions
for the offspring of the backwards branching process, given in Theorem 5.2,

similar to the rearrangement of M4, yields

o (1= [L=py(L = p)(1 = s2)fp1 (1= p)])
fo(1=p) ’

fooa (L= pu(1 =29 +9po)(1 = 52)f5 (1 = p))
fD—1(1 —p’) ‘

b1 (s1,52) = e Ao fo(1=p')(1=5

by (51, 59) = e Ao fp(=p)(1=s

Thus, for a fixed vaccination coverage, by (s1,2) is not affected by the
balance between pg and pc and by (s1,s2) is strictly decreasing in pco. To
highlight the dependence of by (s1, s2), by (s1,$2) and b(sy, s3) on pc we write
by (51,89, pc), by (51,52, pc) and b(s1, 59, pe) respectively. Let 2+ = 1—n7, where
wt = (ﬂ'it, 71'3:) is the smallest solution to the set of simultaneous equations

7w = b(w*, pg), with 0 < pg < pd < 1.
Theorem 5.3. If P(D > 1) >0, Ay >0 and 0 < pz < pt <1 then 2= < 2.

Proof. To show that 2= < 27T it is sufficient to show that 7w= > w*, which we

do by following a similar argument to the proof of Lemma 4.4. Therefore, recall
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the following notation and result from Section 2.3. For ¢ = 1, 2, let

b'EO)(SapC) = bi(07p0)7
and, forn=1,2,...,

bz('n)(s7p0) = bi(bgnil)(‘g?pC)u bgn71)<87p0)7p0) = b?il(b1(37p0)7 b2(87p0)7p0)'

Furthermore, for i = 1,2 and any s € [0,1]%, s # (1, 1),

Jim b (s, p) = 7"

We now give a sufficient condition for the result w77 < v~ which we then

prove by induction. For n =2,3,...,1=1,2, if

bl(") (ﬂ_’pg) <7 (5.15)
then
L n)/_— .+ . -
T = nh_r>noobi (77, ps5) < nh_r)nooﬂi =,

Therefore to prove Theorem 5.3 it is sufficient to prove that equation (5.15)
holds. We first show the base case, bl@) (71'_, pé) <m; ,t=1,2. Recall that, for

s €[0,1]%, s # (1,1), by (s,p(}) =b (s,pg) and by (s,pa) > by (s,pg). Thus,
for i = 1,2, applying equation (2.8) from Section 2.3 and noting that b; (s, pc)

is an increasing function of s,

and the base case follows by noting that b; (7T1_ Ty s p(_;) = .

For the induction hypothesis, assume that, for i = 1,2, n=1,2,...,
b (77, p) <7

and consider b\ Y (71'_, pJ(S) For i = 1,2, applying equation (2.8) from Section

2.3 and noting that b; (s, pc) is an increasing function of s, applying the induction
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hypothesis yields

oY (w,p6) = b (0 (v p) 87 (7,08 L0
< b; (7r1_,7r2_,p2§>
< bi (w173, 9c)
g

7

as required. O

Theorem 5.3 proves that, for a fixed vaccination coverage, the final size of a

major outbreak is maximised when po = 1 and minimised when pg = 1.

5.2 Uniform Vaccination on the network and

global model

5.2.1 Description of uniform vaccination

Under the uniform vaccination strategy, each individual in the population is
vaccinated with the perfect vaccine independently with probability py. Clearly
this means that the vaccination coverage ¢ = py. Similarly to the calculations
for the acquaintance vaccination strategy discussed in Section 5.1, we consider
two-type forward and backward branching processes as in the network and
global model. In the forward branching process, used to calculate the threshold
parameter Ry, individuals are typed by whether they were infected by a global
(type-1) or network (type-2) contact. In the backward branching process, used
to calculate the final size of a major outbreak, individuals are typed by whether
they join an individual’s susceptibility set by a global (type-1) or network
(type-2) contact.

5.2.2 Threshold parameter

We now give the calculations for a threshold parameter RY. Similarly to
Section 5.1.2, the threshold parameter R{ is the largest eigenvalue of the mean

next-generation matrix MY, which is given in the Theorem below.
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Theorem 5.4. The nest-generation matriz MY is given by

| Aepr(I=pyv)  py(1—=py)up

MY =
Aapr(I—pv) pn(1—=pv)pp_,

(5.16)
Proof. This proof proceeds similarly to the proof of Theorem 5.1. The difference
between the proof of Theorems 5.1 and 5.4 is in the probability that a contact

is made with an unvaccinated individual.

First consider the expected number of type-1 offspring of a typical type-1 or
type-2 individual. The probability an individual chosen uniformly at random
from the population, i.e. an individual contacted globally, is unvaccinated is

1 — py, so, applying analogous arguments to those in the proof of Theorem 5.1,

miy =mg, = Aapr(1— py). (5.17)

We now consider the number of type-2 offspring of a single type-1 or type-2
individual, which we define by Cgy and Cypy respectively. The probability
that each neighbour of a type-1 or type-2 individual is unvaccinated is 1 — py,
independently of the event that any other neighbour is unvaccinated. Therefore

analogous arguments to those in the proof of Theorem 5.1 yield

mYy = pn(1 = pv)ip, (5.18a)
miy = pn(1 = pv)pip_r- (5.18b)

Equations (5.17) and (5.18) yield the entries of the next-generation matrix
MY as required.
O

We now comment on the critical vaccination coverage of two network and
global models under the uniform vaccination strategy matched by Ry. Consider
the network and global model under no vaccination, i.e. py = 0 in Theorem
5.4. This model has basic reproduction number Ry and the approximating
forward branching process has mean next-generation matrix M. Then consider
a network and global model with the same parameters except that we apply the
uniform vaccination strategy with each individual in the population vaccinated
with probability py, which has basic reproduction number R and mean next-
generation matrix MY. Note that MY = (1 — pyy )M, so R = (1 — py) Ry and

thus the critical vaccination coverage under the uniform vaccination strategy
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for the network and global model depends on Ry, and not the specific choice of

D, A\g or \y, yielding the following remark.

Remark 5.1. Two network and global models matched by Ry have the same
critical vaccination coverage, ¢ = 1 — 1/ Ry, under the uniform vaccination

strategy.

Remark 5.1 is intuitive, since the critical vaccination coverage under both
the standard network model and the homogeneously mixing model with basic
reproduction number Ry is ¢ = 1 — 1/Ry and the network and global model is

an amalgamation of these two models.

5.2.3 Final size of a major outbreak

To calculate the final size of a major outbreak in this model, we consider a
backwards Galton-Watson branching process that approximates the spread of
an individual’s susceptibility set, similarly to Section 3.3. Let Bgg and Byg be
the number of type-1 offspring of a type-1 and type-2 individual respectively
in the backwards branching process, and similarly let Boy and Byy be the

number of type-2 offspring of a type-1 and type-2 individual respectively.

Let the probability generating functions for the offspring distribution of a
type-1 and type-2 individual in the backward branching process be given by
b1(s1,$2) and by (81, S2), (51, 82) € |0, 1]2, respectively, so by (s1,$2) = E [S?Gcsfc’v}

and by (s1,$2) = E {S?NGSQBNN] Furthermore let b (s1, s2) = (b1 (51, 82) , b2 (81, $2)).

By similar arguments to those given in Section 3.3, the relative final size of
a major outbreak is z = 1 — 7y, where w = (71, ) is the smallest solution to

the set of simultaneous equations 7 = b(m).

Theorem 5.5. The joint probability generating functions for the offspring

distributions of the backward Galton-Watson branching process are given by

by (51,80) = e rart=pv)U=s1) £ (1 — (1 — py) + pa (1 — py)ss),
by (51,82) = e e mpv)=st) £ (1 — pr(1 — py) + p(L — pv)sa) .

Proof. The proof of Theorem 5.5 proceeds similarly to the proof of Theorem
5.2. Similarly to the proof of Theorem 5.2, we write Bag and B4y, where
Ae{G,N}.
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A given network neighbour, 7, of ¢ can only make infectious contact with 7 if
j is not already vaccinated and j contacts i. Thus, regardless of whether 7 is a
type-1 or type-2 individual, j contacts ¢ with probability py (1 — py). Therefore,
conditional on the number of uninfected neighbours of 4, which is D or D — 1

for a type-1 or type-2 individual respectively,

Ben|D ~ Bin (D, pn(1 — pv))
and
Byy|D ~ Bin (D —1,pn(1 —Pv)> -

Applying similar arguments to those in the proof of Theorem 5.2, we know

that Bag and By are independent and Bgg Z Bne. Therefore
!
57| B [E [s7 | D]

[579°) fo (1= px (1= pv) +pn(1 = pv)sa),  (5.20a)

Bga Ban
E {sl S5

E
E
B

S
S
S

and
B [s7%esy™] = B [s7%¢] fo_i (1= pn(1 = pv) +pn(1 = pv)ss) . (5.20b)

Finally, since Bgg 4 Bne we need only calculate E {sf GG}. Consider a
population containing N individuals. Then, for specified individuals, ¢ and j

say,

P(j is unvaccinated and j globally contacts i) = (1 - E [e‘AG]/ND (1—pv)
(1= ¢r(Aa/N)) (1 = pv).

Denote by I/Vi(N) the number of people that contact individual ¢ globally in a
population of size N. Then W) ~ Bin [N, (1 —¢r (Ag/N)) (1 —py)]. Clearly
WZ-(N) Z, Bge as N — oo. Thus, following analogous arguments to those

in the proof of Theorem 3.6, i.e. considering the Poisson approximation of the

Binomial distribution, Bgg ~ Poi (Agpr(1 — py)).
Substituting E [sfgc} = e raml=pv)(1=s1) and E [sf”G} = e~ rani(=pv)(1=s1)

into equations (5.20) yields the joint probability generating functions given in
Theorem 5.5. O
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5.3 Optimal Vaccination on the network and

global model

5.3.1 Description of optimal vaccination

We now extend the work in Ball and Sirl (2013), Appendix B, for the optimal
vaccination strategy in the standard network model to the network and global
model, although limiting our attention to a perfect vaccine. We conjecture that
this vaccination strategy is optimal in the network and global model since the
addition of global contacts, which are equally likely to infect any individual
in the population, are unlikely to change the choice of vertices for optimal
vaccination. Therefore, as in Ball and Sirl (2013), the optimal vaccination
strategy when Ay > 0 is to vaccinate individuals with a degree larger than a

cut-off value, the cut-off being determined by the desired vaccination coverage.

Given the desired vaccination coverage, c, let d. be the smallest degree of
an individual which we vaccinate, so d. = max {n ezt ZZ;& P <1— c}. We
vaccinate no individuals of degree d. — 1 or lower, all individuals of degree d. + 1

or higher, and some proportion § € (0, 1] of individuals of degree d.. Clearly we
require ¢ = ;2 ; | Pi + 0pq,, s0 0 = (c — > hedit1 pk> /D,

Similarly to the calculations for the acquaintance vaccination strategy dis-
cussed in Section 5.1, we consider two-type branching processes as in the network
and global model. In the forward branching process, used to calculate the thresh-
old parameter Ry, individuals are typed by whether they were infected by a
global (type-1) or network (type-2) contact. In the backward branching process,
used to calculate the final size of a major outbreak, individuals are typed by
whether they join an individuals susceptibility set by a global (type-1) or network
(type-2) contact.

Let DY be the degree distribution of an unvaccinated individual chosen uni-
formly at random from the population. An individual chosen uniformly at ran-
dom from the population has unconditional degree D, so, for k =0,1,...,d.—1,
P (DY =k) =pi(1— ) and P (D =d.) = (1= 8)pa,(1 — )"

Similarly, let f)g be the degree distribution of an unvaccinated individual

contacted via the network. An unvaccinated individual contacted via the net-
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work will have unconditional degree distribution D, so, for k = 0,1,...,d, — 1,
P (D = k) = pr(1 — pv) " and P (D = d.) = (1 = 6)pa.(1 — pv)~!, where
Pv = 0Pa, + > p—4.41 Pk is the probability that an individual contacted via the

network is vaccinated.

5.3.2 Threshold parameter

We now give the calculations for a threshold parameter R§. Similarly to
Section 5.1.2, the threshold parameter RS is the largest eigenvalue of the mean

next-generation matrix M, which is given in the Theorem below.

Theorem 5.6. The next-generation matriz M© is given by

 [Pram(t=pv)  py(1=pv)E [DF]

MO = -
Aenr(1=pv) py(1—pv)E [DF —1]

(5.21)
Proof. As with the proof of Theorem 5.4, this proof proceeds similarly to the
proof of Theorem 5.1, differentiated by the degree distributions of type-1 and

type-2 individuals and the probability that individuals are unvaccinated.

The probability an individual chosen uniformly at random from the popula-
tion, i.e. an individual contacted globally, is unvaccinated is 1 — py, so, applying

analogous arguments to those in the proof of Theorem 5.1,

m%, = mag = Agur(1 — py). (5.22)

The degree distribution of a type-1 individual and type-2 individual is given

by DY and f)g respectively and, since the vaccination is given to individuals
based on their degree and half-edges are paired uniformly at random, each
neighbour of a type-1 or type-2 individual is independently unvaccinated with
probability 1 — py and otherwise vaccinated. Therefore, by similar arguments

to the proof of Theorem 5.1,

m$, = py(1—pv)E [DY] | (5.23a)
mg, = pn(1 = pv)E [DF - 1]. (5.23b)

Equations (5.22) and (5.23) yield the entries of the next-generation matrix
MPO as required. ]
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5.3.3 Final size of a major outbreak

To calculate the final size of a major outbreak in this model we consider a
backwards Galton-Watson branching process that approximates the spread of
an individual’s susceptibility set, similarly to Section 3.3. Let Bgg and Byg be
the number of type-1 offspring of a type-1 and type-2 individual respectively
in the backwards branching process, and similarly let Bgy and Byy be the

number of type-2 offspring of a type-1 and type-2 individual respectively.

Let the probability generating functions for the offspring distribution of a
type-1 and type-2 individual in the backward branching process be given by
by (s1, 52) and by (s1, 52), (51, 52) € [0, 1]%, respectively, so by (s1, 52) = E {stGSQBGN}

and by (s1,82) = E {S?NGSJQBNN] Furthermore let b (s1, $2) = (b1 (81, 82) , ba (51, S2)).

By similar arguments to those given in Section 3.3, the relative final size of
a major outbreak is z = 1 — 7y, where = (7, 7o) is the smallest solution to

the set of simultaneous equations 7 = b().

Theorem 5.7. The joint probability generating functions for the offspring

distributions of the backward Galton-Watson branching process are given by

by (s1,80) = e 1P f0 (1 — py (1 = pr) + pa(l — v )sa)
b (81, 52) _ ef)\cul(lfpv)(lfsl)ng_l (1 _ pN(l _ﬁv> +pN(1 — 15\/)52> .

Proof. The proof of Theorem 5.7 proceeds similarly to the proofs of Theorem
5.2 and 5.5, differentiated by the degree distributions of type-1 and type-2
individuals and the probability that individuals are unvaccinated. Similarly to
the proof of Theorem 5.2, we write Bag and Bay, where A € {G, N}.

Consider an individual 7. A given network neighbour, j say, of ¢ can only
make infectious contact with ¢ if j is not already vaccinated and j contacts i.
Thus, regardless of whether i is a type-1 or type-2 individual, j contacts ¢ with
probability py(1 — py). Therefore, conditioning on the number of uninfected
neighbours of i, which is D9 or D9 — 1 for a type-1 or type-2 individual
respectively,

Ban|Dg ~ Bin (D, pn(1 — jv)) (5.24a)

and
Byn|DJ ~ Bin (DF = 1,pn(1 = jv)) - (5.24b)
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By the same arguments as Theorem 5.5, Byg and By are independent.

Thus, substituting equations (5.24),

).

][ £ )
1

{ BGG} Ig (I —=pn(1=pv)+pn(L—pv)s2),  (5.25a)

Bga Ban
E [sl S }

B
B
B

S
S
S

and
B [sProsp ] = B [sP] fog_y (1= py (1= pv) + py(1 = fv)s2) . (5.25D)

Finally, for analogous arguments to those given in the proof of Theorem 5.5,
we know that Bgg Zz Byne and Bgg; ~ Poi(Agu(1 — py)). Thus substituting
E {S?GG} — e~ Aapr(l-pv)(1-s1) gnd B [S?NG} = e Aar(1-pv)(1=51) jpgg equations

(5.25) yields the joint probability generating functions given in Theorem 5.7. [

5.4 An analytical comparison of the acquain-

tance and uniform vaccination strategies

We might intuitively expect that for a fixed vaccination coverage and a constant
degree distribution the performance of the uniform and acquaintance vaccination
strategies would be similar. However, in this section we show that if the degree
distribution has a small variance and pg < 1 then applying the uniform vaccina-
tion strategy can result in a smaller basic reproduction number than applying
the acquaintance vaccination strategy with the same vaccination coverage, and
consequently the uniform vaccination strategy has a smaller critical vaccination
coverage than the acquaintance vaccination strategy. As a motivating example
we begin by comparing the two vaccination strategies on the standard network

model with a constant degree distribution.

Consider the standard network model with degree distribution D ~ Const(d),
d=2,3,... (i.e. the network and global model with A\¢ = 0). Recalling that
p' = pspc, the vaccination coverage of the acquaintance vaccination strategy is
equal to py = 1— fp(1—p'). Therefore we compare the acquaintance vaccination
strategy to the uniform vaccination strategy in which we vaccinate individuals

uniformly at random with probability py-. Then, substituting py and fp(s) = s?
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into the basic reproduction numbers given in Sections 5.1.4 and 5.2.2,

Ry =pn(1 =20 +p'pc)(d—1)(1—p/)* 2,
RY = py(d — 1)(1 — p)e.

So RY(1—2p'+p'pc) = R (1—p')*. Since p’ = pspe, (1-2p'+p'po) > (1—p)?
and thus RY < R4, with equality if and only if pg = 1. Furthermore, since our
choice of py € (0,1) is arbitrary, the critical vaccination coverage of the uniform
vaccination strategy is less than or equal to the critical vaccination coverage of
the acquaintance vaccination strategy, with equality if and only if pg = 1. We
conjecture that the difference in critical vaccination coverages is caused by the
acquaintance vaccination strategy with pg < 1 creating clusters of vaccinated
individuals and thus, due to the similarity of an individual’s degree, reducing the
probability that a neighbour of an unvaccinated individual is also unvaccinated.
In other words, conditioned on an individual being unvaccinated under the
acquaintance vaccination strategy with ps < 1 this individual is unlikely to
be sampled and thus less likely to have vaccinated neighbours compared to
an individual in a population which has been vaccinated under the uniform

vaccination strategy.

The underperformance of the acquaintance vaccination strategy with pg < 1
compared to the uniform vaccination strategy is not limited to the case of a
constant degree distribution on the standard network. Figure 5.1 illustrates an
example case for this underperformance on the standard network model with a
degree distribution which has non-zero variance. Furthermore, Figure 5.1 also
shows that partial vaccination can result in the final size of a major outbreak on
the standard network model under the acquaintance vaccination strategy being
larger than the final size of a major outbreak on the standard network model
under the uniform vaccination strategy with the same vaccination coverage. We
now give sufficient conditions under which the acquaintance vaccination strategy
performs better and worse than the uniform vaccination strategy on the network

and global model.
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Figure 5.1: An example case in which the acquaintance vaccination strategy with
pc = 1 has a larger critical vaccination coverage than the uniform vaccination
strategy. The parameters of the model are A\¢ = 0, py = 0.5, I ~ Const(1),
P(D=7)=1/4, P(D=8)=1/2and P(D =9) = 1/4. Therefore Ry, = 3.5.

Proposition 5.2. Consider the network and global model with degree distribu-

tion D under the acquaintance or uniform vaccination strateqy with vaccination

coverage py =1 — fp(1 —p).
(i) If
1 =p)fp(1=p) < pupfo(l-p),
and
(1 —2p +p'pe) fp(1 = ') < fH(1) fo(1 =),
then R < RY.
(i) If
1 =p)fp(1=p) = pupfo(l-p),
and
(1 —2p" +p'pe) fp(1 — ') = fH(1) fo(1 =),
then R{ > RY.

Proof. Consider the next-generation matrices M4 and MY from Sections 5.1.4

and 5.2.2 respectively. Fixing the vaccination coverage py =1 — fp(1 — p') and
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recalling that f5_(s) = f'(s)/pp, so fp_ (1 —p') = fp(1 —p')/up, yields

15(1-9))°
I I s 7 3 I
P
Aaprfp(L —p') pn(1=2p" + p'pe) =
and
A 1—p 1—p
MU — ctrfo(1=p")  pnppfp(l—p) (5.26b)

~ eurfp(l—1) prﬁiS)fD(l—p/)

Clearly m{, = m4, = mY, = mY,. Furthermore, recall from Proposition
3.1 on page 44 that increasing or decreasing a single element of a matrix will
increase or decrease its maximal eigenvalue respectively. Therefore if M4 < MY
then R} < RY and if M4 > MY then Ry > R{. So to prove Proposition 5.2 we
need only compare M* and MY element-wise. Firstly note that if mi, = m{,

and m4, = mY, then Ry = RY, and then consider the following three cases:
A U A U

1) miy < myp and mg, < mag,
A U A U

2) miy > mip and my; > My,

3) Either m%, < mlY, and ma, > mY, or m7, > mY, and m2, < mb,.

Firstly note that the requirements mf, < m%, and ms, < mY, (Case 1)

correspond to the conditions for part (i) and so, by Proposition 3.1, R} < RY
as required for part (). Secondly note that the requirements mi, > mY, and
mj, > mY, (Case 2) correspond to the conditions for part (ii) and so, by
Proposition 3.1, R > RY.

[l

Note that Proposition 5.2 does not involve Case 3, i.e. if either m#, < m{,
and m, > mY, or mi, > mY, and m2, < mY,. Therefore Proposition 5.2 only
gives sufficient conditions determining whether the ordering between R{' and
RY, and not necessary conditions. However, the consideration of Case 3 requires

a direct investigation of R and RY, which we do not consider in this thesis.

Although Proposition 5.2 gives an ordering between Rj and RY for a given
vaccination coverage, we can extend the argument to compare the critical vacci-
nation coverage of the two vaccination strategies. Let c% and cj; be the critical
vaccination coverage under the acquaintance and uniform vaccination strategy
respectively. If the degree distribution satisfies Proposition 5.2 part (i) or (i7)

for all p’ € [0,1] then the critical vaccination coverages of the acquaintance
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and uniform vaccination strategies are ordered in the same way as the basic
reproduction numbers, i.e. if Ry < RY for all p’ € [0,1] then ¢ < ¢}; and if
Ry > RY for all p’ € [0,1] then ¢y > cf.

Consider the network and global model with D ~ Poi(«), a > 0. Substituting
fo(s) = e 079 and its derivatives into the conditions for Proposition 5.2 part
(1) yields that Ry < RY if

(1—pae ™ < ae™ (5.27a)
(1 —2p +p'pe)a’e™ < e (5.27b)

Inequalities (5.27) clearly hold for all p’ € (0, 1), so in the network and global
model with D ~ Poi(«) for a fixed vaccination coverage RY < RY and ¢ < ;.
Considering the network and global model with D ~ Geo(p), p € (0,1] and nu-
merically investigating the conditions in Proposition 5.2 suggests that R < RY

and ¢}y < cf;.

Numerical investigations suggest that the situation ¢ > ¢}, only occurs if
o2 is small. The acquaintance vaccination strategy was primarily introduced to
target vaccination upon individuals with large degrees in the network using only
local knowledge of the network. Therefore most applications of the acquaintance
vaccination strategy involve models in which the degree distribution has sizeable
variance, which suggests that we satisfy Proposition 5.2(ii). Thus for the remain-
der of this chapter we assume that the degree distribution satisfies the conditions
of Proposition 5.2(i7), so ¢ < ¢, and the acquaintance vaccination strategy

is no worse than the uniform vaccination strategy for a fixed vaccination coverage.

We note that our numerical and analytical investigations suggest that for a
fixed vaccination coverage the acquaintance vaccination strategy can only un-
derperform compared to the uniform vaccination strategy if ps < 1. Indeed, we
conjecture that the critical vaccination coverage of the acquaintance vaccination
strategy with pg = 1 is always less than or equal to the critical vaccination

coverage of the uniform vaccination strategy.
Recall that the acquaintance vaccination strategy is based on the single-

neighbour acquaintance vaccination strategy introduced by Cohen et al. (2003).

Applying an analogous argument to the proof of Proposition 5.2, i.e. com-
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paring the reproduction numbers of the standard network model under the
single-neighbour acquaintance and uniform vaccination strategies with a fixed
vaccination coverage, (with the necessary equations given in, for example, Ball
and Sirl (2013)) yields the following remark.

Remark 5.2. In the standard network model with a constant degree distribution
the single-neighbour acquaintance vaccination strateqy has the same critical

vaccination coverage as the uniform vaccination strategy.

Furthermore, numerical investigations suggests that, similarly to the acquain-
tance vaccination strategy with pg = 1, the critical vaccination coverage of the
single-neighbour acquaintance vaccination strategy is always less than or equal
to the critical vaccination coverage of the uniform vaccination strategy. As noted
in Britton et al. (2007), an equivalent version of the single-neighbour acquain-
tance vaccination strategy involves sampling each individual in the population
a random number of times which has a Poisson distribution. Therefore both
the acquaintance vaccination strategy with ps = 1 and the single-neighbour
acquaintance vaccination strategy involves sampling every individual in the pop-
ulation. We conjecture that the acquaintance vaccination strategy with pg < 1
not sampling every individual in the population causes the underperformance

of the vaccination strategy compared to the uniform vaccination strategy.

5.5 Numerical investigations

5.5.1 Convergence of final size of a major outbreak in

finite populations to asymptotic results

In this section we investigate whether the asymptotic results for the final size of
a major outbreak and vaccination coverage under the acquaintance, uniform
and optimal vaccination strategies give a good approximation for the final size
of a major outbreak and vaccination coverage in finite populations, similarly
to Section 3.4.1. To do this we run 1000 simulations of the epidemic in finite
populations and then estimate the final size of a major outbreak empirically,
comparing these results with the asymptotic calculations. The algorithm we
follow for a single simulation is given in pseudo-code in Appendix A.2. Note
that the vaccination coverage of the optimal vaccination strategy on a fixed
population size is not random (and thus remains constant for each simulation),

whereas the vaccination coverage of the acquaintance and uniform vaccination
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strategies is random (and thus varies between each simulation).

Under the uniform and optimal vaccination strategies the asymptotic final
size of a major outbreak is a quite good approximation for a small number of
individuals, as illustrated in Figures 5.2a and 5.2b respectively, although the
accuracy of the approximation is linked to the expected number of susceptibles
in the population after vaccination, rather than the number of individuals in the
population. As for the model with three levels of mixing discussed in Section
3.4.1, we conjecture that if we investigated a degree distribution with heavy-tails

we would find a slower convergence.

Similarly, under the acquaintance vaccination strategy the asymptotic final
size of a major outbreak is a quite good approximation for a small number of in-
dividuals, with the accuracy of the approximation linked to the expected number
of susceptibles in the population after vaccination, as illustrated in Figure 5.3,
and we conjecture that if we investigated a degree distribution with heavy-tails
we would find a slower convergence. However, an unexpected consequence of
the acquaintance vaccination strategy is that the asymptotic calculation for the
final size of a major outbreak no longer acts as an upper bound for the empirical
final size of a major outbreak in finite populations. Instead, the asymptotic
calculation for the final size of a major outbreak underestimates the final size of
a major outbreak in finite populations, suggesting that the asymptotic critical
vaccination coverage actually leads to undervaccination in finite populations.
We conjecture that the underestimation of the final size of a major outbreak
in finite populations is caused by undervaccination under the acquaintance
vaccination strategy causing more frequent and larger major outbreaks. As
evidence for this conjecture we now consider the difference between the effect of
variable vaccination coverage caused by the uniform and acquaintance vaccina-

tion strategies on the final size of a major outbreak.

Firstly, we note that the empirical vaccination coverage of the uniform and
acquaintance vaccination strategies in finite populations follows a symmetric
distribution with mean close to ¢, independent of the population size, as il-
lustrated in Figures 5.4. We suggest that the slight undervaccination of the
acquaintance vaccination strategy is caused by network imperfections, such as
loops and multiple edges. However, a difference arises between the vaccination

coverage of the uniform and acquaintance vaccination strategies in finite popu-
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Figure 5.2: Comparing empirical calculations for the final size of a major
outbreak with the asymptotic calculations.
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vaccination strategy in finite populations to asymptotic results. The simulations
are run with the parameters D ~ Geo(1/15), ps = 0.5, pc = 0.15, Ay = 2,
A¢ = 1.8 and I ~ Const(1). Therefore ¢ = 0.51.

lations when we only consider the simulations in which major outbreaks occur.
When only considering the subset of simulations in which major outbreaks occur
under the uniform vaccination strategy in finite populations the quartiles of the
vaccination coverage have a negligible change compared to the original data (see
Figures 5.4a and 5.5a). However, considering the subset of simulations in which
major outbreak occurs under the acquaintance vaccination strategy in finite
populations the quartiles of the vaccination coverage do substantially decrease
(see Figures 5.4b and 5.5b). Therefore we now consider the relationship between

the vaccination coverage and the probability and final size of a major outbreak
U

c,maj

Pearson’s correlation coefficient between the vaccination coverage under the

in finite populations. To aid this analysis, let r and rgz be the sample
uniform vaccination strategy and respectively the indicator function for whether
a major outbreak occurs and final size of a major outbreak in a population with

m households. Define 4

may and r#, similarly for the case when we apply the

acquaintance vaccination strategy.

To graphically investigate the correlation between the vaccination coverage
and the indicator function for whether a major outbreak occurs we apply the
following method. For each population size, we order the simulations by vacci-
nation coverage and then group the data into quartiles. So Quartile 1 consists of

the 1000/4 = 250 simulations with the smallest empirical vaccination coverages,
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Figure 5.4: Comparing the empirical vaccination coverage under the uniform and
acquaintance vaccination strategies in finite populations with the asymptotic
vaccination coverage.

162



o
oo
T
H

go.75—E:TT;+_+ 1
© |::'I||IT
[0 L e
SN I B = O e B e B e
s LS
© |||::|_L_L_L
'§o.65—:::_}_""5' .
© | R

> T

06 ° 1

200 300 400 500 600 700 800 900 1000
Number of individuals

(a) The uniform vaccination strategy on the network and global model with
D ~ Geo(1/16), ¢ = 0.7, Ay = 1.5, A\¢ = 1.5 and I ~ Const(1).

T T T T
.
.

o
»
T

ot
I8
o

=]
~
(&)}

Vaccination coverage
o
U'l

e eI S N
Hoodgodggadgas
¢+* ]

o
~

1
1
1
1
1
1
1
_L

L 1 L 1 L 1 1

200 300 400 500 600 700 800 900 1000
Number of individuals

(b) The acquaintance vaccination strategy on the network and global model
with parameters D ~ Geo(1/15), ps = 0.5, pc = 0.15, Ay =2, Ag = 1.8 and
I ~ Const(1).
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U A U A
eomaj | T T r

m r c,maj C,2 C,2

200 | —0.11 | —0.26 | —0.32 | —0.56
300 | —0.08 | =0.23 | —0.39 | —0.57
400 | —0.10 | —0.26 | —0.36 | —0.61
500 | —0.13 | —0.19 | —0.31 | —0.58
600 | —0.05 | —0.19 | —=0.35 | —0.63
700 | —0.05 | —=0.09 | —0.37 | —0.60
800 | —0.02 | —0.14 | —0.35 | —0.63
900 | —0.06 | —0.17 | =0.31 | —0.59
1000 | —=0.07 | —=0.16 | —0.36 | —0.61

Table 5.1: Correlation coefficients between the vaccination coverage under the
uniform and acquaintance vaccination strategies and the indicator function for
whether a major outbreak occurs and the final size of a major outbreak for a
range of population sizes.

Quartile 2 consists of the 250 simulations with the next lowest empirical vaccina-
tion coverages and so on. Then for each quartile we can calculate an empirical
probability of a major outbreak (which can be compared to the asymptotic prob-
ability of a major outbreak by recalling that p,,,; = 2 if the infectious period is
constant). This breakdown shows that there is a very weak negative correlation
between the vaccination coverage under the uniform vaccination strategy and
the indicator function for whether a major outbreak occurs (rgmaj ~ —0.07,
see Table 5.1), i.e. undervaccination has a negligible effect on the probability
that a major outbreak will occur, as illustrated in Figure 5.6a. In contrast,
there is a weak negative correlation between the vaccination coverage under
the acquaintance vaccination strategy and the indicator function for whether a
major outbreak occurs (rémaj ~ —0.19, see Table 5.1), as illustrated in Figure
5.6b. Similarly, the final size of a major outbreak and the vaccination coverage
under the uniform vaccination strategy in finite populations has a weak negative
correlation (rgz ~ —0.35, see Table 5.1), whereas the final size of a major out-
break and the vaccination coverage under the acquaintance vaccination strategy
in finite populations has a strong negative correlation (rfz ~ —0.6, see Table

5.1), as illustrated in Figures 5.7a and 5.7b respectively.

The correlation between the vaccination coverage under the acquaintance
vaccination strategy and the indicator function for whether a major outbreak
occurs and final size of a major outbreak suggest that undervaccination will

lead to more major outbreaks, and furthermore that the major outbreaks which
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(b) The acquaintance vaccination strategy on the network and global model
with parameters D ~ Geo(1/15), ps = 0.5, pc = 0.15, Ay =2, Ag = 1.8 and
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Figure 5.6: Investigating the dependence of the probability of a major outbreak
on the vaccination coverage under the uniform and acquaintance vaccination
strategies in finite populations. For each population size we order the simulations
by vaccination coverage and then group the data into quartiles.
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do occur are more likely to be large. Therefore the correlation between the
vaccination coverage under the acquaintance vaccination strategy and the indi-
cator function for whether a major outbreak occurs and final size of a major
outbreak can explain why the asymptotic final size of a major outbreak in the
network and global model under the acquaintance vaccination strategy is an
underestimate for the final size of a major outbreak in finite populations. In
contrast, since there is negligible correlation between the vaccination coverage
under the uniform vaccination strategy and the indicator function for whether
a major outbreak occurs, the correlation between the vaccination coverage
under the uniform vaccination strategy and the final size of a major outbreak is
cancelled out by the symmetric vaccination coverage distribution, leading to the
usual result that the asymptotic final size of a major outbreak in the network
and global model under the uniform vaccination strategy is an overestimate for

the final size of a major outbreak in finite populations.

