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contributing to unnecessary complexity. Another challenge frequently encountered is the
lead time, which refers to the period for which predictions are made and often is too short.
This paper addresses these issues by introducing a parsimonious method based on ICC
curves, offering a logistic distribution model derived from the vector-borne SEIR model.
Unlike existing models relying on diverse environmental data, our approach exclusively

S\Zgor:g: virus utilizes historical and present infected human cases (number of new cases). With a year-
ICC curve long lead time, the predictions extend throughout the 12 months, gaining precision as new
Bayesian model data emerge. Theoretical conditions are derived to minimize Bayesian loss, enhancing
Logistic distribution predictive precision. We construct a Bayesian forecasting probability density function
HPD credible interval using carefully selected prior distributions. Applying these functions, we predict month-

specific infections nationwide, rigorously evaluating accuracy with probabilistic metrics.
Additionally, HPD credible intervals at 90%, 95%, and 99% levels is performed. Precision
assessment is conducted for HPD intervals, measuring the proportion of intervals that does
not include actual reported cases for 2020—2022.
© 2024 The Authors. Publishing services by Elsevier B.V. on behalf of KeAi
Communications Co. Ltd. This is an open access article under the CC BY-NC-ND license
(http://creativecommons.org/licenses/by-nc-nd/4.0/).

1. Introduction

Disease outbreaks and epidemics have had a significant impact on human history and have shaped the trajectory of so-
cieties and civilizations (Aberth, 2011; Kenneth, 1993; Snowden, 2019). For instance, pandemics such as the bubonic plague,
smallpox, and cholera devastated populations, altered social structures, and even contributed to the fall of empires (Piret &
Boivin, 2021). Among infectious diseases, mosquito-borne diseases are of particular concern due to their high transmissibility,
making it relatively easy for pathogens to spread from one local area to another within a region by the insect flight or host
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movement (World Health Organization (2020)). The situation is exceedingly more complex for the West Nile virus, as it
exhibits spreading behavior at two spatial scales: one, local transmission from mosquitoes to a human population, and two,
pathogen spread from birds to mosquitoes over long distances (Fig. 1). West Nile disease is a zoonotic disease caused by a
virus in the Flaviviridae family that is transmitted among mosquitoes (principally Culex spp.), birds, and mammals (Campbell,
Marfin, Lanciotti, & Gubler, 2002). Humans and other mammals are not competent hosts and are, therefore, considered ‘dead-
end hosts* for the virus. Although birds are the primary virus reservoirs, vector mosquitoes can bridge birds to mammals,
causing spillover and epidemics in humans (Ciota, 2017). In a few words, many mosquito species belonging to the Culex genus
are recognized for their preference to primarily bite and feed on birds, but in the absence of avian hosts, they will oppor-
tunistically shift to other species.

The initial outbreak of WNV in the United States occurred in 1999, originating in New York (Kramer, Ciota, & Kilpatrick,
2019; Nash et al.,, 2001). Over time, the disease spread to affect all of the continental United States. Given the de-
velopments in the spread of the West Nile disease across the US and other parts of the world, there is an increased urgency to
establish effective methods and policies aimed at preventing the propagation of the disease, reducing the toll on human lives,
and mitigating financial consequences (Ronca, Ruff, & Murray, 2021).

Fortunately, in recent decades, various measures have been available to prevent or mitigate the impact of epidemics. If an
outbreak occurs, there are methods to predict its dynamics and trajectory, enabling policymakers to implement effective
strategies to reduce morbidity, mortality, and economic damage. Mathematical modeling (statistical and mechanistic) has
proven to be one of the most effective ways to control and predict disease dynamics, including pandemics (Biggerstaff,
Slayton, Johansson, & Butler, 2021). Both mechanistic and statistical models have been used to this purpose. Mechanistic
models prove especially valuable in elucidating the interplay among diverse parameters, encompassing the disease and
epidemic factors. They aid in forecasting epidemic dynamics and devising mitigation strategies. On the other hand, statistical
models are effective for forecasting and prediction purposes. The most recent tangible situation is related to COVID-19.
Scholars used many models to predict the virus's risk and spread, assess the effectiveness of interventions such as social
distancing and vaccination, and estimate the potential impact on healthcare systems and the economy (Reich et al., 2022).

