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ARTICLE INFO ABSTRACT
Keywords: Social distancing as a form of nonpharmaceutical intervention has been enacted in many countries as a form
COVID-19

of mitigating the spread of COVID-19. There has been a large interest in mathematical modeling to aid in the
prediction of both the total infected population and virus-related deaths, as well as to aid government agencies
in decision making. As the virus continues to spread, there are both economic and sociological incentives to
minimize time spent with strict distancing mandates enforced, and/or to adopt periodically relaxed distancing
protocols, which allow for scheduled economic activity. The main objective of this study is to reduce the
disease burden in a population, here measured as the peak of the infected population, while simultaneously
minimizing the length of time the population is socially distanced, utilizing both a single period of social
distancing as well as periodic relaxation. We derive a linear relationship among the optimal start time and
duration of a single interval of social distancing from an approximation of the classic epidemic SIR model.
Furthermore, we see a sharp phase transition region in start times for a single pulse of distancing, where the
peak of the infected population changes rapidly; notably, this transition occurs well before one would intuitively
expect. By numerical investigation of more sophisticated epidemiological models designed specifically to
describe the COVID-19 pandemic, we see that all share remarkably similar dynamic characteristics when
contact rates are subject to periodic or one-shot changes, and hence lead us to conclude that these features
are universal in epidemic models. On the other hand, the nonlinearity of epidemic models leads to non-
monotone behavior of the peak of infected population under periodic relaxation of social distancing policies.
This observation led us to hypothesize that an additional single interval social distancing at a proper time can
significantly decrease the infected peak of periodic policies, and we verified this improvement numerically.
While synchronous quarantine and social distancing mandates across populations effectively minimize the
spread of an epidemic over the world, relaxation decisions should not be enacted at the same time for different
populations.

Epidemic models
Nonpharmaceutical intervention
Social distancing

1. Introduction yet existed (McDonnell et al., 2020). Many countries have implemented

strict quarantine, isolation, or social distancing policies early in the

COVID-19, the disease first identified in Wuhan, China and the
cause of the 2020 pandemic, has infected over 90 million people
worldwide, caused at least 1.9 million deaths (World Health Orga-
nization, 2020), and has resulted in a worldwide economic down-
turn (Coibion, Gorodnichenko, & Weber, 2020). After the shelter-in-
place ordinances (Wright, Sonin, Driscoll, & Wilson, 2020), social
distancing as a form of Non-Pharmaceutical Intervention (NPI) has
been enacted in the United States (Wolf et al., 2020), and other coun-
tries (Sarin & Sarin, 2020; Thu, Ngoc, Hai, et al., 2020) for reducing
the spread of the virus, as neither herd immunity nor a viable vaccine

epidemic (Thu et al., 2020), while countries such as Belarus (Gritsenko
et al., 2020) and Sweden (Cho, 2020; Dahlberg et al., 2020) have
taken more lenient approaches at the onset of the outbreak. Under-
standing optimal strategies for social distancing will both “flatten the
curve” and hopefully ease the economic burden experienced due to pro-
longed economic stagnation (Berman, 2020; Courtemanche, Garuccio,
Le, Pinkston, & Yelowitz, 2020; Maloney & Taskin, 2020). The goal
of this manuscript is thus to investigate the response of the disease to
different time-varying social distancing strategies.
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M. Sadeghi et al.
1.1. COVID-19 and social distancing

There has been much recent theoretical work revisiting,
expanding, and studying dynamical and control properties of clas-
sical epidemic models so as to understand the spread of COVID-
19 during quarantine and social distancing (Abuin, Anderson, Fer-
ramosca, Hernandez-Vargas, & Gonzalez, 2020; Ansumali, Kaushal,
Kumar, Prakash, & Vidyasagar, 2020; Hernandez-Vargas et al., 2020;
Hernandez-Vargas & Velasco-Hernandez, 2020; Paré, Beck, & Basar,
2020; Scharbarg, Moog, Mauduit, & Califano, 2020), including studies
of (integral) input to state stability (Ito, 2020), network stability of
epidemic spread (Liu, Cui, Li and Buss, 2020; Tian, Zhang, & Zhang,
2020), and optimal control strategies for meta-population models (Liu,
Ding, An, Hu and Du, 2020). These models have been used to predict
the potential number of infected individuals and virus-related deaths,
as well as to aid government agencies in decision making (Stewart,
Heusden, & Dumont, 2020). Most models are variations on the classical
Susceptible-Infected-Recovered (SIR) model (Albi, Pareschi, & Zanella,
2020; Brauer, Castillo-Chavez, & Feng, 2019; Kermack & McKendrick,
1927) which have been modified to more closely predict the spread of
COVID-19. Some such extensions are listed below:

1. Expanding the SIR model to include additional population com-
partments. Such compartments may describe individuals that are
placed under quarantine and/or in social isolation. Other mod-
els explicitly subdivide populations into both symptomatic and
asymptomatic infected individuals (Etxeberria-Iriondo, De la Sen,
& Alonso-Quesada, 2019; Gaeta, 2020; Gevertz, Greene, Sanchez-
Tapia, & Sontag, 2020; Pang, 2020; Rajabi, Mantzaris, Mutlu, &
Garibay, 2020; Sun & Weng, 2020), as it is currently thought that
COVID-19 is significantly spread through asymptomatic individu-
als (Bai et al., 2020; Hu et al., 2020; Yu & Yang, 2020).

. Modeling the effects of social distancing for an infection aware
population. This can be done by changing the contact rates be-
tween the compartments, or by modeling the behavior of a pop-
ulation that alters its social interactions because of observed
infections or deaths (Kabir, Kuga, & Tanimoto, 2019; Reluga,
2010). The latter technique has recently been applied to COVID-
19 (Franco, 2020; Ghaffarzadegan & Rahmandad, 2020).

. Sub-dividing populations into regions, each described by local
parameters. Such regions may be cities, neighborhoods, or com-
munities (Wang, Gou, Guo, Tanaka, & Han, 2020). This frame-
work allows modelers to capture the virus spread and population
mobility geographically (Chinazzi et al., 2020; Darabi & Siami,
2020; Flaxman et al., 2020; San, Wang, & Feng, 2020). These
models have been recently used to understand the spread of
COVID-19 in China (Kraemer et al., 2020), Italy (Gatto et al.,
2020), Netherlands and Belgium (van den Broek-Altenburg &
Atherly, 2020), and India (Banerjee, Pandey, & Adhikari, 2020;
Pujari & Shekatkar, 2020).

Shortening the period of time that populations are socially distanced
is economically advantageous (Andersson, Erlanson, Spiro, & Ostling,
2020; Arellano, Bai, & Mihalache, 2020; Coibion et al., 2020). The main
objective of this study is to reduce the disease burden (here measured as
the peak of the infected population) while simultaneously minimizing
the length of time that the population is socially distanced.

1.2. Periodic relaxation policies

The timing of one-shot pulses is analyzed in this work, but other
policies may be preferred economically. For example, we also con-
sider periodically relaxing social distancing mandates, which allow for
scheduled economic activity. We find that the peak of the infected
compartment is non-monotonic with respect to both the scheduling
period and the ratio between the time of social distancing and the
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period (Bin et al., 2020; Gevertz et al., 2020). Such strategies can
delay the infected peak. Our simulations and analysis suggest that the
peaks of infected populations under periodic relaxation policies can be
significantly reduced (between 30-50%), if they are combined with a
strict single pulse of social distancing at a proper time.

