
S1 Text. Optimised implementation of filter inference.

The implementation of filter inference can be optimised such that it solves the time

series model only once for each simulated individual by leveraging the fact that numerical

differential equation solvers can efficiently evaluate a system of differential at any number

of time points. The optimised implementation, therefore, solves the time series model

for each individual only once up front, computing ȳ( s, t) for all measured time points

in one time series model solve. This removes the unnecessary costs of integrating the

time series model for each measured time point separately.
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