An important consideration for further work is understanding why there
is weak negative correlation between the vaccination coverage under the ac-
quaintance vaccination strategy and the indicator function for whether a major
outbreak occurs, whereas there is negligible correlation between the vaccination
coverage under the uniform vaccination strategy and the indicator function for
whether a major outbreak occurs. Recall that in Section 5.4 we show that the
acquaintance vaccination strategy with pg < 1 can underperform compared to
the uniform vaccination strategy, and we conjecture that this is due to the ac-
quaintance vaccination strategy clustering the vaccination in a closely connected
group of individuals. It is possible that when undervaccination occurs under
the acquaintance vaccination strategy the vaccine is also clustered into groups
of individuals, leading to a strong underperformance of the vaccine. However,
further work is required to understand this phenomenon. Indeed, it would be
interesting to investigate whether maximising pg or po (with a fixed vaccination
coverage) will affect the correlation between the vaccination coverage under
the acquaintance vaccination strategy and the indicator function for whether a

major outbreak occurs and final size of a major outbreak in finite populations.
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5.5.2 Effect of global contacts on the critical vaccination

coverage of vaccination strategies

In this section we investigate the effect of global contacts on the uniform, ac-
quaintance and optimal vaccination strategies. To do this we fix the degree
distribution and match the network and global models without any vaccination
(i.e. ¢ = 0) by either Ry (as in Chapter 4) or by the final size of a major outbreak.
We can then compare the critical vaccination coverages of the three vaccination

strategies in the different the models.

We consider the extreme cases of acquaintance vaccination with either pg = 1
or pc = 1 since, as we discuss in Section 5.1.4, for a fixed vaccination coverage
R{! is strictly increasing in po. However, the difference in critical vaccination
coverage between these two acquaintance vaccination strategies is small, as
illustrated in Figures 5.8, 5.9 and 5.10.

The addition of global contacts (while fixing either Ry or the final size of
a major outbreak) decreases the difference in critical vaccination coverage of
the optimal, acquaintance and uniform vaccination strategies, as illustrated in
Figures 5.8, 5.9 and 5.10. This is as we would intuitively expect; the effect of
vaccination strategies targeting individuals with large degrees will be diluted
when the epidemic depends less upon the network structure. Furthermore, a
larger decrease in the difference between critical vaccination coverages is ob-
served when the network and global model has a heavy-tailed degree distribution.
We also note that with the addition of global contacts the critical vaccination
coverage of the acquaintance vaccination strategy often becomes closer to the
critical vaccination coverage of the optimal vaccination strategy rather than
the critical vaccination coverage of the uniform vaccination strategy, especially

when considering heavy-tailed degree distributions, as illustrated in Figure 5.11.

Consider a network and global model with a given fixed degree distribution,
infectious period and Ry and assume that A = 0. With the knowledge that
the critical vaccination coverage in the network and global model depends only
on Ry we expect that, as Ay is decreased and Ay is increased to fix Ry, the
critical vaccination coverage under the optimal and acquaintance vaccination
will converge from below to 1 — 1/Ry. This effect can be observed in Figures 5.8

and 5.9, and occurs regardless of the final size of a major outbreak under no vac-

168



— Uniform vaccination

- pc = 1 aquaintance vaccination
ps = 1 aquaintance vaccination

—-Optimal vaccination

I
[o9)
T

1 o
IS o

Final size of a major outbreak
o
N

0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1
Vaccination coverage

(a) A\g =0 and py = 0.41.

=
™

=
=2}

Final size of a major outbreak

0.4
—Uniform vaccination S \\
0.2 |- pc = 1 aquaintance vaccination \‘\ )
ps = 1 aquaintance vaccination ‘\‘ 3
--Optimal vaccination v

0 Il Il Il Il L) Il Il Il Il J
0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1

Vaccination coverage

(b) A\g = 2 and py = 0.33.

1=
%
008
i)
=
=]
(o]
N
006
©
IS
©
—
0041
© %
N “
o - = t
= — Uniform vaccination %
< 0.2F |- pc =1 aquaintance vaccination: 'i‘
L ps = 1 aquaintance vaccination t
—-Optimal vaccination ‘.‘
0 L Il 1 LY L L I}

0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1
Vaccination coverage

(c) A\g =4 and py = 0.23.

Figure 5.8: The effect of global contacts on vaccination strategies on network and
global models matched with Ry = 6.5. The other parameters are I ~ Const(1)
and D ~ Geo(1/9).

169



o
™
.

o
o

o
N
T

\
\
\
\
\
\
\
\
—Uniform vaccination \

- pc = 1 aquaintance vaccination

Final size of a major outbreak
o
N

\
\

ps = 1 aquaintance vaccination '\‘

—-Optimal vaccination \

\

\

0 L L L Il 1
0 0.1 0.2 0.3 0.4 0.5 0.6
Vaccination coverage

(a) Ag =0 and py = 0.9.

1
©
0038
o
=
>
o
=
.2,0.6
®©
IS
®©
\
S04r \
8 y
o —Uniform vaccination ‘.\
g 0.2 = pc = 1 aquaintance vaccination “‘ “
(R ps = 1 aquaintance vaccination \ \
—-Optimal vaccination \ \
0 1 L L 1 1 L “ L \ L
0 0.1 0.2 0.3 0.4 0.5 0.6

Vaccination coverage

(b) A\¢ = 3.2 and py = 0.5.

X

[}

008

2

=]

o

=

Q06

@

IS

©

S04l

[0]

N
° — Uniform vaccination

g 0.2+ |- pc =1 aquaintance vaccination
i ps = 1 aquaintance vaccination
—-Optimal vaccination
0 1 L L L L
0 0.1 0.2 0.3 0.4

0.5 0.6 0.7 0.8 0.9 1
Vaccination coverage

(¢) A\g = 6.4 and py = 0.1.
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Figure 5.10: The effect of global contacts on vaccination strategies on network

and global models matched by final size, with parameters I ~ Const(1) and
D ~ Geo(1/9).
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cination. Thus (assuming there is a sizeable variance in the degree distribution
so that the acquaintance vaccination strategy has a smaller critical vaccination
coverage than the uniform vaccination strategy) implementing an acquaintance
vaccination strategy will lead to an underestimation of the required critical vacci-
nation coverage if we have accurately estimated Ry but incorrectly assumed the
epidemic spreads primarily via the network, and instead the epidemic spreads

via global contacts.

In contrast, if models are matched by the final size of a major outbreak the
effect of global contacts on the critical vaccination coverage is less clear, and
we discuss some possible interactions in the following paragraphs. Similarly to
Chapter 4, in which we consider the difference between the final size of a major
outbreak in two network and global models with the same degree distribution
matched by Ry, when we match two network and global models with the same
degree distribution by the final size of a major outbreak they are likely to have

different basic reproduction numbers, unless 0%, = pup.

Since the critical vaccination coverage of the uniform vaccination strategy
depends only on Ry, the effect of global contacts on the critical vaccination
coverage under the uniform vaccination strategy when the models are matched
by the final size of a major outbreak is clear: if Ry increases then the critical
vaccination coverage of the uniform vaccination strategy will increase, and if R
decreases then the critical vaccination coverage will decrease, as illustrated in
Figure 5.10.

Consideration of the optimal and acquaintance vaccination strategies is more
complex. We expect both these strategies to be most effective when there is
sizeable variance in the degree distribution. However, if there is a sizeable
variance in the degree distribution then Ry is generally increasing as the A\g is
decreased while py is increased to maintain the final size of a major outbreak.
This creates a tradeoff, in which the model may require a larger critical vaccina-
tion coverage under the optimal and acquaintance vaccination strategies due to
the increased Ry, or a smaller critical vaccination coverage owing to the optimal
and acquaintance vaccination strategies being more effective in the network due

to the large variability in the degree distribution.

When network and global model with a fixed degree distribution are matched

173



by the final size of a major outbreak, the critical vaccination coverage under
the optimal or acquaintance vaccination strategy in the model with small \g
can be an overestimate or an underestimate of the critical vaccination coverage
of the vaccination strategy when A\g is increased, as illustrated in Figures 5.10
and 5.9. Furthermore, it is possible that the critical vaccination coverage of the
optimal or acquaintance vaccination strategy on the standard network model
is an overestimate of the critical vaccination coverage of the strategy when a
small number of global contacts are introduced (compare Figures 5.11a and
5.11b for the optimal vaccination strategy) but also an underestimate of the
critical vaccination coverage of the vaccination strategy when a large number of
global contacts are introduced (compare Figures 5.11b and 5.11c¢ for the optimal

vaccination strategy).

Finally, recall that the final size of a major outbreak in the network and
global model with a Poisson degree distribution depends on Ry but not the
specific value of A\g and py (see Proposition 4.1). However the specific value
of py and A\g does have an impact on the critical vaccination coverages of the

acquaintance and optimal vaccination strategies, as illustrated in Figure 5.9.

5.6 Concluding remarks

In this chapter we consider three vaccination strategies on the network and
global model, specifically the acquaintance, uniform and optimal vaccination
strategies. For each vaccination strategy, we show how to find a threshold
parameter determining whether a major outbreak can occur and the final size

of a major outbreak.

Under the acquaintance vaccination strategy we prove that, for a fixed vacci-
nation coverage, maximising pc will maximise R and the final size of a major
outbreak. Under the uniform vaccination strategy, we show that the critical
vaccination coverage of the network and global model is equal to 1—1/ Ry, where
Ry is the basic reproduction number of the network and global model under no
vaccination. We prove that the critical vaccination coverage of the acquaintance
vaccination strategy is not always smaller than the critical vaccination coverage
of the uniform vaccination strategy, and we give conditions under which the
acquaintance vaccination strategy has a larger critical vaccination coverage than

the uniform vaccination strategy.
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We compare our asymptotic calculations to simulations of the epidemic in
finite populations. Our results are as expected under the optimal and uniform
vaccination strategies, with the asymptotic calculation of the final size of a
major outbreak being an overestimation of the simulated final size of a major
outbreak in finite populations. However, this relationship is reversed under the
acquaintance vaccination strategy, with the asymptotic calculation of the final
size of a major outbreak being an underestimation of the simulated final size
of a major outbreak in finite populations. Further analysis suggests that the
underestimation is caused by the correlation between the vaccination coverage
under the acquaintance vaccination strategy and both the indicator function for

whether a major outbreak occurs and the final size of a major outbreak.

Finally we investigate the effect of global contacts on the critical vaccination
coverage of the optimal, acquaintance and uniform vaccination strategies by
comparing models with either Ry or the final size of a major outbreak kept fixed.
We show that the addition of global contacts will lead to a decreased difference
in critical vaccination coverage between the vaccination strategies, thus diluting
the benefit of the acquaintance vaccination strategy. Furthermore, we show
that the critical vaccination coverage in the standard network model under the
optimal and acquaintance vaccination strategies matched by Ry or the final
size of a major outbreak can be either an underestimate or overestimate of the

critical vaccination coverage when global contacts are added.

Throughout this chapter we assume that we vaccinate individuals with a
perfect vaccine. However, this is an unrealistic assumption in many practical
applications. Some vaccines never result in full immunity, only reducing the
probability of infection, and sometimes vaccinated individuals will not become
immune at all. However, the perfect vaccine assumption allows us to analyse the
network and global model under the three vaccination strategies with two-type
branching processes whereas under the generalised vaccine reaction model we
would require the use of 12-type branching processes, which are more difficult
to analyse. An extension of this model to the generalised vaccine action model

would be an interesting topic for further research.

Although we do not consider the single-neighbour acquaintance vaccination

strategy, we conjecture that global contacts would cause a similar dilution to the
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effects found for the acquaintance vaccination strategy, and thus the acquain-
tance vaccination strategy and the single-neighbour acquaintance vaccination

strategy would provide similar results, as in Ball and Sirl (2013).

Finally, we acknowledge that the acquaintance vaccination strategy pre-
sented here would be very difficult, and indeed potentially morally questionable,
to implement in practice in human populations. However, we note that the
acquaintance vaccination strategy could be very effective in static computer
networks, in which moral questions do not arise. Nevertheless, the study of
acquaintance vaccination is still very useful to understand the impact of vaccina-
tion strategies that target high degree individuals. Furthermore, understanding
exactly why the acquaintance vaccination strategy can underperform compared
to the uniform vaccination strategy and why the asymptotic final size of a major
outbreak in the network and global model under the acquaintance vaccination
strategy is an underestimate for finite populations may result in the construction

of better vaccination strategies that can be applied to human populations.
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5.7 Table of common notation introduced in

Chapter 5
Symbol | Meaning Page
c Vaccination coverage. 136
c Critical vaccination coverage. 136

Ps Probability that an individual chosen uniformly | 136
at random from the population is sampled under

the acquaintance vaccination strategy.

PC Probability that a given network neighbour of | 136
a sampled individual is vaccinated under the

acquaintance vaccination strategy.

Py Probability that an individual selected uniformly | 136

at random from the population is vaccinated.

U Event that an individual is unvaccinated. 137

Dy Degree distribution of an unvaccinated (by the | 137
acquaintance vaccination strategy) individual
chosen uniformly at random from the popula-

tion.

Dy Degree distribution of an unvaccinated (by the | 137
acquaintance vaccination strategy) individual

contacted via the network.

Dv A priori probability that an individual contacted | 137
via the network is vaccinated unvaccinated (by

the acquaintance vaccination strategy).

Ig Event that an individual is sampled under the | 138

acquaintance vaccination strategy.

Psu Probability that an individual contacted via the | 138
network is sampled, given that they did not
choose their parent in the branching process for
vaccination (under the acquaintance vaccination

strategy).

RY Basic reproduction number for the network and | 138
global model under the acquaintance vaccination

strategy.
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MA

Next-generation matrix for the forward branch-
ing process in the network and global model

under the acquaintance vaccination strategy.

138

Basic reproduction number for the network and
global model under the uniform vaccination

strategy.

146

MU

Next-generation matrix for the forward branch-
ing process in the network and global model

under the uniform vaccination strategy:.

146

Smallest total degree of an individual which we

vaccinate under the optimal vaccination strategy.

150

Proportion of individuals with total degree d.
which are chosen uniformly at random for vacci-

nation under the optimal vaccination strategy.

150

Degree distribution of an unvaccinated (by the
optimal vaccination strategy) individual chosen

uniformly at random from the population.

150

Degree distribution of an unvaccinated (by the
optimal vaccination strategy) individual con-

tacted via the network.

150

Probability that an individual contacted via the
network is vaccinated (under the optimal vacci-

nation strategy).

150

Basic reproduction number for the network and

global model under the optimal vaccination strat-

egy.

151

Critical vaccination coverage under the uniform

vaccination strategy.

156

Critical vaccination coverage under the acquain-

tance vaccination strategy.

156
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6. The effect of edge-disjoint triangle

clustering on vaccination strategies

In this chapter we introduce a network model with tunable clustering, the
‘rewired edge-triangle’ model. The rewired edge-triangle model consists of the
network model with clustering introduced by Newman (2009) extended with
rewiring, introduced by Miller (2009). We extend the model further by allowing
for partial rewiring, similarly to Ball et al. (2013). Note that Newman (2009)
introduces clustering to the standard network model via the addition of edge-
disjoint triangles. The rewiring process used in the rewired edge-triangle model
allows for a comparison of models differing only in the number of unbroken
triangles, so the effect of clustering upon properties of interest, such as the

critical vaccination coverage of vaccination strategies, can be isolated.

As the mathematical tools available to model the spread of epidemics on
networks evolve there is increasing interest in quantifying the effects of prop-
erties of networks, such as the clustering coefficient, upon the spread of an
epidemic (see, for example, Miller (2009), Gleeson (2009), Ball et al. (2013) and
Coupechoux and Lelarge (2014)). Meanwhile there has also been interest in
vaccination strategies that target high degree individuals in the network using
local knowledge of the network, such as the acquaintance vaccination strategy
discussed in Chapter 5. In networks with zero clustering the acquaintance
vaccination strategies have been shown to be very effective (see Ball and Sirl
(2013)). However, there has been little investigation into the effect of clustering
on the performance of these vaccination strategies. Therefore we introduce three
vaccination strategies with a perfect vaccine on the rewired edge-triangle model:
the acquaintance vaccination strategy, the uniform vaccination strategy and

what we call the ‘optimal” vaccination strategy. We consider the acquaintance
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vaccination strategy discussed in Chapter 5, first introduced by Ball and Sirl
(2013), in which neighbours of individuals sampled uniformly at random from
the population are chosen for vaccination. Furthermore, we compare the effect
of edge-disjoint triangle clustering (i.e. clustering introduced via edge-disjoint
triangles) on the performance of the acquaintance vaccination strategy and the

uniform vaccination strategy.

This chapter is laid out in the following way. In Section 6.1 we introduce the
rewired edge-triangle model, along with the notation required for further analysis
of the model, and calculate the clustering coefficient. In Sections 6.2, 6.3 and
6.4 we analyse respectively the uniform, acquaintance and optimal vaccination
strategies on the rewired edge-triangle model. In each case we determine a
post-vaccination threshold parameter and the expected relative final size of a
major outbreak. In Section 6.5 we calculate Ry for the rewired edge-triangle
model under no vaccination and in Section 6.6 we numerically compare the
optimal, acquaintance and uniform vaccination strategies and investigate the
effect of edge-disjoint triangle clustering on the performance of the vaccination
strategies. Finally, we give our concluding remarks in Section 6.7 and a table of

common notation introduced in this chapter in Section 6.8.

6.1 The rewired edge-triangle model

The rewired edge-triangle model consists of a finite, closed population of N
individuals. To construct the clustered network we assign each individual in
the population a number of stub half-edges and corners of triangles according
to independent samples from an arbitrary but specified joint probability distri-
bution (S,T) with P (S =s,T =t) = py, s,t =0,1,2.... Conditional on the
total number of stub half-edges and corners of triangles being a multiple of 2
and 3 respectively, the stub half-edges are then paired uniformly at random to
construct complete edges and we choose trios of corners of triangles uniformly
at random and join them to form complete triangles. Let pgry,, the probability
of rewiring, be a real number satisfying 0 < prw < 1. Then, independently
for each triangle created by the joining of corners, with probability pry each
of the three edges in the triangle is broken into two triangle half-edges. We
then pair these triangle half-edges uniformly at random which, along with the
edges constructed by the pairing of stub half-edges and the unbroken triangles,

constructs the network. We say that an individual can have three types of
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network neighbours: stub neighbours, created by the pairing of stub half-edges;
triangle neighbours, created by the construction of triangles; and rewired triangle
neighbours, created by the pairing of broken triangle half-edges. We say that
an individual assigned s stub half-edges and ¢ corners of triangles before the

rewiring process has joint stub and triangle degree (s,1).

Similarly to Section 3.1, the construction of the network may yield imper-
fections in the network, i.e. self-loops and multiple edges. However, if both
S and T have finite variance then, following arguments analogous to those in
Section 3.1, the fraction of such imperfections is negligible as N — oo (i.e. the
total number of these imperfections per individual converges in probability to 0
as N — 00) and removing them has no effect on the asymptotic properties
we study in this thesis. Furthermore, if both S and T have finite variance
then (applying analogous arguments to those in Ball et al. (2013)) the fraction

of imperfections created by the rewiring process becomes negligible as N — oc.

To relate the rewired edge-triangle model to the household and network
model we can view the triangles in the network as households of size 3. Therefore,
in the limit N — o0, an individual in the population with ¢ triangles can be
said to be part of ¢ households, each of size 3. Furthermore, we can call the
2-regular graph created by a rewired triangle a rewired household, so in the
limit N — oo an individual in the population with r rewired triangles can be

said to be part of r rewired households.

We now consider the evolution of the epidemic. Similarly to Chapter 3
we consider an SIR epidemic which starts with a single infectious individual
chosen uniformly at random from the population which is otherwise susceptible.
Throughout an individual’s infectious period it can make infectious contact
with any given network neighbour (i.e. each stub, triangle and rewired triangle
neighbour) at the points of a Poisson process with rate A\y. All infectious peri-
ods, Poisson processes and samplings from (S,7") are assumed to be mutually
independent. In contrast to the previous chapters we assume that each indi-
vidual has a constant infectious period of length 1 to simplify the calculations
of the spread of the epidemic through triangles and rewired triangles. Finally,
we denote the marginal probability that an infected individual infects a given

susceptible neighbour by py =1 — eV,
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Our analysis is of the N — oo limiting epidemic process so, similarly to the
model with three levels of mixing discussed in Section 3.2.1, we approximate the
early stages of the epidemic with a forward branching process. We conjecture
that the branching process approximation can be made rigorous similarly to
the proof of Theorem 3.1 given in Section 3.5. Namely that we can construct
the branching process and, for each N =1,2,..., a realisation of the epidemic
process on a common probability space and use a coupling argument to show
that, as N — o0, the total number of infected individuals in the epidemic
process converges in distribution to the total progeny of the forward branching
process. Thus whether or not a major outbreak occurs with non-zero probability
is determined by whether or not the forward branching process is supercrit-
ical. Furthermore, we conjecture that if a major outbreak does occur then,
as N — oo, its expected relative final size converges in distribution to the
survival probability of the backwards branching process which represents the
spread of an individual’s susceptibility set (see Section 3.3.1). We hypothesize
that this argument can be made rigorous by applying similar arguments to
those used for the network and household model in Ball et al. (2009), namely
that we can use the backwards branching process to calculate the probability
that a given individual is infected in the event of a major outbreak and, by an
exchangeability argument, show that this probability is equal to the asymptotic
mean proportion of the population that are ultimately infected by a major

outbreak, i.e. the expected relative final size of a major outbreak.

6.1.1 Notation

The probability generating functions introduced in this section were given by
Newman (2009) and are used in calculating the properties of the rewired edge-
triangle model. Let fsr(z,y) = E [a:syT] be the joint probability generating
function for the stub and triangle distribution. Therefore the probability py,
k =0,1,..., that an individual has k network neighbours in total (both via

stubs, through triangles and rewired triangles) is

Pe= DY PstOksiots (6.1)

s=01t=0

since each stub contributes 1 to the total degree and each corner of a triangle
contributes 2. Let D7 be the total degree distribution, so P (Dy = k) = py,
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k=0,1,.... Then, substituting equation (6.1),

[ oINNe olNe o)

oy (x Zpkx =33 pubisiur® = fsr(x,2?). (6.2)
k=0 5=0 t=0

To investigate the rewired edge-triangle model we also require two size-
biased distributions: the joint distribution of the number of stubs and corners
of triangles attached to a vertex reached by traversing a stub (including the
traversed stub), which is denoted by ¢y, and the corresponding distribution for
a vertex reached by traversing a triangle or rewired triangle, which is denoted

by rg. So, for s,t =0,1,...,

tpst
BT

SPst
E[S]

qst = and Tst =
Then the probability generating functions for the stub and triangle size-biased
distributions for an individual reached via a stub or triangle (or rewired triangle)

are given respectively by

1 Ofsr
fsS 1TS x ?J ;)%CISHME y E[S] O ($7y)7
and oy
ST
fSTTT 1 .T y ;);)rsﬂrlx Z/ E[T] ay (l’,y)

To construct the rewired edge-triangle model with a given total degree
distribution we consider the following method. Given the target total degree
distribution, Dp, we choose a parameter p € [0, 1] which controls the proportion
of edges allocated to triangles. So, given that an individual has total degree
d, the number of triangles this individual belongs to is binomially distributed
with parameters |d/2| and p. Therefore we say that a model has total degree
distribution Dy and triangle allocation distribution Bin (D7, p) if the stub and
triangle distribution (S,7T) is given by, for s,t = 0,1, ...,

pis =t == (T a6

6.1.2 Clustering coefficient and degree correlation

There are several measures of clustering in the literature. For example, Watts
and Strogatz (1998) introduce a local clustering coefficient, measuring how

close a vertex is to being part of a complete graph, and then average the local
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clustering coefficient over all vertices within the network to calculate an overall
clustering measure. However, we use the ‘probabilistic’ measure of clustering
(cf. Trapman (2007)), for which we need the following definitions. We say that
a triplet consists of three connected vertices and that a triplet is closed if the
first and last vertex is the same, i.e. a triangle. Then for a network consisting
of N vertices we define the clustering coefficient of the network, CV), to be
the number of closed triplets in the network (i.e. three times the number of
triangles) divided by the total number of triplets. Note that CV) is then the
probability that an ordered triplet of nodes (i, j, k) chosen uniformly at random
from all triplets in the network has the property that ¢ and k are connected
(i.e. that (4,7, k) form a triangle). Finally, we say that the clustering coefficient

of the asymptotic network is given by limy__, CV).

We now consider the clustering coefficient of the rewired edge-triangle model,
previously given for the case pr = 1 in Newman (2009). Let C® be the clus-
tering coefficient in the rewired edge-triangle model and, in a population of size
N, let N(AN) and N:,EN) be the total number of triangles and triplets respectively,
so C = N /NIY and €2 = limy 00 CV.

Before rewiring, for a large population size the strong law of large numbers
implies that the number of triangles in the network per individual is well

approximated by E [T]. So, since triangles are rewired independently and

uniformly at random with probability prw, N _IN(AN)

by (1 —prw)E[T] = (1 — pRW)BJ;SZ;T (1,1). An individual with total degree k

contributes to (’2“) triplets so, in a large population, the law of large numbers

2
implies that N ' N3 is well approximated by >3, (g) Pr = %d dj;gT (1). Therefore

is well approximated

(1= paw) 52 (1,1)

dzf
% dng (1)

c)

~
~
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This formula becomes exact as N — oo so, using equation (6.2),

9fs,
CA _ (1 —pr) ai,T(l’ 1)
2 )

dx2

0
_ (1 —paw) DL (1,1)
2 \BLr(L1) +4552 (0,1 + 225 (1, 1) + 4555 (1, 1)

_ (1 — prw) ( E[T] )
2 E[S(S—1)]+4E[ST]|+2E[T?] +2E[T (T —1)] )

Note that in the limit N — oo the network will have non-zero clustering
if and only if prpw < 1 and P (7'=0) < 1. However, although the rewired
edge-triangle model can produce clustered networks, the model cannot produce
networks with a large mean total degree and clustering coefficient (see Wang
et al. (2014)). For example, it is clear that limp(p,j— o C© = 0, and this limita-
tion can be problematic when parameterising the rewired edge-triangle model
using real-world data. The limitation of the mean total degree and clustering
coefficient has been mentioned previously in the literature (see, for example,
Gleeson et al. (2010) or Heath and Parikh (2011)) and is caused by the rewired
edge-triangle model over-using edges to create triangles (recall that all triangles
in the rewired edge-triangle model are edge-disjoint). To see this, assume that
prw = 0 (so that the clustering coefficient is maximised) and consider an indi-
vidual with s stub neighbours who is part of ¢ triangles. Increasing the total
degree of this individual by the addition of another triangle will increase N by
1, but the number of triplets will increase by 2s + 2t + 1, leading to an overall

decrease in the clustering coefficient.

For example, consider the rewired edge-triangle model with total degree
distribution Dy ~ Geo*(1/2) and triangle allocation distribution Bin (D, 1).
Then E [Dy] = 2 and if pr = 0 then C» = 1/3. However, if Dy ~ Geo™ (1/4)
and the triangle allocation distribution is given by Bin (Dr, 1) then E [Dy] = 4
and if ppy = 0 then C = 1/7. Thus increasing the mean total degree by 2 has

resulted in a greater than 50% reduction in the clustering coefficient.

There are several possible adaptions to the rewired edge-triangle model to
allow for increased mean total degree and clustering coefficient combinations.
For example, Karrer and Newman (2010) propose replacing the addition of

triangles with arbitrary subgraphs, e.g. 4—regular squares (an entirely connected
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graph with 4 vertices), which allow for an increased mean total degree and
clustering coeflicient combinations. An alternative suggestion by Gleeson (2009)
is to allow individuals to belong to a single clique of a fixed size, a special case

of the clustered network model we discuss in Chapter 7.

We now briefly remark on another important property of social networks,
the degree correlation. Following Newman (2002b), the degree correlation is
the correlation between the total degrees of the vertices connected to an edge
chosen uniformly at random from all edges in the network. Therefore the
degree correlation lies between —1 and 1, with the degree correlation being
near 1 implying that vertices have similar degrees to their neighbours. Note
that the rewiring process does not change the total degree of any individuals
in the rewired edge-triangle model, and therefore does not change the degree
correlation. Finally, note that if P(7"=0) < 1 and pgry = 1 then the rewired
edge-triangle model with total degree distribution D7 will not have the same
properties, such as the threshold parameter and final size of a major outbreak, as
the standard network model with degree distribution Dy due to the differences

in degree correlation of the two models.

6.2 Uniform vaccination on the rewired edge-

triangle model

Under the uniform vaccination strategy each individual in the population is
vaccinated with the perfect vaccine independently with probability py . Clearly
this means that the vaccination coverage ¢ = py. In the following sections we
consider two-type forward and backward branching processes to calculate the

threshold parameter and final size of a major outbreak respectively.

6.2.1 Threshold parameter

We begin by informally describing the forward branching process used to cal-
culate the threshold parameter RY. Unlike the household models previously
discussed in this thesis an individual in the forward branching process corre-
sponds to a single individual in the epidemic process. Similarly to Section
3.2.1 we are interested in the final outcome of the epidemic and not its precise
evolution, so we can think of the process evolving in the following way. First

consider the number of stub network contacts made by the initial infective,
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Figure 6.1: Figure illustrating the branching process terminology.

which we call type-1 individuals in the branching process. Then consider the
epidemic spreading only through the triangles and rewired triangles containing
the initial infective, in which each infected individual corresponds to a type-2
individual in the branching process. We then let each newly infected individual
proceed in the same manner. We call the initial infective the primary infective,
and any subsequent infected individuals in the triangles and rewired triangles
containing the primary infective secondary infectives (as illustrated in Figure
6.1). In the early stages of the epidemic it is likely that each contact will be
with uninfected individuals that, except for the triangles and rewired households
connected to the primary infective, are in edge-disjoint triangles and rewired
households. Note that the offspring distribution of the initial individual (chosen
uniformly at random from the population) will be different to the offspring
distribution of subsequent generations. The backwards branching process is
constructed in an analogous way. Thus for a primary individual, *, type-1
individuals are those that would infect ¢* via a stub, were they to become
infected, and type-2 individuals are those that would infect ¢* via a triangle or

rewired triangle containing ¢*, were they to become infected.

The spread of the epidemic through the household and network model, see
Ball et al. (2009), is approximated by a single type branching process whereas
we approximate the spread of the epidemic in the rewired edge-triangle model
with a 2-type branching process. The difference in typing is owing to allowing a
single individual to be part of multiple triangles and rewired triangles. In the
single type branching process approximating the early stages of the epidemic in
the household and network model we first consider the spread of the epidemic

throughout the household, and the offspring in the forward branching process
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are individuals that are contacted via the network by all individuals contacted
in the household epidemic. An analogous argument for the rewired edge-triangle
model would be to define a household epidemic to consist of all individuals
contacted via a chain of contacts made solely via the triangle and rewired

triangle edges to the primary infective.

Before calculating the threshold parameter, RY, which determines whether
or not the forward branching process can have infinite progeny and therefore, by
definition, whether or not a major outbreak can occur, we briefly comment upon
the properties of RY. Firstly note that RY is an individual-based reproduction
number, unlike the household-based reproduction number R,. However, the
spread of the forward branching process through the triangles and rewired trian-
gles means that a generation in the forward branching process differs from the

global generations (see Section 3.2.3) used to calculate the basic reproduction

number Ry, thus RY # Ry.

The reproduction number RY is the largest eigenvalue of the mean next-
generation matrix MY given below in Theorem 6.1. For notational simplicity
let pyv = pn(1 —pv) and Ag = pyv(3 —2pn) + (1 — pv)(1 — pn)* + pv (the
interpretation of these quantities will become clear in the proof).

Theorem 6.1. If pyy < 1 then the mean next-generation matriz MY is given

by

E S5 — 1] 2K [TS} {(1 —prw)ADE +pRW1_,ﬁ}
E [ST} 2E {TT — 1} [(1 — prRw)AE + PRW T ]

1-pnv

MY = pyy (6.5)

Proof. We first consider the expected number of type-1 offspring of a type-1
individual, i.e. the expected number of infectious contacts made via a stub by a
type-1 individual. Let C; be the total number of infectious contacts made via
a stub by a type-1 individual. A type-1 individual, ¢* say, has joint stub and
triangle distribution (5%, 7%) and 7* makes infectious contact with a given stub
neighbour, k£ say, if: k is not vaccinated, occurring with probability 1 — py, and

1* contacts k, occurring with probability py. So ¢* contacts k with probability

(1 —py)pn = pnv and

C1| 8%, 7% ~ Bin (S5 = 1, pwv ) - (6.6)
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Thus, applying equation (6.6),
E[Cu] = E[E[Cn|S°, T9]] = pavE [$% - 1]. (6.7)

Similarly, let C5; be the total number of infectious contacts made via a
stub by a type-2 individual. A type-2 individual has joint stub and triangle
distribution (ST,T T) and analogous arguments to those leading to equation
(6.7) yield

E [C] = E [E [Ca|S7, T"]] = pwvE [$7]. (6.8)

Next we consider the expected number of type-2 offspring of a type-1 indi-
vidual, i.e. the expected number of individuals infected within the triangles and
rewired triangles containing a type-1 individual. Let C'i5 be the total number of
infectious contacts made via a triangle or rewired triangle by a type-1 individual.
We calculate C5 by conditioning on the joint stub and triangle degree of a
type-1 individual, (gs ,T%) and then decomposing the total number of infected
individuals into the number of infected individuals within each intact triangle
and rewired triangle. So consider a type-1 individual +* with stub and triangle
degree (5%, T%) and condition on i* being part of R € [0;T°] rewired triangles.
Then

~ T°-R T3
Cia | S5, T%, R= 3 Ch(r)+ > ChKr) (6.9)
r=1 r=T5—-R+1
where: we have labelled the T° — R triangles containing i* 1,2,...,T° — R, we

have labelled the R rewired triangles containing i* T° — R+1,T°—R+2,...,T%,
CL(r) is the number of individuals infected within triangle 7 and Cf(r) is the
number of individuals infected in rewired triangle r. Recall that we assume a
constant infectious period and that all triangles and rewired triangles containing
the primary infective i* are edge-disjoint. Thus the summands in equation (6.9)

are all mutually independent, and also independent of S°, T° and R.