1.3. Outline of this work

In the following section, we begin by giving a mathematical de-
scription for one-shot social distancing policy during an epidemic. We
investigate the overall peak reduction in the infected population of
the classic SIR model and a number of its variants in Section 3. We
numerically discover a near linear optimal trade-off between the social
distancing start time and duration, which seems to be ubiquitous among
all models considered. This behavior can be explained by analytical
considerations, at least for the SIR model. In Section 4, we summarize
the conclusions as well as limitations of the work presented.

2. Mathematical modeling framework

Deterministic population models are commonly used to model the
spread of an epidemic like COVID-19 (Brauer et al., 2019; Gevertz
et al., 2020; Kermack & McKendrick, 1927). Although some assump-
tions (such as population homogeneity) are not precisely accurate, such
frameworks still provide invaluable insight in predicting the spread
of the disease, and can be utilized to inform policy decisions in the
presence of a pandemic.

We note that in epidemic models described by Ordinary Differ-
ential Equations (ODEs) where the recovered population is immune
to reinfection (no transitions from the recovered compartment back
to the susceptible compartment), infections may be eradicated only
asymptotically (see Appendix D); that is, at any finite time, the pro-
portion of infected individuals will be non-zero. Of course, physically
this is unrealistic, and if the proportion of individuals affected is less
than the proportion of a single person, the disease should be deemed
eradicated. We note that this can be implemented via a threshold for
the infected compartment (e.g. a proportion of 10~7), where the disease
is considered eradicated once the infected compartment drops below
this threshold. Alternatively, one may use corresponding stochastic
models that may (with non-zero probability) reach zero in finite time
(e.g. Rajabi et al., 2020).

Obviously, a strict social distancing or quarantine mandate at the
very beginning of an epidemic may significantly impede the infection.
In this case the number of remaining susceptible population (S,_, ) will
be close to the initial susceptible population (S,_). In other words, the
number of total infected individuals will be limited to I,_,. However,
this might be difficult to achieve for highly contagious diseases such as
COVID-19.

2.1. Review of SIR model
As a first step, before considering more complex scenarios, we

review the standard SIR model (Kermack & McKendrick, 1927). This
model takes the form of a set of three coupled ODEs as follows:

S =-pSI,
I =pSI-yI, m
R=yI.

Here p is the transmission rate between the susceptible S and infected
I individuals in a well-mixed population, and y is the rate of recovery
into the recovered (removed, here immune) R compartment. The SIR
model can be used as an approximation to COVID-19 dynamics if
immunity is long-lasting, which seems appropriate given time scales
of the distancing policies considered here (less than one year, see
below). Note that deceased and recovered individuals are combined
into a single removed compartment R. The initial conditions are fixed
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as (S(0), 1(0),0) with a small initial value for the infected compartment
1(0), and

S0)+ I1(0) = 1. 2

That is, we have normalized the variables so that all compartments
denote percentages of the population, and not raw population numbers.
We may translate directly to raw population numbers by multiplying
the fractions (.5, I, R) by the total population.

2.2. Single interval social distancing

Social distancing is currently being implemented via a variety of
different techniques. For example, in many locations local and federal
governments are issuing rules related to quarantine and isolation, as
well as regulations for wearing masks and avoiding non-essential in-
teractions to reduce contact rates (Kai, Goldstein, Morgunov, Nangalia,
& Rotkirch, 2020). In the SIR model discussed in Section 2.1, social
distancing may be mathematically modeled by temporarily reducing
the transmission rate of the disease, i.e. parameter f.

As an example, consider a single interval of social distancing (a one-
shot pulse), represented mathematically as a time-varying transmission
rate f(r) in Eq. (3):

B> 0<t,,
OERTE t,<t<tg+ty, 3
B t,+t, <t

Here we assume that § can be effectively reduced from g, (contact rate
during normal time for non-distanced population) to f, (contact rate
during social distancing) during distancing. Here distancing regulations
are enacted at day 7,, which corresponds to a decrease in the transmis-
sion rate §, — f,. Regulations are implemented for 7, days, until day
t,+t, after which they are completely relaxed, i.e. g; — f,. Note that for
other models, distancing may be implemented differently. For example,
in an infection-aware community, viral transmission may be reduced as
the number of confirmed cases increases during an epidemic (Franco,
2020), hence yielding a feedback law governing g p(I). For a
visualization of (3), see Fig. 1.

We investigate how the start time 7, and duration ¢, affect the peak
of the infected compartment. Note that prolonged distancing cannot
be enacted without severe economical/sociological consequences, so
that the timing of an interval of distancing is of great interest. A
rigorous analysis has been performed in Federico and Ferrari (2020)
to find the optimal schedule of distancing based on the SIR model
and cost function that minimizes a combination of the total number of
deaths and the peak of the infected compartment. Indeed, the authors
in Federico and Ferrari (2020) find a distancing policy of the form (3)
as optimal, which motivates us to investigate the precise switching
times 7, and 7,. That is, we are interested in understanding when social
distancing should be implemented, hence called properly timed social
distancing here, for a specific distancing period. In the following we
will study this problem for a subset of recently proposed models that
have been introduced to understand the spread of COVID-19.

3. Results

In this section, we discover an almost linear relationship between
the start time 7, and a finite duration of optimal one-shot social dis-
tancing ¢, (see Fig. 1, which represents a simple model of single
interval social distancing as a one-shot pulse input). We begin with
the SIR model and observe a linear trade off between the start time
and duration of social distancing. We note a distinctive “V” shaped
pattern in the heat maps/contour plots, and analyze this geometry
mathematically. Then, we perform similar numerical simulations for
other epidemic models that have been recently proposed for describing
COVID-19. We find that the “V” shaped pattern is consistent among all
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of these models, and we believe it is a universal feature in epidemic
models.

Lastly, we investigate periodic relaxation policies that have been
recently proposed by Bin et al. (2020) and Karin et al. (2020); our goal
is to understand their limitations. We also show that a well-timed one-
shot social distancing pulse can significantly reduce the infected peak,
when applied in conjunction with periodic relaxation strategies.

3.1. Single-pulse response

Fig. 2 represents the peak of the infected population in response
to a single interval of social distancing for the SIR model (1). Fig. 2a
represents the maximum of the infected population,

Max([) := ,é‘[‘a“i‘c){’(t)}’ @

as a function of the distancing start time 7, and duration 7,. Note that
dark blue color corresponds to high maximum infection, with lighter
colors representing lower values in the peak of the infection. Based on
the model parameters and initial conditions defined in Appendix C.1,
it can be observed that the maximum infection has been reduced by
50% with properly timed distancing. For example: social distancing
at disease onset (r, = 0) for a duration of r; = 50 days would not
be effective in reducing maximum infection (Max(/) = 0.4) as the
infected peak happens after the social distancing interval; however,
by increasing the length of social distancing to 160 days (r, = 160),
we observe a reduction in the maximum infection by more than 50%
(Max(/) = 0.15). Note that the latter regimen also avoids a second wave
of infection after the social distancing interval. Fig. 2 represents the
infected peak Max(/), and not the time 7, at which this peak occurs:

:=argmax {I(1)}.
1€[0,00)

1) G)
Similar representations as in Fig. 2 are used for other models considered
in latter sections of the manuscript. For information on parameters used
in this and all subsequent sections, see Appendix C.

The dashed vertical line in Fig. 2a indicates the time at which the
infected peak under no distancing mandates would peak; we call this
the “virtual peak”. Note that implementing social distancing after the
vertical line (a too late start time ¢,) has no effect on infected peak
reduction. In general, we observe that there are schedules such that
one-shot pulses effectively reduce the infected peak up to 50% of the
virtual peak. Specifically, from the left side of the dashed vertical line,
we see that social distancing can be effective if it is implemented early
enough.