In the context of predicting the number of WNV infections, some excellent works have been published in recent years.
These works are extremely diverse and can be divided based on methodological points of view. In the study by Kovach et al.
(2018) (Kovach & Kilpatrick, 2018), a spatial analysis based on regression was conducted to explore potential correlations
between land use and West Nile disease at the county level in California. Among the relevant studies in the field of early
warning systems, Davis et al. (2018) is notable. This work employs a county-level distributed lag model in its methodology,
incorporating human, weather, and mosquito infection data. Furthermore, Peper et al. (2018) utilize data from traps to predict
the likelihood of encountering infected mosquitoes. This prediction is based on weather variables as influencing factors. In a
similar vein, Poh et al. (2019) employ time series modeling and techniques to forecast mosquito WNV infections. Regarding
early detection, we can refer to the works of Myer and Johnston (2019) and Humphreys, Young, Cohnstaedt, Hanley, and
Peters (2021), who employed Bayesian models to enhance the accuracy of spatiotemporal predictions of West Nile disease.
In the realm of mechanistic models for evaluating spatial risk assessment, notable contributions include the works of
(Bergsman, Hyman, & Manore, 2016; Di Pol, Crotta, & Taylor, 2022). Also, Sifat has established a Bayesian network framework
model for predicting the pattern of WNV spread in the United States in 2019 (Moon, Cohnstaedt, McVey, & Scoglio, 2019).

Models using different kinds of data vary in terms of their complexity and information they incorporate, such as tem-
perature, humidity levels, weather data, mosquito infection data, and even economic indicators. While it is difficult to
disregard the potential enhancement in accuracy that incorporating these data into the model could bring, it's important to
note that, in many instances, these data types necessitate the estimation of varying numbers of parameters. This inherently
introduces complexity and imposes additional computational overhead when executing the model. Furthermore, data
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Fig. 1. The mechanism of West Nile virus transmission.
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collection presents an additional hurdle. In numerous cases, securing precise data requires a significant expenditure of time
and energy. Additionally, selecting the appropriate data introduces another challenge. For instance, if we intend to incor-
porate temperature data in a given location, we must ascertain whether to include directly the temperature or utilize a
particular function derived from temperature. Another crucial issue that demands consideration is lead time. In many models,
the lead time is typically within the range of days or weeks, which fails to provide a comprehensive perspective for longer
periods, such as half a year or an entire year. Yet, these longer timescales are essential for developing and establishing sig-
nificant preventive policies against epidemic outbreaks. Consequently, the pursuit of a parsimonious model, characterized by
the least complexity while still delivering an all-encompassing predictive perspective for the entire year, takes on a role of
paramount importance and significant value.

The objective of this study was to develop a parsimonious yet accurate Bayesian model that solely relied on human
incidence data as input and demonstrated a capability to provide comprehensive year-long prediction. To accomplish this, we
extended and implemented the ICC-Curve (Incidence vs. Cumulative Cases) technique to estimate the number of next-phase
WNV infections (Lega, 2021). Incidence estimates were subsequently used to construct a probability density function
(Bayesian perspective and a simplified probability model) for disease forecasting. Once these probability density functions
were established, we derived Bayesian credible intervals. In a final phase, our method was applied to forecast and then assess
results for all U.S. states through qualitative comparison to outcomes from the CDC (Centers for Disease Control and Pre-
vention) WNV forecasting challenge (Holcomb et al., 2023) and numeric scoring using the logarithm of the probability of
occurrence (Rosenfeld, Grefenstette, & Burke, 2012).

2. Estimation based on ICC curves for west nile virus

In this section, we will delve into the mathematical aspects of ICC curves and provide mathematical proof, showcasing
their suitability for the SEIR vector-borne model of WNV. However, before presenting this method's mathematical verifica-
tion, it is necessary to introduce the model that characterizes West Nile transmission. In this non-linear differential equation
model, there are three populations of mammals (or humans), birds, and mosquitoes. The populations are denoted by H for
humans, B for birds, and M for mosquitoes. The transmission rate from one population to another is represented by the
symbol (8, while the incubation rate is denoted by ¢, and the recovery rate is represented by A. The abbreviations S, E, I, and R
represent the fraction of individuals in the susceptible, exposed, infectious, and recovered states, respectively. In the context
of the human population, there isn't a distinct infectious phase. Instead, we have designated the “Is,” phase to represent the
period during which an infected individual displays the symptoms of the disease. Alternatively, one can merge the exposed
and infected (or symptomatic) phases into a single phase, denoted as Iy, where Iy = Ey + Isy.