Before completing our calculation of E [C5] we calculate the expected number
of individuals infected within a triangle and rewired triangle epidemic. First
consider the final size of a single triangle epidemic. For both triangle neighbours
of 7* to become infected we require that both individuals are unvaccinated
(occurring with probability (1—py)?) and that either the primary infective infects
both neighbours (occurring with probability p3/), or that the primary infective
infects a single individual who then infects the final triangle member (occurring

with probability 2p%,(1 — py)). Thus both triangle neighbours of i* are infected
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with probability p (1 — pv)? + 2p% (1 — pn)(1 — pv)* = p¥(1 = pv)?(3 — 2pn).
For only a single triangle neighbour of ¢* to become infected we require that
the primary infective infects a single neighbour (occurring with probability
2pn(1—py)) and that the final triangle neighbour is either vaccinated (occurring
with probability py) or unvaccinated and uninfected (occurring with probability
(1 =py)(1 —pn)?. So with probability 2py (1 —py) [pv + (1 = pn)*(1 —pv)] a
single triangle neighbour of i* becomes infected. Therefore, for 1 <r < T% — R,

E |CT(r)] = 203 (1 = pv)*(3 = 2pn) + 2pn(1 = pv) [(1 = pi)* + pv|

Next consider the spread of the epidemic through a rewired triangle. A
rewired triangle is constructed by pairing rewired triangle half-edges uniformly
at random. Furthermore, as in Ball et al. (2013), in the limit N — oo the
rewired triangle will be locally tree-like. Since we assume that the rewired
household is locally tree-like in a graph in which every node has degree 2, the
final size of a rewired household epidemic is equal in distribution to the sum
of two independent geometric distributions with support from 0 and success

parameter pyy. Therefore if pyy < 1 then, for 79 — R < r < T7,

E[CE(r)] = 12_]9%- (6.11)

We now return to the calculation of E [C}5]. Note that each triangle in the
network is independently rewired with probability pgryw, so R|S®, T is binomially
distributed with parameters T and pgw. Therefore substituting equations
(6.10) and (6.11) into equation (6.9) and substituting E R[S, TS| = TSpaw
yields

E [Clg] =2pynvE {TS} [(1 — pr)AE +pRW1—1pNV] . (6.12)

Finally, let Cs5 be the total number of individuals infected within the triangles
and rewired triangles containing a type-2 individual. Then analogous arguments

to those given in the calculation of E [C}s] yield

~ 1
E [Cy] = 2pnvE [TT - 1] [(1 — prw)DE +pRW1_pNV‘| ) (6.13)

Note that m{; = E[Cj;], 4,5 = 1,2, so equations (6.7), (6.8), (6.12) and
(6.13) yield the required entries of MY given in equation (6.5) as required. [J
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We say that a vaccination strategy can control the epidemic in a model if
the vaccination strategy can prevent a major outbreak from occurring without
vaccinating every individual in the population. Since we assume that both the
stub and triangle distributions have finite variance, each entry in MY is finite
and there exists a constant K € (0,1) such that RY < (1 — py)K. Thus we can
always choose a value of py < 1 such that RY < 1 and a major outbreak cannot

occur, yielding the following remark.

Remark 6.1. The uniform vaccination strategy can always control the epidemic

in the rewired edge-triangle model.

6.2.2 Final size of a major outbreak

As in Chapter 5, we define the expected relative final size of a major outbreak in
a population that contains vaccinated individuals to be the fraction of initially
susceptible individuals that are ultimately infected by the epidemic in a major
outbreak. To recover the proportion of ultimately infected individuals among
the entire population, including the ¢ vaccinated individuals, we must multiply
the expected relative final size of a major outbreak by 1 —c. We refer to the ex-

pected relative final size of a major outbreak as the final size of a major outbreak.

In Section 6.1 we hypothesize that if a major outbreak does occur then its
relative final size converges in distribution to the survival probability of the
backwards branching process given informally in Section 6.2.1. For ¢ = 1,2, let
B, = (Bil, Blg) be the offspring random vector of a typical type-¢ individual
in a non-initial generation of the backwards branching process. Similarly, let
B = (B, By) be the offspring random vector in the initial generation of the
backwards branching process. Let bg(s), s = (s1, s2) be the joint probability
generating function of B and let by (s) = (b];,l(s), bBQ(s)) where, for i = 1,2,
bp,(s) is the joint probability generating function of B;.

Then the final size of a major outbreak is z = 1 — bg(m), where 7 = (71, 7o)

is the smallest solution to the set of simultaneous equations 7 = bz (7). Recall

that pyv = pn(1 —py).
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Theorem 6.2. If pny < 1 then the joint probability generating functions for
the offspring distributions of the backward Galton-Watson branching process are

given by

bBQ(S) = fST,TTfl

b, (8) = fas_y1ps (1 —pav(l = s1), (1 — prw)ba(s2) + Prw (
(1 —pnv(l = 51), (1 = prw)ba(s2) + Prw <

and

bp(s) = fsr (1 —pnv(l = 51), (1 = prw)ba(s2) + Prw (1—pNV> ) ;

1 — sopny

where

ba(s2) = (1= pv)*pr(3 = 2ox)s3 + 2(1 = pv)pw (1= pv)(1 = pn)* + pv ] s
+(pv + (L= pv) (L —pn))°. (6.15)

Proof. We begin by calculating bg(s) and proceed by considering an individual
chosen uniformly at random from the population, +* say, and condition on i*’s
joint stub and triangle distribution, (5, 7). Recall that we assume a constant
infectious period of length 1 and note that, in the limit N — oo, all infectious
contacts made to ¢* via a stub originate from individuals in edge-disjoint triangles
and rewired triangles which do not contain ¢*. Thus, conditioned on (S,T),
the number of contacts made to ¢* via stubs is independent of the number of

contacts made to ¢* via triangles or rewired triangles so

E[s?] =E[E |s®

SEH:E@F?

&ﬂEF?

STl (6.16)

We now turn our attention to the calculation of E [sf !

S, T}. A given stub
neighbour of ¢*, k say, can only make infectious contact with * if k is not

vaccinated and contacts i*. Thus By | S, T ~ Bin (S, pyy), and

B [sfl

S, T| = (1= pyv(l = 51))°. (6.17)

To calculate E [sf 2

triangles and decompose Bs|S,T, R into the number of contacts made to i*

S, T} we condition on ¢* being part of R € [0;T] rewired
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through each triangle or rewired triangle containing *. Hence

By | S,T,R = TfBQT(r) 1 sz BE(r), (6.18)
r=1 r=T—R+1

where: we have labelled the T'— R triangles containing ¢* 1,2, ...,T — R, we have
labelled the R rewired triangles containing i* T'— R+ 1,7 — R+2,...,T, B¥(r)
is the number of individuals contacting i* through triangle r and B(r) is the
number of individuals contacting ¢* through rewired triangle r. Recall that we
assume a constant infectious period and that all triangles and rewired triangles
containing the primary individual ¢* are edge-disjoint. Thus the summands in
equation (6.18) are all mutually independent, and also independent of S, T and
R.

To complete the calculation of E {sf 2

S, T] we consider the size of an indi-
vidual’s triangle and rewired triangle susceptibility set. Let /A be the size of a
single triangle susceptibility set. Note that, applying similar arguments to those

leading to equation (6.10),
P(A=2)=(1-pv)'py(3—2pw),
1

P (A =1)=2(1—py)pw [(1=pv)(1 —px)* +pv],
P (A =0) = (pv + (1 -pv)(1—pn))*.

Therefore an expression for ba(s) is given in equation (6.15). We next consider
the spread of the epidemic through a rewired triangle. Let Z be the size of a
rewired triangle susceptibility set. A rewired triangle is constructed by pairing
rewired triangle half-edges uniformly at random. Furthermore, as in Ball et al.
(2013), in the limit N — oo the rewired triangle will be locally tree-like in a
graph in which every node has degree 2. Therefore Z is equal in distribution

to the sum of two independent geometric distributions with success parameter

pv, and b(s) = ((1 — pyv)/(1 — sapwv))”.

Applying the decomposition of equation (6.18) to E {sf 2|8, T, R} and then ap-
plying the independence of BI (1), BY (ry), BE(r3) and BE(r4) and substituting
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ba(s) and b, (s) yields

T-R T
P Bg(”‘)—"_ZT:T*RJ"l B3 (r)

E [352 S, T, R} =E [52

ST

=B [(ba(s2))" " (bs(2))"| S, T, R] . (6.19)

Each triangle in the network is independently rewired with probability pgu,, so

R|S, T ~ Bin (T, prw) and substituting equation (6.19) into E [5232 S, T} yields
E |s2]8,T| = B [E [s§2|5,T, R]|
= ((1 — prw)ba(52) + prwb.(s))" . (6.20)

Substituting equations (6.17) and (6.20) into equation (6.16) yields bp(s)

given in the statement of the theorem.

Finally, the calculations of bg(s), bp, (s) and bp, (s) differ only in the joint
stub and triangle distributions considered. An individual contacted via a stub
has joint stub and triangle distribution (5%, 7%) and an individual contacted via
a triangle or rewired triangle has joint stub and triangle distribution (S7, TT).
Therefore analogous arguments to the calculation of bp(s) yields both bj (s)

and b, (8) as required. O

6.3 Acquaintance vaccination on the rewired

edge-triangle model

6.3.1 Description of acquaintance vaccination

In this section we consider an extension of the acquaintance vaccination strategy
with a perfect vaccine, introduced in Ball and Sirl (2013), to the rewired edge-
triangle model. Under the acquaintance vaccination strategy each individual in
the population is sampled independently with probability ps and each network
neighbour (i.e. each stub, triangle and rewired triangle neighbour) of a sampled
individual is independently chosen for vaccination with probability pc. Finally,
any individual which has been chosen for vaccination at least once is vaccinated

with a perfect vaccine.

Under the acquaintance vaccination strategy, for an individual ¢ to be chosen
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for vaccination by a given network neighbour j, 7 must be sampled, occurring
with probability pg, and choose i for vaccination, occurring with conditional
probability pc. Therefore the probability that an individual is not chosen for
vaccination by a given network neighbour is 1 —pgpe. Thus, since an individual 4
chosen uniformly at random from the population has S + 27" network neighbours,
each of whom does not choose 7 for vaccination independently with probability
1 — pspc, the probability that an individual chosen uniformly at random from

the population is vaccinated is

oo 0
pv=1->> pu(l—pspc))’t =1— fsr (1 —pspe, (1 — psPC)Q) . (6.21)
s=0t=0
By definition, py is also the vaccination coverage of the acquaintance vaccination

strategy.

In contrast to the branching process used to calculate the post-vaccination
threshold parameter for the uniform vaccination strategy, discussed in Section
6.2.1, we now use a 4-type Galton-Watson branching process to approximate
the early stages of the epidemic. This is due to the acquaintance vaccination
strategy causing a difference in degree distribution between individuals contacted
via a triangle and a rewired triangle, and the final size of a triangle epidemic
being dependent upon the number of sampled and unsampled individuals within
the triangle and the different offspring distributions of sampled and unsampled
individuals. We now give an informal description of the discrete time 4-type
Galton-Watson branching process, i.e. the forward branching process, used to
approximate the early stages of the epidemic. Similarly to Section 6.2.1, an
individual in the forward branching process corresponds to a single individual
in the epidemic process. Furthermore we are interested in the final outcome of
the epidemic and not its precise evolution so, similarly to Section 3.2.1, we can
think of the process evolving in the following way. First consider the number
of infectious stub network contacts made by the initial infective, which we
call type-1 individuals in the branching process. Then consider the epidemic
spreading only through the triangles containing the initial infective, in which each
infected sampled or unsampled individual results in a type-2 or type-3 individual
respectively in the branching process. Finally, consider the epidemic spreading
only through the rewired households containing the initial infective, in which
each infected individual results in a type-4 individual in the branching process.

We then consider each newly infected individual in the same manner. In the
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early stages of the epidemic it is likely that each contact will be with uninfected
individuals that, except for the triangles and rewired households containing the
initial infective, are in edge-disjoint triangles and rewired households. Note that
the offspring distribution of the initial individual (chosen uniformly at random

from the population) will be different to the offspring distribution of subsequent

generations.

Type of individual in | Corresponding individual in

branching process epidemic process

Type-1 Individual contacted via a stub.

Type-2 Sampled individual contacted via a
triangle.

Type-3 Unsampled individual contacted via
a triangle.

Type-4 Individual contacted via a rewired
household.

Before considering a threshold parameter and the final size of a major out-
break for this model, we calculate the joint stub and triangle distributions of
the following. An unvaccinated individual chosen uniformly at random from the
population, an unvaccinated individual contacted via a stub, an unvaccinated
individual contacted via a triangle and an unvaccinated individual contacted
via a rewired triangle. We note that the calculations in the remainder of this
section are very similar to the work of Ball and Sirl (2013), (2016).

Consider an unvaccinated individual, ¢ say, that has been chosen uniformly
at random from the population. Denote i’s joint stub and triangle distribution
by (Sy,Ty). Then a priori ¢’s joint stub and triangle distribution is distributed
according to (S,7) and i is unvaccinated with probability 1 — py, given in
equation (6.21). Let U be the event that an individual is unvaccinated. Then
the probability mass function of (Sy,Ty) is given by, for s,t =0,1,...,

P(S=sT=t)PU|(S=sT=t)
P(U)

)s+2t

P(SU:S,TU:t) =

_ pst(1 — pspe
1 —pv

(6.22)

Next consider an unvaccinated individual contacted via a stub, 7 say, and
denote ¢’s joint stub and triangle distribution by <§57 TS ) Then ¢ has uncondi-

tional joint stub and triangle distribution (S, T%) and we know that i avoids
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vaccination by all of its neighbours. Note that we do not count i’s parent in
the branching process, which must not vaccinate ¢ by definition (leading to the

s — 1 term in equation (6.23)). Therefore, for s =1,2,...,t=0,1,...,

&S _ . S _ .
P(S =s,T —t,U) :(]st(l—pspc) 1+2t

P(S5=5T5=t)= - . (6.23
(86 =15 =1) P(U) s (6.23)
where
Gv =Y. qu(l = (1 = pspc)* %)
s=01t=0
=1—fas_1ps (1 — pspe, (1 — pspc)2> (6.24)

is the a priori probability that ¢ is vaccinated.

Next consider an unvaccinated individual contacted via a triangle, ¢ say,
and denote ¢’s joint stub and triangle distribution by (SE,TE ) Then ¢ has
unconditional joint stub and triangle distribution (S”,77) and we know that
1 avoids vaccination by all of its neighbours. Note that we do not count the
triangle containing ¢’s parent in the branching process, which must not vaccinate
i by definition (leading to the ¢ — 2 term in equation (6.25)). Therefore, for
s=0,1,...,t=1,2,...,

P (ST = 5,17 =1, U) ra(1 = pepo)tH

P(Sy=sTF=t)= — 9
(Sy =, ) 20 o (625)
where
fv =Y ra(l = (1= pspc)™7?)
s=0t=0
=1—forgr_, (1 — pspe, (1= pspc)2) (6.26)

is the a priori probability that ¢ is vaccinated.

Finally consider an unvaccinated individual contacted via a rewired triangle,
i say, and denote i’s joint stub and triangle distribution by (Sﬁ, T §> Then i
has unconditional joint stub and triangle distribution (S”,77) and we know
that ¢ avoids vaccination by all of its neighbours. Note that we do not count the
segment of the rewired triangle containing i’s parent in the branching process,

which must not vaccinate ¢ by definition (leading to the ¢ — 1 term in equation
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(6.27)). Therefore, for s =0,1,...,t=1,2,...

P(ST =TT =t,U) 1,1 — pgpe)+2-!

R R
P (SU = S,TU = t) = P(U) - 1— f‘]; ) (627)
where
=3 "ra(l — (1= pspe) ™)
s=01t=0
=1- (1 — pspc)fSTjT_l (1 — Pspc, (1 - pSpC)Q) (6‘28)

is the a priori probability that ¢ is vaccinated.

We denote by Is or I§ the events that an individual is sampled or unsampled
respectively, and note that we know that an individual contacted via a stub
or rewired triangle does not choose its parent in the branching process for
vaccination. Therefore the probability that an individual contacted via the
network is sampled, given that they did not choose their parent in the branching

process for vaccination, is given by

ps(1—pc)

psu = P(Is|does not choose parent) = .
1 —pspc

To simplify the calculations of a threshold parameter and final size of a
major outbreak for the rewired edge-triangle model under the acquaintance
vaccination strategy, in the next section we consider the spread of the epidemic

through triangles and through rewired triangles.

6.3.2 The spread of the epidemic through a triangle and

rewired triangle

We begin by considering the spread of the epidemic within a triangle. Let
(AL AEL) be respectively the number of sampled and unsampled individuals
infected within a single triangle epidemic when the primary infective is sampled.
Consider a single triangle containing the primary infective. Then each triangle
neighbour of the primary infective (hereafter referred to as a non-primary indi-
vidual) is independently sampled with probability psy and otherwise unsampled.
Furthermore, conditioned on the number of sampled individuals in the trian-
gle, each non-primary individual is independently vaccinated or unvaccinated.

Consider a triangle in which the primary infective is sampled and there are j,
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7 =0,1,2, sampled non-primary individuals. To be unvaccinated, each sam-
pled non-primary individual must avoid vaccination from the sampled primary
infective (occurring with probability (1 — p¢), the j — 1 other non-primary indi-
viduals (occurring with probability (1 — pc)?~!) and its other stub and triangle
neighbours (occurring with probability 1 — 7). Therefore, conditioned upon the
triangle containing j non-primary sampled individuals, 5 = 0, 1,2, the number
of secondary unvaccinated sampled individuals has a Binomial distribution with
parameters (7, (1 — 7y)(1 — pc)?). Analogous arguments yield that, conditioned
upon the triangle containing j non-primary sampled individuals, 7 = 0,1, 2,
the number of secondary unvaccinated unsampled individuals has a Binomial
distribution with parameters (2 — 7, (1 — 7y )(1 — pg)’™!). Finally, since we as-
sume a constant infectious period and all Poisson processes are independent, an
infected individual independently contacts each given triangle neighbour with
probability py. For notational simplicity let 7, = (1 — 7y )(1 — pc). Then the

joint probability mass function for (Afy, ALy) is given by

P (A5, Afy) = (2,0)) = 72y (1 — pe)*7a(3 — 2ox)p% (6.292)
P ((Aks, Abn) = (0,2)) = (1 = ps) (3 — 20n)P% (6.20D)
P ((Ag& Agy) = (1, 1)) = 2psu (1 — Psv) (1 — pe)a(3 — 2p8)p%,  (6.29¢)
P ((Ag& Agy) = (1, 0)) = 2psu(1 = pc)(1 —7v) (1 = Psupc)

x [L = (1= pc) Fyc (2 — py) pn] o (6.29d)
P ((Ag& Agn) = (0, 1)) =2(1 = psv)Fyc (1 = Psupc)

x [L = #c (2 — pv) PN] PN, (6.29¢)
P4k 050 = 0.0) = 1= T P((8h 850 =(.0) (0290

Similarly, let (ALg, AL x) be respectively the number of sampled and unsam-
pled individuals infected within a triangle epidemic when the primary infective

is unsampled. Then analogous arguments to those leading to equations (6.29)
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yield

suve(3 = 2pN)py

— psv)*(1 —7)2(3 — 2pn )P

psu(1 = Psv)ye (1 —7v)(3 = 2pn )Py

Il
NN S

hsu (1 —7v) (1 = Psupc)
X [1 =7y (2 —pn) oyl oy
P ((Aﬁ& Ajw) = (0, 1)) =2(1 = psv)(1 = 7v) (1 = Psupc)
X [1=(1=7v)(2—py)pnlpN
i+5>0
Let fas(s1,$2) and fan(s1,S2) be the joint probability generating functions for
(AEg, ALY and (AL g, AL y) respectively.

We now consider the spread of the epidemic through a rewired triangle. Since
a rewired triangle is locally tree-like (see the arguments leading to equation
(6.11)) we can approximate the spread of the epidemic through a rewired triangle
with a single-type branching process. Let /£ be the final size of a rewired
triangle epidemic belonging to a sampled primary infective and let Z% be the
final size of a rewired triangle epidemic belonging to an unsampled primary
infective. Let f,5(s) and f,n(s) be the probability generating functions for /%

and /& respectively.

Consider an infected individual ¢ in a rewired triangle. Since we assume
that the rewired household is locally tree-like, if 7 is the primary infective then 4
has 2 possible neighbours to infect and if ¢ is a secondary infective then ¢ has 1
possible neighbour to infect. A given rewired household neighbour of i, j say, is
infected by ¢ if j: is not chosen for vaccination by ¢, is not already vaccinated by
another neighbour and is contacted by ¢. So if ¢ is a sampled primary infective
then i contacts j with probability (1 — pc)(1 — 7)py, and if ¢ is an unsampled
primary infective then i contacts j with probability (1 — 7##)py. A secondary
individual in a rewired household epidemic is sampled with probability psy and
otherwise unsampled, so if 7 is a secondary individual then ¢ contacts j with

probability(1 — psypc)(1 — 7ii)px. Thus, by standard branching process theory
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(Section 2.3),

fus(s) = [1=pn(1—po)(1 =) (1= fO(s)]",  (6.31a)

fon(s) = [1=pn(1 =) (1= FO(s))], (6.31b)

where f®)(s) is the unique solution in [0, 1] of the equation

FO(s) = s [1 = py(1 = 7)1 = psupe) (1= FP(s))] .

Finally, we consider the size of a triangle susceptibility set belonging to
a sampled individual and an unsampled individual, and the size of a rewired
triangle susceptibility set belonging to a sampled individual and an unsam-
pled individual. Let (AZy, AEy) be respectively the number of sampled and
unsampled individuals contained within a triangle susceptibility set belonging
to a sampled individual and let (AFg, A% ) be the number of sampled and
unsampled individuals contained within a triangle susceptibility set belonging
to an unsampled individual. Denote by bag(s1, s2) and bay(s1, s2) the joint
probability generating functions of (AZq, ABy) and (A%, AR y) respectively.
Similarly, let b,s(s) and b, n(s) be the probability generating function for the
size of a rewired triangle susceptibility set with a sampled and unsampled
primary individual respectively. Note that calculating the size of an individual
1’s triangle or rewired triangle susceptibility set corresponds to calculating the
number of individuals that would infect ¢, were they themselves to become
infected, within the triangle or rewired triangle respectively. Since we assume
a constant infectious period the calculation of the size of a triangle or rewired
triangle susceptibility set is analogous to the calculation of the final size of a

triangle or rewired triangle epidemic, so

bas(s1,82) = fas(s1, S2), (6.32a)
ban(s1,82) = fan(s1, s2), (6.32Db)
bss(s) = frs(s), (6.32¢)
byn(s) = fsn(s). (6.32d)

6.3.3 Threshold parameter

The reproduction number R# is the largest eigenvalue of the mean next-

generation matrix M4 given below in Theorem 6.3.
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A

Theorem 6.3. The mean next-generation matriz M4 = [mij} is given by

mi ] (1 - psupc) E [S5 - 1]

may| ) (1-pc)E ST

mj{‘l =pn(1—qv) E [Sﬂ ’

mi (1 —psupc) E [SIU%}

4] i (ﬁSUE [Ags} + (1 = psv)E {Aﬁs]) E {T(}g]

| B [AL] B [7— 1]

mi = (1 —prw) E[AQS}E[TE—Q )
i, |(suE [Afs] + (1~ ps)E [A] ) B [TF — 1]
[, i (ﬁSUE [Aéﬂ + (1 —psv)E [Aﬁz\/}) E [Tzﬂ
| Bk BT - 1]

mi = (1 —prw) E[A%N}E{Tg—l} ,
i, (psuE [25y] + (1 - psv)E [A5 ] ) E [TF -1
m4 ] (ﬁSUE [45} + (1 = psv)E {4§D E [T(ﬂ

miy| E[Zs)E[TT - 1]

ma | P E [Zy]E [TF ~1] ’

| (ﬁSUE {415:} + (1= psv)E {4@}) E [T(I]% - 1]

where the joint probability distributions for (Ags, AgN) and (Aﬁs, AﬁN) are
given in equations (6.29) and (6.30) respectively and the probability generating

functions for Z5 and Z%; are given in equations (6.31).

Proof. This proof follows similar arguments to the proof of Theorem 6.1 for
the calculation of MY. We begin by considering the expected number of
offspring of a type-1 individual, i.e. an individual contacted via a stub. Let
Cik, k= 1,2,3,4, be the total number of type-k offspring of a typical type-1
individual, so my;, = E [C1x]. We first consider the calculation of Cy;. Note that
a type-1 individual, ¢* say, has joint stub and triangle distribution (35, T3) and
is sampled with probability psy and otherwise unsampled. So ¢* makes infectious
contact with a given stub neighbour, j say, if: j is not vaccinated by ¢*, occurring
with probability 1 — psype; j is not vaccinated by another stub or triangle
neighbour, occurring with probability 1 — ¢y; and ¢* contacts j, occurring with
probability py. Therefore i* contacts j with probability (1 — psypc)(1 — Gv)pn

and, conditioned on ¢*’s stub and triangle distribution 55, Ts,
Cu| 83, T ~ Bin (87 — 1, (1 = psupe)(1 — dv)px ) - (6.34)
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Considering E [C1;] and applying equation (6.34) yields
E[Cn) =E[E[Cu|S5,T5]] = (1 = psupe) (1 — Gv)pyE [S° = 1] (6.35)

Next we consider the calculation of E [C}], i.e. the expected number of
sampled individuals infected within the triangles containing a typical type-1
individual. We calculate E [C15] by conditioning on the joint stub and triangle
degree of a type-1 individual, * say, the number of rewired triangles containing
1* and whether ¢* is sampled or unsampled. We then decompose the total
number of sampled individuals infectiously contacted by ¢* via triangles and
rewired triangles into the number of sampled individuals infectiously contacted
within each triangle and rewired triangle. So consider a type-1 individual ¢*
with joint stub and triangle degree (S5, 7}), and condition on i* being sampled

Is) and part of R € [0; T} rewired triangles. Then
( i

TS-R
Cia | S5, T3, Is, R="Y_ C(r), (6.36)
r=1
where we have labelled the T} — R triangles containing i* 1,2,..., Ty — R and

C3I(r) is the number of sampled individuals infected within triangle r given
that ¢* is sampled. Recall that we assume a constant infectious period and
that all triangles containing the primary infective ¢* are edge-disjoint. Thus the
summands in equation (6.36) are all mutually independent, and also independent
of S5, Tj5 and R. Furthermore, the number of sampled individuals infected by
a sampled individual through a triangle is distributed according to ALy (see
Section 6.3.2, equations (6.29)), so CT(r) Z NEg, r=1,2,...,T5 — R. Thus
taking the expectation of equation (6.36) yields

E [Cu|S5, T, Is, R] = (T5 - R)E [AL)]. (6.37)

Similarly, conditioning on * being unsampled, recalling that the number of
sampled individuals infected by an unsampled individual through a triangle is
distributed according to A yg (given in equations (6.30)) and following analogous

arguments to those leading to equation (6.37) yields
E [Cho|S5, T3, 1§, R] = (T = R) E [ARs].- (6.38)

Recall that * is sampled with probability psy and otherwise unsampled

and that each triangle in the network is independently rewired with probability
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DPRW, SO R|§5,T5 ~ Bin (Tg,pRW). Thus considering the expectation of ('
and substituting equations (6.37) and (6.38) yields

E[Co] =

=

C1a| S5, T3, R
(75 = R) {psvB [ks] + (1 = pov)E [AR] 1S5, 75, B]]
T3 (1 — prw) {ﬁSUE [AES} + (1= psv)E {Aﬁs} HggaTﬁg”

(1= paw) {PsvB [Afg] + (1= psv)E [ARs]}. (6.39)

I
M =
N e e

We now consider the calculation of E [C}3], i.e. the expected number of
unsampled individuals infected within the triangles containing a typical type-1
individual. The calculation of E [Cy3] follows analogous arguments to those
for the calculation of E [C2], differing only in counting the number of infected
unsampled individuals instead of the number of infected sampled individuals.
Recall that the number of sampled individuals infected by a sampled or un-
sampled individual through a triangle is distributed according to Agy or Any
respectively (see Section 6.3.2, equations (6.29) or (6.30)). Thus

B [Cia) = B [T5] (1 = prw) {psvB [Afy] + (1 = psv)E [ARy] ] (6.40)

Next we consider the calculation of E [Cl4], i.e. the expected number of
individuals infected within the rewired triangles containing a typical type-1
individual. The calculation of E [C}4] follows similar arguments to the calculation
of E[C2], although considering the total number of individuals contacted
through rewired triangle epidemics rather than intact triangle epidemics. So
consider a type-1 individual i* with joint stub and triangle degree (S5, 7}3) and

condition on * being sampled and part of R € [0;T};] rewired triangles. Then

R
Cia | S5, TS, Is, R =" C5i(r), (6.41)
r=1
where we have labelled the R rewired triangles containing ¢* 1,2,..., R and

C3E(r) is the number of individuals infected within rewired triangle r given
that ¢* is sampled. Recall that we assume a constant infectious period and
that all rewired triangles containing the primary infective ¢* are edge-disjoint.
Thus the summands in equation (6.41) are all mutually independent, and also
independent of S5, T and R. Furthermore, CSR(r) Z /5 r=1,2,..., R, with
/E given in equation (6.31a). Thus taking the expectation of equation (6.41)
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yields
E [Cu|S5, 75, Is, R] = RE [ £§] . (6.42)

Similarly, conditioning on ¢* being unsampled, recalling that the number of
individuals infected by an unsampled individual through a rewired triangle is
distributed according to /%, given in equation (6.31b), and following analogous

arguments to those leading to equation (6.42) yields
E[Cu|S5, T3, IS, R = RE [£%]. (6.43)

Recall that i* is sampled with probability psy and otherwise unsampled
and that each triangle in the network is independently rewired with probability
prw, so R|S5, T ~ Bin (T s pRW). Therefore considering the expectation of
(4 and substituting equations (6.42) and (6.43) yields

E[Cu|S5, T3, R]|
E [R{psvE [£§] + (1 - pov)E [2K]}|S5. 75, R]]
E [T(}quW {ﬁSUE [45} + (1 = psv)E [4§] }\35, Tz}gH
(ﬂ PrRW {ﬁSUE [415} + (1= psv)E {4m} : (6.44)

Since my; = E[Cy], j = 1,2,3,4, my1, mia, myz and mqy are given in
equations (6.35), (6.39), (6.40) and (6.44) respectively.

The calculations of m;;, i = 2,3,4, j = 1,2, 3,4, follow analogous arguments
to the calculations of m;;. The calculation of my; differs to the calculation
of my; in that a type-2 individual is always sampled and has joint stub and
triangle distribution <S§, T ) The calculation of mg; differs to the calculation
of my; in that a type-3 individual is always unsampled and has joint stub
and triangle distribution (55 T ) Finally, the calculation of my; differs to

the calculation of m,; in that a type-4 individual has joint stub and triangle
distribution (Sg,j}?). O

6.3.4 Final size of a major outbreak

The backwards branching process approximating the spread of an individual’s
susceptibility set is constructed using similar typing to the forward branching
process described in Section 6.3.1. First consider the number of stub neighbours

that would infect an individual, ¢* say, should they become infected, which
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correspond to the type-1 individuals in the first generation of the backwards
branching process. Then consider the number of sampled or unsampled individ-
uals that would infect i*, were they to become infected, spreading only through
the triangles containing ¢*, and each such sampled or unsampled individual
corresponds respectively to a type-2 or type-3 individual in the first generation
of the backwards branching process. Finally, consider the number of individuals
that would infect i*, were they to become infected, spreading only through the
rewired households containing ¢*, in which each such individual corresponds to
a type-4 individual in the first generation of the backwards branching process.
We then repeat the process to obtain the second generation of the branching
process and so on. Note that the offspring of the initial individual (chosen
uniformly at random from the population) will be different to the offspring of
subsequent generations. We call ¢* the primary individual and any individuals

in the triangles or rewired triangles containing ¢* are called secondary individuals.

Recall from Section 6.1 that we hypothesize that if a major outbreak does
occur then its relative final size converges in distribution to the survival proba-
bility of the above backwards branching process. Let Ez = (Bﬂ, BZ»Q, Big, BM),
1 =1,2,3,4, be the offspring random vector of a typical type-i individual in
a non-initial generation of the backwards branching process. Similarly, let
B = (B4, By, B3, By) be the offspring random vector in the initial generation of
the backwards branching process. Let bg(s), s = (s1, S2, S3, S4) be the joint prob-
ability generating function of B and let by (s) = (bj_s,1 (8),03,(8),b3,(s), bg4(s)>.

Then the final size of a major outbreak is z = 1 — bg(m), where w =

(71, o, 3, m4) is the smallest solution to the set of simultaneous equations
™ =bg (7).

Theorem 6.4. The joint probability generating functions for the offspring

distributions of the backward Galton-Watson branching process are given by

b(s) = fsyry (1 = py(1 —pspc)(1 — qv)(1 — 51),
ps [(1 — prw) fas(s2, s3) + prwb.s(54)]
+ (1 —pg) [(1 — prw)ban(S2, 53) + prRwb,N(54)])
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and

bg,(s) = fes 105 (1 = pn(L = Psupc) (1 — qv)(1 — 1),
Psu (1 — prw )bas(S2, 53) + prwvbss(54)]
+ (1 = psv) [(1 — prw )ban (82, 83) + PrwbsN(54)])
bg,(s) = fsr7r_1 (1 —pn(1 —po)(1 —qv)(1 = s1),
(1 — prw)bas(s2, 83) + PrRwbss(84))
bg,(s) = fsr ey (1= pn(1 —qv)(1 = s1),
(1 — prw)ban(S2, s3) + prRwbsn(84)) 5
bg,(s) = fsrgn_y (L —pn(1 = psupc)(1 = Gv)(1 — s1),
Psu [(1 — prw )bas(S2, s3) + privbs(s4)]
(1 = psv) [(1 — prw)ban (2, $3) + PrRwb. N (84)])

where the probability generating functions bas(ss, S3), ban(S2,83), brs(ss) and

b/n(s4) are given in equations (6.32).

Proof. We first consider the calculation of bg(s). Note that an individual chosen
uniformly at random from the population has joint stub and triangle distribution
(Sv, Ty) and is sampled with probability pg and otherwise unsampled. Recall
that we assume a constant infectious period and that, in the limit N — oo,
all infectious contacts made to ¢* via a stub originate from individuals in edge-
disjoint triangles and rewired triangles which do not contain ¢*. Thus the number
of contacts made to ¢* via stubs is independent of the number of contacts made
to i* via triangles or rewired triangles so By |Sy, Ty is independent of By|Sy, Ty,

k = 2,3,4. Thus, conditioning on whether the primary individual is sampled or

unsampled,
E [SB} =E [psE [SBi SU,TU,IS: + (1 —ps)E [sBi SU,TU,[gH
_ 4
~E lpSE (57| Su, T, 1] B lH spk SU,TU,IS]
i k=2
4
+ (1 —ps)E [Sfl SU,TU,ISC} E [H D SU,TU,1§‘H . (6.46)

k=2

Sy, Ty, Is] and E [s7*| Sy, Ty, I§].