We denote the combination of diagonal and vertical sections of the
contours in Fig. 2b as a characteristic “V” shaped pattern. Intuitively,
we expect a vertical line as the boundary between the blue and white
area in Fig. 2a, because implementing too late means that distancing
policies will have little effect on reducing the spread of the disease;
there are already too many infected individuals. Indeed, it is clear that
as we decrease f# (enact social distancing), the peak of infected popu-
lation decreases, if social distancing is enacted quickly enough. Similarly,
any social distancing policy initiated after the virtual peak would be
ineffective in decreasing the peak (see Section 3.2).

However, we note a large transition region in start times ¢, before
the non-distanced peak actually occurs; that is, distancing must be
implemented before the occurrence of the peak of the infected pop-
ulation under no social distancing mandate, if we are to significantly
inhibit the disease burden. This is non-intuitive, and it is important for
policy-makers to understand this gap during which one-shot pulses are
sensitive to the start time 7;. This can be explained by sensitivity of
the infected peak to start time, with details provided in Section 3.2.
The infected peak is very sensitive to start times in a narrow band,
due primarily to sensitivity of the integral curves of the SIR model in
a region of the (.S, I') phase-space. In the provided simulations (Fig. 2),
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Single Interval Social Distancing

0.175 tsf ta
% 0.150
0.125
0.100
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Fig. 1. Single interval social distancing during an epidemic for the SIR model. Here social distancing starts at day 7, = 20, and lasts for 7, = 40 days, after which regulations are

completely relaxed.

Max(I)

SD Duration td [days]

150
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50
0

20 30 40 50 60
SD Start Time ts [days]

0 10

(a) Peak of the infected population (Max(I)) as a func-
tion of social distancing start time ¢, and duration ¢.

Max(l)

SD Duration td [days]
0V0F°0r

0 10 20 30 40

SD Start Time ts [days]

50 60

(b) Contour plot corresponding to Fig. 2a.

Fig. 2. Infected peak, Max(J), under single interval social distancing (SD) policy. Time is measured in days, and the parameters used for the SIR model are g, = 0.2, 5, = 0.1, and
y =0.05 (see Egs. (1) and (3)). (For interpretation of the references to color in this figure legend, the reader is referred to the web version of this article.)

the time scales are on the orders of days, but in general depend on
specific parameter values.

The diagonal dashed line in Fig. 2b represents an almost linear
trade-off between the start and the duration of the social distancing.
We can understand this theoretically: we show below that the slope of
this line is given approximately, as a function of the non-distanced and
distanced transition rates and the removal (recovery) rate (8, f,, and
y respectively), by the following formula:
By —v
Bi—v '

For example, the slope of the diagonal line in Fig. 2b is approximately
-3, with g, = 0.1, §, =02, and y = 0.05.

To derive (6), consider the linear approximation for the infected
population (42), derived in Appendix A.2. For convenience, we provide
the formula below:

I = 1(0)exp (B = 1)0). )

Hence, if 7, denotes the time of the peak infected population, we have

©

I, ~ 1) exp (B~ 1)t). ®)

To understand the dynamics, intuitively one can utilize the above
formula from ¢ = 0 to + = ¢, with no social distancing enacted, and a
one-shot pulse with duration of ¢, (i.e. from time t =7, to 1 = 1, + ;).
Note that the two formulas are connected via their initial conditions,
which are 7(0) and I(z,), respectively. Hence, the infected compartment
at time ¢ = 1, + ¢, can be approximated as

9

If the infected compartment reaches its fixed maximum value at time
t, =t,+1,, then Eq. (9) implies that 7; and #, are related by

It =t,+1,) = I0)exp (B, — V)t + By — V)tg)-

By =it + By = 1tq = C. (10)

for a constant C. Here C is a function of I,, but not 7, and t,.

Hence the contours of constant I, in Fig. 2b can be approximated
by parallel lines, each with slope given by (6). By observing the
contours of Fig. 2b, we see a similar parallel structure. The diagonal
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dashed line represents the slope (6), which appears to agree with the
contour lines.

The blue region at the bottom left side of Fig. 2a represents the
social distancing policies with a short duration that start too early.
The higher infected peak indicates that the peak of the infected com-
partment occurs after distancing relaxation; note that such policies
have approximately the same infected peak as if distancing was never
implemented (compare to 7; = 0 days). Although such policies delay the
infected peak and provide more time for the discovery of new testing
and treatment methods, they are not effective in reducing the infected
peak.

Although it is not the main focus of this manuscript, we note that
social distancing policies can be modeled in combination with mask
mandates through the transmission rate # in the SIR model (and hence
by extension, more complicated epidemic models). In general, f can
be interpreted as a product of two terms: (a) the rate of meeting
infected individuals, and (b) the probability of contracting the disease
once an infected individual is encountered. Wearing masks reduces
the latter, but does not inherently affect the former. Hence, when a
specific social distancing protocol is implemented, the ratio between
B, and B, is preserved between distancing and relaxation scenarios, as
wearing masks reduces the rates §, and g, by the same constant factor.
This provides a simple yet intuitive means of modeling the combined
effects of mask mandates and social distancing, and it also allows us
to predict how the “V” shaped pattern seen in Fig. 2 changes if masks
are worn. An example is shown in Fig. 3, where the ratio between p,
and g, remains as in Fig. 2, but smaller individual transmission rates
are assumed due to individuals wearing masks. Note that from (6), a
slightly different characteristic slope appears, but if y is small, then this
slope is approximately the same as in the non-masked case.

3.2. A theoretical explanation for the phase transition observed in Fig. 2a

Fig. 2a exhibits a remarkable feature: there is a rather abrupt transi-
tion from effective (white) to ineffective (blue) policies, depending on
the starting time of distancing policies. In this section, we examine if
this observation can be understood theoretically. In other words, can
we estimate the rather narrow region where the transition occurs?
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(a) Normal population with parameters (3, = 0.2,
Ba = 0.1,y =0.05.
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(b) Mask intervention modeled with parameters
Bn, = 0.15, Bg = 0.075, v = 0.05.

Fig. 3. Infected peak, Max(/), for a single interval of social distancing for both a normal (a) and masked (b) populations in SIR model (1). Both populations have the same ratio
of transmission rates f§,/f, = 2. The ranges of the plots are picked so as to highlight the “V-shape” pattern.

We answer this question as follows. We consider the SIR model,
where social distancing is initiated at time 7,. Note that we are ana-
lyzing the behavior of the model with respect to the horizontal axis in
Fig. 2; in this section we thus ignore the duration of distancing (z,)
and hence assume distancing remains in effect until the end of the
simulation. Here we give a characterization of peak of the infected
population as a function of ¢,.

Fix an SIR model with time-varying f(z), such that

_ b
p@) = {ﬂd’

We assume that g, > f,, so that distancing has the effect of reducing
the transmission rate of the disease. Here 7, is the entire period under
consideration. Our goal is to understand the peak of the infected
population, 1,, as a function of the switching time ;.

Note that by changing g, to §; we have effectively reduced the basic
reproduction number R;:

0<t<t,

1<t <ty (1)

Ry(p) = g 12)

From Eq. (34), we see that such a switch then increases the value
S, = S,(p), given by
1

Ry(p)

the susceptible population at the global maximum value of I over the
S

entire integral curve
" (s00)
In .
Ry(Ba) S(y)

Of course, this global maximum may not be attained by the forward-
time trajectory, and is generally reached if and only if the switching
time ¢, satisfies

S(ty) = S,(By),
1 (15)
Ro(By)
Note that if (15) is violated, the maximum value of I along the
trajectory is given simply by I(z,) (see also Eq. (19) below and the
subsequent discussion).
This then allows us to compute the value of I, as a function of
the state (S(,), I(¢,)), where 7, is the time at which social distancing
is implemented. We first assume that both g, and g, are such that

Ry(B,), Ry(By) > 1.