The system of nonlinear equations provided below elucidates the mechanism behind this illness:

dsy;

dr = —Bm—nuSulm;
dditH = Bm—HSHIM — OnEn;
dé_sty = 0yEn — Anlsy;
d(’jit” — Julsy.

Based on the previous explanation, it is possible to simplify these four compartmental equations into three, as follows:

ds

TF = —Bm—uSHlm;
dl

d_? = Br—nSulm — Agly;
dR

For bird population:
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% = —Bm—pSslm;
dditB = Bnm—BSBIM — 0BEB;
% = 0pEp — Aplp;
dditB = Aplp,

and mosquito population:

% = —Bg—mSmlp;
d:ii—éw = B mSmlp — OmEwm;
dé—lgl = OmEnm — Amlm;
T

It's important to highlight that within these equations, Spopulation1 — Population2 Signifies the infection rate from the infectious
population 1 to the susceptible population 2. Previous research (Lega, 2021) has demonstrated the effectiveness of the ICC
curve method in the SIR model. However, the mechanism of the West Nile disease is distinct as it involves at least three
populations in the transmission process, and it follows the SEIR (Susceptible, Exposed, Infected, and Recovered) model. The
subsequent theorem clarifies the functioning of the ICC curve method concerning the West Nile disease, taking into account
the described transmission mechanism.

Theorem 1. If Ci(t) represents the cumulative number of infected cases up to time t in the SEIR model of West Nile disease, where
Ci(t) = Eq + Isy + Ry, then:

i) The cumulative number of cases at time t, Ci(t), and the rate density function ri(t) can be expressed as follows:

L

O = T exp( ot~ p))

t>p,6>0 (1)

and

Loexp{~d(t — )}

K 2
(1+exp{-0(t — p)})? 2)

TT(t =

where L represents the total number of cases at the end of the epidemic.
ii) r(t) is a parabolic function of C(t).

Proof: Taking into account the subsequent non-linear model:

ds,

= ~Bu—nSul: (3)
dl /

gt = B Sl — Ml (4)
dR Iy

The Cumulative Number of cases is defined as Cy = I}y + Ry (or Cy = Ey + Syn + Rp). By summing the non-linear model
equations (4) and (5), we can derive the following relationship for Cy:
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dCy dly  dR
Gt = artge = Bu—nSulu. (6)

Furthermore, by dividing (3) by (4),
] ARy _ 45 _ —Bu—nSnlm (7)
dt dt dRy Auly

Additionally, a clear connection exists between the infectious compartment of mosquitoes and the infected compartment
of humans. In essence, as the number of infectious mosquitoes increases, the number of infected individuals among humans
also tends to rise. Hence, it is reasonable to posit that there exists a functional relationship between these two variables,
denoted as Iy = g(I). Here, g represents a real and continuous function. To further understand this relationship over time,
we can employ a linear approximation, such as a Taylor expansion, by expressing Iy; as approximately equal to a constant
multiplier ‘m’ times Iy, i.e., Ip; =ml};. This linear approximation helps us to capture the proportional change in the number of
infectious mosquitoes concerning the infected humans. Considering this note, we can reformulate (6) and (7) as follows:

dCy

7: mﬁM—»HSHI?-I’ (8)

and consequently, we have:

dCT(t) - dNC . m
= dt — N*m-uNsNr. 9)
Additionally:
dSy  —mBy_uSH

We should highlight that Cy represents the proportion of cumulative cases, whereas Ci(t) = Nc=N - Cy (where N is the
population size) represents the number of cumulative cases.From (10), it is concluded that:

SH:exp(f%’:HRH), (11)

and we know that the number of susceptible equals Ns=NSy. Also, it is clear that C{t) = N — NSy=N — Ns, so by expanding
exponential function (11):

Cr(t) =N -5y)
_ mﬁM_)HNR
An

Also, we know that I;; = Cy — Ry and consequently:

Ny = Cp(t) — Ng = (1 _mﬂi:_,H)CT(t)' (12)

Taking into account (9), at the beginning of the epidemic (S=N) and (12):

L) _ (’"%” - 1>Cr(t)- (13)

Also, we know that if L is the total number of infected at the end of the epidemic, the differential equation at that point
must be zero. It means:
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dCr(t)
dt