A given network neighbour of *, j say, can only make infectious contact with *

We now consider the calculation of E {3{3 !

if j: is not chosen for vaccination by ¢*, is not already vaccinated by another

neighbour and contacts ¢*. So if ¢* is sampled or unsampled then j contacts ¢*
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with probability (1 — pc)(1 — Gy )pn or (1 — Gy )pn respectively. Therefore

Bl’SUaTU7 [S ~ Bin (SprN<1 - pc)(l - QV)) . (647&)
Bi|Su, Ty, I§ ~ Bin (Sy, pn(1 = 4v)) (6.47b)

Next we consider the calculation of E {Hiﬂ sf’“ ’SU, Ty, I S] by conditioning
on i* being part of R € [0;Ty] rewired triangles and decomposing the vector
(Bg, B3, By) |Su,Tu, Is, R into the number of contacts made to ¢* through each

triangle or rewired triangle separately. So

Ty—R

(B2, B3, By) | Su, Ty, Is, R= ) (BzT(””)v By (r), B4T(7’))
r=1
Ty
+ Y (BF(),Bi(r), Bi(r)),  (6.48)
r=Ty—R+1
where: we have labelled the Ty, — R triangles containing ¢* 1,2,...,7y — R, we

have labelled the R rewired triangles containing * Ty, — R+1, Ty — R+2, ..., Ty,
(Bg(r), BE(r), BZ(T)) is the number of (type-2, type-3, type-4) offspring in
triangle r and (Bf(r), BE(r), Bf(r)) is the number of (type-2, type-3, type-4)
offspring in rewired triangle r. Recall that we assume that all triangles and
rewired triangles containing ¢* are edge-disjoint so all the summands in equation
(6.48) are mutually independent and also independent of Sy, Ty and R. Fur-
thermore, the spread of i*’s susceptibility set through a triangle cannot result
in type-4 offspring, so B} (r1) = 0 for r; € [1;Ty — R], and the spread of i*’s
susceptibility set through a rewired triangle cannot result in type-2 or type-3
offspring, so BY (r3) = B (r3) = 0 for r3 € [Ty — R+ 1; Ty].

Recall that the size of a triangle and rewired triangle susceptibility set is

calculated in Section 6.3.2 so, for r; € [1; Ty — R],
(B3 (r1), By (m), B{ (r1)) £ (85, 88y, 0)), (6.49a)
and, for r3 € [Ty — R+ 1; Ty,
(Bfi(rs), B (rs), B (r5)) £ (0,0, 28), (6.49b)
where the probability generating functions for (Ags, A?N) and /& are given in

equations (6.32).
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Applying the decomposition of equation (6.48) to E [Hiﬁ skB’“ ‘SU, Ty, Is, R}
and using equations (6.49) yields

ne
[(fas

4 Ty—R pT T R
E H SBk ngl Bk (r)+ZTgTU7R+1 Bk (T)
k k

k=2

SUaTU7157R] =E SU7TU7157R]
E

(s2,53) ™" (fs(50)) | Su. Tv. I, B .
(6.50)

Each triangle in the network is independently rewired with probability pry so
R|Sy, Ty ~ Bin (Ty, prw) which, applied to equation (6.50), yields

4
E lH sk

k=2

4
SUaTUa]S] =E [E [H Sp"

k=2

SU7TU7]S’R‘|‘|
= ((1 = prw) fas(s2, 53) +prf45(S4))TU . (6.51)

Considering E {Hi:z sf’“ ’SU, Ty, Ig} and applying analogous arguments to

those leading to equations (6.51) yields

4
E [H sk

k=2

Su, Ty, Ié’] = (1 — prw) fan(s9,83) + prw fon(s4))"V . (6.52)

Substituting equations (6.51) and (6.52) into equation (6.46) and applying
equations (6.47) yields bg(s) in the statement of the theorem.

Finally, we consider the calculation of bék<8), k=1,23,4. The calculation
of b, (s) follow analogous arguments to the calculation of bg(s) and requires
only a substitution of the appropriate joint stub and triangle distribution (with
an adjustment to account for the individuals parent) and the probability that
the primary infective is sampled. To calculate bg (s) or bg, (s) we note that
the primary individual has joint stub and triangle distribution (gg,Tg) or
(Sg, T(?) respectively, and in both cases is sampled with probability psy. To
calculate bg, (8) or b, (s) we note that the primary individual is sampled with

probability 1 or 0 respectively, and has joint stub and triangle distribution
(s8.77). 0
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6.4 Optimal vaccination on the rewired edge-

triangle model

6.4.1 Description of optimal vaccination

We now consider the ‘optimal’ vaccination strategy in the rewired edge-triangle
model. Under the optimal vaccination strategy we vaccinate individuals with
a larger total degree than a cut-off value, the cut-off being determined by the

desired vaccination coverage.

Recall that the total degree distribution is given by Dy and P (Dr = k) = py,
k = 0,1,.... Then, given the desired vaccination coverage, c, let d. be
the smallest total degree of an individual which we vaccinate. Therefore
d. = max {n ezt Zz;é pe<1-— c}. We vaccinate no individuals of total
degree d. — 1 or lower and all individuals of total degree d. + 1 or higher. We
then vaccinate some proportion ¢ € (0, 1] of individuals of total degree d.., which
are chosen uniformly at random. Clearly we require ¢ = 3772 ; | px + 0p4., SO
)= (c — D hedo i1 pk) /pa,. Note that by choosing individuals with total degree
d. uniformly at random for vaccination we make no distinction between individ-
uals with a larger stub or triangle degrees. Therefore the optimal vaccination
strategy we consider is unlikely to be the true optimal vaccination strategy,
which should incorporate the difference in stub and triangle degrees (and the
difference in their effect on the spread of the epidemic), however it is likely to
be a very good vaccination strategy since it targets individuals with large total

degree using global knowledge of the network.

Before considering a threshold parameter and the final size of a major out-
break we calculate the joint stub and triangle distributions of an unvaccinated
individual chosen uniformly at random from the population, an unvaccinated
individual contacted via a stub and an unvaccinated individual contacted via a

triangle or rewired triangle.

Let (So, To) be the joint stub and triangle distribution of an unvaccinated in-
dividual chosen uniformly at random from the population. An individual chosen
uniformly at random from the population has unconditional joint stub and trian-
gle distribution (.5, 7"), however we also know that this individual is unvaccinated.
So, for s,t =0,1,... such that s +2t < d.—1, P (Sp = s5,To = t) = ps(1—c)7*
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and, for s,t such that s + 2t = d., P (So = s,To =t) = (1 — §)pst(1 — )7L,

Let (S5,T5) be the joint stub and triangle distribution of an unvaccinated
individual contacted via a stub. Recalling that an individual contacted via a
stub will have unconditional joint stub and triangle distribution (S, T%), for
s=1,2,...,t=0,1,... such that s +2t < d. — 1

P (Sg =5,T5 = t) = qu(1 —p5) 7Y,
and, for s,t such that s + 2t = d.
P (85 =sT5=1t)=(1-0)qu(l—p) "

where py = 8 3y or—a, Gst + Dosy2t>d, Gst 1S the a priori probability that an indi-

vidual contacted via a stub is vaccinated.

Similarly let (S5, 73) be the joint stub and triangle distribution of an
unvaccinated individual contacted via a triangle or rewired triangle. Recalling
that an individual contacted via a triangle will have unconditional joint stub
and triangle distribution (ST,77), for s = 0,1,..., t = 1,2,..., such that
s+2t<d.—1,

P (Sg — 5,15 = t) =ra(1—pp) 7Y

and, for s,t such that s + 2t = d.,
P(Sh=sT5=t)=(1—08)ra(1—p})",

where Pl = 03 ioimq. st + Ssrora, Tst 1S the a priori probability that an

individual contacted via a triangle or rewired triangle is vaccinated.

6.4.2 Threshold parameter

Similarly to the calculations for the uniform vaccination strategy discussed in
Section 6.2.1, we consider a two-type branching process to calculate a threshold
parameter. In the forward branching process, used to calculate the threshold
parameter RS, individuals are typed by whether they were infected via a stub
(type-1) or via the spread of the epidemic through the triangles and rewired
triangles containing the primary infective (type-2). The reproduction number

RS is the largest eigenvalue of the mean next-generation matrix M© given below
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in Theorem 6.5.

Theorem 6.5. If py(1 — py) < 1 then the mean next-generation matriz M is

given by
~ ~ 17~T
o [PY-PVE (S5 —1] 2B [T5] | (1 — prw) AG + prw 25700
o ~ ~ 1_~T 9
pv(L=BPIE[SE] 2B [T7] | (L = prn) A2 + prw i i ors
where

AG =pn(1—pr) [pN(l — )3 —2pn) + (1 —py)(1 — py)? +25fo} :

We omit the proof of Theorem 6.5 since it proceeds analogously to the proofs
of Theorems 6.1 and 6.3.

6.4.3 Final size of a major outbreak

Similarly to the calculations for the uniform vaccination strategy discussed in
Section 6.2.2, we consider a two-type branching process to calculate the final
size of a major outbreak. In the backwards branching process individuals are
typed by whether they join an individual’s susceptibility set via a stub (type-1)
or via the spread of the epidemic through the triangles and rewired triangles

containing the primary individual (type-2).

The final size of a major outbreak is z = 1 — fg(m), where w = (7, 7o) is

the smallest solution to the set of simultaneous equations @ = by (7).

Theorem 6.6. The joint probability generating functions for the offspring

distributions of the backward Galton-Watson branching process are given by
bp, () = fas 115 (1 —pn(1 =) (1 = s1),

(1 — prw)bpo(s2) + prw (11__5551511_—]5;‘%)) ) 7

bp,(s) = fsz 714 (1 —pn(1 =) (1 = s1),

(1 = prw)bao(s2) + prw (11—_512?5]&1_—]52)) ) 7
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and
be(8) = fso1o (1 —pn(1 = pp) (1 = s1),

(1 = prw)bao(s2) + Prw ( ! _pN(l _ﬁ‘T/)>> ) )

1— S2PN(1 _ﬁ\T/

where

bao(s2) = (1= p1) (3 — 2pn)s3 +2(1 — 5 )pw [(1 = B)(1 — pn)* + | 52

+ (3% + (1= D)1 - pw)

We omit the proof of Theorem 6.6 since it proceeds analogously to the proofs
of Theorems 6.2 and 6.4.

6.5 Calculation of Rj in the rewired edge-triangle

model

Before calculating Ry, we define rank generations (see Section 3.2.3) of a single
rewired triangle epidemic and then calculate the mean number of cases in each

rank generation of a single triangle and rewired triangle epidemic.

6.5.1 Mean number of cases in each rank generation of

a single triangle and rewired triangle epidemic

We define the rank generations of a single rewired triangle epidemic analogously
to the definition of a single household epidemic given in Section 3.2.3. Therefore
consider the spread of the epidemic within a single rewired triangle containing n
individuals. We label the initial infective 0 and label the remaining susceptibles
in the rewired triangle 1,2,.... Then construct a directed graph, Grr, with
vertices labelled 0,1, ..., in which for any ordered pair of distinct vertices (i, j),
there is a directed edge from ¢ to j if and only if individual ¢ would infect j, if ¢
became infected. We say that individual 0 has a rank generation 0. Those indi-
viduals that are in 0’s list are then said to have rank generation 1. Individuals
not in individual 0’s list, or individual 0, but who are in a rank generation 1
infective’s list have rank generation 2 and so on. The set of people ultimately

infected within a rewired triangle by the epidemic comprises those individuals
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in Gi that have a chain of directed edges leading to them from individual 0 and
the rank generation number of such an infected individual, 7 say, is the length
of the shortest chain joining 0 to i, where the length of a chain is the number
of edges in it. The rank generation of a single triangle is identical to the rank

generation of a single household of size 3, given in Section 3.2.3.

Denote by ,uiA, t=1,2,..., the mean number of infectives in rank generation
i of a single triangle epidemic. Similarly, denote by u#, i = 1,2,..., the mean
number of infectives in rank generation 7 of a single rewired triangle epidemic.

Clearly uf =0 for ¢+ > 2 and

,ulA = 2p% + 2pn(1 — pn) = 2pw, (6.54a)
1y = 22 (1 = pn). (6.54b)

Since the graph created by a rewired triangle is locally tree-like when N is large
(See the arguments leading to equation (6.11)) we can approximate the spread of
the epidemic through a rewired triangle by the spread of the epidemic through
a tree. The initial infective has 2 susceptible neighbours and any subsequent
infective in the rewired triangle has 1 susceptible neighbour. Therefore, since an
infected individual infects any given susceptible neighbour with probability py,
for i =1,2,..., rank generation ¢ of a single rewired triangle epidemic consists
of 2 individuals with probability p3’ and a single individual with probability
2p% (1 — pY). Thus, fori=1,2,...,

pi = 2ply. (6.55)

6.5.2 Calculation of R

We now consider the calculation of Ry in the rewired edge-triangle model under
no vaccination. Recall that we use the definition of Ry introduced by Pellis
et al. (2012), which we discuss in Section 3.2.3 for the model with three levels
of mixing. To calculate Ry we introduce a discrete-time two-type branching
process, which we call the forward Ry branching process, which proceeds in the
following way. First consider the number of stub network contacts made by the
initial infective, which we call type-1 individuals in the branching process. Then
consider the epidemic spreading in multiple generations through the triangles
and rewired triangles containing the initial infective, in which each infected

individual results in a type-2 offspring in the branching process. In the forward
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Ry branching process a time period corresponds to a new generation being
infected and an individual in the forward R, branching process corresponds
to a single individual becoming infected in the epidemic process, although an
individual will have type-2 offspring at multiple time points as the epidemic
spreads through the triangles and rewired triangles. Similarly to the forward
branching process discussed in Section 6.1, we conjecture that as N — oo
the total number of infected individuals in the epidemic process converges in

distribution to the total progeny of the forward R, branching process.

Recall from the beginning of Section 3.2.3 that the global generation of an
infective is its generation in the epidemic at large. So the initial infective in
the epidemic, ¢*, has global generation 0. Individuals that ¢* would contact,
through either stubs, triangles or rewired triangles, are then global generation 1.
Similarly, individuals which are not members of a previous global generation
that members of generation 1 would infect, through either stubs, triangles or
rewired triangles are then generation 2 and so on. In the forward Ry branching
process we say that an individual’s time of birth is given by the global generation
of the corresponding individual in the epidemic process. An individual in the
forward Ry branching process may reproduce at ages 1,2,.... For a type-i,
1 = 1,2, individual we denote the mean number of type-j, j = 1, 2, offspring at

age i + 1 by VZ»(;).

Then, similarly to Section 3.2.3, Ry is given by the asymptotic (Malthusian)
geometric growth rate of the forward Ry branching process, which is the value
of A € RT such that the maximal eigenvalue of V' ()) is 1, where V (\) is given
by

V(A =

—1

0o sz:fl)/)\i y£;*1)/)\i
N N
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Theorem 6.7. If py < 1 then, for A > py,

V11 (/\) Ulg()\) ]

V()\> N [ Ugl(/\) Ugg()\)

where

’UH(/\) =E [SS - 1} pTN

e e

om(N) =E [$7] 2,

A
vnr(A) =2pnE {TT - 1} {(1 = Prw) l/l\ * pN(lAsz)] + DRy —1])N}'

Proof. We begin by calculating vy (A\) and vey(N). For j = 1,2, ¢ =1,2,...,
let Cj1(i) be the total number of contacts made via a stub of a single type-j
individual in rank generation i. Consider an individual, [ say, and let S be the
number of uninfected stub neighbours of I. Conditioned on S, individual [ makes
contact with each of its S susceptible neighbours independently with probability
pn. Thus, since all contacts made via a stub occur when an individual is at age

1, C;1(1)]S ~ Bin (S,pN), Cj(i) =0fori=23,..., and
E[Cn(1)] =E [E[C;u(1)|S]] = E [S] p-

A type-1 or type-2 individual has S° — 1 or ST uninfected stub neighbours
respectively. So I/ﬁ) =E[C}1(1)] and

i){E[SquN if i =1,

0 otherwise,

) {E [ST)px iti=1,

0 otherwise.
Furthermore, since v;1(\) = X7, l/](-i_l)//\i,
o\ =E [ 1] pTN, (6.572)
vn(A) =B [57] Z%. (6.57h)
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Let Cjo(i), j =1,2,1=1,2,..., be the number of individuals infected via
a triangle or rewired triangle of a single type-j individual in rank generation
i. Consider an individual, i* say, and let T be the total number of triangles
and rewired triangles containing ¢* and no other infected individuals. Similarly,
let R be the number of rewired triangles containing ¢* and no other infected
individuals. Note that, since each triangle is rewired independently and uniformly
at random with probability prw, E [R’T} = prwT. Furthermore, note that
E [C’jg(i) ’T, R} — (T — Rt 4+ Ry and, since all triangles and rewired triangles

containing ¢* are edge-disjoint,

E [Cpa(i)] = E [E [Cp()|T, R]]
=E[E[(T - Ry + Ruf|T||
=E [ } (1—prw)pi + B {T] PRW I - (6.58)

Note that I/j(-é_l) = E [C}2(7)] so, since py < 1, substituting equations (6.54),
(6.55) and (6.58) into vja(X) = S, vV /N, j = 1,2 yields

>~ E [ﬂ ((1 —PRW)/%A +pRWMf>

vip(A) =,

=1 )\Z
_ > MA 0 'ué
ZE{T} (1—prw) N +pRWZ>\1i>
i—1 i—1

Recall that for a type-1 individual T Z 75 and for a type-2 individual
TZTT 1, 50

v12(A) =E [TS] ((1 — prw) <2§N N 2p?v<1)\2_ pN)) +pRW)\2_p];N> , (6.59a)

~ 2 2p% (1 — 2
vsn(N) = E[T7 — 1] ((l—pRW)< s pN(AQ pN)) +pRWAf];N>.

(6.59D)

Equations (6.57) and (6.59) yield the entries of V() given in the theorem

as required. O

Note that if py < 1 then every entry in V' (), given in Theorem 6.7, is finite
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for A > 0 which yields the following remark.

Remark 6.2. If py < 1 then Ry < oo in the rewired edge-triangle model.

6.6 Numerical investigation of the rewired edge-

triangle model

In this section we consider the rewired edge-triangle model as a clustered network
with a fixed total degree distribution and, since changing the probability of
rewiring does not affect the degree correlation, use the probability of rewiring
to investigate the effect of clustering introduced via edge-disjoint triangles on

the performance of vaccination strategies.

Note that two rewired edge-triangle models with the same stub and triangle
distributions and infection rates but varying in pgry will differ in both the final
size of a major outbreak (z) and basic reproduction number (Ry). Therefore
in the investigations discussed in this Section we compare models with the
same stub and triangle distribution (and therefore total degree distribution) and
differing in prw by choosing an infection rate Ay to fix either z or Ry in the
rewired edge-triangle model without any vaccination. We choose to fix z because
in applications epidemic models are often parameterised by final size data (see
Becker and Utev (1998)), and we find an investigation of models parameterised

by Ry illuminating.

Similarly to previous investigations of the acquaintance vaccination strategies
(see, for example, Section 5.1.4 or Ball and Sirl (2013)), our numerical work
suggests that for a fixed vaccination coverage the threshold parameter and final
size of a major outbreak are monotonically increasing in pc. In other words, for
a fixed vaccination coverage the effect of vaccination under the acquaintance
vaccination strategy is greater if everyone in the population chooses a few
individuals to be vaccinated rather than a few individuals choosing all their
neighbours for vaccination. Therefore in our numerical investigations of the
acquaintance vaccination strategy we focus on the extreme situations pg = 1 or
pc = 1, which we call the ps = 1 or pc = 1 acquaintance vaccination strategies
respectively. Let cf;, ¢, ¢, and ¢, be the critical vaccination coverages under
the uniform, pg = 1 acquaintance, pc = 1 acquaintance and optimal vaccination

strategies respectively.
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Figure 6.2: Figures illustrating that the ps = 1 acquaintance vaccination strategy
outperforms the uniform vaccination strategy.

6.6.1 Comparing the acquaintance and uniform vaccina-

tion strategies

As we would intuitively expect, for a fixed stub and triangle distribution, pryw,
and vaccination coverage, the pg = 1 acquaintance vaccination strategy performs
at least as well as the uniform vaccination strategy, with equality in performance
occurring when the total degree distribution has zero variance (i.e. Var [Dy] = 0)
and an increasing difference between the two strategies as Var [Dr| increases,
as illustrated in Figure 6.2. Furthermore, the difference between cf; and ¢

remains mostly constant as pry varies.

In contrast, if Var [Dr] is small then ¢ > ¢f;, so the pc = 1 acquaintance
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vaccination strategy can perform worse than the uniform vaccination strategy.
Recall that in Section 5.4 we prove that in the network and global model the
critical vaccination coverage under the po = 1 acquaintance vaccination strategy
is larger than the critical vaccination coverage under the uniform vaccination
strategy if the network degree distribution has a small variance. Since setting
P (T > 0) = 0 in the rewired edge-triangle model recovers the standard network
model (a submodel of the network and global model), the result ¢;_ > cf; if
Var [D7] is small is unsurprising. However, an important result is that the addi-
tion of edge-disjoint triangle clustering when Var [Dr] is small and either z or Ry
is fixed increases the difference between ¢, and cf;, as illustrated in Figures 6.3a
and 6.3b. Similarly to Section 5.4, we conjecture that the po = 1 acquaintance
vaccination strategy is clustering the vaccination among groups of individuals
and thus, owing to the similarity of an individual’s total degree, reducing the
probability that the neighbour of an unvaccinated individual is also unvaccinated
compared to the uniform vaccination. Furthermore, as the clustering coefficient
is increased (by decreasing prw ), for a fixed vaccination coverage the po = 1
acquaintance vaccination strategy will prevent infectious contacts from occur-
ring along fewer edges in the network than the uniform vaccination strategy,
leading to the increasing difference between cj, , and cf; with the addition of edge-
disjoint triangle clustering. To see this note that under the po = 1 acquaintance
vaccination strategy a sampled individual chooses on average E [S] + 2E [T
individuals for vaccination. If ppyy = 1 (so the rewired edge-triangle model is
unclustered) then these E [S] 4 2E [T individuals are edge-disjoint and vaccinat-
ing these individuals is expected to prevent infectious contacts from occurring
along E [9] (E {SS} +2E [TSD + 2E [T (E [ST] +2E {TTD edges. However,
if prw = 0 then these E [S] 4+ 2E [T] individuals are not edge-disjoint and
vaccinating the same number of individuals will only prevent infectious contacts
from occurring along E[S] (E [S5] + 2B [T5]) + 2B [T] (E [$7] + 2E [T7] - 1)
edges.

Indeed, it is possible to find stub and triangle distributions with small
Var [Dr] for which (fixing either z or Ry) if prw = 0 then c; . > cf;, whereas if
prw = 1 then ¢ < ¢f;, as illustrated in Figures 6.4a and 6.4b. However, for
larger Var [Dr| the po = 1 acquaintance vaccination strategy outperforms the
uniform vaccination strategy (fixing either z or Ry), as illustrated in Figures
6.5a and 6.5b.
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Figure 6.3: The effect of clustering on the difference between the critical
vaccination coverage of the po = 1 acquaintance and uniform vaccination
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vaccination coverage of the po = 1 acquaintance and uniform vaccination
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E[Dr] = 2.
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6.6.2 The effect of clustering on the optimal, acquain-

tance and uniform vaccination strategies

We find that fixing Ry and increasing the clustering coefficient (by increasing
prw and adjusting Ay ) has a negligible effect on ¢j;, Cps and ¢, as illustrated
in Figures 6.6 and 6.7. Therefore we conjecture that (for a fixed joint stub and
triangle distribution) cf;, ¢ and cf, depend on Ry and not on the clustering coef-
ficient. Recall that in Section 5.4 we prove that in the network and global model
under the uniform vaccination strategy the critical vaccination coverage depends
upon Ry, and indeed the critical vaccination coverage is equal to 1 — 1/Ry.
In general, the link between the critical vaccination coverage of the uniform
vaccination strategy and Ry breaks down in networks incorporating household
structure with households larger than 3, see Ball et al. (2016). However, in
the rewired edge-triangle model we do not introduce households larger than 3
(although we do allow for an individual to be part of multiple households) so
the result that ¢;; = 1 — 1/Ry, independent of the clustering coefficient, is an
expected result. However, less expected is that for a fixed joint stub and triangle
distribution both ¢ and cf, are determined by Ry, and also independent of the

clustering coefficient.

Similarly, we find that fixing z and increasing the clustering coefficient (by
increasing prw and adjusting Ax) has a negligible effect on cf;, ¢ and ¢, unless
prw is close to 1 and E [Dr] is small, as illustrated in Figures 6.8a, 6.9a, 6.10a
and 6.11. If E [Dy| is small, then as pgy approaches 1 there can be a large
decrease in ¢, ¢, and ¢, as illustrated in Figures 6.8a and 6.9a, which we
conjecture is explained by considering the corresponding change in Ry. Recall
that Miller (2009) shows that fixing py and introducing edge-disjoint triangle
clustering into the network will decrease the final size of a major outbreak.
Therefore, to fix z as prw is increased we must also decrease py, and thus
Ry is likely to be changed. Furthermore, if E[Dr] is small then as pry ap-
proaches 1 the basic reproduction number Ry is decreasing, as illustrated in
Figures 6.8b and 6.9b, resulting in a lower critical vaccination coverage. We
note that as E [Dr] is increased the change in Ry is increasingly decreasing, thus
resulting in a smaller change in critical vaccination coverages, as illustrated in

Figure 6.10b. Therefore we conjecture that the decrease in ¢, ¢ and ¢, when

z is fixed, E [Dy] is small and pgy approaches 1 is explained by the change in Ry.
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Finally, for a fixed joint stub and triangle distribution and either Ry or z,
we note that ¢;_ can either increase (as discussed in Section 6.6.1) or decrease,

depending on our choice of (S,T).

6.7 Concluding remarks

In this chapter we consider three vaccination strategies on the rewired edge-
triangle model, specifically the optimal, acquaintance and uniform vaccination
strategies. For each vaccination strategy we show how to find a threshold param-

eter, which determines whether a major outbreak can occur, and the expected
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relative final size of a major outbreak. We find that the rewired edge-triangle
model cannot construct clustered networks with a large mean total degree, owing

to the model only containing edge-disjoint triangles.

Similarly to Section 5.1.4, for a fixed vaccination coverage we find that max-
imising pc maximises the post-vaccination threshold parameter, the final size of
a major outbreak and the critical vaccination coverage under the acquaintance
vaccination strategy in the rewired edge-triangle model. Furthermore, similarly
to Section 5.4 we find that if the variance of the total degree distribution is small
then the critical vaccination coverage under the po = 1 acquaintance vaccina-
tion strategy is larger than the critical vaccination coverage under the uniform
vaccination strategy. However, as the variance of the total degree distribution
increases then, for a fixed clustering coefficient, the critical vaccination coverage
under the uniform vaccination coverage is larger than the critical vaccination
coverage under the po = 1 acquaintance vaccination strategy, which is larger
than the critical vaccination coverage under the pg = 1 acquaintance vaccination
strategy, which is then larger than the critical vaccination coverage under the

optimal vaccination strategy, as we expect.

Using the rewiring process to investigate the effect of clustering on the critical
vaccination coverage of the vaccination strategies (fixing either z or Ry), we
find that if the total degree distribution has a small variance then the difference
in critical vaccination coverage between the uniform and po = 1 acquaintance
vaccination strategies increases as the clustering coefficient increases. We con-
jecture that the decreased performance of the po = 1 acquaintance vaccination
strategy in clustered networks with a small total degree distribution is caused
by the increased vaccination coverage required to form the same number of
‘vaccinated edges’ (by which we mean edges connected to at least one vaccinated
vertex). Indeed, it is possible that further analysis of vaccinated edges may
yield analytical insight as to the difference in critical vaccination coverages in
clustered and unclustered networks under various vaccination strategies, since
vaccination strategies on networks that target high degree vertices (and thus

result in an increased number of vaccinated edges) perform best.
We find that fixing Ry in the unvaccinated model and increasing the cluster-

ing coefficient (by increasing prw and adjusting Ay) has a negligible effect the

critical vaccination coverage of the uniform, ps = 1 acquaintance and optimal
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vaccination strategies. This suggests that for a fixed joint stub and triangle dis-
tribution the critical vaccination coverages of these three vaccination strategies
are determined by Ry, and independent of the clustering coefficient (similarly
to the results of House and Keeling (2011)). However, we find that fixing z in
the unvaccinated model and increasing the clustering coefficient does have an
effect on the critical vaccination coverage of the uniform, ps = 1 acquaintance
and optimal vaccination strategies if the mean total degree is small and pgy is
close to 1. We conjecture that fixing z while changing py and pry results in
changing the value of the basic reproduction number Ry, and thus changes the

critical vaccination coverages of these three vaccination strategies.

These results suggest that if all the triangles in the underlying network are
edge-disjoint, then to calculate the critical vaccination coverage of the uniform,
ps = 1 acquaintance or optimal vaccination strategy we need only know R,
and the network stub and triangle distribution, and not the exact clustering

coefficient.
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6.8 Table of common notation introduced in

Chapter 6
Symbol Meaning Page
(S,T) Joint stub and triangle distribution. 180
Dst P(S=sT=t). 180
DPRrRw Probability of rewiring. 180
DN Marginal probability that an infected individual | 181
infects a given susceptible neighbour.
Dr Total degree distribution. 182
Dk P(Dr = k). 182
st Probability that an individual reached by | 183

traversing a stub has joint stub and triangle
degree (s,t).
T'st Probability that an individual reached by | 183

traversing a triangle or rewired triangle has joint

stub and triangle degree (s, ).
(55 -1, TS> Joint stub and triangle size-biased distribution | 183
of an individual reached via a stub.
(ST, 7 — 1) Joint stub and triangle size-biased distribution | 183

of an individual reached via a triangle or rewired

triangle.

co Clustering coefficient of the rewired edge-triangle | 184
model.

RY Threshold parameter for the rewired edge-| 186
triangle model under the uniform vaccination
strategy.

DNV Marginal probability that an infected individual | 188

infects a given stub neighbour under the uniform

vaccination strategy.

VAN Expected final size of a triangle epidemic under | 188

the uniform vaccination strategy.

o]

Offspring random vector of a typical type-i in-| 188

dividual in a non-initial generation of the back-

wards branching process.
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Offspring random vector in the initial generation

of the backwards branching process.

188

>

Size of a single triangle susceptibility set.

193

Size of a rewired triangle susceptibility set.

193

Ps

Probability that an individual chosen uniformly
at random from the population is sampled under

the acquaintance vaccination strategy:.

194

bc

Probability that a given neighbour of a sampled
individual is vaccinated under the acquaintance

vaccination strategy.

194

(Su, Ty)

Joint stub and triangle distribution of an unvacci-
nated (by the acquaintance vaccination strategy)
individual chosen uniformly at random from the

population.

196

(5. 75)

Joint stub and triangle distribution of an unvacci-
nated (by the acquaintance vaccination strategy)

individual contacted via a stub.

196

A priori probability that an individual contacted
via a stub avoids vaccination (by the acquain-

tance vaccination strategy).

197

Joint stub and triangle distribution of an unvacci-
nated (by the acquaintance vaccination strategy)

individual contacted via an intact triangle.

197

A priori probability that an individual contacted
via a triangle avoids vaccination (by the acquain-

tance vaccination strategy).

197

Joint stub and triangle distribution of an unvacci-
nated (by the acquaintance vaccination strategy)

individual contacted via a rewired triangle.

197

A priori probability that an individual contacted
via a rewired triangle avoids vaccination (by the

acquaintance vaccination strategy).

197

Event that an individual is sampled under the

acquaintance vaccination strategy.

198

Event that an individual is unsampled under the

acquaintance vaccination strategy.

198
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(A§Sa AAIS?N)

Number of sampled and unsampled individuals
respectively infected within a triangle epidemic

when the primary infective is sampled.

198

(A§Sa AEN)

Number of sampled and unsampled individuals
respectively infected within a triangle epidemic

when the primary infective is unsampled.

199

Final size of a rewired triangle epidemic belong-

ing to a sampled primary infective.

200

Final size of a rewired triangle epidemic belong-

ing to an unsampled primary infective.

200

Number of sampled and unsampled individuals
respectively contained within a triangle suscep-

tibility set belonging to a sampled individual.

201

bas(s1,s2)

Joint probability generating function of
(AgSvAgN )

201

(AﬁSa AEN)

Number of sampled and unsampled individuals
respectively contained within a triangle suscepti-

bility set belonging to an unsampled individual.

201

bAN(Sh 82)

Joint probability generating function of

(Aﬁ& A]L?TN)

201

545<S)

Generating function for the final size of a rewired
triangle epidemic belonging to a sampled pri-

mary individual.

201

béN(S)

Generating function for the final size of a rewired
triangle epidemic belonging to an unsampled

primary individual.

201

Threshold parameter for the rewired edge-
triangle model under the acquaintance vacci-

nation strategy.

201

Smallest total degree of an individual which we

vaccinate under the optimal vaccination strategy.

210

Proportion of individuals with total degree D,
which are chosen uniformly at random for vacci-

nation under the optimal vaccination strategy.

210
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(So,To) Joint stub and triangle distribution of an un-| 210
vaccinated (by the optimal vaccination strategy)
individual chosen uniformly at random from the
population.

(S’g,T 5) Joint stub and triangle distribution of an un-| 211
vaccinated (by the optimal vaccination strategy)
individual contacted via a stub.

i A priori probability that an individual contacted | 211
via a stub is vaccinated (under the optimal vac-
cination strategy).

(Sg TE ) Joint stub and triangle distribution of an un-| 211
vaccinated (by the optimal vaccination strategy)
individual contacted via a triangle or rewired
triangle.

pL A priori probability that an individual contacted | 211
via a triangle or rewired triangle is vaccinated
(under the optimal vaccination strategy).

R? Threshold parameter for the rewired edge-| 211
triangle model under the optimal vaccination
strategy.

,uiA Mean number of infectives in rank generation ¢ | 214
of a single triangle epidemic.

us Mean number of infectives in rank generation ¢ | 214
of a single rewired triangle epidemic.

clr Critical vaccination coverage under the uniform | 218
vaccination strategy.

Cps Critical vaccination coverage under the pg = 1| 218
acquaintance vaccination strategy.

Cpe Critical vaccination coverage under the pc = 1| 218
acquaintance vaccination strategy.

cH Critical vaccination coverage under the optimal | 218

vaccination strategy.
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7. The effect of household clustering

on vaccination strategies

In this chapter we introduce an alternative network model with tunable clus-
tering, which we call the ‘clustered network’ model. The clustered network
model is very similar to a special case of the model by Ball et al. (2013), i.e. the
household and network model incorporating rewiring. In contrast to the rewired
edge-triangle model discussed in Chapter 6, the clustered network model intro-
duces clustering to the standard network model via the addition of households

and so the triangles in the model need not be edge-disjoint.

The rewiring process used in the clustered network model allows for a com-
parison of models differing only in the number of unbroken households, so the
effect of clustering upon properties of interest, such as the critical vaccination
coverage of vaccination strategies, can be isolated. However, we show that the
rewiring process can introduce undesirable properties into the clustered network

model, such as an infinite basic reproduction number Rj.