The above then implies that the infected population may increase
in both the normal and distanced environments, if the susceptible
population at the distancing time ¢, is large enough (see (19) below).
Note that this matches the parameter values utilized in Fig. 2, where

Ry(f,) = 4.
Ro(By) =2.

S,() = a3)

(14)

I'=St)+1I(t;)—S+

(16)

a7
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Since R, increases as a function of g, Eq. (13) implies that
Sy(By) < S,(By)- 18)

Assuming (16), we are able to compute the maximum of the infected
population as a function of the susceptible population at the time ¢,:

(1) + S) = 7= (L +10a(STIR(BD).  S,(By) < St) < 1,
I,= 1a,). S,(8,) < S(1) < S,(By)-
SO)+1(0) = == (1 +10x(SORB)), 0.2 S) < S,y(f,).

Ro(By)
(19)

Eq. (19) can be understood as follows. Recall that S(0) ~ 1 and that
S is decreasing. Hence an early time 7, corresponds to S(t,) close to
1, while waiting longer decreases the value S(z,). Hence left-to-right in
Fig. 2 corresponds to top-to-bottom in Egs. (19).

The first case occurs if 7, is less than the time at which the peak
value of the infective state would have been attained, if one had
imposed social distancing from time zero. Note this peak always oc-
curs, as a function of state .S, before the non-distanced peak by (18).
Specifically, I was increasing for ¢ € [0,7,] and at ¢, satisfies

lim d—l(t) >0,

-ty dt

(20)
lim

[

dl
— () >0.
dt()_

Thus, I is increasing at ¢, and as f(t) = g, for ¢ > ¢, the maximum of 1
(for all ¢ € [0,7]) occurs at the peak of the distanced dynamics, which is
given by (37), with new initial conditions (S(t,), I(z,)) and Ry = Ry(B,).
This is precisely the first formula in (19).

If time ¢, is large enough so that S,(8,) < S(t,) < S,(8,), then I(r)
must satisfy

lim %(z) >0,

dr 21
lim — () < 0.
| lr;: PR
Since I was increasing for 0 <t < 7, the maximum of I occurs att =1,
and hence yields the second formula in (19).

Lastly, if ¢, is long enough so that S(z,) < S,(4,), then

lim d—I(t) <0,

-ty dt

(22)
lim

t—1F

dI
—() <0.
D=

Thus, the peak of the infected compartment occurred at an earlier time,
before distancing was enacted, with g = g,. This peak value is given
precisely by (37), with g = g,, since the overall peak value is given by
the peak value of the non-distanced dynamics; this corresponds to the
third formula in (19). For a visualization of all three cases, see Fig. 4.
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Fig. 4. Integral curves defined by changing f (see Eq. (11). The blue curve corresponds to g = g, (non-distanced), and the red corresponds to g = g, (socially distanced). The
time ¢, denotes the time when social distancing is enacted. All cases assume S(0) ~ 1. The three figures (left-to-right) denote the three different formulas stated in Egs. (19) for
I, (top-to-bottom). (For interpretation of the references to color in this figure legend, the reader is referred to the web version of this article.)

Formula (19) allows us to estimate the differential sensitivity of
I, with respect to r,. First note that this sensitivity is approximately
proportional to the differential sensitivity of 7, with respect to I(z,),
since (assuming S(0) ~ 1 and that S is relatively constant on [0, #,]):

I(t,) m 1(0)ePu=7)s, (23)
or
log(I(ty)) = log(1(0) + (B, — 1)t;. 24

That is, the two differential sensitivities u, with respect 7, and I »
with respect to 1(t,)) differ by a factor (8, — y)t,. In the remainder, we
compute the differential sensitivity of I, with respect to I(z,) as a proxy
for the true sensitivity of I, with respect to 7, (the quantity of interest
from Fig. 2).

We now compute the differential sensitivity of 1, with respect to
I(t,) using Eq. (19). The following analysis is for all S(z,) € [0, 1], but
we must first understand where this formula actually defines a function.
I, is a function of I(¢,) only if the latter’s range is restricted to include
regions where I(t,) is invertible (with respect to t,). Since I(z,) has
a relative maximum at distancing time ¢, such that S@,) = S,(8,),
it is clear that the domain of I, must be restricted into two regions:
I(t,) with S(@,) € [S,(B), 1] (where I(z,) is non-decreasing) and I(z,)
with S@,) € [0,5,(,) (where I(z;) is decreasing). With the above
understanding as to an appropriate domain, we compute the differential
sensitivity of I, with respect to I(z,):

dlogl, _ 1@y drl,
dlogI(ty) ~ I, dI(t)

(25)
P
Eq. (19) then allows us to immediately compute the sensitivity if 1(z,)
is such that S(z) € [0, S,(5,)):

L,

dlogl,
0,

_ S,(B,) < S(t,) < S,(By).
dlogI(ty)

0<8@) <S5, 26

Note that the above regions correspond to Figs. 4b-4c, and is obtained
by differentiating the second and third formulas in (19). In words, (26)
says that the differential sensitivity is relatively large and constant for
such that S,(8,) < S(,) < S,(f,), and then drops to O for larger 7, (recall
that S(z,) decreases as a function of ¢,). Thus the social distancing start
time should have no effect on 1, if S(t,) < S,(B,), whereas there is a
band of social distancing start times where I, increases rapidly. Note
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for the parameter values utilized in Fig. 2, we compute
S,(B,) = 0.25,
S,(By) = 0.5.

and simulating we obtain the corresponding critical start time region
(where S(t,) = S,(8,). S,(8,)) as

27)

1, € [45.25,54.12] days. (28)

This is in close agreement with the region observed in Fig. 2, and hence
describes the vertical transition band numerically computed.

Analyzing the sensitivity at earlier start times (7, such that S(,) €
(S,(B,), 1)) is more challenging using Eq. (19), since it requires taking
a derivative of S(z,) with respect to I(r,). We note that we expect the
sensitivity to be small for sufficiently early distancing times ¢, since
we observe only slight variation in 7, from Fig. 2 at small ¢, (and large
t4, as we are not relaxing social distancing in this analysis). Hence we
conjecture that the sensitivity is largest exactly in the band given by (28).

Numerically we compute the differential sensitivity of I, for the
first two regions given in (19) (¢, such that S(,) € [S,(5,), 11); see the
blue curve in Fig. 5. The two regions plotted correspond to the times 7
where I(z,) is increasing. Note the approximate constant sensitivity of
1, as predicted by the first expression in (26), for ¢, such that S(t,) €
(S,(B,), Sp(Ba))- We further observe a small sensitivity for small I(z)
(hence small 7,), which was also expected from Fig. 2. The differential
sensitivity then appears to gradually increase in value, until it reaches
1 near the transition region (S(t,) = S,(Ba)s and I(r;) = 0.33). As
computed in (26), the sensitivity is 1 for larger I(z;). Hence, at least
for parameter values utilized in the above, we find an interval of
critical distancing start times for which the maximum of the infected
population is most sensitive.