= W(Nc) x (L= Cr(t))

or equivalently:

dCr(t)
dt

=L x W(Cr(t)) x (1 —@) (14)

So, the differential equation must satisfy both the linear relations (13) and non-linear equation (14) at the beginning and
end of the epidemic. It's evident that by multiplying (1 —%) by (13), we can derive the desired differential equation:

As a result, we can conclude that this is indeed a logistic differential equation and consequently, part i of Theorem I is
proven. Furthermore, it becomes apparent from the right hand of equation (15) that the rate ddch (denoted as r(t)) exhibits an
inverse parabolic relationship with respect to the cumulative number of cases Cr(t).

In practice, we can use this theorem to fit a parabola to the rate-cumulative coordinates at the beginning of the epidemic.
This parabola will help us estimate the total number of cases at the end of the epidemic, denoted by L. We can then fit the
logistic function (1) to the available data and use L as the maximum value of the logistic function to estimate the cumulative
number of cases at time t, and consequently, the number of new cases. Fig. 2 illustrates this process.

3. Bayesian approach

There is a distinction between prediction and forecasting in this paper. The term prediction refers to a specific value
estimation (point estimation), whereas forecasting entails the use of a probability density function to describe the likelihood
associated with each value of the prediction. When we forecast, we simultaneously provide uncertainty along with the
predictions. In other words, forecasting represents the probability density function associated with the point estimation.
Forecasting is often considered more interesting because relying solely on a single estimated value for the future of a system,
like the estimated number of newly reported cases, may not be dependable. So, using a probability density function is
preferable as it allows us to focus on specific domains of the parameter range (predicted values) with higher density. However,
it's important to recognize that prediction and forecasting are valuable for gaining insights into the system's future. In
practice, the prediction value is used to refine the forecasting distribution, underscoring the significance of accuracy in both
the prediction and the proposed distribution. After obtaining a point prediction as described in section 2, we have proposed
both a Bayesian approach and a straightforward method to construct a probability density function. This was achieved by
updating our beliefs toward the distribution of numbers on new cases based on the value of the point prediction. To do so, we
initially acknowledged that the total number of new cases L during each outbreak can be represented by a Poisson random
variable. Each outbreak can result in either a natural number of infected cases or zero infected cases. In addition to the Poisson
distribution, another viable option for the prior probability density function is the normal distribution. It is conceivable to
assume that the maximum number of infected individuals during an outbreak follows a normal distribution (in fact, a
censored normal distribution because number of the new cases should be non-negative), as is the case with various natural
phenomena (Frank, 2009).

Fitted parabola to the cumulative-incidence data Fitted logistic function to the cumulative cases as C(t)
P ~ A data A data emmmmTTTTIIE,
A& ~ -
S \\ z/
4 AN /
"/ \\ Il
g / \\ /
/ — / .
9] K \ = Max. value of cumulative ¢ases
kel / N\ (e} i
E / “\ £
£ / \ v
/ \ /
n \ /
f . e
A__Max. value of cumulative cases \ B
£ : Ak
Cumulative case (C) Time (t)

(a) (b)

Fig. 2. Panel (a) displays the parabola fitted to the cumulative versus new cases, and Panel (b) exhibits the fitted logistic function to the data.
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3.1. Forecasting and probability density function

To commence, it is essential to mention a noteworthy aspect related to fitting curves to the data and their impact within
the Bayesian approach. The point estimate derived by the ICC-Curve method possesses certain distinctive characteristics that
make it suitable for reliable use.

Based on the details presented in the preceding section, the estimation of cumulative cases at a given time ‘t’ using the ICC-
curve approach can be expressed as follows:

_ Lo
T 1 4 edolt—po)’

Cr(®) (16)

The estimated parameters Lo, 0o, and ug are obtained through the ICC-curve method. However, it is worth mentioning that
there are alternative approaches to fitting the parabola and logistic function. For instance, one can employ regression-based
methods or built-in functions in Python libraries like NumPy, or opt for fitting using the MCMC (Markov Chain Monte Carlo)
method. It is important to note that using different methods to fit the parabola and logistic function will yield different
distributions for Lo, 6o, and uo, consequently leading to different distributions for the estimations on the number of cumulative
and new cases. This variation in estimation methods can result in different outcomes, such as bias or unbiasedness, which will
be discussed in the subsequent sections. The key point to grasp from this explanation is that the distributions of Ly, d, and o
are influenced by the chosen method of curve fitting. In general, if we use delta method to fit the curves, it implies that the
estimations will have distributions based on this particular method. It means if we have a sample X = (Xy, ..., Xy), the
probability density function of Ly(X,A) (estimation based on this sample and delta method) will vary depending on the
chosen method delta or;