We are interested in investigating the effect of clustering on the performance
of vaccination strategies, similarly to Chapter 6. We introduce two vaccination
strategies with a perfect vaccine on the clustered network model, the acquain-
tance vaccination strategy and the uniform vaccination strategy. We consider the
acquaintance vaccination strategy discussed in Chapter 5, in which neighbours
of individuals sampled uniformly at random from the population are chosen
for vaccination. We allow a sampled individual to choose any neighbour for
vaccination, i.e. both household and network neighbours of a sampled individual
can be chosen for vaccination. An acquaintance vaccination strategy on the

household and network model has been previously discussed by Ball and Sirl
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(2017), however Ball and Sirl (2017) do not allow a sampled individual to choose
household neighbours for vaccination. Whereas Ball and Sirl (2017) compare the
performance of their acquaintance vaccination strategy to the performance of
household-based vaccination strategies, we are interested in the effect of house-
hold clustering (i.e. clustering introduced by households) on the performance of
vaccination strategies and therefore the household structure is considered to be
part of the network, which is why we allow household neighbours to be chosen

for vaccination.

This chapter is laid out in the following way. In Section 7.1 we introduce
the clustered network model and calculate the clustering coefficient. In Sections
7.2 and 7.3 we analyse respectively the acquaintance and uniform vaccination
strategies on the clustered network model. In each case we determine a post-
vaccination threshold parameter, whether or not the vaccination strategy can
control the epidemic and the expected relative final size of a major outbreak. We
calculate the basic reproduction number R in Section 7.4 and give conditions
under which the rewiring process causes Ry to be infinite. In Section 7.5
we introduce three approaches to the rewiring process and give an analytical
comparison of the final size of a major outbreak under the approaches for a fixed
clustering coefficient. In Section 7.6 we numerically compare the acquaintance
and uniform vaccination strategies and investigate the effect of household
clustering on the performance of the vaccination strategies. Finally, we give our
concluding remarks in Section 7.7 and a table of common notation introduced

in this chapter in Section 7.8.

7.1 Overview of the clustered network model

The clustered network model is essentially a special case of the model by Ball
et al. (2013), i.e. the household and network model incorporating tuneable
degree correlation and rewiring, without the tuneable degree correlation and
extended to allow for the probability of rewiring to depend upon household size.
The model is constructed with an analogous method to the construction of the
model with three levels of mixing discussed in Section 3.1, with A = 0 and
with the addition of a rewiring process (described in the following paragraph)
after the network is constructed via the configuration model. Recall that the
network structure is constructed via the configuration model with network

degree distribution D, and that we set H to be the asymptotic household
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size distribution. Furthermore, we denote the marginal probability that an
infected individual infects a given susceptible network neighbour and household
(or rewired household) neighbour by py =1 — ¢; (Ay) and py = 1 — ¢ (Ap)

respectively.

The rewiring process proceeds in the following way. Label each edge within
a household according to the household size. For n = 1,2,..., let prw(n) be
a real number satisfying 0 < pgrw(n) < 1. Then, for n = 1,2,... and indepen-
dently for each household, with probability pgrw (n), the household edges in each
household of size n are each broken into two rewired household stubs which
retain their household size labels. For each n = 2,3, ..., the rewired household
stubs with label n are paired uniformly at random which, together with the

network and unbroken households, creates a new network.

Our analysis is asymptotic as the number of households m — oo and, as
in Section 3.1, assuming % < oo and 0%, < 0o also means that the fraction of
imperfections (e.g. the total number of household self-loops and multiple edges
per individual) created by the rewiring process becomes negligible as m — oo
(See, for example, Ball et al. (2013)).

Recall that we denote the size-biased household size distribution by H. Then
the total degree distribution of the clustered network model, Dy, is given by
DrZD+H- 1, i.e. the summation of two independent random variables (see
Ball et al. (2013)). Therefore, assuming P(H = 1) < 1, a given total degree
distribution can be obtained if and only if the total degree distribution is a
convolution of two distributions with support in the non-negative integers. Note
that extending the clustered network model to allow for dependent household
size and network degree distributions would mean that any total degree distri-

bution could be achieved.

Recall from Section 6.1.2 that we define the degree correlation of a network
to be the correlation between the total degrees of the nodes adjacent to an edge
chosen uniformly at random from the population (see Newman (2002b)). Note
that, as in Ball et al. (2013), the rewiring process does not change the distribution
of the total degree of the neighbours of any given individual. Therefore the
rewiring process does not change the degree correlation of the clustered network.

An important consequence of this construction means that if the model is
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fully rewired (i.e. if P(H =1) < 1 and ppw(n) = 1, n = 1,2,...) then the
clustered network model will not have the same properties, such as the threshold
parameter and final size of a major outbreak, as the standard network model
with the same total degree distribution due to the difference in degree correlation

of the two models.

7.1.1 Clustering coefficient

We now consider the clustering coefficient of the clustered network model, C*.
Recall from Section 6.1.2 that we define the clustering coefficient to be the
number of closed triplets divided by the total number of triplets in the asymptotic
network (i.e. in the limit m — o0o). Ball et al. (2010) show that, given 0%, < co
and E [H?] < oo, the number of closed triplets and the number of triplets in
the network without rewiring converges almost surely to E [H(H — 1)(H — 2)]
and E[H(D + H — 1)(G + H — 2)| respectively as m — oco. Furthermore,
analogously to Ball et al. (2013), the number of triangles plus self loops created
in the rewiring process has a Poisson distribution whose mean depends only
upon the first two moments of D and three moments of H. Therefore in the
limit m — oo the number of triangles not within unbroken households, per

individual, tends to 0 and

E[(1 — prw (H))H(H — 1)(H — 2)]
E[H(D+H—-1)(D+ H — 2)]

cH = (7.1)

Similarly to the rewired edge-triangle model, discussed in Section 6.1.2, the
clustered network model will have non-zero clustering if P(H > 3) > 0 and
prw(n) < 1. However, unlike the rewired edge-triangle model, triangles within
the clustered network model are not edge-disjoint, so the clustered network
model can produce networks with both large mean degree and large clustering
coefficient, an important property seen in many social networks (see, for example,
Newman (2003)). We say that a probability distribution is infinitely divisible
if it can be expressed as the sum of an arbitrary number of independent and
identically distributed random variables. Then Ball et al. (2013) show that the
clustered network model with any infinitely divisible total degree distribution
Dt may be decomposed so that the clustering coefficient is any rational number
in [0,1).
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7.2 Acquaintance vaccination on the clustered

network model

7.2.1 Description of acquaintance vaccination

Under the acquaintance vaccination strategy each individual in the population
is sampled independently with probability ps. Each network neighbour of a
sampled individual is independently chosen for vaccination with probability pcq,
and each household or rewired household neighbour of a sampled individual
is independently chosen for vaccination with probability pcy. Finally, any
individual which has been chosen for vaccination at least once is vaccinated

with the perfect vaccine.

Note that setting P(H = 1) = 1 recovers the standard network model
under the acquaintance vaccination strategy with a perfect vaccine, discussed
by Ball and Sirl (2013). Furthermore, setting pcgy = 0 recovers the household
and network model under an acquaintance vaccination strategy with a perfect
vaccine discussed by Ball and Sirl (2017).

Under the acquaintance vaccination strategy, for an individual ¢ to be chosen
for vaccination by a given network neighbour j, 7 must be sampled, occurring
with probability pg, and choose i for vaccination, occurring with conditional
probability pca. Therefore the probability that an individual is not chosen for
vaccination by a given network neighbour is 1 —pgpcg. Similarly, the probability
that an individual is not chosen for vaccination by a given household or rewired
household neighbour is 1 — pspey. Thus, since an individual ¢ chosen uniformly
at random from the population has D network neighbours and H — 1 household
or rewired household neighbours, the probability that an individual chosen

uniformly at random from the population is vaccinated is

pv=1=>"5 pipn(l — pspcc) (1 — pspen)" ™
k=0n=1

=1— fp(1 —pspca)fa_1(1 — pspcu)- (7.2)

By restricting our attention to a perfect vaccine we need only consider a
single-type forward and backward branching process. The forward branching

process proceeds similarly to the branching process approximating the model
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with three levels of mixing, discussed in Section 3.2.1, in which the individuals
in the forward branching process correspond to infected households or rewired
households in the epidemic process and the offspring of a given individual in the
branching process are all households and rewired households that are contacted
through the network by members of the household and rewired epidemic. Recall
that we call the initial infective, ¢* say, in a household the primary infective,
and any subsequent infected individuals in the household or rewired household
containing the primary infective secondary infectives. Furthermore, we call
the household neighbours of ¢* non-primary individuals in the household. For
example, an infected household of size n contains 1 primary infective and n — 1
non-primary individuals. Similarly the backwards branching process consists
of considering the household and rewired household susceptibility set (see Sec-
tion 3.3.1) of an individual, i* say, and then considering all individuals that
would contact i*’s household susceptibility set through the network, were they
themselves to become infected. Note that in both the forwards and backwards
branching processes the initial generation has a different offspring distribution
to the following generations since the epidemic starts with an individual chosen

uniformly at random from the population.

Before considering a threshold parameter and the final size of a major out-
break for this model, we calculate the household size label (i.e. the household
size or number of rewired household neighbours of an individual) and network
degree distributions of an unvaccinated individual chosen uniformly at random
from the population and an unvaccinated individual contacted via the network.
These calculations are very similar to the work in Ball and Sirl (2013), (2016).
We also consider the distribution of the number of sampled and unsampled

secondary individuals within a household of size n, n =1,2,....

Consider an unvaccinated individual, ¢* say, chosen uniformly at random
from the population. Note that ¢* has unconditional household size label H and
degree distribution D, however we also know that ¢* is unvaccinated. Therefore

let Hy and Dy be i*’s household size label and degree distribution respectively.
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Then, applying Bayes’ theorem, for n =1,2,..., k=0,1,...,

P(H=n,D=FkPWU|H=n,D=k)
P(U)
B Pupr(1 — pspen)™ (1 — pspec)”
e X pepn(l — pspec) (1 — pspen)
k(L = pspen)™ (1 — pspea)”
S (L= pspen) fo(1 = pspee)
(= psper)™ ™ pu(1 — pspea)®
-~ fa1(X=pspen) fpo(l—pspec)

P(Hy =n,Dy =k) =

Thus Hy and Dy are independent and

~ v (L —pspeu)"!
P(Hy =n :pg: , n=12 ...,
(Hy =n) fa (1 — pspon)
1— k
P(DU:k):pk( pspoc)’ g g1

I —pvea

where pyg = 1 — fp(1 — pspce) is the a priori probability that an individual

with degree D is vaccinated through the network.

Similarly, we now consider the distribution of the household size label and
degree distribution of an individual, 7 say, contacted via the network, denoted
by Ij[{}’ and Dy respectively. An individual contacted via the network has
unconditional household size label H and degree distribution D, however we
also know that ¢ avoids vaccination from all of its neighbours. Note that we do
not count ¢’s parent in the branching process, which must not vaccinate ¢ by
definition (leading to the £ — 1 term in the equation below). So, forn =1,2,...,
E=1,2,...,

n,D = k)

. . P(H =n,D =k)P(UH
P(HP =n,Dy = k) = PO
_ pnDr(1 — pspen)" (1 — pspec)
fH—l(l — PSPcH ff)—1<1 - pSpCG)
_ pn(1 = psper)™™' pr(l — pspec)™™
fa_1(1 —=pspcu) fp_1(1 —pspea)

k—1

Thus AP and Dy are independent, HP Z Hy and

~ ~ pe(1—pgpe)F

P(DU =k = fD—1<1 —pspca)’

k=1,2,....
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Let pv =1 — fi_1(1 — pspen) fp_1(1 — pspee) be the a priori probability that
an individual contacted via the network is vaccinated.

Consider a primary infective in an intact household in the forward branching
process, ¢* say. Note that, since individuals are independently sampled, whether
1* is sampled or unsampled is independent of the number of sampled non-primary
individuals within the household. However, the number of sampled non-primary
individuals within the household is dependent on the knowledge that i* is
unvaccinated. So, similarly to Section 5.1.1, let p5; = ps(1 — pca)/(1 — pspca)
and p; = ps(1 — pcr)/(1 — pspow) be the probabilities that an individual
infected via the network and rewired household respectively is sampled given
that it did not vaccinate its parent in the branching process. Furthermore, let
]5(57,}“), n=12...,a=01,...,n — 1, be the probability that a household
of size n contains a sampled non-primary individuals given that the primary

infective in the household is unvaccinated. So

ﬁ(n,a) _ (”;l)p%(l - pCH)a(l - ps)n_l_a (7 3)
SU (1 — pspew)™ ‘ '

7.2.2 The spread of the epidemic through a household

and rewired household

We now consider the spread of the epidemic within a single household or rewired
household. We first consider the expected number of sampled and unsampled
individuals within a household and rewired household epidemic in which the
primary infective is sampled or unsampled. Then we consider the distribution
of the number of sampled and unsampled members of an individual’s household
susceptibility set in which the primary individual is sampled or unsampled.
Finally we consider the distribution of the total number of members of an
individual’s rewired household susceptibility set in which the primary individual

is sampled or unsampled.

We begin by defining a distribution required for the results in this sec-
tion. For a random variable X, we write X ~ HGeo(n, M, K), M =0,1,...,
n=0,1,...,M, K=0,1,..., M, if X has a hypergeometric distribution where
P(X = k) is the probability that there are k successes in n draws without re-
placement from a finite group of size M containing exactly K successes. Recall

(from Sections 2.2 and 3.3.1 respectively) that the final size of a household
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epidemic and the size of a household susceptibility set in a household of size n

are given by 7™ and M™ respectively.

Consider a household of size n, n = 1,2, ..., containing o, « =0,1,...,n—1,

sampled non-primary individuals and assume that the primary infective is

sampled. Let [ qu and [ S" ) be the number of sampled and unsampled non-

primary individuals which are vaccinated respectively. Furthermore, let T(n @)

and Té’]@“) be respectively the number of infected sampled and unsampled non-
primary individuals within a household epidemic in which the primary infective

[(” a) I(n’a) T("Of a)

Ne > Iy, Thg ' and TNN similarly for the case when

is sampled. Define

the primary infective is unsampled.

Proposition 7.1. For Ac {S,N}, n=1,2,...,a=0,1,....,n—1,

a n—1l—-«a e o
R I |
and

n,a a nlla na B o ~ - 1= _ ﬁ s
E{TE‘N )] :;::0 = P<I,(45 ) _@>P([£1N) _5) 2—1—2_3E[T( /B)}’
where

fé@” ~ Bin <a, 1= (1= pve)(1 = pen)™), (7.4a)
n—1-o1—(1-pye)l- pCH>a+1) ; (7.4b)
(7.4c)
(7.4d)

~
=3
3 wg
e
o
=
/N N

@ 1= (1= pv)(1 = pen)* ™),
I( NBm(n—l—a,l—(l—pva)(l—PCH)a>-

Proof. Consider a household of size n containing a sampled non-primary individ-
uals and let & € [0;a] and 3 € [0;n—1—a] be the number of vaccinated sampled
and unsampled non-primary individuals respectively within the household. Then,
conditioned upon the final size of the household epidemic, 7™ (i.e. the total
number of sampled and unsampled non-primary individuals infected), the prob-
ability that k£ € [0; & — @] of the sampled non-primary individuals are infected
is equal to the probability that there are k£ successes in T(=6=8) draws without

replacement from a finite population of size n — 1 — & — 3 containing exactly
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a — & successes. Therefore, for A € {S, N},
TAZ‘Q | na) Q IAN 57 ) NHG@O(T(nfdfﬁ),n—1—64—5,04—54),
and

Y | (187 = a0 = 870D T ) =70 - T,

E [T =E[E [TA’ga>\JAS =, 1§ = 3,705 )]
(

and
n,a kel n,o) 5\ ]-_Q_B n—a—p
ETRV =Y Y P =a)P (IR =5) e L [T=a-P)] .
a=0 = n—1l—a-p
Finally we consider the distributions of 155, 104, 1) and 105, Con-

sider a non-primary individual, j say, within the household of size n. Then to be
unvaccinated 7 needs to avoid vaccination from all network neighbours of j, the
sampled secondary individuals in j’s household and the primary infective. Recall
that j avoids vaccination from all network neighbours with probability 1 — py g
and from « sampled non-primary individuals with probability (1 — pog)®. If the
primary infective is sampled or unsampled then j avoids vaccination from the
primary infective with probability 1 — pcgy or 1 respectively. Therefore, since
conditioned upon the number of sampled individuals within the household each
non-primary individual is chosen for vaccination independently of any other,
1559 1@ 102 and 1358 are all binomially distributed with the parameters

as given in equations (7.4). O

Let T ) and T " be the final size of a rewired household epidemic, i.e. the
total number of infected sampled and unsampled individuals, with household size
label n, n =1,2,..., in which the primary infective is sampled and unsampled
respectively. For notational simplicity let pg(n) = (1 —pve)(1 — phypon)” p,

and note that the following proposition is an extension of Ball et al. (2013)
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Equation (34) to allow for individuals within the rewired household to be

vaccinated by the acquaintance vaccination strategy.

Proposition 7.2.

~ (1
E|T{] =0,
E {Az(vz)} = pu(l —pva),
and, for n > 3,
(n=1)(1—pve)(L—pf pcr)*p . 1
B (7] = S ¥ Pa(n) <5
0 i pr(n) > 5.

B [£5°) = (1 - powE [157).

Proof. A rewired household with household size label n is constructed by pairing
rewired household stubs with the label n uniformly at random. Therefore the
spread of the epidemic through a rewired household is a special case of the
spread of the epidemic on the standard network model in which every individual
in the population has degree n, and acquaintance vaccination on the standard
network model has been previously studied (see, for example, Section 5.1 or Ball
and Sirl (2013)). If N is large then the rewired household is locally tree-like, and
we can approximate the spread of the epidemic through a rewired household

with a branching process.

Note that Tél) =7 J(Vl ) = 0 since households of size 1 contain no non-primary
individuals. Households of size 2 contain a single non-primary individual, j
say, who is infected by the primary infective if: j is contacted by the primary
individual, 5 is not vaccinated by the primary individual and j is not vaccinated

by its network neighbours. So
15 } =pu(1—pcu)(1 —pva),
N } = pu(1 —pve).

Finally, consider a primary individual ¢ and a non-primary individual & in a
rewired household of size n > 3. Since we assume that the rewired household

is locally tree-like, ¢ has n — 1 uninfected rewired household neighbours and k&
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has n — 2 uninfected rewired household neighbours. The primary individual
7 will only infect a given rewired household neighbour, j say, if j: is not
chosen for vaccination by ¢, is not already vaccinated by another network
neighbour, is not already vaccinated by another of its n — 2 rewired household
neighbours and is contacted by i. Thus if ¢ is sampled then ¢ infects ;7 with
probability (1 — pcr)(1 — pyve)(1 — p )" *py and if 4 is unsampled then i
contacts j with probability (1 — pye)(1 — p% per)" ?pr. Applying analogous
arguments and noting that k is sampled with probability p&; and otherwise
unsampled, k infects a given rewired household neighbour [ with probability
(1= pEper)(1 = pve)(1 — pypow ) 2py. Thus in the (single-type) branching
process which gives the size of successive generations of infectives in the rewired
household epidemic with household size n, the initial ancestor has offspring mean
(n=1)(1=peu)(1=pve) 1=pdypon)"*pr or (n—=1)(1=pve)(1—piypen)"*pa,
depending on whether the ancestor is sampled or not, and all subsequent
individuals have (n—2)(1—p&,pow)(1—pve)(1—pEpon)" *pr = (n—2)pr(n)
mean offspring. Thus, for n > 3,

n—1)(1— 1-pH n—2 e~
B [P0 _ LR O Tsbon) P iy (n) < oL,
] = o 1
o0 if pH(n) > n—=2
and E [Té")] =E [T](\;l)} (1 — pcr) as required. O

We now turn our attention to the distribution of the number of sampled
and unsampled individuals within an individual’s household susceptibility set in
which the primary individual is sampled or unsampled. For n = 1,2,... and
a=0,1,...,n—1let M(” *) and Mg}\}a) be respectively the number of sampled
and unsampled non-primary individuals within a household susceptibility set
in which the primary individual is sampled. Define M ](\7 éa) and M ](\? o ) similarly
for the case when the primary individual is unsampled. Note that Proposition
7.3 is an extension of Ball et al. (2013) Equations (35) and (36) to allow for
individuals within the rewired household to be vaccinated by the acquaintance

vaccination strategy.
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Proposition 7.3. For A € {S, N}, n =1,2,..., a=0,1,....n—1, k =
0,1,...,a, 5=0,1,....n—1—q,

P (M) =k MGY) = )

a—kn—1—a—j

=3 Y P =a)P (Il =5)P (M =k + )
= =

()

(")

We omit the proof of Proposition 7.3 since it follows analogous arguments

X

to the proof of Proposition 7.1. The difference arises in considering the spread
of an individual’s household susceptibility set, rather than the spread of an
individual’s household epidemic. Therefore the proof of Proposition 7.3 follows
by conditioning on the size of an individual’s susceptibility set, which is denoted

by M™ for an individual within a household of size n, instead of the final size

M(’ﬂya) M('"‘v“)
of a household epidemic. For A € {S, N}, let f](\:}f)(sl, s9) =E [sl 49 s, MN’}.

Finally, we consider the size of a rewired household susceptibility set. Let
M én) and M ](\’,1 ) be the final size of a rewired household susceptibility set with
household size label n in which the primary individual is sampled and unsampled

respectively.

Proposition 7.4. Forn=1,2,..., s € [0,1],

e () = (1= pu(1 = pe) (1 = o)™ (1 = pra)(1 = FV() "

Fa(8) = (1= pr(1 = pypen)" (1 = pre)(1 = f™ ()",

where ) (s) is the unique solution in [0,1] of the equation

A

F(s) = s (1= par(1 = ymen)"™" (1 = pra)(1 — F7 ()"

Proof. Similarly to the proof of Proposition 7.2, we approximate the spread of
an individual’s rewired susceptibility set through a rewired household with a

branching process.

Note that M él) — 0 and M ](\,1) = 0 since households of size 1 contain no
non-primary individuals. Households of size 2 contain a single non-primary

individual, j say, who joins the rewired household susceptibility set if j: contacts
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the primary individual, is not vaccinated by the primary individual and is not

vaccinated by it’s network neighbours. So

fMéz)(S) =1—pu(1 —pcu)(1 —pve)(l —s),

Fia(s) =1 =pu(l —pve)(l —s).

Finally, consider a primary individual ¢ and a non-primary individual k£ in
a rewired household of size n > 3. We assume that the rewired household is
locally tree-like so all infectious contacts made to ¢ via the rewired household
are made by distinct individuals who are unconnected if ¢ is removed from the
network. Therefore all infectious contacts made to ¢ via the rewired household
are made by individuals with independent and identically distributed infectious
periods. Similarly, all infectious contacts made to k via the rewired household
are made by individuals with independent and identically distributed infectious
periods. Note that ¢ has n — 1 rewired household neighbours and a given
rewired household neighbour, j, of 7 can only make infectious contact with ¢
if j: is not chosen for vaccination by ¢, is not already vaccinated by a network
neighbour, is not already vaccinated by another of it’s n — 2 rewired household
neighbours and contacts i. Thus if ¢ is sampled then j contacts ¢ with probability
(1 — per)(1 — pye)(1 — pEpor)" 2py and if i is unsampled then j infects i
with probability (1 — pve)(1 — p&per)" ?pr. Noting that k is sampled with
probability p%; and otherwise unsampled and applying analogous arguments
yields that & is infected by a given rewired household neighbour [ with probability
(1—p per)(1—pve)(1—pE por)" pu. Therefore standard branching process
arguments (see Section 2.3) yield that, for n > 3, s € [0, 1],

Py (8) = (1= pr(1 = pem)(1 = piypen)™ (1 = pra)(1 = F(s) "

T (s) = (1= par(1 = pipmen)" (1= pva)(1 = J7(s))"

where f("(s) is the unique solution in [0, 1] of the equation

n—2

F®s) = 5 (1= pu(1 = pypen)" (1 = pva) (1 = F(s)))
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7.2.3 Threshold parameter

Before giving R4 in Theorem 7.1 we introduce the following notation.

pirone = pn(1 = pv)E [Dy] ((1 — Psy) {(1 —pcc)E [T](\fnéa)} +EB {Tz(éljira)}}

+ s {(1 = pea)B |T55™ | + E[T50]}).
(7.11a)

and

paew = pa(1 = pv)E [Du] (1 = pBypee) [R/E [T87] + (1 - 52)E [13]]
(7.11b)
where E [Té@’aq, E {TJ(VTLS’Q)], E [Tg\}a)} and E [T](anva)] are given in Proposition
7.1 and E {AS(")} and E [T](V")} are given in Proposition 7.3. Note that fipem.q)
is the expected number of individuals infected by the non-primary members
of a household epidemic with household size n and a sampled non-primary
individuals, and that fj is the expected number of individuals infected by

the non-primary members of a rewired household epidemic with household size
label n.

Theorem 7.1.

R = pn(1 - pv)E [DU - 1] (1 - ﬁ?UPCG>

') n—1
+ > {pr(n)uT<n> + (1 —prw(n)) > ﬁ(s”ﬁa)uma)} ,

n=1 a=0

where fpm.a) and fupm.a are given in equations (7.11).

Proof. Consider an unvaccinated individual contacted via the network and let
C be the total number of network infections made by the resulting household
or rewired household epidemic, so R4 = E {C’} We proceed with this proof
by conditioning E {C’} on the household size label of the unvaccinated primary
infective and whether the primary infective is in a household or rewired household.
An unvaccinated individual contacted via the network is within a household
of size n with probability ¥ and households are rewired independently and

uniformly at random with probability pgrw (n), so

o0

E[C] =3 A [(1 = prw () E [C1] + prw (n)E [CRV]] (7.12)

n=1
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where C*}}L) and C’I(%") are the random variable C' conditioned on the primary
infective being in a household of size n and a rewired household with household

size label n respectively.

We first consider E [é}}”], i.e. the expected number of infections made via
the network by the members of a household epidemic with household size n,
when the initial infective was contacted via the network. Conditioning E [C*f;)]
on the number of sampled secondary individuals in the household and whether

the primary infective is sampled or not yields
E[Cy] = Z 5 [PRE [CY] + (1= 52)E [C]] (7.13)

where C’(" ) <C’(” a)) is the quantity CN'I(L?) conditioned on the primary infective
being sampled (unsampled) and the household containing v sampled non-primary

individuals.

Next we decompose C’g@a) and é}}@&“ ) into the number of network infections
made by each member of the primary infective’s household epidemic. Therefore
we label the primary infective in the household 0, the a sampled members of the
primary infective’s household 1,2, ..., « and the n — 1 — o unsampled members
of the primary infective’s household o+ 1, v + 2, . — 1 — a. Furthermore, let
x; and XV be the indicator functions of the events that individual 7 is infected
by the household epidemic when the primary infective is sampled and unsampled
respectively, i.e. ¥ = 1 if 7 is infected when the primary infective is sampled

and 0 otherwise. Thus

~(n,o ~(n,o - A n,aS naN
O = Cs(0) + SoXPCis (i) + Z (i), (7.14a)
=1 = a+1
Clme) — Gl () 4 fovc (mas$) 7y 1 Z XV EmeN (3, (7.14b)
i=a+1

where: C'7)(0) (C’ ) (0 )) is the number of contacts made by the sampled
(unsampled) primary infective, C i S)( /) (C’géa’]v)(i)) is the number of contacts
made by sampled non-primary 1nd1v1dual 1 when the primary infective is sampled
(unsampled) conditioned on i becoming infected and €™ (i) (é}fﬁ ’N)(i)> is
the number of contacts made by the unsampled non-primary individual ¢ when

the primary infective is sampled (unsampled) conditioned on i becoming infected.
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The event that an individual 7 is infected is independent of how many contacts
1 would make if 7 became infected, as whether ¢ is infected in the household

epidemic is independent of i’s infectious period. Therefore, for A € {S, N}, x2

and C"®*) (i) are independent for i = 1,2,...,a and x and CU™N () are
mdependent fori=a+1,a+2,...,n—1— «. Furthermore, (C(nas (i), X; )
=1,2,...,a, have the same distribution and, fori = a+1,a+2,...,n—1—

(C’ o N)( ) X{‘) have the same distribution. Thus taking the expectation of
equations (7.14) yields

B (0] = B[00 0)] + E 15 B G0 )] + B [185°)] B [ ()]

(7 15a)

B 03] =& c5010] + {1k ] [0 0]+ B[ )
(7.15b)

where TSZQ and T(" ) are the number of sampled and unsampled in the pri-

mary infective’s household epidemic when the primary infective is sampled and
T J(V”;‘) and T3 are the number of sampled and unsampled in the primary
infective’s household epidemic when the primary infective is unsampled. Recall

that E {ng’a)}, E {Tgf\’f‘)}, E {T](V"O‘ } and E |T [ ’a)} are given in Proposition 7.1.

To complete our calculation of E [é}?)] we need only consider the expected
number of infectious network contacts made by a sampled and unsampled
primary infective and the non-primary infectives in the household epidemic.
For A € {S, N}, the expectations of C na)( 0), C "as)( 1) and C’}}IAO"N)(I) can
be determined by conditioning on the individual’s infectious period, I, and the
number of uninfected network neighbours it has, which is Dy for a secondary
infective and Dy — 1 for the primary infective. Consider an infected individual
1*. Conditional on ¢*’s infectious period, ¢* makes infectious contact with a
given network neighbour, j, if all of the following hold: j is not chosen for
vaccination by ¢*, j is not already vaccinated by another neighbour and j is
contacted by ¢*. Thus if ¢* is sampled then ¢* contacts j with probability

(1 = pee)(1 — py) <1 - e‘ANIi) and if 7* is unsampled then i* contacts j with
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probability (1 — py) (1 — e*)‘NIZ'). Therefore, for A € {S, N},

1-— e‘ANh) (1 —=pca)(1— ﬁv)) ,
L—e™0) (1 - py)),

Dy —1, (1 — e_’\NIO) (1 —=pea)(1 — ﬁV)) ;
Dy, Iy ~ Bin (Dy — 1, (1 — ) (1 - ).

-
&
/N N

Furthermore, since an individual’s infectious period is independent of its degree

distribution,
E[C (1)) = B [Du] px(1 = pee)(1 = fv), (7.17a)
E [Ci™ ()] = E[Dulpx(1 = pv), (7.17b)
B[ (0)] =B [Dy 1] pv(L —pee) (1 —pv),  (7.17¢)
B [Ci)(0)] = E [Dy — 1] pn(1 —pv) (7.17d)

Substituting equations (7.17) into equation (7.15) yields

E [égéa)} =pn(1—Dv) {(1 — pca) (E [[DU - 1} +E [Té%’a)} E [DU])

+E [T E[Dul} (7.18a)
E [CHa] = pv(1 = pv) {E [Dy — 1] + (1 = pee)E [TV E[Dy]
+E [T E[Dul} (7.18Db)

where B [Tég’a)}, E {Tg\’,a)], E [T](Vnéa)} and E [T](Vn,’va)] are given in Proposition
7.1. Furthermore, substituting equations (7.18) into equation (7.13) yields

E [C3] = pn(1 = pv)(1 = 58upea)E [Dy = 1] + pie, (7.19)

where fipm.«) is given in equation (7.11a).

To complete our calculation of R4 we need only calculate E [C’I(%n)}, i.e. the
expected number of network contacts made by the members of a rewired
household epidemic of an individual with household size label n. We begin by

conditioning C’I(%”) on whether the primary infective is sampled or not, so

E[C})] = p%E [Che] + (1 - P&)E [Cix ], (7.20)
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where C*,({g) and (:”](_2"]2, are the random variable C’gl) conditioned on the primary
infective being sampled and unsampled respectively. We then decompose é](%”g
and C’gﬁ\), into the number of contacts made by each member of the primary
infective’s rewired household epidemic, were they to become infected, along
with an indicator random variable indicating whether each individual becomes
infected. Furthermore, by analogous arguments to those leading to equation
(7.15), the event that an individual ¢ is infected is independent of how many
contacts ¢ would make if ¢ became infected, and the offspring of each secondary

infective in the rewired household epidemic are identically distributed. Thus

E C’I(%) = [C’%(O)] +E [Aén)} E [C'RSU(U] , (7.21a)
Cix] = E [Chx(0)] + E [T E [Crsv(1)] (7.21b)

where: E [CN’E{LS)(O)] and E [CN’E%%(O)} are the expected number of infectious net-
work contacts made by a primary infective that is sampled and unsampled
respectively, E {C’I(;?S)U(l)} is the expected number of infectious network contacts
made by a secondary infective in the rewired household epidemic, and E [TAé")}
(E [TJS}I )D is the expected final size of a rewired household epidemic with house-

hold size label n in which the primary infective is sampled (unsampled).

Furthermore, noting that an individual contacted via the network is sampled
with probability pL;; and otherwise unsampled and applying analogous arguments

to those leading to equation (7.17),

{é (1)} =E [Du]pn(1 = Bgypee) (1 — by, (7.22a)
[ 124 (0) } =b [DU - 1} pn(1 = poe)(1 = pv), (7.22b)
E [Chn(0)] =E [Dy — 1] py (1 = v). (7.22¢)

Substituting equations (7.22) into equations (7.21) and the result into equa-
tion (7.20) yields

E[CR] = b8 [CRe] + (1 — 5B [CRy]
= pv(1 = pv)(1 = pSypea)E | Dy — 1]
+pn(1 = pv)(1 = Pgypee)E [Du] pim, (7.23)

where pi+., is given in equation (7.11b).
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Finally, substituting equations (7.19) and (7.23) into equation (7.12) yields

R4 as given in the statement of the theorem. O]

In Section 5.1.4 we analytically investigate the trade-off between pg and
pe for a fixed vaccination coverage in the network and global model under the
acquaintance vaccination strategy. We have not carried out a similar analytic
investigation for the trade-off between pg and p¢ for a fixed vaccination coverage
in the clustered network model, however we conjecture that RZ is strictly

increasing in pc.

7.2.4 Can the acquaintance vaccination strategy control
the epidemic?

An important question to consider in evaluating vaccination strategies is whether
the vaccination strategy can prevent a major outbreak occurring without vacci-
nating every individual in the population and therefore control the epidemic.
In this section we show that R4 can be made arbitrarily small by choosing ap-
propriate ps € (0,1) and pcy € (0, 1), so the acquaintance vaccination strategy

can control the epidemic.

Proposition 7.5. If pcyg > 0, pcc > 0 and ps > 0 then the acquaintance

vaccination strateqy can control the epidemic in the clustered network model.