Lastly, we approximate the differential sensitivity in the initial re-
dlogl,

ion where ———--
glo ere dlog I(t)

that

increases from 0 to 1 by making the approximation

S(t)+I1(t) =1. (29)

in (19). Note that this should be accurate for small ¢, when R(¢,) ~ 0,
but in general will not be true for larger times. Replacing S(¢,) by
1 — I(t,) in the first formula of (19) and differentiating with respect
to I(t,) yields the approximation

dlogl, 1 1 1ay) (30)
dlogl(ty) = Ry(B) 1-1Gy) I,
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Fig. 5. Differential sensitivity of I, with respect to I(r,). Numerical approximation
of sensitivity is indicated by the blue curve, corresponding to region where I(r,) is
increasing (first two formulas in (19)). I(t,) € [0.33,0.4] is the transition region in (19).
Orange curve is approximation to sensitivity given by Eq. (30). (For interpretation of
the references to color in this figure legend, the reader is referred to the web version
of this article.)

where S,(f,;) < S(t;) < 1. This formula is the orange curve in Fig. 5. As
expected, this approximation seems to be accurate initially, but soon
diverges from the numerically computed sensitivity.

We make a final note concerning the above approximation related
to the duration of social distancing, 7,. Recall that we assumed that 7,
was large, and hence considered a switched system of the form (11),
and thus our analysis focused on two integral curves (corresponding to
p, and p;; see Fig. 4). It is possible that the reduction in transmission
rate (B, — f,) is such that

lim S@) > 5,(8,)- (31

In this case, Ry(f,) > 1, so that the reintroduction of even one infected
individual into the population will stimulate an epidemic if distancing
mandates are relaxed (f; — p,). Hence although the calculations are
completely valid in the case of an infinitely long duration 7,, the
resulting dynamics in a “real-world” scenario, that is, one in which
social distancing is ceased, may still result in an unstable system at
risk of future outbreaks. This further necessitates the need for a careful
design of single-pulse strategies of social distancing. See Giordano,
Blanchini, Bruno, Colaneri, Di Filippo, Di Matteo, and Colaneri (2020a)
for a further discussion of this phenomenon.

3.3. Are the above dynamic properties universal features of more complex
models?

One may reasonably ask whether the features observed for the
SIR model hold for more complex examples. For example, is the “V
shape” in Fig. 2 a universal property? Perhaps surprisingly, it appears
that the answer is “yes”. The SIR model is relatively simple, and
thus its properties are easier to analyze compared to complex multi-
compartment systems. However, we can use simulations for these
models to investigate the universality of the phenomenon (Fig. 6).

We investigated several epidemic models that have been recently
formulated to capture the spread of COVID-19. Each model is simulated
as in Section 3.1, utilizing parameters used in the respective papers and
thought to be appropriate, based on data available at the time, for the
COVID-19 pandemic.

We briefly describe the models simulated in Fig. 6. The SAIR system
is a simple variation of the SIR model that includes an additional
compartment A for asymptomatic infected individuals (Grunnill, 2018;
Robinson & Stilianakis, 2013). fSIR is an infection aware population
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model with the same number of compartments as the SIR model with
the additional assumption that the contact rate between individuals
decreases as a function of the infected population (Franco, 2020).
The 6-compartment SIR model is a variation of the SIR model that is
obtained by dividing the susceptible population into two categories:
socially distanced and non-distanced populations (Gevertz et al., 2020).
The SIQR model is also a variation of the SIR model that includes an
additional compartment Q for the quarantined population (Pedersen
& Meneghini, 2020), and the SIDARTHE model is a more complicated
variation of the SIR model with 8 different compartments proposed to
describe COVID-19 in Italy (Giordano et al., 2020a, 2020b).

The “V” shape pattern observed in Fig. 2 seems to be consistent
among these more complicated epidemic models (Fig. 6) and similar
trade-offs between the start time and duration of social distancing
exist. We conjecture that this behavior is preserved for a large class
SIR-derived models due to the both the similar network structure and
control (effect of social distancing on f) present in many types of
epidemic models.

Although the range of the infected peak is different among these
models, the reduction in magnitude between the virtual peak and that
under socially distancing is about 50% in every case. Also, the slope of
the diagonal border between the blue (high) and white (low) regions
can be approximated by Eq. (6).

3.4. Periodic relaxation

From an economic perspective, periodic relaxation of social distanc-
ing is favorable to prolonged single interval strategies (Karin et al.,
2020). A policy with regular periods of distancing and relaxation can
significantly delay the time of the peak of the epidemic, while still
allowing limited economic activity (Bin et al., 2020; Gevertz et al.,
2020; Karin et al., 2020).

Fig. 7 provides numerical simulations of the SIR under periodic
relaxation with different periods 7" (shown on the horizontal axis) and
closed business-time ratios r (shown on the vertical axis). Here r is
defined as the ratio between the duration of social distancing and
the period of distancing. As in the previous section, the maximum
infected population is plotted as a measure of the outcome of different
distancing strategies. For systems that are affine in control (here viewed
as the contact rate in epidemic models), fast switching policies behave
similarly to constant social distancing regimens with transmission rate

p:
_ 1 [T
B= 7/0 A dr.

Recall that time T denotes one period of social distancing and relax-
ation, and hence § represents the time-averaged transmission rate (see
Appendix B). Indeed, examining Fig. 7b, we observe that as the period
T decreases, the infected peak converges to the response corresponding
to a constant § which corresponds to the value given in (32). On the
other hand, as the period T increases, the infected peak will be less
dependent on the weighted average of the transmission rate. Observe
also that the infected peak is not monotonic with respect to either
the period T of the social distancing relaxation policy or the ratio r
of distancing. In Section 3.5, we argue that this behavior is due to
“mistiming” the social distancing mandate. This behavior has been also
observed in Bin et al. (2020) and Gevertz et al. (2020).

The limitation of such policies is that the peak of the infected
population is a function of both g, and g, while the peak of the infected
population with a single interval of social distancing at a proper time
will only be dependent on the social distancing transmission rate ;.
This can be seen in Fig. 9, where we observe that the peak of the
infected population during a single interval social distancing strategy is
almost identical to the infected peak for a population that is indefinitely
distanced (compare the maximums of the solid blue and black curves).
In what follows, we propose a combination of a single-pulse and

(32)
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Fig. 6. Recent models proposed to capture the COVID-19 behavior show the “V” pattern. Models and their parameters are fully presented in Appendix C. The ratio between
transmission rates of normal and socially distanced populations (g,/8,) is fixed at 2 for all models. (For interpretation of the references to color in this figure legend, the reader
is referred to the web version of this article.)

Fig. 7.

Max(T)

Social Distancing Rate [%]

75 100
Social Distancing Period [days]

(a) Heatmap of Max([]).

433

Social Distancing Rate [%]

Max(I)

25 50 75

Social Distancing Period [days]

(b) Contours of Max([I).

Infected peak Max(I) of SIR model (1) under various periodic distancing policies with different period T and ratio of social distancing r. See Fig. 2 for parameter values.
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Fig. 8. Effect of periodic relaxation policy in combination with a single interval social distancing for SIR model with parameters g, = 0.2, g, = 0.1, and y = 0.05. The dashed
orange line, which represents the infected compartment peak time without single interval social distancing policy (virtual peak), is represented at ¢, = 93.78, ¢, = 94.0, t, = 91.0,
and ¢, = 98.0 in Figs. 8b, 8c, 8d, and 8e, respectively. (For interpretation of the references to color in this figure legend, the reader is referred to the web version of this article.)

periodic social distancing policy as an approach that optimally reduces
the infected peak while both allowing periodic economic activity and
delaying the onset of the infected peak.

3.5. Periodic relaxation combined with a single interval of social distancing

The peak of infected population depends non-monotonically on
both the period T and ratio r of periodic policies. A periodic social
distancing relaxation policy with a large period time T may lead to
high transmission rates at the critical time of an epidemic (e.g. at
the potential peak of the infected population). Or it may lead to a
well-timed strategy and hence significantly reduce the infected peak.
To address this uncertainty, we propose combining single-pulse social
distancing with periodic relaxation (Fig. 8).