Lo(X,A) ~ga, (17)

in which gy is the probability density function of Ly regarding delta method. It has to be mentioned that we are not delving
into this subject in depth, and we won't establish Bayesian estimations and posteriors through fitting techniques. Instead,
we'll simply employ the estimated value of Ly(X) as a parameter for other prior density functions, which will be elaborated
upon in the next theorem.

If we have a close look at the ICC-curve estimator for the cumulative number of infected (C (T) , it is evident

_ L

= m)
that this estimator is distributed uniformly, that is, C(T) ~ U(0, L). Considering m;(l) as a prior for L it is possible to obtain the
general form of the posterior probability density function:

_ Jen@Dm ) () (18)
lZ@fc<T>(C|L)7TL(1) l%%ﬂ(’)

P(L=1|C(T)=c)

It should be mentioned that the maximum number of cumulative cases at the end of the epidemic (L) can be any natural
number theoretically, but we expect to have a number around the value that is estimated by the ICC-curve method (Ly(X1, X2,
..., Xn)), so, for example, it makes sense to choose a censored Poisson at zero (because based on (18) the value of L can not take
zero) with the parameter of Ly(Xj, ..., X;) as the prior density function. Taking all of them into consideration:

_ Jey(@m() M (19)
Son L)

P(L=I|C(T)=c)

S
=

We have to notice that (19) is the probability density function of L|C(T) = ¢, but what we need is to obtain the probability
density function of ( L—|C(T) = c).

1+e- 31

Before proceeding, it is important to note that in many cases, the prediction value (m: y) is a real number, as it

corresponds to the value of a quantity (1), which functions as the cumulative distribution function (CDF) for a continuous
variable. However, since the number of cumulative cases is a natural number, we need to consider only the natural values of
this function. Taking this note into consideration, the probability density function for forecasting can be derived in the
following manner. The subsequent relationship aids in providing a clear understanding of this distinction.

1
IfA=1+e*MandB = ;i:(hjl(jv»
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P(l+eL5<T“ ' C):
P(rremm oo =c) -
(tofx))
BxzxZz

Z]=yen}

{2
For example if A = 1.56 then:

L
(e 1lom=e) -

Note:

When we possess a probability density function for C(t), we can calculate the density of new cases (Ny(t)) as follows:

"Nowicm=o = PC(t) — c(t — 1) = y|C(T) = ©).

where ¢(t — 1) is the real value for cumulative cases up to time t — 1.

3.2. Bayesian estimation and posterior density function based on a Poisson prior

(20)

This subsection shall be initiated with the introduction of a theorem. This theorem will lay out the fundamental concept

behind the process of selecting priors.

Theorem II. The ICC-Curve estimator, with respect to the quadratic loss function and prior w(l), represents a Bayesian estimation

with the least value of risk function for a cumulative number of cases at time t ifE(%) = m

Lo(Xi,...Xn)
1+e- 9w

A
Proof: The theorem states that C(t) = minimizes the Bayesian risk function of the form

r(r €)= S { [ Loss(). Cfr (e Dan() i,

leD; ™ t

for estimation of y(L) = m if the prior density function satisfies equality ofE(%)
The value that minimizes the Bayesian risk function (21) is E(y(L)|C(T) = c) (Berger (2013)), so
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C(T) = c)

C(T) = c) (22)

Er0ICT) =0 = Bt

L
=k (1 T eot-w

1
= e ELCT) =)

Using (18) it is possible to find out the value of (22):

E(L|C(T) = ¢) =
1
—m(l)
D fuem=o) =1 L Ll = 11
1=® €6 Yieoym() E(Z)

This signifies that if E (%) =L 1 then we have the following relations:

1oeeesXn)
E(LT =t
BYDIT =0 = 7 g
- 1 - 1
(] —o(t-p) B 1 —6(t-p)
E(Z) (1+e ) Lo(X1, . Xn) (1+e )
_ Lo(Xy, ..., Xn)
T 4e ity

which equals the estimator derived from the ICC-curve technique.
For instance, consider a censored Poisson at zero.