Proof. Note that Y7 OpSUa),uT(n w, n = 1,2,..., is a weighted sum of the
number of sampled and unsampled members of a household epidemic within a
household of size n and is therefore bounded from above by n. Thus applying
the inequalities py < 1, pce < 1, p5; < 1, pH; < 1 and 37'C Op(SU ),uT(n o <N

to RY given in Theorem 7.1 yields the inequality

R} < (1—jv) {E (Dol Y- 7 (98 [T57] + (1 = 9§0)E [T3] +n)
+E Dy — 1] } . (7.24)
Recall from Proposition 7.2 that E [T(l)] 0, E [T](\?)} =pu(l —pyg) < 1,
for n > 3,
(n—1)(1-pve)A—pE,pon)™*pu

B [7{)] = T=(n—2)p1 (n) i puln) <3
00 if pr(n) > -
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and, forn=1,2,...,
E[7§"] = 1 = pew)E [TR] <E[T{],
where py(n) = (1 —pve)(1 — pyypen)" 'pa.

Note that pg(n) < (1—pE per)” ! and lim,, o (n—2)(1— 5% pcr)"~ = 0.

)"~ occurs at

Therefore, by ensuring the stationary point of (n — 2)(1 — p% pcr
n < 3, we can choose a value of pf;pcy, p* say, such that for all n = 3,4,. ..,
pu(n) < (1 = pBypen)™™' < 1/(n — 2) and p&pcy > p*. Furthermore, if
pr(n) < 1/(n —2) then for all n = 3,4,... there exists a constant K > 0 such

that 1 — (n — 2)pg(n) > K. Therefore, for p;pcy > p* >1—e ' and n > 3,

E [A é")} <E {T](V”)} _ (=11 1— fzz)ﬁlgﬁis&];mf)" PH
(n —1)(1 = plypcn)"

< e : (7.25)

Applying inequality (7.25) to inequality (7.24) yields

© (o —1)(1 = pes)n? ~
R < (1-py) {E [Dul > p ( (n = 1N KpSUpCH) + n) +E [DU - 1}}
n=3
(7.26)
We assume 0% < oo and 0% < 00, 80 3.0° 5 p(n — 1)(1 — pEypon)" 2 < oo

by the ratio test and 300, pVn < E [FIU} Therefore, for p& pcy > p*, there

n=3
exists a constant K* such that R4 < (1—py)K*. So R4 can be made arbitrarily
small by choosing appropriate pg, pcg and pog as required. O

The proof of Proposition 7.5 requires pcy > 0 to control the spread of the
epidemic through large rewired households. Indeed, we note that the vaccination
strategy investigated by Ball and Sirl (2017) (i.e. pcg = 0) cannot control the
spread of the epidemic in the clustered network model if for all kK € Z* there

exists an n > k such that p,prw(n) > 0.

7.2.5 Final size of a major outbreak

Let B be the offspring random variable for the initial individual in the backwards
branching process and let B be the offspring random variable for subsequent
generations in the backwards branching process. Let b(s) and b(s) be the

probability generating functions of B and B respectively. Then the final size
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of a major outbreak is z = 1 — b(7), where 7 is the smallest solution to the
equation 7 = b(w). Before giving the probability generating functions b(s) and

b(s) we introduce the following notation. Let

G%(5) = fy1 (1= px(1 = poa)(1 = pv)(1 — 5)). (7.27a)
G (5) = fp, 1 (1= px(1—pv)(1—s)), (7.27b)
G, (5) = fo, (1= pn(L —pee)(L —pv)(1 —s)), (7.27c)
GgU(S) = foy (1 —=pn(1 = pv)(1 —5)), (7.27d)
G (s) = fp, (1—pv(1 = pypee)(1 = pv)(1 - 5)) | (7.27e)
Gpy(s) = (G, (5), G, (5)) (7.27f)

Theorem 7.2. The probability generating functions for the initial and subsequent
offspring distributions of the backward Galton-Watson branching process are

given by

o) = 3 {(1 () S [5G, ()45 (G 4)
+ (1= ps)Gy () i) (Gpy (5))]
+ o () [5G, (90 (G5 (5))

bG8, Oy (GE)]
and

560 = 32 {0 = o) 5 7857 (7863, ()85 (G 0)
+ (1= 8)GY, () i) (Gy (s))]
P5uGD, (8) fye (B (5)

b (1= PG, (g (G )] } ,

+ prw (n)

where fj(\:}éa) (s1,82) and fj(\Z’Va) (s1,82) are defined below Proposition 7.3 and

fim (8) and fom (s) are given in Proposition 7.4.
S N

Proof. We first consider the calculation of B(s) and begin by conditioning on
the household size label of the unvaccinated primary individual, distributed

according to Hy, and whether the primary individual is in a household or rewired
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household. Households of size n are rewired independently and uniformly at

random with probability prw (n), so

B[] = 3t [(1 = paw ()

+ prw(n)E {SBE:)” , (7.29)

where B}?) and Bg) are the random variable B conditioned on the primary
individual being in a household of size n and a rewired household with household

size label n respectively.

We now consider E {s } by conditioning on the number of sampled non-
primary individuals in the household and whether the primary individual is
sampled or not. The primary individual is sampled with probability p&; and
otherwise unsampled and with probability pgnUa), a=0,1,...,n — 1, there are

a secondary sampled individuals within a household of size n. So

|: B(n):| Z ﬁgnUa)

Pyl |s a)] + (1= pgy)E SBZ?VQ)” ; (7.30)
where B (Bﬁ?ﬁ )> is the quantity B\ conditioned on the primary indi-
vidual being sampled (unsampled) and the household containing a sampled

non-primary individuals.

Next we decompose Egéa) and BEL]\? ) into the number of contacts made to
each member of the primary individual’s household susceptibility set. Label
the primary infective 0. Then if the primary individual is sampled we label
the sampled and unsampled members of the primary individual’s household
susceptibility set 1,2,..., Mg (n * and 1.2,....M g}\,}a) respectively. If the pri-
mary individual is unsampled we label the sampled and unsampled members
of the primary individual’s household susceptibility set 1,2,..., M ](\?éa) and
1,2,..., Myj (n-a) respectively. Thus

) Mé’rga) (na

By = By (0) + > B (i) + Z BN (4) (7.31a)
~ i o i .

By = By (0) + Z B i) + Z BN (i (7.31b)

where: BU(0) (B(" v (())) is the number of contacts made to the primary in-
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dividual, nga’s) (7) (BI(L?]\? S)( )) is the number of contacts made to the sampled
non-primary individual 7 and B(n o.N) (1) (ng\? N)(i)) is the number of contacts

made to the unsampled secondary individual :.

Consider a primary individual ¢* in a household of size n. By analogous
arguments to those leading to equation (3.32), all infectious contacts made
to the members of i*’s household susceptibility set are made by individuals
with independent and identically distributed infectious periods, I. Furthermore,
the number of contacts made to each member of ¢*’s household susceptibility
set are independent so the summands in equation (7.31a) are all mutually
independent, and also independent of Mfﬁf{i, Ay, Ay € {S,N}. Furthermore,
applying analogous arguments to those leading to equation (5.11) yields

( 0)|Dy ~ Bin (DU — 1, pn(1 = pea)(1 —ﬁv)> ,

157(0)
Bglj\? (0)| Dy ~ Bin (DU —1,pn(1 —ﬁv)> )
B9)(1)| Dy ~ Bin (Dy, pn(1 — pee)(1 = pv))
B ™M (1) Dy ~ Bin (D, pa(1 — pv))

(
(

and, applying the notation from equation (7.27),

E |50\ Dy | = G5 (s), (7.33a)
E |75 0| Dy | = GY (s), (7.33b)
E[séﬁi‘f’s’ﬂ) Dy| =G5, (s), (7.33¢)
E[SBSLA“’N“” Dy| = GY (s). (7.33d)

Considering the probability generating function of BV, éa)

(7.31a), applying the independence of B (0), BU™ (i) and B9 (5), con-

, given in equation

ditioning on M 5(%’0‘) and M é?\}a) and the appropriate degree dlstrlbutlons and
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substituting equations (7.33) yields

i () (n.0)

A (n.a) 5(n,0) IS BmaS) s AN e
E{SBHS }:E R ERONN | I SOl | = 0
i=1 =1
[ a i
[ pne) B(n,a,S) B(n,a,N)
_ B 0 B 1 B 1 (n,ax) (n,a)
—EsHS()}EE [[ %670 T 20, my
- =1 =1
r (n,a) (n.0)
r r M M
5(n,a) 5(n,a,S) SS ~(n,a,N) SN
— F |sBus (0)}]3 E | sPus (1)] E{SBHS (1)} ]

(n,)

=G% (s)B [[G%U(s)}MSS GD,(5)] Mé%a)} (7.34a)

Similarly, considering the probability generating function of Bﬁ;@@‘ ), given in equa-

tion (7.31b), applying the independence of Bij)(0), B ™ (i) and BY% (j),
conditioning on M ](\?éa) and M ](\? e ) and the appropriate degree distributions and

substituting equations (7.33) yields

(n,0) (n,00)
. ] (7.34D)

B[+ = o, (9 “GgU(S)}MNS G, (9]

Recall that, for A € {S, N}, the joint distribution of (M((Z:%)>M((Zﬁ§) is

(na) ()
Miasy Mcaw) ]

given in Proposition 7.3 and, for A € {S, N}, f](\;f)(sl, sy) =E [31 9

Substituting f](\}lf)(sl,sg) into equations (7.34) and recalling from equations

(7.27) that Gp,,(s) = (G5, (s), G, (s)) yields

3 (n ) n,a

E|s%5s" | = G ()i (G, (5)), (7.35a)
() n,a

E|s%a% | = GY (s) i1 (G, (5)). (7.35b)

Substituting equations (7.35) into equation (7.30) yields

5 (1) iy ~(n,a) [ ~ n,a
B 5P| = X 04 [380G5, ()05 (G (5)
a=0

+ (1= PGy, () Fird) (Gpy (9))] . (7.36)

To complete our calculation of b (s) we need only calculate E [ség , N =

1,2,..., i.e. the probability generating function for the number of network
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contacts made to the rewired household susceptibility set of an individual with
household size label n. Applying a similar decomposition to that leading to
equations (7.30) and (7.31) yields

M(") M(")
B =50 | B +ZB +(1=p2) [ B™ (0 +ZB :

(7.37)
where E’I(%)(O) (Bgl},(O)) is the number of contacts made to the primary individ-
ual, f?](;s)(z) (Bg},(z)) is the number of contacts made to non-primary individual
i and M én) and M ](\7 ) are respectively the total number of sampled and unsam-

pled members of the primary individual’s rewired household susceptibility set.

By analogous arguments to those leading to equation (7.33), the summands
in equation (7.37) are all mutually independent and also independent of M én)
and M ](\7 ), Furthermore, applying similar arguments to those leading to equation

(7.33) and the notation from equation (7.27),

(1) ~
E[sBRs<O> DU =G}, (9), (7.38a)
(n) ~
E [s20)]| py | =G5, (s), (7.38b)
E[SBEQ()DU = GV (s). (7.38¢)

Thus applying the independence of BRA(O) B( 4(7) and B ( J), i #£ 7, to
the probability generating function of equation (7.37), conditioning on M é")

and M 1(\? ) and the appropriate degree distributions and substituting equations

(7.38) yields

5(n) (" (n)
E {SBR ] = poyE §Brs (©) H sBrs — pE)E |5 B (©) H sP

g () ;
—pSDUE }E E HSB

3
SB;;;@@} EE|]] SBHR )| )
=1
_ s N
-, 0 | (6306)™ | + - e, o | (63 e) ™.
(7.39)

+(1 = pep)E
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Recall that the probability generating functions for M én) and M ](\7 ), denoted by

[ (8) and f ) () respectively, are given in Proposition 7.4 which, substituted
S N

into equation (7.39), yields

5(n)
SBR

E

= PGP, (5)fym (GB()) + (1= BE)C, () f 1y (5) (GB(5)) -
(7.40)
Substituting equations (7.36) and (7.40) into equation (7.29) yields b(s) as

given in the statement of the theorem.

The calculation of b(s) follows analogous arguments to the calculation of
l;(s), noting that the primary individual is sampled with probability ps instead
of p%; and has degree distribution Dy instead of Dy. Therefore making the
appropriate substitutions into equations (7.30), (7.33), (7.37) and (7.38) yields

b(s) as required. O

Recall that an acquaintance vaccination strategy on the household and
network model is investigated by Ball and Sirl (2017), differing from our ac-
quaintance vaccination strategy in that Ball and Sirl (2017) do now allow
sampled individuals to choose household neighbours for vaccination. The key
differences in extending the acquaintance vaccination strategy to allow for vacci-
nating household neighbours as well as network neighbours is the dependence of
the following: the event that a primary individual is unvaccinated, the number
of sampled secondary individuals within the household and the number of vacci-
nated sampled and unsampled individuals within the household. Unfortunately
the resulting expression for the number of sampled and unsampled individuals
within a household susceptibility set relies on the hypergeometric distribution,
and consequently has no known simple closed form expression. Therefore we
note that if prw(n) < 1, n=1,2,..., then the acquaintance vaccination strat-
egy with pcg > 0 is more computationally intensive than the acquaintance

vaccination strategy with poy = 0.
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7.3 Uniform vaccination on the clustered net-

work model

7.3.1 Description of uniform vaccination

Under the uniform vaccination strategy each individual in the population is
vaccinated with the perfect vaccine independently with probability py, so the
vaccination coverage ¢ = py. Similarly to the calculations for the acquaintance
vaccination strategy discussed in Section 7.2 we consider household-based single-
type forward and backward branching processes to calculate the threshold

parameter and the final size of a major outbreak.

7.3.2 Threshold parameter

The threshold parameter RV is given in Theorem 7.3 below.

Theorem 7.3.

7 = (=B D3 f 1= ) | 35 ()0 e

v=0

e higon b+ (1 = B [D 1]

where [ipmy, given in equation (2.5), is the expected final size of the household

epidemic amongst the secondary individuals in a household of size n and

ppay = 0,
tie = pu(l—py),

and, forn = 3,4, ...,

(-Dpsp)
e e R U 0

<
Hipn) = ]
o0 prH(l _pV) > n—27

is the expected final size of a rewired household epidemic conditioned on the

primary infective having household size label n.

Note that if pry(n) =0, n = 1,2, ..., we recover the household and network
model with individuals chosen uniformly at random for vaccination discussed

in, for example, Ball and Sirl (2017). Furthermore, the spread of a rewired
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household epidemic within a household of size n can be approximated by the
spread of the epidemic on the standard network model in which every individual
has degree n and is vaccinated independently with probability py, which is a
special case of Section 5.2.3. Therefore, since the investigation of the clustered
network model can be considered as an amalgamation of well-studied models,

we omit the proof of Theorem 7.3.

7.3.3 Can the uniform vaccination strategy control the
epidemic?

Similarly to Section 7.2.4 we now investigate whether the uniform vaccination
strategy can control the epidemic. We show that the uniform vaccination
strategy can prevent a major outbreak occurring with py < 1 only if the house-
hold size distribution has finite support or there exists a k € Z* such that

pnprw (n) = 0 for all n > k.

Proposition 7.6. If the household size distribution has finite support or if
there exists a k € Z* such that p,prw(n) = 0 for all n > k then the uniform
vaccination strateqy can control the epidemic in the clustered network model.
Otherwise, the uniform vaccination strategy cannot control the epidemic in the

clustered network model.

Proof. Recall that ppm) is the expected final size of the household epidemic
amongst the secondary individuals in a household of size n so ppm-o < n,
1=20,1,...,n — 1. Therefore

n

n —v = n U n—uv
Z <U>p1(/(1 = v) gy < Z <U>pv(1 —pv)" 'n=n. (7.42)
v=0

v=0

Substituting inequality (7.42) into RV, given in Theorem 7.3, yields

R < (- py) {E (D]S" fu (0 + i) + B [D— 1] } @)
n=1

Now consider g . Recall from Theorem 7.3 that i) is the expected

final size of a rewired household epidemic conditioned on the primary infective

having household size label n and, for n > 3,

(n=Dpr(L=pv) (L= (n=2pa(l—pv)) " if pu(l—py)

<
Hpn) = )
o0 if pH(l - pv) >

_1
n—2"7
_1
n—2"
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If H has finite support or there exists a k € Z* such that p,prw(n) = 0
for all n > k then Y02 | p, (n + pijpm) < 0o and, since E [H?| E [D?] < oo, there
exists a constant K such that RV < K(1 — py). Therefore we can choose a
value of pyy < 1 such that RV < 1 and the uniform vaccination strategy can

control the epidemic on the clustered network model.

Now assume that for all &k € Z%' there exists some n > k such that
pnprw () > 0 and fix py and py < 1. Then we can always find an n* such that
pu(l—py) > 1/(n—2) for n > n*, so lim, s fjm = 00. Thus RV = oo for
py < 1 and the uniform vaccination strategy cannot control the epidemic on

the clustered network model. O

Recall that the uniform vaccination strategy can always control the epidemic
in the rewired edge-triangle model (see Remark 6.1). However, Proposition 7.6
shows that rewiring large households drastically changes the performance of the

uniform vaccination strategy.

7.3.4 Final size of a major outbreak

Before considering the final size of a major outbreak in the clustered network
model under the uniform vaccination strategy we introduce the following notation.
Let

o1 (T=pn(1—pv)(1—139)),
foy (T =pNn(L=pv)(1=3s)).

Gp(s)
Gp(s)

The final size of a major outbreak z = 1 — b(7), where 7 is the smallest

solution to the equation 7 = b(w), and b(s) and b(s) are given below in Theorem
7.4.

Theorem 7.4. The probability generating functions for the initial and subsequent

offspring distributions of the backward Galton-Watson branching process are
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given by

()

569 3 70 { 1= ) 3 ()b (1= )" e (G569)
+ prw () frgen (G ))}

4 s)iﬁm {(1 — () Y (”

Py =pv)" ™y (Gp(s))

\/

+ prw (1) f 00 (GE( )}
where fya(s) =1 and, forn=2,3,...,
Firo(s) = (1= —pv) (1= F ()"
and f((]")(s) is the unique solution in [0,1] of the equation

7505y =5 (1=pu (@ = pv) (1= ()"

Since the investigation of the clustered network model under the uniform
vaccination strategy can be considered as an amalgamation of well-studied

models (see Section 7.3.2) we omit the proof of Theorem 7.4.

7.4 Analysis of R in the clustered network

7.4.1 Calculation of R,

Before calculating Ry in the clustered network model under no vaccination we
consider the forward Ry branching process used to calculate Ry and the mean
rank generation sizes of a single rewired household epidemic. Note that we
define the rank generations of a single rewired household epidemic in an identical
manner to the rank generations of a rewired triangle epidemic, given in Section

6.5.

The forward Ry branching process is constructed analogously to the forward
individual-based branching process discussed in Section 3.2.3, used to calculate
Ry in the model with three levels of mixing. Recall that the global generation of
an infective is its generation in the epidemic at large (see Section 3.2.3). Each

‘individual” in the forward R, branching process consists of an infected household
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or rewired household. We consider the infections in the household or rewired
household epidemic occurring in multiple generations as the infection spreads
throughout the household or rewired household. A time period corresponds to
a new generation being infected, so in the forward individual-based branching
process an individual’s age is which generation of the household or rewired
household epidemic it is in. Thus an individual in this branching process may
have offspring at multiple time points, as the epidemic spreads through the
household or rewired household. We hypothesise that, as m — oo, the total
number of infected households infected in the epidemic process on m households
will converge in distribution to the total progeny of the forward Ry branching
process, similarly to the forward Galton-Watson branching process in Section

3.2.1.

In the forward R, branching process we say that an individual’s time of
birth is given by the global generation of the corresponding household primary
case in the epidemic process. An individual in this branching process may
reproduce at ages 1,2,.... We denote the mean number of offspring at age
1+ 1 by a household and a rewired household by u}}) and y}? respectively. Note
that if prw(n) =0, n=1,2,..., then u}? = uz(vi)N, as calculated in Theorem 3.3.

Furthermore, including the probability of rewiring,

PNEP—1 0 pn (1L —prw(n))  ifi=1,

PNUD Z?Lo:z ﬁnMET—l)l (1 - pRW(n)) ifi = 27 37 ceey

y}}‘” =

(7.46)

where uz@l is the mean number of infectives in rank generation ¢ of a single

household epidemic in a household size of n, given in Section 3.2.3.

We assume that a rewired household has a locally tree-like structure, so to
calculate 1/](? we consider a branching process which gives the size of successive
generations of infectives in the rewired household epidemic with household size
label n, n =2,3,.... Note that, conditioned on the primary infective being in
a rewired household with household size label n, the primary infective has n — 1
rewired household neighbours and the expected number of individuals in the first
rank generation of a rewired household of size n is py(n — 1). Furthermore, a
secondary infective in a rewired household has n—2 rewired household neighbours,
each infected with probability pgy. Thus, by standard branching process theory,

the expected number of individuals in the ith rank generation of a rewired
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household with household size label n is given by py(n — 1) (pu(n —2))>
Therefore, noting that a primary infective in a rewired household has household

label n with probability p,,

LU= PNHp—1 Xanet PrPrRW (1) if1 =1,
r =

pniopE X pu(n — 1) (prr(n —2)) *prw(n) ifi=2,3,...,
(7.47)

Proposition 7.7. The basic reproduction number Ry is given by the asymptotic
(Malthusian) geometric growth rate of the forward Ry branching process, which

is the unique solution in (0,00) of A such that V (\) =1, where

o0 ( 1) (i-1)
+ v
vm:}j—N E_
=1

(i—=1)

with y}}‘” and vV given in equations (7.46) and (7.47) respectively.

7.4.2 The effect of the rewiring process on R

Proposition 7.8. If the household size distribution H has finite support or
there exists a k € Z* such that p,prw(n) = 0 for all n > k, then Ry < oc.
Otherwise the forward Ry branching process has a faster than geometric growth

rate and we say that Ry = oo.

Proof. Recall that ,ul(”), 1=0,1,...,n— 1, are the mean number of infectives

in rank generation ¢ of a single household epidemic in a household size of n so

,u,gn) (1 — prw(n)) < n and consequently

i—1 0o~ 00 ~
Z Vl(q ) _ DNHEpH_4 Y me1 Pn (1 - pRW( + Z PNUD Zn zpnﬂz—) (1 - pRW(n))

N A A

i=1 =2
o0
nT
pNuD 1 +ZPNND Zn i D

1=2
< PNEDoy X, pnipE {H}

, 4
3 i (7.48)

1=2
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V(i 1)
We now consider > 2 —. Note that

Z VJ(QZ Y _ _ PNHp_ Dot ﬁnPRW(n)
= N A
= pnipPE S pu(n — 1) (pr(n — 2)) % prw (n)
+>° :
i—2 A
_ PNEpy oot Pnprw (N)
)\ .
Yoy pu(n—1 n —2)) 2 n
+ iy ZE 2ol =1 o = 2" p()
= N 'pvip_y D Peprw(n)
n=1
i i—2
+ DNUDA™ Z Pn(n — Dprw(n Z (pH)\ n— 2)) . (7.49)
n=2 =2

Firstly, note that since E [H?] E [D? < oo the right-hand side of equation
(7.48) can be made arbitrarily small by choosing sufficiently large A. Further-
more, if H has finite support or there exists a k € Z" such that p,prw(n) =0
for all n > k then the right-hand side of equation (7.49) can also be made
arbitrarily small. Therefore if H has finite support or there exists a k € Z* such
that p,prw(n) = 0 for all n > k then V(\) can be made arbitrarily small by
choosing sufficiently large A\. Thus the equation V' (A) = 1 always has a solution
A < oo and Ry = \*.

Next consider the case that for all £ € Z* there exists some n > k such
that poprw(n) > 0. Note that Y2, (pgA~(n —2))"? < oo if and only if
paAt1(n—2) < 1,ie. n <2+ (\/py). However, since for all k € Z* there exists
some n > k such that p,prw(n) > 0, for fixed py and A < oo there exists some
n* > k such that p,prw (n*) > 0 and n* > 2 + (A\/pg). Therefore V(\) = oo
for all A < oo and thus Ry = co. O

It is clear from the proof of Proposition 7.8 that it is very large rewired house-
holds that cause Ry to become infinite. Furthermore, large rewired households
significantly affect the ability of the uniform vaccination strategy to prevent a
major outbreak on the clustered network model (see Proposition 7.6). To make
the clustered network model more applicable, and to allow for a comparison of
the uniform and acquaintance vaccination strategies, we introduce a rewiring cap,
r say, which is the size of the largest household which has a positive probability
of rewiring. Note that by Proposition 7.8 if k = max{n : p,prw(n) > 0} < o0
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then Ry < oo. Furthermore, it is clear that we can always choose k large
enough such that a given positive clustering coefficient can be achieved (see
equation (7.1)). Finally, note that the rewiring cap means that the uniform

vaccination strategy can always control the epidemic (see Proposition 7.6).

7.5 Rewiring approaches for the clustered net-

work model

Counsider the clustered network model with household size distribution H and
network degree distribution D. Then CZ

max?

the maximum clustering coefficient
possible for a given household size and network degree distribution, is achieved
by setting prw(n) = 0, n = 1,2,... in equation (7.1). Note that for a given
target clustering coefficient CH ¢ (O,Cﬁm) there are infinitely many choices
of prw(n), n =1,2,.... In this section we investigate the effect of the choice
of prw(n), n =1,2,..., on the final size of a major outbreak in the clustered
network model with a fixed clustering coefficient. We focus on three approaches
to selecting prw(n) for a given a target clustering coefficient: equal rewiring,
in which prw (n) = prw for n =1,2,...; rewiring from 1, in which we rewire
the households in order from the smallest household size to the largest until
we reach the desired clustering coefficient; and rewiring from oo, in which we
rewire the households in order from the largest size to the smallest until we
reach the desired clustering coefficient. Note that equal rewiring corresponds
to the rewiring process introduced by Ball et al. (2013). Before comparing the
rewiring from 1 and rewiring from oo approaches we introduce the following

preliminary work.

Firstly note that under the rewiring from 1 approach

1 if n < ey,
prw(n) = {phy, if n=c, (7.50)
0 if n > ¢,

where ¢; € ZT and phky, € [0,1] are predetermined by the target clustering

coefficient. The clustering coefficient under the rewiring from 1 approach, CI,
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is calculated by substituting equation (7.50) into equation (7.1), so

Yy p(n = 1)(n = 2) + (1 = prw)pe,c1(er — D(er = 2)
E[H(D+H —1)(D+ H - 2)] '

ol — (7.51)
Let by(s) and by(s) be the resulting probability generating functions for the
initial and subsequent offspring distributions of the backwards Galton-Watson

branching process. So, substituting py = 0 and equation (7.50) into Theorem
74,

c1—1

bi(s) = fo(1 —pn +pns) | D Pufrren (fo(1 — DNy + pns))
n=1

+ Y nfue (fo(1 —py +ps))
n=c1+1

+ Prw ey fren (fo(1 — py + pys)

+ (1 _p}%W)ﬁclfM(q) (fD(l — PN +pN3)) ’

(7.52a)
c1—1
51(5) = fp_1(1 — py + pn5) Z Pnfrren (fo(1 —py +pNs))
n=1
TS Aufae (o1 =+ pys))
n=ci1+1

+p}%Wﬁ01fM(61) (fD(l — PN +pNS>

+ (1 = prw)Per farten (fp(1 = pn + pns))

(7.52b)
Secondly note that under the rewiring from oo approach
0 if n < oo,
prw(n) = { p%y  if 1 = coo, (7.53)
1 if n > cy,

where ¢, € Z1 and pF,, € [0,1] are predetermined by the target clustering
coefficient. The clustering coefficient under the rewiring from oo approach, CZ,

is calculated by substituting equation (7.53) into equation (7.1), so

Y5z pan(n = 1)(n = 2) + (1 = Piw)Pes Coo(Coo = 1) (000 = 2)

¢t - EIH(D + H—1)(D + H —2)

(7.54)
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Let boo(s) and by (s) be the resulting probability generating functions for the
initial and subsequent offspring distributions of the backwards Galton-Watson
branching process. So, substituting py = 0 and equation (7.50) into Theorem
7.4,

Coo—1
boo(S) = fD(l — PN +pNS) Z ) (fD(l — PN +pNS))
n=1
T i Pty (fp(1 = pn +pNs))
Nn=coo+1

+ p%owﬁcoo fM<coo> (fD(1 — PN+ pNS)

+ (1 = Prw ) Pes frateso) (fo(1 = pNn +pns)) |,

(7.55a)
~ Coo—1
boo(8) = fp 1 (1 =px +pns) | D pnfaren (fo(1 = Py + pys))
n=1
T i Prfrre (fo(L = pn + pns))
n=coo+1

+ PRW Pess frrtenr (fD(1 — DN + DNS)

+ (1 = pRw ) Pes frrteso) (fo(1 — PN+ pns))

(7.55b)

Let ba(s) = (b1(s) — boo(8)) /fp(1 —pn +pns), and note that by (s) —beo(s) =
ba(s)f5_1(1 — pn + pns). Therefore, comparing equations (7.52) and (7.55),

s (ba(5)) = s (b1 (5) — bue(5)) = s (1 (5) — B (5)).

Finally, let R! and R be the threshold parameters for the clustered network
model under no vaccination and applying the approach of rewiring from 1 and oo
respectively, where the clustered network model has household size distribution
H, network degree D, network infection rate Ay, household infection rate \g
and clustering coefficient C*. Similarly, let z; and 2z, be the final size of a major
outbreak on this clustered network model applying the approach of rewiring

from 1 and oo respectively.
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7.5.1 Comparing the final size of a major outbreak under

the rewiring from 1 and oo approaches

To compare the final size of a major outbreak on the clustered network model
under the rewiring from 1 and oo approaches we fix the clustering coefficient of
the model. We first consider a trivial case which highlights the drastic effect

that rewiring large households can have on the properties of the model.

Proposition 7.9. If for all k € Z* there exists some n > k such that p, > 0
and R! < 1 then zo, > 2 = 0.

Proof. If Rl < 1 then by standard branching process theory the probability of
extinction of the approximating branching process is 1, so z; = 0. However, since
for all k € Z* there exists some n > k such that p, > 0, applying Proposition
7.8 yields RJ° > 1, so, by standard branching process, z,, > 0 and Proposition
7.9 immediately follows. m

We now show that if we only rewire a fraction of households of size 3 under

the rewiring from 1 approach and py = 1 then 2z; > 2.

Proposition 7.10. If R} > 1, pg =1, coo > 3, ¢c1 = 3, phy > 0 and p3 > 0

then 21 > Zso.

Proof. We begin by showing that at py = 1, ba(s) < 0, s € (0,1]. We then show

that by(s) < 0 is a sufficient condition for the result z; > z..

Since we require both models to have equal clustering coefficients, considering
the equation Cff = CZ | substituting equations (7.51) and (7.54), ¢; = 3 and

o0

Pn =npp/pg, n =12 ..., yields
el = ¢t

— 6p11QWp3 = Z pnn(n —1)(n—2)+ pcoopOROWCOO(Coo - 1)(000 —2)

NnN=ceo+1

= W= Y faln— 1) —2) + e (o — Dicx — 2). (7.56)

N=coo+1

Substituting equations (7.52), (7.55) and ¢; = 3 into by(s) = b1($)—boo(s)/ fp(1—
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PN + pns) yields

ba(s) = Psprw [fyre (fo(1 = px +0x5))) — fuw (fo(1 = py + pas))]
+ > ulfue (fo(1—pn +pn8)) = fryo (fo(1 = py + prs))]
NnN=ceo+1

+ Peos PRW [frrtco0r (fD(1 = DN +DPN8)) = frres (fD(1 = pn +pNs))] -
(7.57)

For n > 3, if py = 1 then fy;em(s) = s" ' and fy;m (s) = 0 (since a rewired
household with household size label n > 3 contains infinitely many individuals)

which, substituted into equation (7.57), yields

ba(s) = —psppw fo(1 — pn + pns))?

+ Z pnfp(1 —pn +pns)™ !

N=coo+1

+ PesPiw f(1 = v + pivs)=". (7.58)

Substituting equation (7.56) into equation (7.58) and noting that fp(s) <1 for
s € [0, 1] yields

)cm—l o (coo = (o0 — 2)
2

(n—1)(n—2)
2

ba(s) = Pe PRw [fD(l — PN+ PNS fo(1—pn +pN3)2]

fo(I—pn + PNS)Ql

e _ (Coo = 1)(Coo = 2)]

+ i Pn [fD(l —pn +pws)" T —

N=cCoo+1

= Pt o1 — by + ps)? [fDu o+ ps)

™ _i pnfp(l =D +pns)® lfD(l — PN+ pNs)" T - (n— 1)2(n - 2)1
< ﬁcmp%OWfD(l — DN +pN8)2 |} — (COO _ 1)2(000 _ 2)]
+ i Pnfp(1 = pn + pns)? [1 _(n= 1)2(n — 2)] . (7.59)

We assume that ¢, > 3,80 1 — (n—1)(n —2)/2 < 0 for n > c. Furthermore,
since E [D?] < oo, P(D = 00) < 1 and so fp(1 — py + pns) > 0 unless py = 1
and s = 0. Thus bs(s) < 0 for s € (0,1] which implies bi(s) < bx(s) and
bi(s) < bao(s) for s € (0,1].

By definition z; = 1 — by(m;), where m; is the smallest solution to the
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equation m; = by (m), and ze = 1 — boo (s ), Where 7o is the smallest solution
to the equation s = beo (oo ). Therefore, since for s € [0,1], buo(s) is a strictly
increasing function, if s < bso(s) then s < 7. Thus, since by(s) < bog(s) for
s € (0,1] and we assume that z < 1 (i.e. 1 > 0), m = by(m) < boo(m;) and
S0 M < Te. Analogous arguments yield b1(m;) < boo(7) and z; > z, as

required. O]

We now show that if we rewire all households except for a positive proportion
of households of size 3 under the rewiring from oo approach and pgy = 1 then
21 > Zoo-

Proposition 7.11. If R} > 1, pgy =1, ¢1 > 3, coo = 3, pFy > 0 and p3 > 0,
then z1 > 2.

Proof. The proof of Proposition 7.11 follows analogous arguments to the proof
of Proposition 7.9, so we only outline the key equations of the proof. Since

we require both models to have identical clustering coefficients, considering
the equation Cf = CH | substituting equations (7.51) and (7.54), ¢, = 3 and

o0

Pn =npp/pg, n =12 ... yields
cit =cf
< 2p3(1 — prw) Z pr(n = 1)(n = 2) + pe, (1 = pry)(cr — D)(er — 2).

n=c1+1

(7.60)

Substituting equations (7.52), (7.55) and ¢, = 3 into by(s) yields

ba(s) = ps(L = prw) [fye (fo(L = pn +pns))) = fue (fo(1 = py + pys))]

+ i P [fareo (fo(L—pNn +pns)) = frren (fo(1 = oy + pas))]

n=ci+1

+ Per (1 = prw) [Fasen (fo(1 = oy + Dns)) = Frren (fp(1 — by + pys))] .
(7.61)

For n > 3, if py = 1 then fy;m(s) = s""! and fy,m) (s) = 0 which, substituted
into equation (7.61), yields
ba(s) = —ps(1 = piw ) fo(1 — pn + pns))?