Fig. 8 illustrates the effect of combining a single pulse of social
distancing and periodic relaxation policies for different periods T in
the SIR model. The transmission rate used as an input for the pulsed
strategy is visualized in Fig. 8a. This representation is for periodic social
distancing with period of one week (T = 7 days), with two days of
relaxation and five days of distancing enacted, i.e. r = 5/7. The single-
pulsed strategy with different start time ¢, and duration ¢, is simulated
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in combination with a weighted average transmission rate (Fig. 8b) and
periodic pulsed strategies with different periods of T = 1 day, T = 7
days, and T = 14 days in Figs. 8c, 8d, and 8e, respectively. Note that for
small period T = 1, the periodic relaxation policy is well-approximated
by the average transmission rate as discussed in Section 3.4; compare
Figs. 8b and 8c. However, for larger T, the corresponding simulations
differ significantly (e.g. Figs. 8b and 8e).

We first note that the single interval of strict social distancing may
generally be delayed for mandates which include periodic relaxation;
compare the horizontal axes (¢,) in Figs. 2 and 8. This is advantageous,
as it allows for a longer amount of time for medical professionals and
policy-makers to prepare for the peak of the epidemic. Furthermore,
the amplitude of the infected peak is lower when a periodic relaxation
policy is combined with a single interval social distancing. By com-
paring the dark blue (high) and white (low) regions in Fig. 8 it can
be observed that the infected peak can be reduced by 30% percent
with just one additional single-pulse social distancing at an appropriate
time. The “V” shape pattern is still consistent for the combination
of periodic relaxation and signal interval social distancing policies.
Such policies are feasible to implement during an epidemic, and still
provide opportunities for limited economic activity. Hence a well-timed
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Fig. 9. Optimal social distancing and quarantine period during an epidemic based on different models: (a) The SIR model (1), (b) the SAIR model presented in Appendix C.2,
(c) the six-compartment SIR model with social distancing from Gevertz et al. (2020) presented in Appendix C.4, (d) the fSIR (Franco, 2020) presented in Appendix C.3, (e) the
SIQR model (Pedersen & Meneghini, 2020) presented in Appendix C.5, and (f) and the SIDARTHE model (Giordano et al., 2020a) presented in Appendix C.6. Dashed line shows
the input A(¢) applied in each model as a social distancing control. The black line represents the infected compartment with limited time social distancing, the red line shows the
dynamics of the infected compartment with f(r) = g, (no social distancing), and the blue line represents the scenario of having the social distancing during an entire epidemic
with p(t) = p,. (For interpretation of the references to color in this figure legend, the reader is referred to the web version of this article.)

additional single-pulse of strict social distancing utilized in conjunction
with periodic relaxation may provide an appealing response to an
epidemic.

4. Conclusions and discussion

The white area of the “V” shaped graphs shown in Figs. 2a and 6
represents a linear trade-off between the start time 7, and the duration
t, of social distancing. This phenomenon has been illustrated for several
different epidemic models, some of which were recently proposed for
COVID-19. A single interval social distancing would not be effective
in the reduction of the infected peak if the start time is too late (blue
region on the right side of vertical line), or too early (the blue area on
the bottom left side of the diagonal line). On the other hand, a single
interval of social distancing enacted at a proper time can significantly re-
duce the infected peak. Combining such a single interval with periodic
relaxation also appears to significantly reduce the peak of the infected
population, while simultaneously delaying the necessary start time of
the strict distancing period, and hence provides an appealing option for
policy-makers.

4.1. Comparison of optimal single shot and complete social distancing
strategies

Fig. 9 is an example of how well-timed social distancing can reduce
disease burden for each of the investigated models. The dashed black
line is the time-varying transmission rate f(), defined by (3), modeling
a single interval of social distancing. The solid black curves represents
the response of the infected compartment to this f(z), while the red
and blue curves show the response to no and full social distancing,
respectively. That is, comparing to (3), the red curves correspond to a
system with g(r) = ,, while the blue curves correspond to f(t) = §,. We
see that the values of the peaks of the black and blue lines are similar,
implying that properly timing a single pulse of social distancing can
have a significant impact on the infected peak; indeed, the response to
such regimen appears to approximate the response to a fully isolated
distancing policy (blue curves).
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Based on Figs. 6 and 2, the start time ¢, and the duration 7, of a
single interval of social distancing which minimize the infected peak
are not unique. Different values of ¢, and 7, that correspond to the
white color in the heat maps/contour plots will reduce the infected
peak to approximately the same degree. Furthermore, if we define the
optimal interval of social distancing start time based on a given social
distancing duration, then the range of acceptable social distancing start
times increases as the social distancing duration increases. For example,
examining Fig. 2a, we see that a social distancing policy with a duration
of t, = 75 days should be commenced at approximately 7, € [25,30],
while a distancing policy with a longer duration of ¢, = 100 days should
be commenced at approximately 7, € [20,30]. This latter observation
is important from an implementation perspective, as a larger range
of start times implies less precision is necessary for designing social
distancing strategies. As parameter estimation is difficult, especially in
an evolving pandemic (e.g. March 2020), more robust protocols may
be desirable.

4.2. Robustness of “V” shape pattern

The ratio between transmission rates, f,/f,, is set to 2 for the
simulations represented in Figs. 2, 6, 7, 8, and 9. This ratio is seen to be
approximately proportional in magnitude to the slope of the diagonal
border between the blue and white regions of Fig. 2 in Section 3.1
(see (6) for a more precise expression). By increasing the transmission
rate ratio f8,/f,, i.e. by introducing a more draconian social distancing
policy, the magnitude of the slope of the diagonal line increases. Fig. 10
shows the heat map of the normalized infected peak of the investigated
models when, instead, §,/f, = 10. Note that g, is the same for the
investigated models in Figs. 6 and 10. It can be observed that social
distancing pulses that take place at an early time of an epidemic will
not be effective in diminishing the peak of the infected population.
Intuitively, the blue area on the left side of vertical white region is for
the scenarios when the infected peak occurs after the social distancing
time interval. But, if a social distancing is imposed from the white
region based on the suggested start time 7, and duration 7, of social
distancing, then it will be very effective in inhibiting the peak of the
infected population. The persistence of the characteristic “V” shape
and its close agreement with the predictions presented in Sections 3.1
and 3.2 show that our analysis is robust with respect to parameter
variations.
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Fig. 10. Maximum of the infected compartment for a selection of models introduced to capture the dynamics of the COVID-19 pandemic. Models and their parameters are fully
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legend, the reader is referred to the web version of this article.)

4.3. Discussion

In this work we have investigated the response of epidemic models
to social distancing as a control strategy. We have analyzed the basic
features of the classical SIR model with respect to a single interval
of social distancing both computationally and theoretically. We have
shown, via computations, how the basic response structure of the SIR
model is preserved for a number of more complex (but related) epi-
demic models. Importantly, although a strict social distancing mandate
enacted early on in an epidemic will delay and potentially reduce the
peak of the infection, too early relaxation may inhibit a significant
reduction. Similarly, waiting too long to implement distancing will also
be ineffective as a mitigation strategy, but importantly, this critical
delay occurs earlier than expected, and can be quantified.