+ Y pufo(l—py+pys)* !
n=c1+1

+ Per (1= Prw) fo(1 = pv + pvs) . (7.62)
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Substituting equation (7.60) into equation (7.62) and applying analogous argu-
ments to those leading to equation (7.59) yields

ba(s) < pey (1 = Pl ) fo(1 — py + pys)? ll (e - 1)2(01 — 2)]

[1_(71—1)2(71—2)].

+ Y Pufo(l—pn +pys)

n=ci+1
Therefore, by analogous arguments to those below equation (7.59), bg(s) < 0
for s € (0,1] and thus z; > z. as required. O

Although the restriction z; < 1 may appear restrictive, we note that if
P(D=0)>0and P(H =1) > 0 then 2, < 1.

Our numerical investigations suggest that if the clustered network model has
very small or near maximum clustering coefficient then, as Propositions 7.10
and 7.11 suggest, 21 > 2. Indeed, if py is large then z; > z,, regardless of the
clustering coefficient, as illustrated in Figure 7.1a. However, as py decreases

then the ordering flips and 2z; < 2, as illustrated in Figure 7.1b.

7.6 Numerical investigation of the clustered net-

work model

7.6.1 Instability of Gontcharoff polynomials

In applications of the household-based epidemic models it is often assumed
that households are relatively small (see, for example, Ball and Shaw (2015)
or Fraser (2007)). However, in this chapter we are primarily interested in
using the household structure as a method of creating a clustered network. A
common assumption in modelling social networks is assuming that the total
degree distribution has support in the non-negative integers, e.g. a power law
distribution (see, for example, Barabasi and Albert (1999)). Furthermore, if
the total degree distribution has support in the non-negative integers then the
clustering coefficient of the clustered network model is non-zero if and only if
the household size distribution also has support in the non-negative integers.
However, calculating the final size of a household epidemic or susceptibility set
within large households becomes numerically difficult. See, for example, Demiris
and O’Neill (2006) or House et al. (2012).
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Clustering coefficient
(a) pg = pn = 0.14.
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Final size of a major outbreak

0.3 1 1 1 1 1 1 1
0 0.05 0.1 0.15 0.2 0.25 0.3 0.35

Clustering coefficient
(b) puy = pn = 0.13.

Figure 7.1: The effect of the rewiring from 1 and co approaches on the final
size of a major outbreak. The parameters are H ~ Poi' (6), D ~ Poi(4) and
I ~ Const(1).
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To consider household size distributions which require the investigation of
very large households we bound the final size of a household epidemic or the size
of a susceptibility set from above and below in the following way. To calculate
a lower bound for the final size of a household epidemic we ignore all within-
household infections not emanating from the primary infective. To calculate
an upper bound for the final size of a household epidemic we assume that the
primary infective immediately infects all unvaccinated household neighbours
with probability 1. For example, let E [T,S")} and E [T((]n)] be the lower and
upper bounds on E {T (”)} respectively, where E [T(”)} is the expected final size
of a household epidemic in a household of size n. Then E [Té")} =(n—1)py
and E [Tl(]n)} = (n — 1). Similarly, to calculate a lower bound for the size of
a household susceptibility set we ignore all within-household infections not
directly leading to the primary individual and to calculate an upper bound for
the size of a household susceptibility set we assume that the primary individual is
immediately contacted by all unvaccinated household neighbours with probability
1. However, we omit the upper and lower bounds in the figures given in the

following section because the bounds are too close together to decipher.

7.6.2 The effect of clustering on the vaccination strate-
gies

In this section we investigate the effect of household clustering on the performance
of the acquaintance and uniform vaccination strategies, in contrast to Section
6.6 in which we investigate the effect of edge-disjoint triangle clustering on the
performance of the acquaintance and uniform vaccination strategies by consid-
ering the rewired edge-triangle model. Since changing prw(n), n = 1,2,...,
does not affect the degree correlation we can change prw(n) to investigate
the effect of household clustering on the performance of the vaccination strate-
gies. Recall that we let x be the size of the largest household to be rewired (so
pnprw (n) = 0 for n > K, see Section 7.4) which ensures that Ry < oo (see Propo-
sition 7.8) and that the uniform vaccination strategy can control the epidemic
(see Proposition 7.6). Since we are interested in the clustered network model as

a method of including clustering into the model, we set Ay = Ay and pecy = pog-

Note that two clustered network models with the same household size distri-

bution, degree distribution, infectious period, x and infection rates, thus varying
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only in prw(n), n =1,2,..., will have different final sizes of major outbreaks.
Therefore, since in applications epidemic models are often parameterised by
final size data (see, for example, Becker and Utev (1998)) in this section we
compare models with the same household size distribution, degree distribution,
infectious period and infection rates and differing in pgw (n) by choosing an
infection rate Ay to fix the final size of a major outbreak (z) in the clustered

network model without any vaccination.

Similarly to previous investigations of the acquaintance vaccination strategies
(see, for example, Section 5.1.4 or Ball and Sirl (2013)), our numerical work
suggests that for a fixed vaccination coverage the threshold parameter and final
size of a major outbreak are monotonically increasing in pc. Therefore, similarly
to Section 6.6, in this section we focus on the extreme situations pg = 1 or
pcHr = pca = 1, which we call the ps = 1 or pc = 1 acquaintance vaccination
strategies respectively. Let ¢, ¢, and ¢ be the critical vaccination coverages
under the uniform, pg = 1 acquaintance and pc = 1 acquaintance vaccination

strategies respectively.

In the clustered network model with a fixed network degree distribution,
household size distribution, pgw(n) and vaccination coverage, the pg = 1
acquaintance vaccination strategy performs at least as well as the uniform
vaccination strategy, with equality in performance when the household size and
degree distributions have zero variance and an increasing difference between
the two strategies as the variance of the household size and degree distribu-
tions increases. We find that fixing 2z and increasing the clustering coefficient
decreases ¢}, and ¢}

ps?
Var [Dr] increases the difference between cf; and ¢ increases with the clus-

as illustrated in Figures 7.2a and 7.3a. However, as

tering coefficient, as illustrated in Figure 7.4. We conjecture that the effect of
fixing z and increasing the clustering coefficient on ¢f; and c¢;_ can be deter-
mined by considering the change in Ry, similarly to the rewired edge-triangle
model in Section 6.6.2. However, due to the numerical difficulty in considering

Ry in the clustered network model we have not performed a similar analysis here.

For each of the vaccination strategies, fixing the clustering coefficient yields
that the critical vaccination coverage of the strategy is largest if we follow
the rewiring from oo approach and smallest if we follow the rewiring from 1

approach, as illustrated in Figures 7.2b and 7.2c. Since rewiring large households
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can significantly change the effect of vaccination strategies upon the network
(e.g. preventing the uniform vaccination from controlling the epidemic, see
Section 7.3.3), we conjecture that this ordering in critical vaccination cover-
ages under the three approaches is caused by the rewiring of large households.
Furthermore, this suggests that although the acquaintance vaccination strat-
egy can always control the epidemic (see Section 7.2.4), the presence of large
households does hinder the performance of the acquaintance vaccination strat-
egy. For a fixed vaccination coverage and both the po = 1 acquaintance and
uniform vaccination strategies, increasing Var [Dr] has a negligible effect on
the critical vaccination coverages between following the rewiring from 1 and oo
approaches (as illustrated in Figures 7.2b, 7.3b, 7.2¢ and 7.3¢). However, for
moderate rewiring, increasing Var [Dy] increases the difference between the crit-
ical vaccination coverage of the pg = 1 acquaintance vaccination strategy under

the rewiring from 1 and co approaches, as illustrated in Figures 7.2¢, 7.3c and 7.4.

We find that if Var[Dr] is small then ¢, > ¢f; and the final size of a
major outbreak under the po = 1 acquaintance vaccination strategy is larger
than the final size of a major outbreak under the uniform vaccination strategy.
Furthermore, there is an increasing difference between the two strategies as
the clustering coefficient increases, as illustrated in Figures 7.5a and 7.5b.
Similarly to Section 6.6, in which we find that the addition edge-disjoint triangle
clustering increases the difference in critical vaccination coverage under the
pc = 1 acquaintance and uniform vaccination strategies in the rewired edge-
triangle model, we note that, for a fixed vaccination coverage, increasing the
clustering coefficient will lead to the po = 1 acquaintance vaccination strategy
preventing infectious contacts from occurring along fewer edges in the network
than the uniform vaccination strategy. This results in the pc = 1 acquaintance
vaccination strategy underperforming compared to the uniform vaccination
strategy when Var [Dr| is small. However, as Var [Dy| increases the po = 1
acquaintance vaccination strategy outperforms the uniform vaccination strategy

for a fixed vaccination coverage (as illustrated in Figures 7.2a and 7.4).
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(b) Investigating the effect of clustering on the critical vaccination
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(c) Investigating the effect of clustering on the critical vaccina-
tion coverage of the po = 1 and pg = 1 vaccination strategies
under the rewiring from oo, equal rewiring and rewiring from 1
approaches.

Figure 7.2: The models are matched with z = 0.7 and the other parameters are
H ~ Poi*(6), D ~ Poi(4), I ~ Const(1) and x = 25 so E [Dr] = 10.
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(c) Investigating the effect of clustering on the critical vaccina-
tion coverage of the po = 1 and pg = 1 vaccination strategies
under the rewiring from oo, equal rewiring and rewiring from 1
approaches.

Figure 7.3: The models are matched with z = 0.5 and the other parameters are
fu(s) =1(s"+25% + 5%, fp(s) =5 (s +2s* + s*), I ~ Const(1) and x = 10,
so E [Dr] = 10.
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Figure 7.4: Investigating the effect of clustering on the critical vaccination
coverage of the uniform, po = 1 and ps = 1 acquaintance vaccination strate-
gies. The models are matched with z = 0.7, and the other parameters are
H ~ Geot(9/40), D ~ Geo"(1/3), I ~ Const(1) and x = 35 so E [Dr] = 10.

7.7 Concluding remarks

In this chapter we consider two vaccination strategies on the clustered network
model, specifically the acquaintance and uniform vaccination strategies. For
each vaccination strategy, we show how to find a threshold parameter, which
determines whether a major outbreak can occur, and the expected relative final

size of a major outbreak.

The rewiring process contained within the clustered network model is used
to investigate the effect of clustering upon the variables of interest, such as the
critical vaccination coverage of vaccination strategies. We find that rewiring
large households can drastically affect the performance of the epidemic. For
example, if the household size distribution has support in the non-negative
integers and we rewire a positive fraction households of all sizes, then the
basic reproduction number is infinite and the uniform vaccination strategy can
only prevent a major outbreak from occurring by vaccinating every individual
within the population. Note that the rewired edge-triangle model discussed in
Chapter 6 does not contain large households so the rewired edge-triangle model
always has a finite basic reproduction number and the uniform vaccination

strategy can control the epidemic.
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Figure 7.5: The models are matched with z = 0.5 and the other parameters are
H ~ Const(7), D ~ Const(3) and I ~ Const(1) so E [Dr] =9.
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We consider three approaches to select the rewiring probabilities, for a given
clustering coefficient in the clustered network model: rewiring from oo, equal
rewiring and rewiring from 1. We find that if the household infection rate
is large or the model is extremely rewired or not rewired then, for a given
clustering coefficient, the final size of a major outbreak under the rewiring from
1 approach is larger than the final size of a major outbreak under the rewiring
from oo approach. However, if the household infection rate is small or there is
moderate rewiring then the final size of a major outbreak under the rewiring
from 1 approach is smaller than the final size of a major outbreak under the
rewiring from oo approach. If the final size of a major outbreak is fixed in
the unvaccinated model then for each of the vaccination strategies fixing the
clustering coefficient yields that the critical vaccination coverage of the strategy
is largest if we follow the rewiring from oo approach and smallest if we follow

the rewiring from 1 approach.

Similarly to Sections 5.1.4 and 6.6.1, we find that, for a fixed vaccination
coverage, maximising pc = pocy = pog maximises the post-vaccination thresh-
old parameter, the final size of a major outbreak and the critical vaccination
coverage under the acquaintance vaccination strategy in the clustered network
model. Furthermore, similarly to Section 5.4 we find that if the variance of the
total degree distribution is small then the critical vaccination coverage under the
pc = 1 acquaintance vaccination strategy is larger than the critical vaccination
coverage under the uniform vaccination strategy. Similarly to Section 6.6.1,
we find that if the final size of a major outbreak is fixed and the total degree
distribution has a small variance then the difference in critical vaccination
coverage between the uniform and po = 1 acquaintance vaccination strategies
increases as the clustering coefficient increases. However, if the variance of
the total degree distribution is large then, for a fixed clustering coefficient, the
critical vaccination coverage under the uniform vaccination coverage is larger
than the critical vaccination coverage under the po = 1 acquaintance vaccination
strategy, which is larger than the critical vaccination coverage under the pg = 1

acquaintance vaccination strategy.

We find that if the final size of a major outbreak is fixed and the clustering
coefficient is increased then the critical vaccination coverage under the uniform
and pg = 1 acquaintance vaccination strategies will decrease. Furthermore, if

the total degree distribution has a large variance then the difference in critical
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vaccination coverage between the two strategies will increase with the clustering
coefficient, improving the performance of the ps = 1 acquaintance vaccination
strategy compared to the uniform vaccination strategy in clustered networks.
We suggest that investigating that the effect of fixing Ry and increasing the
clustering coefficient on these critical vaccination coverages would be an inter-
esting topic to explore further. Especially since in Section 6.6.2 we find that
fixing Ry and changing the clustering coefficient has a negligible effect on the
critical vaccination coverage of many of the vaccination strategies applied to

the rewired edge-triangle model.

Recently Ball and Sirl (2017) also show that the clustered network model
with prw(n) = 0, n = 1,2,..., under the acquaintance vaccination strategy
with pcg = 0 can outperform household-based vaccination strategies if the
network degree distribution is heavy-tailed. Therefore another area of further
research is to investigate the difference between the acquaintance vaccination
strategy with pcy = 0 and with pcg > 0. Such research is especially highlighted
owing to the difficulty in calculating the threshold parameter and final size
of a major outbreak on the clustered network model under the acquaintance
vaccination strategy with pogy > 0 due to the dependence between the number
of sampled and unsampled individuals within a contacted household and the

final size of a household epidemic.
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7.8 Table of common notation introduced in
Chapter 7

Symbol Meaning Page
prw(n) Probability that a household of size n is rewired. | 239
CcH Clustering coefficient of the clustered network | 240
model.
Dr Total degree distribution. 239
Ps Probability that an individual chosen uniformly | 241

at random from the population is sampled under

the acquaintance vaccination strategy.

Poa Probability that a given network neighbour of | 241
a sampled individual is vaccinated under the

acquaintance vaccination strategy.

PCH Probability that a given household or rewired | 241
household neighbour of a sampled individual is
vaccinated under the acquaintance vaccination
strategy.

Hy Household size label of an unvaccinated (by the | 242

acquaintance vaccination strategy) individual

chosen uniformly at random from the popula-

tion.
v P (FIU = n) 242
Dy Network degree distribution of an unvaccinated | 242

(by the acquaintance vaccination strategy) in-
dividual chosen uniformly at random from the

population.

PV A priori probability that an individual with net- | 243
work degree D is vaccinated (by the acquain-

tance vaccination strategy) through the network.

Dy Network degree distribution of an unvaccinated | 243

(by the acquaintance vaccination strategy) indi-

vidual contacted via the network.
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A priori probability that an individual contacted
via the network is vaccinated (by the acquain-

tance vaccination strategy).

244

~(’I’L,Oé)

Psu

Probability that a household of size n contains
a sampled non-primary individuals given that
the primary infective in the household is unvac-

cinated.

244

I

Number of sampled non-primary individuals
which are vaccinated (by the acquaintance vac-
cination strategy) in a household of size n with
a sampled primary infective and a sampled non-

primary individuals.

245

5

Number of unsampled non-primary individuals
which are vaccinated (by the acquaintance vac-
cination strategy) in a household of size n with
a sampled primary infective and a sampled non-

primary individuals.

245

G

Number of infected sampled non-primary indi-
viduals which are vaccinated (by the acquain-
tance vaccination strategy) in a household of
size n with a sampled primary infective and «

sampled non-primary individuals.

245

oL

Number of infected unsampled non-primary in-
dividuals which are vaccinated (by the acquain-
tance vaccination strategy) in a household of
size n with a sampled primary infective and «

sampled non-primary individuals.

245

Iy

Number of sampled non-primary individuals
which are vaccinated (by the acquaintance vac-
cination strategy) in a household of size n with
an unsampled primary infective and o sampled

non-primary individuals.

245
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W

Number of unsampled non-primary individuals
which are vaccinated (by the acquaintance vac-
cination strategy) in a household of size n with
an unsampled primary infective and « sampled

non-primary individuals.

245

Ty

Number of infected sampled non-primary indi-
viduals which are vaccinated (by the acquain-
tance vaccination strategy) in a household of
size n with an unsampled primary infective and

a sampled non-primary individuals.

245

TNy

Number of infected unsampled non-primary in-
dividuals which are vaccinated (by the acquain-
tance vaccination strategy) in a household of
size n with an unsampled primary infective and

a sampled non-primary individuals.

245

Final size of a rewired household epidemic with
household size label n and in which the primary

infective is sampled.

246

Final size of a rewired household epidemic with
household size label n and in which the primary

infective is unsampled.

246

pu(n)

(1—=pve)(l — psupcn)™ *pu-

246

VI

Number of sampled non-primary individuals
within a household susceptibility set when the
primary individual is sampled and in a household
in a household of size n containing o sampled

non-primary individuals.

248

v

Number of unsampled non-primary individuals
within a household susceptibility set when the
primary individual is sampled and in a household
in a household of size n containing o sampled

non-primary individuals.

248
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My

Number of sampled non-primary individuals
within a household susceptibility set when the
primary individual is unsampled and in a house-
hold in a household of size n containing a sam-

pled non-primary individuals

248

VP

Number of unsampled non-primary individuals
within a household susceptibility set when the
primary individual is unsampled and in a house-
hold in a household of size n containing o sam-

pled non-primary individuals.

248

M(n,a) M(’ﬂ»a)
., Ae{S N}

(AS) (AN)
E s S

249

Size of a rewired household susceptibility set
with household size label n in which the primary

individual is sampled.

249

Size of a rewired household susceptibility set
with household size label n in which the primary

individual is unsampled.

249

Threshold parameter for the clustered network

model under the acquaintance vaccination strat-

egy.

251

Hr(n,a)

Expected number of individuals infected by
the non-primary members of a household epi-
demic with household size n and a sampled

non-primary individuals.

251

Hrgon)

Expected number of individuals infected by the
non-primary members of a rewired household

epidemic with household size label n.

251

Threshold parameter for the clustered network

model under the uniform vaccination strategy.

264

Maximum clustering coefficient possible for a
given household size and network degree distri-

bution.

271

Clustering coefficient of the clustered network

model under the rewiring from 1 approach.

272
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bl(S)

Generating function for the initial offspring dis-
tribution of the backwards branching process
used to calculate the final size of a major out-
break of the clustered network model applying

the rewiring from 1 approach.

272

Generating function for the non-initial offspring
distribution of the backwards branching process
used to calculate the final size of a major out-
break of the clustered network model applying

the rewiring from 1 approach.

272

Clustering coefficient of the clustered network

model under the rewiring from oo approach.

272

Generating function for the initial offspring dis-
tribution of the backwards branching process
used to calculate the final size of a major out-
break of the clustered network model applying

the rewiring from oo approach.

273

Generating function for the non-initial offspring
distribution of the backwards branching process
used to calculate the final size of a major out-
break of the clustered network model applying

the rewiring from oo approach.

273

bd(S)

(bi(5) = bxo(s)) /fo(1 — pn + PNs)-

273

*

Threshold parameter for the clustered network

model applying the approach of rewiring from

1.

273

ROO

Threshold parameter for the clustered network
model applying the approach of rewiring from

.

273

21

Final size of a major outbreak on the clustered
network model applying the approach of rewiring

from 1.

273

Zoo

Final size of a major outbreak on the clustered
network model applying the approach of rewiring

from oo.

273
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clr Critical vaccination coverage under the uniform | 280
vaccination strategy.

Cps Critical vaccination coverage under the pg = 1| 280
acquaintance vaccination strategy.

Cpe Critical vaccination coverage under the po =1 | 280

acquaintance vaccination strategy.
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8. Conclusion

8.1 Summary of key results

In Chapter 3 we introduce an SIR epidemic model for the spread of an epidemic
among a population of individuals, with a random network of social contacts,
that is partitioned into households and in which individuals also make casual
contacts. This epidemic model is an extension of previous models such as the
households model of Ball et al. (1997), the standard household model, the net-
work and global model of Ball and Neal (2008) and the household and network
model of Ball et al. (2009). We introduce a branching process approximation
for the early stages of the epidemic in Section 3.2, proving that as the number
of households in the population tends to infinity the total number of individuals
infected in the epidemic process converges in distribution to the total progeny
of a branching process, allowing us to calculate a household-based reproduction
number and (in the special case of a constant infectious period) the probability
of a major outbreak. We give a heuristic argument that the final size of a major
outbreak is equal to the probability that a two-type branching process avoids

extinction and thus calculate the expected relative final size of a major outbreak.

In Chapter 4 we set out to investigate the difference in transmitting infections
between households via global contacts and via a configuration model network
structure. To do this we fix Ry and use the models of Ball et al. (2009) and Ball
and Neal (2008) to investigate the effect network and household heterogeneity
on the expected relative final size of a major outbreak. In Section 4.1.1 we
show that fixing Ry and introducing a small amount of network heterogeneity
to the homogeneously mixing model increases the final size of a major outbreak
if the ratio of the variance to the mean of the degree distribution is less than 1,

and decreases the final size of a major outbreak if the ratio of the variance to
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the mean of the degree distribution is greater than 1. In contrast, in Section
4.2.1 we show that the effect of fixing Ry and introducing a small amount of
household heterogeneity to the homogeneously mixing model depends on the
first three moments of the household size distribution. Importantly, fixing R,
and introducing either network or household heterogeneity to the model is likely
to decrease the final size of a major outbreak if the variance in the household
size or degree distribution is large, e.g. if the corresponding distribution has
heavy tails. However, in Section 4.1.5 we use the network and global model
with a logarithmic degree distribution to prove that fixing Ry and introducing
network heterogeneity to the homogeneously mixing model does not always have

a monotonic effect on the final size of a major outbreak.

In Section 4.1.3 we give an ordering for the final size of a major outbreak
for a range of degree distributions on the standard network model with fixed
Ry. We conjecture that fixing Ry, and homogenising the degree distribution
maximises the expected relative final size of a major outbreak, and increasing
the variance of the degree distributions will decrease the expected relative final

size of a major outbreak.

Therefore the results in Chapter 4 show that transmitting the disease through
global contacts or through a network structure have different effects on the final
outcome of the epidemic. Furthermore, the effect of fixing Ry and introducing
a small amount of heterogeneity to the homogeneously mixing model is not
necessarily the same as the effect of fixing Ry and introducing more heterogeneity

to an already heterogeneous model.

In Chapter 5 we set out to investigate the performance of the uniform,
acquaintance and optimal vaccination strategies applied to the configuration
model when the population is also homogeneously mixing, and how these vacci-
nation strategies perform in finite populations. To do this we consider the three
vaccination strategies applied to the network and global model. Recall that
under the acquaintance vaccination strategy each individual in the population
is sampled independently with probability pg, and each network neighbour of
a sampled individual is independently chosen for vaccination with probability
pe. Similarly to Ball and Sirl (2013), in Section 5.1.4 we prove that under the
acquaintance vaccination strategy with a fixed vaccination coverage maximising

pe will maximise Ry and the final size of a major outbreak. Furthermore, in
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Section 5.4 we prove conditions under which the critical vaccination coverage of
the acquaintance vaccination strategy is less than the critical vaccination cover-
age of the uniform vaccination strategy, namely if the degree distribution has
small variance and ps < 1. We conjecture that if pg < 1 and the degree distribu-
tion has small variance then the acquaintance vaccination strategy clusters the
vaccination among groups of individuals, and thus large groups of unvaccinated
individuals form through which the epidemic can spread unimpeded, causing
the vaccination strategy to underperform compared to the uniform vaccination

strategy.

In Section 5.5.1 our numerical investigations show that under the uniform
or optimal vaccination strategies the asymptotic expected relative final size of a
major outbreak is an overestimate for the expected relative final size of a major
outbreak in finite populations. However, under the acquaintance vaccination
strategy the asymptotic expected relative final size of a major outbreak of the
network and global model is an underestimate for the expected relative final size
of a major outbreak in finite populations. This is a very undesirable property of
the model, since if we vaccinate the asymptotic critical vaccination coverage a
major outbreak can still occur in finite populations. Although the vaccination
coverage of the uniform vaccination strategy is correlated to both the indicator
function for whether a major outbreak occurs and the expected relative final
size of a major outbreak, there is much stronger correlation between the vacci-
nation coverage of the acquaintance vaccination strategy and both the indicator
function for whether a major outbreak occurs and the expected relative final
size of a major outbreak, which we conjecture results in the different behaviour

in finite populations.

In Section 5.2.2 we prove that the critical vaccination coverage of the uni-
form vaccination strategy applied to the network and global model is equal to
1 — 1/Ry, where Ry is the basic reproduction number of the underlying model
under no vaccination strategy. However, in Section 5.5.2 we numerically show
that the critical vaccination coverage of the optimal and acquaintance vacci-
nation strategies on the standard network model (fixing either Ry or expected
relative final size of a major outbreak) can either underestimate or overestimate
the critical vaccination coverage of the strategy in the homogeneously mixing
model, dependent on the variance of the degree distribution. Furthermore, we

show that fixing Ry and increasing the global infection rate leads to a decreased
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difference in critical vaccination coverage between the vaccination strategies,
thus diluting the benefit of the acquaintance vaccination strategy compared to

the uniform vaccination strategy.

In Chapters 6 and 7 we investigate the effect of clustering introduced via
edge-disjoint triangles and households respectively on the performance of vac-
cination strategies. To do so, we introduce two network models with tunable
clustering: the rewired edge-triangle model and the clustered network model.
The rewired edge-triangle model is based on the network model with clustering
of Newman (2009), extended to include a rewiring process to tune the clustering
coefficient, and the clustered network model is based on the model of Ball et al.
(2013), modified to include a general rewiring process. In Section 6.1.2 we
show that the rewired edge-triangle model cannot construct networks with both
large mean total degree and large clustering coefficient due to the network only
containing edge-disjoint triangles. In contrast, the triangles within the clustered
network model need not be edge-disjoint, since the clustered network model
contains households (i.e. complete graphs) that can contain more than 3 individ-
uals, so networks with both large mean degree and clustering coefficient can be
constructed (see Section 7.1.1). We then consider three vaccination strategies
on the rewired edge-triangle model, specifically the optimal, acquaintance and
uniform vaccination strategies, and two vaccination strategies on the clustered
network model, specifically the acquaintance and uniform vaccination strategies.
In Section 7.5 we consider three approaches to calculate the rewiring probabil-
ities (prw(n), n = 1,2,...) for a given clustering coefficient on the clustered

network model, specifically rewiring from oo, equal rewiring and rewiring from 1.

The rewiring process contained within both the rewired edge-triangle model
and the clustered network model is used to investigate the effect of cluster-
ing upon the variables of interest, such as the critical vaccination coverage of
vaccination strategies, without changing other properties of the model such as
the degree correlation. However, we find that rewiring large households can
drastically affect the performance of the epidemic on the network. For example,
we prove that if the household size distribution has support in the non-negative
integers and we rewire a positive fraction pgry of households of all sizes then
Ry = 0o (see Section 7.4.2) and that the uniform vaccination strategy can only
prevent a major outbreak from occurring by vaccinating every individual within

the population (see Section 7.3.3). However, the rewired edge-triangle model
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does not contain large households so the rewired edge-triangle model always has
finite Ry (see Section 6.5.2) and the uniform vaccination strategy can always

control the epidemic (see Section 6.2.1).

Recall that applying the acquaintance vaccination strategy to the clustered
network model involves sampling each individual in the population indepen-
dently with probability pg, and then each global network or household neighbour
of a sampled individual is independently chosen for vaccination with probability
Poa or pey respectively. In Sections 6.6 and 7.6.2 we numerically investigate the
effect of clustering in the rewired edge-triangle and clustered network models
on the performance of the vaccination strategies. We find that, in both models,
maximising pc = pcg = pcp maximises the final size of a major outbreak,
the post-vaccination threshold parameter and the critical vaccination coverage

under the acquaintance vaccination strategy.

As expected from the conclusions in Section 5.4, our numerical investigations
find that in both models if the total degree distribution has small variance and
ps < 1 then the critical vaccination coverage of the acquaintance vaccination
strategy is less than the critical vaccination coverage of the uniform vaccination
strategy. Interestingly, the difference in critical vaccination coverage between
the two vaccination strategies increases as the clustering coefficient increases in
both models. Increasing the clustering coefficient in the rewired edge-triangle or
clustered network model increases the probability that an individuals neighbours
are themselves connected. Therefore, recalling that a sampled individual chooses
its neighbours independently with a given probability for vaccination, increasing
the clustering coefficient increases the probability that two connected individuals
are vaccinated, thus increasing the number of edges joining two vaccinated indi-

viduals and decreasing the performance of the acquaintance vaccination strategy.

Our numerical studies find that fixing Ry and changing the clustering coeffi-
cient in the rewired edge-triangle model via the rewiring process generally causes
a negligible change in the critical vaccination coverage of the uniform, acquain-
tance (with pg = 1) and optimal vaccination strategies. Furthermore, fixing the
expected relative final size of a major outbreak and increasing the clustering
coefficient causes the critical vaccination coverage of these three vaccination
strategies to change with R in the underlying model without vaccination. For

example, if increasing the clustering coefficient increases Ry, then the critical
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vaccination coverage of the uniform, acquaintance (with ps = 1) and optimal
vaccination strategies will also increase. Therefore we conjecture that for a
fixed joint stub and triangle distribution the critical vaccination coverages of
the three vaccination strategies are determined by R, and are independent of
the clustering coefficient. Indeed, we note that this conjecture agrees with the
work of House and Keeling (2011). Similarly, we find that fixing the expected
relative final size of a major outbreak and increasing the clustering coefficient in
the clustered network model via the rewiring process will generally decrease the
critical vaccination coverages of the uniform and acquaintance (with pg = 1)
vaccination strategies. Therefore we conjecture that the addition of clustering to
a network will decrease the critical vaccination coverage of the uniform, optimal

and acquaintance (with pg = 1) vaccination strategies.

8.2 Future research

We have numerically shown that the asymptotic expected relative final size
of a major outbreak of the network and global model under the acquaintance
vaccination strategy is an underestimate for the final size of a major outbreak
in finite populations. Investigating the causes behind the different correlations
between the vaccination coverage and both the indicator function for whether a
major outbreak occurs and expected relative final size of a major outbreak in
the models under the acquaintance and uniform vaccination strategies is a key
area of future research. Indeed, identifying why the acquaintance vaccination
strategy increases the correlation between the vaccination coverage and both the
indicator function for whether a major outbreak occurs and expected relative
final size of a major outbreak may provide insight into ways to further improve
the vaccination strategies. Furthermore, future research involves extending this
analysis to the single-neighbour acquaintance vaccination strategy of Cohen
et al. (2003), to determine whether the undervaccination of the acquaintance
vaccination strategy (and potential underperformance compared to the uniform
vaccination strategy if pg < 1) is owing to the utilisation of acquaintance-based
vaccination schemes, or introduced by the modification of the acquaintance
vaccination scheme to allow an individual to choose multiple neighbours for
vaccination. It is possible that investigating ‘vaccinated edges’ (by which we
mean edges connected to at least one vaccinated vertex) may yield analytical

progress in this area.
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Ball and Sirl (2017) show that the acquaintance vaccination strategy (with
per = 0) on the clustered network model with no rewiring (i.e. ppw(n) = 0,
n = 1,2,...) can outperform household-based vaccination strategies if the
global network degree distribution is heavy-tailed. It would be interesting to
investigate the difference between the acquaintance vaccination strategy with
pecry = 0 and with pcg > 0. Such analysis would be particularly interesting
since the dependence between the number of sampled and unsampled individ-
uals within a contacted household and the final size of a household epidemic
complicates calculations in the acquaintance vaccination strategy we consider
(greatly increasing the computational time required for calculations), and these
dependencies do not occur if pcy = 0 (i.e. in the acquaintance vaccination

strategy of Ball and Sirl (2017)).

Another area of research is to extend the work in Chapter 4 to investigate
the effect of introducing heterogeneity to the homogeneously mixing model on
the expected relative final size of a major outbreak while fixing parameters other
than Ry. For example, we might consider fixing the early real-time exponential
growth rate of the epidemic (See Section 1.3). Alternatively, we can consider
the analogous problem of investigating the effect of introducing heterogeneity to
the model on the critical vaccination coverage of various vaccination strategies

(instead of the final size of a major outbreak), similarly to Becker and Utev
(1998).

An assumption we make throughout this thesis is that all vaccination strate-
gies utilize a perfect vaccine, an unrealistic assumption in many practical
applications. Therefore an avenue for future work is to extend the vaccination
strategies to allow for a generalised vaccine reaction, introduced by Becker
and Starczak (1998). Indeed, Ball and Sirl (2017) show that minimising the
threshold parameter under household-based vaccination strategies using an
imperfect vaccine can result in a larger final size of a major outbreak than
the household-based vaccination strategy that maximises the household-based
threshold parameter. Therefore the extension of the vaccination strategies to
allow for imperfect vaccines on the network and global or household and network

models may yield interesting results.

Finally, in the rewired edge-triangle and clustered network models we em-

phasise that the rewiring process does not change the degree correlation of
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the network, since changing the degree correlation can change the properties
of the epidemic such as the final size of a major outbreak (see, for example,
Miller (2009) or Ball et al. (2013)). Therefore investigating the effect of degree
correlation on the performance of vaccination strategies, especially the acquain-
tance vaccination strategy, is another area of future work. Indeed, it is possible
that changes in the degree correlation, rather than variance in the total degree
distribution, are responsible for the po = 1 acquaintance vaccination strategy

underperforming compared to the uniform vaccination strategy.
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A. Algorithms to simulate the spread

of the epidemic

In this appendix we present pseudo-code algorithms for simulating the spread
of an epidemic in a finite population. The results of these simulations can be
used to empirically calculate the probability and final size of a major outbreak.
In Section A.1 we give the algorithm for the model with three levels of mixing
discussed in Chapter 3. In Section A.2 we give modifications to the algorithm
which allow for the acquaintance, uniform or optimal vaccination strategies to
be applied to the network and global model (see respectively Sections 5.1, 5.2

or 5.3 for the details of these vaccination strategies).

A.1 Model with three levels of mixing

We first give the pseudo-code algorithm for a single simulation. We begin with
the following parameters. The number of households, m; the network degree,
distributed as D; the household size, distributed as H; the infectious period,
distributed as I; the global infection rate, A\g; the network infection rate, Ay;

and the household infection rate, \p.

1. For each of the m households take independent samples from H to de-
termine their household size. Note that this process fixes the number of
individuals in the population, N, and determines the number of household

neighbours of each individual.

2. For each of the NV individuals take independent samples from D. These
samples are the number of half-edges each individual has. Pair all half-
edges uniformly at random, discarding a single half-edge chosen uniformly

at random if there is an odd total number of half-edges.
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3. Select an unvaccinated individual chosen uniformly at random from the
population to be the initial infective, and list this individual as currently

infected.

4. For each of the N individuals take independent samples from I to be
that individual’s infectious period. So individual ¢, ¢ = 1,2,..., N, has

infectious period I;.

5. For each individual in the currently infected list, 7 say, add each susceptible

household neighbour of 7 to the next infected list with probability 1—e=fi*#

6. For each individual in the currently infected list, ¢ say, and each network
edge emanating from ¢ which leads to a susceptible individual, j say, add

j to the next infected list with probability 1 — e=%iAv,

7. For each individual in the currently infected list, ¢ say, take an independent
sample from Poi(I;\¢), G; say. Then choose G; individuals independently
and uniformly at random from the population with replacement. Each

susceptible individual chosen in this way is added to the next infected list.

8. Add the currently infected list to the removed list and then clear the

currently infected list.

9. If there is at least 1 individual in the next infected list, move the individuals
in the next infected list to the currently infected list, clear the next infected

list and go to Step 1. Otherwise continue to Step 10.

10. Note the final size of the epidemic, which is the size of the removed list.
To calculate the relative final size of the epidemic divide the final size of

the epidemic by the total number of individuals in the population, N.

After running the required number of simulations, we determine a cut-off
for whether a particular final size constitutes a major outbreak by inspecting
histograms of the relative final size for our simulations, as described in Section
3.4.1. We can then calculate the empirical probability and final size of a major

outbreak as required.
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A.1.1 Comments on the algorithm

Each simulation begins by sampling from H to construct the households (see

Step 1). Therefore each simulation may have a different total population size, N.

In Step 2 the half-edges are paired uniformly at random, and we do not
prevent multiple edges, self-loops, household self-loops or multiple edges between
households.

The initial infective chosen in Step 3 is in global generation 0 of the epidemic
(see Section 3.2.3). The individuals added to the next infected list in iteration i

of Steps 5-7,7=1,2,..., are in global generation ¢ of the epidemic.

For a currently infected individual, ¢ say, Step 5 considers the household
infections made by ¢, Step 6 considers the network infections made by 7 and
Step 7 considers the global contacts made by 7. We do not prevent an individual
from contacting another individual multiple times, either through multiple edges

or a combination of global, network and household contacts.

A.2 Network and global model

The majority of the simulation of the spread of the epidemic in the network
and global model proceeds analogously to the model with three levels of mixing
discussed in Section A.1. The key differences being that we do not construct
the household (Step 1), instead starting with N = m individuals, and that no
household infections occur (Step 5). The vaccination strategy is applied after
the network is constructed and before the epidemic starts, i.e. between Steps 2
and 3, and involves constructing a vaccinated list. Individuals in the vaccinated
list are not susceptible, and they are not involved in the calculation of the
final size of the epidemic. Note that vaccination strategies require additional
parameters. If we are applying the uniform vaccination strategy we require
the probability that each individual is vaccinated, py. If we are applying the
acquaintance vaccination strategy we require the probability of sampling, pg
and the probability of choosing, pc. If we are applying the optimal vaccination

strategy we require the desired vaccination coverage, c.

e Under the uniform vaccination strategy: for each of the N individuals in

the population we sample independently from the Uniform distribution
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and if the sample is smaller than py add them to the vaccinated list.

Under the acquaintance vaccination strategy: for each of the N individuals
in the population we sample independently from the Uniform distribution
and if the sample is smaller than pg add them to the sampled list. Then,
for each individual in the sampled list (i say), add each network neighbour
of i to the chosen list with probability ps by sampling from the Uniform
distribution. Finally, each individual in the chosen list at least once is
added to the vaccinated list. Note that under the acquaintance vaccination
strategy we allow for the possibility that an individual chooses itself (via
self-loops) and also the possibility that an individual chooses the same

individual multiple times if they have parallel edges.

Under the optimal vaccination strategy: we use the empirical degree
distributions to calculate the largest degree of an unvaccinated individual,
d,, and the number of individuals of degree d, that must be vaccinated,
6", that results in the desired vaccination coverage c. We then add all
individuals with degree larger than d. + 1 to the vaccinated list and add
6" individuals, chosen uniformly at random without replacement from the
individuals with degree d. by sampling from the Uniform distribution, to

the vaccinated list.
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B. Proof of Theorem 4.4 and Lemmas
B.1 and B.2

To give the proof of Theorem 4.4 in Section B.3 we require knowledge of the
derivatives of both A\g(Ay; Ro, H, I) and fy;m (s, Ag). In Section B.1 we discuss
the derivatives of Ag(Ag; Ro, H, I) with respect to Ay, with preliminary results
involving the mean number of cases in each generation of a single household
epidemic and their derivatives in Section B.1.1. In Section B.2 we discuss the
derivatives of the Gontcharoff Polynomials in Section B.2.1, which are required
to calculate the derivatives of fy;m) (s, Ag, I) given in Section B.2.2. Finally, we

give the proof of Theorem 4.4 in Section B.2.2.

For formatting reasons we write z(Ag), A\a(Ag), zu(Ro), fym (s, A\g) and
,ul(f)l()\H) for the quantities z(Ay; Ro, H, ), A\ag(Au; Ro, H, I), zu, fare (8, Ag; )
and 1™, (\y; I) respectively.

B.1 Preliminary results involving the global in-

fection rate and its derivatives

B.1.1 Calculations involving the mean number of cases
in each generation of a single household epidemic
and their derivatives

To calculate A\g(Ay) and its derivatives at the origin we must first consider the

mean number of cases in each generation of a single household epidemic and

their derivatives. Recall from Section 3.2.3, with notation adjusted to highlight

314



dependence on Ay, that, for7=1,2,...,n,

uz@l()\H) = ,Ul,nfl,ifl()\H)a (B-l)

where, fora=1,2,...,s=1,2,...,and k=1,2,...,s,

s—k+1
asi M) = D Po(s—i,8,Au) pris—if—1(Au), (B.2)
i=1
with boundary conditions
Ma,s,O(AH) = a, (B3a)
Ma,O,k(AH) =0. (B?)b)

and, form =0,1,...,s,

Pumosd) = (1) 3 0 (ot (B)

k=m

Remark B.1. We can consider p,si(Ag) as a multivariate polynomial in

o1 (iAg), i = 1,2,...,s, with order less than a*s*. So, given u; < oo and
14
7(0) < oo, et < oo,

Before considering equations (B.1), (B.2) and (B.4) and their derivatives
with respect to Ay, we introduce the following combinatoric identity, whose

proof is given in, for example, Ruiz (1996) Corollary 2.

Proposition B.1. Forn >0,z € Randi=1,2,...,n,
S (" \N—1
1y () - <o
j=0 J

We now consider P,(m, s, \y), given in equation (B.4), and its derivatives

with respect to Ay, evaluated at Ay = 0.
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Proposition B.2. Fora=1,2,...,s=1,2,..., and m=0,1,...,s,

(i)

1, ifs=m,
Pu(m,s,0) = (B.5)
0, otherwise.
(i)
—aspr, ZfS =m,
OP,(m,s,0) ‘ .
T onn asjiy, ifs—m =1,
0, otherwise.
(iii)
a g7 (0) + (a — D] s, if s =m,
?P,(m,s,0) | —a[¢f(0)+(a—1)ufls(2s —1), ifs—m=1,
N algf (0)+ (a—Dpfls(s = 1), ifs—m=2,
0, otherwise.
(B.6)

Proof. Evaluating equation (B.4) at Ay = 0 yields

a0 = () 3 (o (20). B.7)

m) = kE—m
Substituting m = s, into equation (B.7) immediately yields
P.(s,s,0) = 1. (B.8)

Assume that s > 2 and m = 1,2,...,s — 1. Substituting j = k£ — m into
equation (B.7) and applying Proposition B.1 with n = s —m and i = n yields

PJWuSJD::<3> 55(_1fﬂn<8_,n>

which, along with equation (B.8), yields part (i).
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Taking the derivative of equation (B.4) with respect to Ay yields

dPa(m,s, Ag)  [8) < e (S —m a71,
T Ay —a< ) > (=1 (k_m>k:¢f (EXer)* ™ @7 (kAm), (B.9)

m k=m

and, evaluating equation (B.9) at Ay =0,

dP,(m, s,0) , 5\ < iem [S— M
—_— = 0 -1 k. B.10
e a0 () o (L (B.10)
Substituting m = s into equation (B.10) yields
dP,(s,s,0
(5)\}[) = —asyy. (B.11)
Substituting m = s — 1 into equation (B.10) yields
dP,(s —1,s,0
(d)\H ) = aspy. (B.12)

Assume that s > 3 and m = 1,2,...,s — 2. Substituting j = k£ — m into
equation (B.10) and applying Proposition B.1 with n = s —m, i =n — 1 and

r = —m yields

dP,(m,s,0)
D) g0 (2

~ a0 () >y (")

=0,

w
~_—
(]
T
—
N—
T
3
N
w
|
S
N~
N

3

which, along with equations (B.11) and (B.12), yields part (ii).

Taking the derivative of equation (B.9) with respect to Ay yields

dzPa((iT)T\Ll;i, Am) _ a(s) i (—1)F (Z:ZZ) 2 [@ (kda) ™ & (k)

m k=m

+ (a = 1)ér (kAn)™ > (&) (kAn))?] | (B.13)
and, evaluating equation (B.13) at Ay = 0,

‘W (67 (0) + (a — D)3 (;) Z (-pt (S - m) k. (B.14)

= k—m
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Substituting m = s into equation (B.14) yields

w (97 (0) + (a = i 8 (B.15)

Substituting m = s — 1 into equation (B.14) yields

w ~a[67(0) + (a = Duf]s(2s = 1. (B.1G)

Substituting m = s — 2 into equation (B.14) yields

d?P,(m, s,0) [

7 0+ (e D] s(s = 1). (B.17)

Assume that s > 4 and m = 1,2,...,s — 3. Substituting j = k£ — m into
equation (B.14) and applying Proposition B.1 with n = s —m, i =n — 2 and

r = —m yields
d*P,(m, s,0) " o1 (5 < hem [(S— MY
THQ:CL{I(O)_F(G_DMI} " k;(—l) -
= i — 1)2 5 S_m_lj s 2
o[ O+ - 0] (1) S (7o)
=0,
which, along with equations (B.15), (B.16) and (B.17) yields part (ii). O

We now consider the mean generation final sizes and their derivatives evalu-
ated at Ag = 0.

Proposition B.3. Fora=1,2,...,s=1,2,..., and k=0,1,...,s,
(i)
a, if k=0,
:ua,s,k(o) - {

0, otherwise.
(ii)

d/vba,s,k:(o) _Jaspr, if k=1,
d\g

0, otherwise.
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(iii)
—as[¢7(0) + (a—Vpgl, ifk=1,

d?pg.5.1(0
Phae0) = 9 2a?s(s — 1)u?, if k=2,

dAg?
0, otherwise.

Proof. Consider part (i). Recall that, from equation (B.3a), pas0(Ar) = a, so
Has0(0) = a. Evaluating equation (B.2) at Ay = 0 yields

s—k+1

lj’a,s,k(o) = Z Pa (S - Z'7 S, 0) ﬂi,s—i,k—l(o)- (B18)

i=1
So, applying Proposition B.2(i) to equation (B.18), for k =1,2,...,s,
Ha,s,k(o) = 07

which yields part (i).

Taking the derivative of equations (B.3) yields

d,ua s 0<>\H)

—Les O] B.19
dMaOk()\H)

———— =0. B.19b

Taking the derivative of equation (B.2) with respect to Ay yields, for k =
1,2,...,s,

Mi,s—i,k—l()\H)

@%w%ﬁﬁzfj%erds—@&AH)

dA g = dA\y
1,5—1,k— A
+—Pa(s——@s,AH)dM’ k1 () : (B.20)
dA\y
and, evaluating equation (B.20) at Ay = 0,
Aptasr(0)  5EL[dP, (s —1,5,0)
DN 7 — sk 0
Do Z; D Hisik-1(0)
dptis—ik—1(0
Py (s — i, 5, 0) Hismirm1 (0] (B.21)
dA\y
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Applying Proposition B.2 and Remark B.1 yields

dua157k<0)

Do = asprps—15-1(0),

and, applying part (i), d“%ﬁ(o) = 0 unless k = 1, in which case p;5-10(0) =1

and d“%’;(o) = aspy, which, along with equations (B.19), yields part (ii).

Taking the derivative of equations (B.19) with respect to Ay yields

dQMa,sD()\H)

=0 B.22
S =0, (B.22a)
d2ua 0 k()\H)
— " =. B.22b
d>\H2 ( )

Taking the derivative of equation (B.20) with respect to Ay yields, for k =
1,2,...,s,

dglua,s,k()\H) o skl d2Pa (S - i, S, >\H)

- 1,5—1,k— A
d)\HQ ; d)\HQ lu, K 1( H)
n 2dPa (s — 1,8, Arr) dptis—ik—1(Am)
dA\g d\g
d2 1,8—1,k— A
4 Py (s — i, 8, Apg) —ismbk ;( 1) : (B.23)
dA\g
and, evaluating equation (B.23) at Ay =0,
A%k (0) & [A?P, (s —i,s,0)
Lo 2 — ,U/i,s—i, _ O
Ay ; A -1(0)
+ QdPa (5 _ ia S, O) d,ui,sfi,kfl(o>
dA\g dA\y
d2 1,5—1,k— 0
+ P, (s—1i,s,0) “—’“21() . (B.24)
dA\y
Applying Proposition B.2 and Remark B.1 to equation (B.24) yields
d? g6 (0
bt O) —  [61/0) + (o = 1] 525 = Dpns1410)
+a 6] (0) + (a = Dpi] (s — prza2p1(0)
dprs—1.-1(0
4 205y Ys16-1(0) (B.25)

dA\g
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Applying parts (i) and (ii) to equation (B.25) yields dz‘é‘i\’i;’;(m =0 unless k =1
or k=2.

If k=1, then 1 5-1,-1(0) = 1, po5-24,-1(0) = 2 and %’;1(0) =0, so

dzlua,s,l(o)

FPVE R 47 (0) + (a = 1] - (B.26)

If k=2, then py 5-1%-1(0) =0, p2s-2x-1(0) = 0 and %’;1(0) =a(s — Vuy,

SO 9
d Ma,s,?(o)

Dz = 2a%s(s — 1) 3. (B.27)
H

Equations (B.22), (B.26) and (B.27), along with the result (12’;‘;’7;’3@ =0 for

k > 2, yields part (iii). O

Finally, we consider the derivatives of the mean number of cases in each

generation of a single household epidemic and their derivatives.
Proposition B.4. Forn=1,2,...,1=1,2,...,n,

(i)

N 1, ifi=1,
57)1(0) =
0, otherwise.
(ii)
dpl™) (n—Dpr, ifi=1,
Dy 0= .
H 0, otherwise.

(iii)
2,0 ~- D), Fi=1,

CEH0) = {20 — )(n— 2, ifi=2.
dAg

0, otherwise.

Proof. Evaluating equation (B.1) at Ay = 0 and applying Proposition B.4(i)
yields

(n) 17 1fZ == 17
:ui—l(o) = Ml,n—1,z‘—1(0) =

0, otherwise,

as required for part (i).
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Taking the derivative of equation (B.1) with respect to Ay and applying
Proposition B.4(ii) yields

A3 (0) _ dpin-1i-1(0) _ {(" Jr, iEE =1, (B.28)

d\y dAg 0, otherwise,

as required for part (ii).

Taking the derivative of equation (B.28) with respect to Ay and applying
Proposition B.4(iii) yields

42 (n) (O) 2 (O) _(n - 1)¢/[/ (0) ) ifi =1,
Hi-1 Hin—1,i-1

D Do =92(n—1)(n—2)u2, ifi=2, (B.29)

0, otherwise,
as required for part (iii). O

B.1.2 Derivatives of the global infection rate

We now calculate the derivatives of Ag(Ay) at the origin.

Lemma B.1.

(i) N
fir
(i)
6(0)=— (B [A] -1),
(iii)

7(0 ~ 2 12 N .
3400 = A0 (g (1) - 1)) + 20 (e [A]" - B[] + B [A] - 1},
Proof. Evaluating equation (4.76) at Ay = 0 and applying Proposition B.4(i)

yields part (i),
_ I

da(0) = 2.
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Taking the derivative of equation (4.76) with respect to Ay yields

o0

dps™,
Ne(Am) ,UIZR anﬂz (Am) + Ac(Am) MIZR Z P d,u)\ (Aw) = 0.
=1 n=t =1
(B.30)
Evaluating equation (B.30) at Ay = 0 and applying part (i) and Proposition
B.4 yields

0= N0V 4 PLS~ 5 1,
()R R0n2p( )

from which part (ii) follows with rearrangement.

Taking the derivative of equation (B.30) with respect to Ay yields

d
0= N AH/LIZR anm (Anr) + 206( AHMZR > ndM;H (Anr)

=1 n=t =1 n=t

00 d2 (n)
O Y Ry Z oL ). (B.31)

D

Evaluating equation (B.31) at Ay = 0 and applying parts (i) and (ii) and
Proposition B.4 yields

M2

0= N0 Ry = 27 Ry (B [H| = 1) Y pu(n — 1)

Il
-

n

o (=567 0) 3 puln = 1)+ 206%2 3 ol = (0 - 2)

n=2 n=3

= Ry [AZ,(O) — 2 Ry (B [H] -1 Z (n—1)

LS o=+ 2085 Sl 1) 2)
= s [0 - 0 (e ] - )

/!
0 3
= ari? | 50) - O (5
from which part (iii) follows with rearrangement.
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B.2 Preliminary results involving the size of a
household susceptibility set and its deriva-

tives

To calculate the derivative of fy;m) (s, Ay) with respect to Ay we first need

expressions for the partial derivatives of the Gontcharoff polynomials.

B.2.1 The Gontcharoff Polynomials

We first introduced the Gontcharoff polynomials in Section 2.2. For Section B.2
we adjust our notation to highlight the dependence on Ay in the equations we
consider. Recall that Gy (z | V(Ag)) =1 and, for k=1,2,...,

2 Rl (G )E

where V(Ag) = (¢i+1(Am),i=0,1,...) and ¢x(Ag) = ¢r (kAg). Note that we
need only consider the case x = 1, see equation (3.29). Furthermore, at Ay = 0,
a0)=1,k=1,2,...,and V(0) =1 =(1,1,1,...).

Proposition B.5.

(i)
1, ifk=0,
G (1] V(0)) = (B.33)
0, otherwise.
(ii)
0Gy (1] V(0)) _ Jur k=1, (B.34)
OAn 0,  otherwise.
o vy | O =L
e =%, ifk=2, (B.35)
O3,
0, otherwise.

Proof. We prove all three parts of Proposition B.5 by complete induction. Note
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that the first three Gontcharoff polynomials are equal to:

Go & | V) = 1. (B.360)
Gi(z | V(An)) =2 — ¢1(An), (B.36b)
G @ | VM) = 5 = or2Am)a + rm)n(@h) - 208 (B3
Gala | VOu) = § = 5 (srmentnn - 5 )0

. ¢I()\H)§gf(2)\H)2 n ¢I(>\H)22¢1(3>\H)

— ¢1(Am)o1(2Am) 1 (3Amr) — ¢I(2H)3. (B.36d)

Consider part (i). For the base cases, substituting + = 1 and Ay = 0 into
equations (B.36a) and (B.36b) yields Gy (1| V(0)) =1 and G; (1| V(0)) =0

respectively.

Fix k£ > 2 and, for the induction step, assume the induction hypothesis that,
fori=1,2,...,k—1, G; (1] V(0)) = 0. Substituting Ay = 0 into equation
(B.32) yields, for k =2,3,...,

:L./c k-1
Gule |VO0) = 3~ X =G @[ VO). (83D

Evaluating equation (B.37) at x = 1 and applying the induction hypothesis
yields, for k =2.3,.. .,

GLLIV(0) = 35 = X =G (1 V(0)
1 1
=L Laaivo.

Y

so part (i) holds.

Next consider part (ii). Taking the derivative of equations (B.36) with
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respect to Ay yields

dGo (x| V(An))

o =0, (B.38a)
Ale V) _ g0, (B3sb)
eIV _ o @am)e + 6} (hm)or(20n)
+20r( M)y (2A i) — 1 (Am)dr(Am). (B.38c)
dGs (de\VMH)) = —3¢,I(32)\H)$2 + (20722 g) 01 (BAg) + 301 (2A 1) P (3Ag)) x
—2¢7(2An)1(2Am)x + (bII(AH)(gI(QAH)Z

+ 201 (Au) 97 (2 1) 61 (2N 1)
— 1 (Am)dr(2Am) dr(3Aw) — 201 (Au) 7 (2A1) D1 (3Ar)

— 36r(Ai) b1 (2Am) By (3N er) — ¢1(AH);¢}(AH)_

(B.38d)

Therefore, for the base cases, recalling that ¢7(0) = —p; and substituting = = 1
and Ay = 0 into equations (B.38a), (B.38b) and (B.38c) yields

dGo (= | V(0))

d\y =0,
dGy (x| V(0)) _
g = U,
dGs (¢ | V() _
d\y

Fix k£ > 3 and, for the induction step, assume the induction hypothesis that,
fori=2,3,....k—1, %‘X(O)) = 0. Taking the derivative of equation (B.32)

with respect to Ay yields

d\g
61 ((j+ D))" dG; (2 | V(Anr))
_ J(k —5 o (B.39)
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Substituting Ay = 0 into equation (B.39) yields, for k = 3,4, ...,

de(ZL‘|V _. ]—f-luj
o g oG V)

1 dG; (¢ | V(0))
Sy (B.40)

Evaluating equation (B.40) at z = 1, applying part (i) and the induction
hypothesis yields, for k£ = 3,4, ...,

dGy (1| V(0 —~ | U+ D
-y | =R G, (1| V(0)
1 dG;(1]V(0))
G —j)! D

1 dGi(1]V(0))

Go (1]V(0)) — (k—1)! dAg

__tu
(k—1)!
pu— 0’

so part (ii) holds.

Finally, we consider part (iii). Taking the derivative of equations (B.38) with
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respect to Ay yields

d*Go (z | V(Ag))

L3 o (B.41a)
d2G V A /!

1 <§>\’H2( ) —¢1(An), (BALb)
d*G, ((117/\|H\27()‘H)) = —4¢7(20m)x + & (Ni)dr(20m) + 405 (M) 0y (20 1)

+ 40r(Ai) 9] (2Am) — S7(Am)dr(Ae) — 7 (Am)?. (B.4lc)
2 " 2
d(%i;EZQH»::_&mchﬂ:+4¢ﬂ2hﬁ¢ﬂ&hﬂx+1%%@AHM%@AHﬂ
+901(22m) 07 (3Am )z — 47 (2Am)o1(2Am) 7 — 4 (2A0)*x
1 2
+ (bI(AH)(ZI(Q/\H) + 407 (Am)pr(2Am) 97 (2A k)
+ 401 (Am) 9 2An) 01 (2An) + 401 (Ai) 97 (2Am )
+ $1 (M) or(Au)d1(3Xm) + &7 (Am ) dr(3Mm)
— &1 (Am) 012N )61 (3N i) + 601 (Air)br(Am) 97 (3 )

2 1
+_9¢>I(AH)2¢I(3AH) — 4, (i) (20 b1 (3t

— 607 (Arr)dr(2Am) @7 (3Am) — 401(Air) @7 (A1) 61 (3A 1)
— 1201 (A )97 (2Am) 97 (3A 1) — 90r(Aer)dr(2A 1) 7 (3Arr)

— 610hm) (¢} ) ? - R ), (B.414)

Therefore, for the base cases, substituting x = 1 and Ay = 0 into equations
(B.41) yields

d%Go (z | V(Ag))
dAg?

Gy (z | V(Ag))
dg?
dAg?

d%Gs (z | V(g))
dhg?

=0,

= _lell(o)v

= 37

=0.

Fix k > 4 and, for the induction step, assume the induction hypothesis that,
fori=3,4,...,k—1, %}‘IX(O)) = 0. Taking the derivative of equation (B.39)
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with respect to Ay yields

dAg?
2T 0% (G DM
e AR

61 (1 + D) 6 (G + D)
+ 2 O D) 6 | V)
20+ 100 (G DA 6 (0 + D) 465 (o | Vi)
k—j—1) By
R LTI
=) Do

— BN G (& | V() — 2y (k) S LV O)

dAg
d?G— V(A
— b1 (KAg) le(m|2( 1), (B.42)
dAgy
Substituting Ay = 0 into equation (B.42) yields, for k =4,5,...,
d*Gy (z | V(O ki: G+ Dpr dGj (x| V(0)) 1 &G (x| V(0))
d\g? S lk—J— 1)! dAgy (k—7)! dAg?

_Uf”<@+kﬁﬁh>gmmV@ﬂ

(k—j—2)
—k9¢ﬂ0ﬂ9h4(wI\WOD—+2kﬂfdGh4éi;\“0»

Gy (2| V(0))
A\ g2 '

(B.43)

Evaluating equation (B.43) at # = 1, applying parts (i) and (ii) and the
induction hypothesis yields, for £k =4,5,...,

T (i ) G v
4pr dG(1]V(0)) 1 d*Gi(1]V(0)
(k—2)! Ay -~ (k—=1)! dA i

1 d*Gy(1]V(0))
~ (k—2)! Ay

_ 2, 97(0) A 7(0) 313
__k—2ﬂQ”+k—1>+MFQﬂ+{k—UV_w—2ﬂ

(
=0,
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so part (iii) holds.
[l

B.2.2 Derivatives of the size of a household susceptibility

set

Recall from equation (3.29),

n—1 n — |
fareo (s, Am) = ];)Sk(n(—li)k;)'

or ((k+1DA)" "FGL(1V(g)).  (B.44)

Considering the derivatives of equation B.44 evaluated at Ay = 0 yields the

following Proposition.

Lemma B.2. Forn=1,2,..., s €[0,1],

(i)
farem (5,0) =1,
(i)
Ofuen(5,0) _
0s ’
Pfuen(5,0) _
682 )
(iv)
O frrn (s,0)
oy —(1 = s)(n—1D)ur,
(v)
0% frm (5,0
fm = (n— 1) [7(0) (1 = 5) + 13 (n —2) (1 — 45+ 35)]
(vi)
O frren (5,0)
980Ny (n—Dpr.
Proof. Taking the first and second derivatives of equation (B.44) with respect
to s yields
afM(n) S, )\H n—1 b1 TL— 1)' _
T Zk oo (B4 D) GV On)

(B.45a)
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and

0% s (8, M) _n_l ko (n—1)! n—1—k
D52 ka:Ikuf—l)s m¢ 1 ((k+1)Am) Gr (1IV(Am))

(B.45b)

respectively.

Evaluating equations (B.45) at Ay = 0 and applying Proposition B.5(i)
yields parts (ii) and (iii).

For n > 2, taking the derivative of equation (B.44) with respect to Ay yields

Ofrrn
8/\;) (5, An)
Z n-li)']g)!% ((k+D)Ag)" " dGi (;L\\;(/\H))
"z:: nn__l 2(l_€ Z)!D% ((k 4+ D) 27 ¢, ((k+ D) Gr (1V(Ag)) -

(B.46)

For n = 1, taking the derivative of equation (B.44) with respect to Ay
immediately yields 0. So evaluating equation (B.46) at Ay = 0 and applying
Proposition B.5 yields part (iv).

For n > 3, taking the derivative of equation (B.46) with respect to Ay yields

afM(n>
Ay )
& (1) n1-k PGr (1V(An))
= gskmgbf ((k+1)/\H) d)\H2

—2 2(n— DI(k+1) dGy (1V(An))

+> s b o1 (6 + DA™ & (U + 1)) =

5 o I (o D™ 01 (0 1) G 1V )

+ ni: s (”O: i);(liz)l!) Or (k+ D) > 7F ¢ (k+ D)Ag) G (1IV(Ag)) .

(B.47)
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For n = 2, taking the derivative of equation (B.46) with respect to Ay yields

Ofue (s, \rr) k
—8H ngzﬁ (k+1)An)

dGo (1]V(Ag))
Y

1k G (1V(An))
d\y?

+2¢7 (Am) T (Aw) Go (1IV(Ag)). (B.48)

For n = 1, taking the derivative of equation (B.46) with respect to Ay
immediately yields 0. So evaluating equations (B.47) and (B.48) at Ay = 0 and
applying Proposition B.5 yields part (v).

Finally, for n > 2, taking the derivative of equation (B.46) with respect to s
yields

0 farn (S, Amr)

— nz_: kst (7271—_1);(15 Z)!D@ (k+DAg)" 2776, ((k+ Dg) Gr (1IV(\g))

+ :X:: k3k1m¢z (( + 1))+ 4G %'A\;(AH)) . (B.49)

For n = 1, taking the derivative of equation (B.46) with respect to s
immediately yields 0. So evaluating equation (B.49) at Ay = 0 and applying
Proposition B.5 yields part (vi). O

B.3 Proof of Theorem 4.4

Recall that for formatting reasons we write z(Ay), Aa(Ag), zu(Ro), frrm (S, Amr)
and ul@l()\H) for the quantities z(Ag; Ro, H, I), A\¢(Aw; Ro, H, I), zm, faron (8, g 1)
and uz@l (Am; I) respectively.

Proof of Theorem 4.4. Part (i) follows from noting that zy is the unique so-
lution in (0,1] of 1 — 2z = e fo1_ This equation is also satisfied by z ( see

equation (4.75) evaluated at Ay = 0 and applying Lemma B.2(i) ) so 2(0) = zp.

We now consider parts (ii) and (iii). Taking the derivative of equation (4.75)
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with respect to Ay yields

dz

_ (Ag) = —pre —urdG(Am)z(Am) Ae(Ag)——
d\y

e (Vw0 )|

0

XY S (e_’”AG(AH)Z(AH), )‘H)

e GO On) 3 7 [dme) (emeOm=m), )\H)] . (B.50)
n=1 d/\H

Rearranging equation (B.50) and substituting equation (4.75) yields

dz
d\y

) = (1= 20 |- <AH>AG<AH>+AG<AH>§ )

_ o~ | Ofue —prra(Am)z

dz
— ppe #AIEAI NG (A ) == (M) + 2(Am) A (Anr)
dA\y
S

(B.51)

Evaluating equation (B.51) at Ay = 0 and applying part (i), Lemmas B.2(ii),
B.2(iv), B.1(i) and B.1(ii) yields

C&Z(O) (1= ) o (B[] < 1) + 205 ()
S Z puf—pi(n—1) (1 —e )b (B.52)

Recall that 1 — 2z = e 0% 50, rearranging equation (B.52),

dz

S 0) 1= Ro (1= )] = —przn (1 — ) (E [7] - 1)

from which part (ii) follows by Lemma 4.1, i.e. [l — Ro(1 — z)] > 0.
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Taking the derivative of equation (B.51) with respect to Ay yields

+ )\G()\H)dd)\;()\H)‘|

g ) [0 ) + A0 g1 (m)]

—prie(Am)z(Am) o - _82fM(”) urAg(Am)z
+e > b (e

N2 M A

n=1

dz

dAH(AH)

+ pr [)\G()\H)

l 0 m - z
Z<AH)AG(AH)] gf;; (e nrda(Am) (/\H)’)\H>

dz

_ Qu%G*MIAG(AH)Z(AH) [)\G()‘H) dAy ()

2
S R O Y

_}_uIe_NI)\G()\H)Z()‘H [ ()\H)X/ ()\H) —|—2/\/ (/\H) dz (/\H)

dAg
sz an(n) A
Aol —(\ ZIM™) ( —prda(AH)z2(AH) A
+ () 3 H>] S (e )
+2MIQ—MIAG(AH)Z(/\H) l)\G()\H)diZ ()\H)

NN .
z(AH)AG(AH)] a;gi;?(e/”AG@H)QMH’AH)

dz

—|—ILL e —prdg(Amg)z(Am) [AG(AH)dA ()\H)

1 a n - z
Z()\H))\G()\H)] 5242( ) (e mrAa(Am) (/\H)’AH)}.

(B.53)

Next we evaluate equation (B.53) at Ay = 0. We begin by recalling that
1—zp = e fo*n_applying parts (i) and (ii), and Lemmas B.2(ii) and B.2(iii). We

then apply the remaining parts of Lemma B.2 and Lemma B.1 and rearrange,
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yielding part (iii).

d?z
WHQ«)) [1— Ro (1 — 2zu)]
= przn (1 — 21) AG(0)
— . o O
+ (1= 2n) Y pn { H12)6(0) o, L~z 0)
n=1 H
O* frrtm
— 8)\]\;[[2 (1 — ZH,O)

. O frrom

2
it (2
0

L 910y H - 1})

Hr

[E [Hf _E [Hﬂ +E[H] - 1}

+ (1 — zn) an{u]zH {H—l}(n—l)

—(n—1) [u} (n—2) (1= 4(1 = 21) + 3(1 — zn)?)
+ n}(0)]
— 232 (1 — zp) E [ﬁ — 1} (n— 1)}

— o (1 - aw) { - [B[A]" B[] + B [#] - 1]
+ouB [ 1] — (32— 2) [E[A?] - 3B [A] +2]
—2(1—y)E [ﬁ[—1]2}

— 122y (1 — zp) (;0 + 32y — 2) (E[H)* — E[H?) + E[H] - 1).

Finally we consider part (iv). Recall that p, = np,/E [H], so

E|H| =E [H?] /E[H] (B.54a)
E|H’] = E[H®| /E[H] (B.54b)
E[H] >0 (B.54c)

Applying the sgn function, Lemma 4.1 and equations (4.26) and (B.54) to
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part (iii) yields
sgn (d(i\;z(())) = sgn (E[FI]Q — E[H?|+ E[H] — 1)

B E[H?\? E[H3 E|H?]
‘“@(<MHJ ‘EUﬂ+dﬂH]‘Q

=sen (B[] (14 2U0) g [m0) - 10,

as required for the proof of part (iv).
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