More precisely, we have introduced a trade-off between the start
time and the duration of social distancing effects on the peak of the
infected population. A “V” shape pattern has been observed for the SIR
model. This pattern can be understood mathematically in the special
case of the SIR model and is verified through simulation for more
complex models recently proposed for COVID-19. A single pulse of
social distancing is shown to be most effective if it happens at a proper
time. Moreover, the infected peak for economically preferable strategies
like periodic social distancing relaxation can be reduced by a single
pulse of social distancing.

Computational resources

The numerical simulations and plots are done with the Differen-
tialEquations package (Rackauckas & Nie, 2017) of Julia programming
language (Bezanson, Edelman, Karpinski, & Shah, 2017), and the analy-
sis notebook are available on https://github.com/sontaglab/epidemics
repository.

Declaration of competing interest

The authors declare that they have no known competing finan-
cial interests or personal relationships that could have appeared to
influence the work reported in this paper.

436

Acknowledgments

This work was supported in part by NSF Grants 1849588 and
1716623. We thank M. Ali Al-Radhawi for his comments. We thank
the anonymous referees for a large number of very constructive sug-
gestions, which much improved the manuscript.

Appendix A. SIR model

A.1. Peak of the infected compartment

The peak of the infected compartment for the simple SIR model
can be characterized at the time when I(f) = 0, from Eq. (1). This is
the time when the rates at which populations are being infected and
recovered (or removed) from the infected compartment balance out.
We will denote the peak of I(#) by I, and the corresponding susceptible
population by S, and we write

(33)

for the basic reproduction number of the SIR model. Provided that
S(0) > Ra', one has:

_ _ p-1
Sp_}l/ﬁ_R i

(34
1, =1(0) + S(0) — Ry'(1 + In(S(0)Ry)).

Note that the maximum of the infected compartment is only a
function of the basic reproduction number Ry. The formula for S, is
immediate from i (¢) = 0. The formula for I » can be derived as follows.
We have the following implicit formula between the susceptible S and
infected I compartments:

) (s

I=—S+R01<§>. 35)
which implies

I—1(0)=—(S-5(0)+R;'In = (36)

NO}

Here S(0) and 7(0) are the initial values of the susceptible and infected
compartments at the beginning of the epidemic. Therefore, the peak of
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the infected compartment is:
I,=10)+S0)-S,+R;"'l 5
,=10)+S0)-S,+R; In —

S©0)’
=1(0)+ S(0) — Ry" (1 +1n(RyS(0))).

37

At the start of the epidemic, S(0) ~ 1 and 1(0) ~ 0, so the expression
for the infected peak is simplified to:

I,~1-R;"(1+In(Ry). (38)

A.2. Change of variables for SIR model

To gain a better understanding of the infected compartment peak
time 7,, we can reparametrize the time ¢ by 7 in the form of dz/dr = 1(#)
with initial time ¢, = 7, = 0 as suggested by Cadoni (2020), the SIR
model (1), under this change of time scale, is now linear:

ds
= =_48,
dr b
ar _ BS -7, 39
dr
dR _
dr — v
We remark that his transformed system evolves from z = 0 to

T= f0°° I(s)ds < oo. The solution of the linearized model can be written
in the following form
S = .5(0) exp(—p7),
I =1(0)+ S0)—-S0)exp(—pr)—yr,
R = RO) + 71, (40)
_ / ’ dr’
o 1(0)+ S(0) — S(0)exp(—pz’) —yz'"
The infected peak and its corresponding time can be written analyt-
ically as follows:
S,=v/B=Ry",
7, = In(RyS(0))/8,
I,=1(0)+50)— Rgl(l +In(R(S(0))),

/ K dr’
t,= .
P Jo  I(0)+ S(0) — exp(—p7’) — yr’

It can be observed that the maximum of the infected compartment is
only a function of the basic reproduction number R, while the time of
the peak 7, is dependent on R, and §. We remark that a different time

scaling and shifting have been used by Kim (2020) to show statistical
similarities of the COVID-19 spread in different countries.

(41)

A.3. Linear approximation

The integral in Eq. (40) is hard to compute explicitly. To obtain an
intuitive approximation for small times for /(¢) from Eq. (39), we will
consider S(7) to be constant, and therefore equal to its initial value .5(0).
That gives:

I~ @pSO0)-yplI.
= 1(t) = 1(0)exp((fS(0) — y)1),
~ 1(0) exp((f — 1)1).

This approximation is reasonable for the beginning of the spread of
the virus, when S(¢) is close to one, the total population. We used this
approximation in Section 3.1.

(42)

Appendix B. Fast switching policies
Consider a general system affine in controls (Sontag, 1998):

x(1) = folx(] + Z B (0 fi[x@)]. (43)
i=1

1
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We justify here the fast-switching remark made earlier. We use
the general system affine in controls formalism in Eq. (43). Let us
suppose that the inputs f;(¢) are periodic with period T, and consider
the constant control obtained by averaging the g; over a period:

_ 1 /T
fi=x /0 pi(n)dr.

It can be proved that, if the frequency of (r) = (8,(¥), ..., B, (1)) goes to
infinity, meaning that the switching time approaches 0, then solutions
approach those for the average §. This follows from standard averaging
results for systems that are affine in controls. Specifically, (1) the map
from controls on an interval [0, T'] to trajectories on [0, T'] is continuous
with respect to the weak* topology in L' and the uniform topology on
continuous functions, respectively (see, e.g. Sontag, 1998, Theorem 1),
and (2) for a periodic input u(f), the input u(wr) converges weakly to
the average of u as w — oo. An alternative proof can be found in Khalil
(2002) (Section 10.2) (changing time scale in the statement of Theorem
10.4, by x(r) = x(t/¢)). (This fact was also observed in Bin et al. (2020).)

(44)

Appendix C. State space representation of several epidemic mod-
els

In order to describe several epidemic models that have recently
proposed for COVID-19, we use the standard control theory state space
formalism (e.g. Sontag, 1998) for systems that are affine in controls ;(r)
of Eq. (43). When there is just one control (m = 1), we write simply g
instead of g,.

C.1. SIR model

The SIR model represented in (1) can expressed, using the state
x = (8,1, R), in the following form:

0 —X| Xy
Jox)=|-rxy |, [i) =] x1x, (45)
7X, 0

The transmission rate # and recovery rate y are dependent on the nature
of the epidemic disease, and medical resources available at the com-
munity (Bhapkar, Mahalle, Dey, & Santosh, 2020; Chowell, Ammon,
Hengartner, & Hyman, 2006; Simha, Prasad, & Narayana, 2020). From
the acceptable range of parameters we used (f,y) = (0.2,0.05) and
initial conditions of (S,I,R),_, = (1 — 1073,1073,0) in all numerical
simulations. The value of , used for the social distancing intervals of
Figs. 2, 7, 8, and 9 is 0.1, and 0.02 for Fig. 10a.

C.2. SAIR model

The SAIR model as a simple extension of the SIR model with
an asymptomatic A compartment in the population (Grunnill, 2018;
Robinson & Stilianakis, 2013). The state space representation in terms
of the state x = (S, A, I, R) is:

0 —X|X, —X|X3
-6 +rx; | xix | xixs
fw=| 5 T aw=| | A= (46)
YaXy tyrx3 0 0

We use the parameters (B, 5,,6,74,7;) = (0.3,0.2,0.1,0.09,0.05)
(adopted from Grunnill (2018)) with initial conditions of
(S,A,I,R),_y = (1 — 1.1 x 1073,1073,1074,0). The values of f;(r) and
B, (1) used for the social distancing intervals of Figs. 6a and 10b are half
(B,/Bs =2), and 10% (B,/B, = 10) of their original value respectively.
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C.3. fSIR model

An “infection aware” distancing model has been recently introduced
by Franco (2020), in order to account for how individuals practice
enhanced social distancing as the number of infections increases. This
model has an additional term of the form 1/(1 + kI) in comparison
with the simple SIR model (1) where k is the feedback gain of the
statistical social awareness effect on disease spread. The state variable
is x = (S, I, R) and the state space representation is as follows:

0 —x1%p /(1 + kx;)
fo)=]=rxy |, [1(x) = x;x2/(1 + kxy) (47)
7YXy 0

We use the parameters (8,7,k) = (0.2,0.05,10) (adopted from the
acceptable range of parameters defined by Franco (2020)) with initial
conditions are (S, I, R),_, = (1 — 1073,1073,0). The values of f(¢) used
for the social distancing intervals of Figs. 6b and 10c are 0.1, and 0.02
respectively.

C.4. Six-compartment SIR model

The 6 compartment SIR model (Gevertz et al.,, 2020) with state
variable x = (Sp, Sy, Ap. An.Ip, Iy, R) is:

—hyx) + hyxy
hyxy = hyx,

—€sX| X5
—X7X5

—Yarx3 + hoxy — hix; €5X] X5

2 J100) = ,

X2 X5

Sox) =

—Var¥s —haXg + hyx;
SFrar(xs +x4) = x5 = y1gXs
=y arGes + x4) +v1rxs
—eg(xy +€4x3)x)

—(x4 + €4X3)%y
€g(xy + €4x3)x)
(x4 + €4x3)x;
0
0

0

fr) = (48)

The parameters (f,,€e4.€5.8. R0, Va1V ar f>6) (1.4,0.12,0.12,
0.336,0,0.296,0.048,0.65,0.0024) and initial conditions (Sp,Sy.Ap.
An,Ip, Iy, R)—y = (0,1 — 1075,0,0, 1073, 0), are used in our numerical
simulations (as suggested by the authors Gevertz et al., 2020). The
values of () = p4(t) and B,(t) = p;(2) used for the social distancing
intervals of Figs. 6¢ and 10d are half (8,/8; = 2), and 10% (8,/8, = 10)
of their original value respectively.

C.5. SIQR model

The SIQR model (Bin et al., 2020; Pedersen & Meneghini, 2020)
with state variable x = (S, 1,Q, R) is:

0 —X|X,
| —(a+nx, | x1x
Jox) = o3 1, | fix) = 0 (49)
ax, 0

The parameters (f,a.7,8, N) = (0.373,0.067,0.067,0.036,107) and
initial conditions (S, I, R),-g = (107 — 83.333,83.333, 0, 0) are used based
on the authors suggestion (Bin et al., 2020). The value of f(f) = gp used
for the social distancing intervals of Figs. 6d and 10e is half (8,/8, = 2),
and 10% (B,/B, = 10) of their original value respectively.
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C.6. SIDARTHE model

The SIDARTHE model (Bin et al., 2020; Giordano et al., 2020a,
2020b) with state variable x = (S,1,D,A,R,T, H, E) is:

0
—(ps + pg + p7)x;,
Psxy — (pg + Pg)x3
Pexz = (P1o + P11 + P12)X4

fo(x) =
pgx3 + proXs — (P13 + P1a)Xs
pr1xs + p1axs — (P13 + P1a)xg
P7Xa + PoX3 + praXy + P14Xs + p15Xg
Pi6%X6
—x1(p1X3 + paX3 + p3X4 + psXs)
x1(p1xy + Ppx3 + P3Xy + P4Xs)
fix) = (50)

[=NeNeNeRe-Ne]

The parameters are N = 107 and the p; represented in the following
and initial conditions (S,I,D,A,R,T,H,E),_y = (107 —83.333,83.333,0,
0,0,0,0,0) are used for the numerical simulations based on Bin et al.
(2020). The value of f(r) = qf used for the social distancing intervals
of Figs. 6d and 10e are half (8,/8; = 2), and 10% (8,/8; = 10) of
their original value respectively. The parameters p; are the entries of
the following vector p:

p = (0.570,0.011,0.456,0.011,0.171,0.371,0.125, 0.125,0.012,0.027,
0.003,0.034,0.034,0.017,0.017,0.017).

Appendix D. Infections approach zero asymptotically

We remark that, in all the models discussed, the infective compart-
ments approach zero as time ¢+ — oo. For epidemics models with no
controls, this simple fact is typically established by appealing to the
LaSalle Invariance Principle. However, the LaSalle principle does not
apply to time-varying systems, which are the focus of this paper, so a
slightly more complicated argument is needed. We illustrate with the
six-compartment SIR model from Gevertz et al. (2020), discussed in
Appendix C.4, which we repeat here for convenience:

s,
o = —esBrSpl —esPa (An +€4Ap) Sp = hiSp +hy Sy,
dSy
T —PrSNI — Py (AN +€AAD) Sy +hiSp—h,Sy,
dAp
- = esBrSpl +esBy (Ay +€4Ap) Sp+ Ay —y4rAp — hiAp,
dAy
- = BrSnI+ B4 (Ay +e4Ap) Sy +h1Ap —yar Ay — By Ay,
dl
i Frar(Ap + An) =61 —yigl,
dR
v (L= ar (Ap+Ay) +7irl.

We assume that the inputs (f functions) are Lebesgue measurable and
essentially bounded, which is a very mild assumption and covers all
piecewise continuous bounded inputs. An important remark, which
will be applied in the proof, is as follows. For any system dx/dt
f(x(?), u(r)) for which inputs are bounded, and for trajectories that stay
in a compact set (our variables are nonnegative and add to < 1), the
solution x(¢) is uniformly continuous. (Assuming that f is continuous.)
This is proved as follows. In general, trajectories of control systems are
locally absolutely continuous (see for example Appendix C in Sontag
(1998)). Thus, they have derivatives almost everywhere, and satisfy
x(®) = x(0) + /0’ f(x(z),u(r))dr for all z. Therefore, the norm of the
solution satisfies |x(r) — x(s)| < ¢|t — s|, where ¢ is an upper bound on



M. Sadeghi et al.

| f(x(1),u(r))|. This proves that x is globally Lipschitz, and thus in par-
ticular uniformly continuous. In particular, of course, each coordinate
of x is also uniformly continuous.

We will show that all the infective populations, Ay (1), Ap(?), and
I () converge to zero as t — oo. The paper (Gevertz et al., 2020) does the
proof in the case of constant inputs. As there, we start by considering
the total population fraction N defined by N := S, +Sy+Ap+ Ay +
I + R and observe that d N /dt = —61 < 0.

The function N is non-increasing (because I is nonnegative) and
thus converges monotonically to some limit. Since d N /dt is a constant
multiple of I, which is uniformly continuous (see previous remark),
also d N /dt is uniformly continuous. Barbarat’s Lemma (Khalil, 2002)
says that a differentiable function (in this case, N) with a limit as
t — oo, and whose derivative is uniformly continuous, has a derivative
that converges to zero. Therefore I = (1/8)d N /dt also converges to
zero.

Next we want to prove that the remaining infective compartments
also tend to zero. If we prove that dI/dt converges to zero, then since
I converges to zero and fy,;(Ap + Ay) =dI/dt+ (6 +y;g)I and since
both A, and A, are nonnegative, we can conclude that both Ay (?)
and A (r) converge to zero, as claimed. It remains to prove that dI/dt
converges to zero. For this, we will again apply Barbalat’s Lemma, this
time to 7(r). We already know that I(r) converges, so all that remains
to check is that its derivative is uniformly continuous, which follows,
again because dI/dt = fy,;(Ap + Ay) — 61 — y;rI, from the fact that
both Aj and Ay are uniformly continuous. This completes the proof.
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