(m(l) = n(‘;lijé",))l{l,zw} (l)) as a prior distribution. If the estimated value, based on the ICC-curve method, for.Ly(Xy, ..., Xp) is

50, a simple calculation reveals that E(}) = 0.02042 so in this case:
E(l) -
L) Ly(Xq,....,Xn)

Consequently, in this scenario, by selecting this prior and employing a quadratic loss function, estimation based on the ICC-
curve method is a Bayesian estimation with the least value of Bayesian risk. Generally, it is possible to prove the above results
about censored Poisson. Theorem III Given a sufficiently large value of estimation for L (practically greater than 5), estimation
based on the ICC curve method with respect to zero-censored Poisson prior and quadratic loss function is a Bayesian esti-
mation with the least value of risk function.

Proof: Referring to Theorem II, our task now simplifies to demonstrating: E(%) =—1_ so:

We know that if the value of the parameter from Poisson distribution is large its density function is almost symmetrically
distributed around its parameter (Fig. 3). From this fact, we can find that the probability of the small natural values of the
Poisson variable (beginning of the domain) is negligible, and it is possible to consider them as zeros. So, just large values have
a density (it is called effective domain W).

Additionally, from the assumption of largeness of Ly(X3, ..., X;), we can assume L = L + 1, so:
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But for large values of Ly, it is clear that eiLO <§> =0, and consequently, E (%) =1

Infectious Disease Modelling 9 (2024) 1175—1197

Table (1) shows that this approximation works very well, even for small values. Note: It can be shown that when the
estimated value of Lyg(Xj, ..., Xy) is a large value and the prior probability density function follows a zero-censored Poisson

distribution, then E(}) =g/py.

To demonstrate this, consider a zero-censored Poisson distribution with the parameter Ly(Xj, ..., Xp):

But the term ( 1 approximately equals to one, as:

1_eto(x ))
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Density

Ineffective domain

Domain of the variable

Fig. 3. A Poisson probability density function with a large parameter value.

Lo(x)— +oo=>e_L°(f) N Y

(1 _eL°<’f)>

Lo| x
and means E(L) = ﬁ:% (5 ) Additionally, during the proof of Theorem III, we observed that E(}) =@ and it
- ~ 0

means E(f) = ;.

3.3. A simple forecasting model using Poisson probability density function

In this part, we'll establish a predictive model utilizing the Poisson probability density function, bypassing the calculation
of the Bayesian posterior. Indeed, the objective of this subsection is to demonstrate that even simple models can yield
effective results, and it will be demonstrated that the accuracy of these models is exceptionally high, as highlighted in the
concluding section of the paper. This showcases the potential of achieving favorable outcomes by employing straightforward
models.

To establish the probability density function, we make the assumption that the total number of infected people at the
epidemic's conclusion denoted as L, follows a Poisson distribution with a parameter Ly. Here, Ly is determined using the ICC-
Curve method for prediction. Indirectly, this implies that if we were to repeatedly experience an epidemic and record the total
number of infected cases at its conclusion, these recorded values would closely align with Ly. Building upon this introductory
explanation, we can derive the probability density function for the cumulative number of cases at the time ‘t’, denoted as

Cr(t). To demonstrate this mathematically, we proceed with the following steps:
A L
P(cr(t) :y) - P(41 oD :y).

Given that y is a whole number, we need to select the corresponding values of L =0, 1, 2, 3, ...for each y in such a way that
C(T) approximates y. Recognizing that —L— is typically a real value and needs to approximate integers, we proceed as

Tre 0t n
follows:
~ e—LUL z
PEM=y)= > .

and consequently

P(N(T) =y) = P(Cr(t) — c(t 1) =Y). (23)
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In the final section, we will observe the remarkable outcomes achieved through the utilization of a simple forecasting
probability density function.

3.4. Highest posterior density (HPD) credible intervals for cumulative and new reported cases

The highest posterior density credible intervals are obtained by solving the following equation and inequality for the
cumulative number of cases and number of new cases, respectively:

Iy = {y(w(crwzt) ) >k,

(24)

By utilizing the posterior obtained in equation (20) and applying the definition of HPD (Highest Posterior Density) credible
intervals in equation (24), it becomes feasible to determine the intervals numerically (Fig. 4).

4. Modified probability density function for west nile virus

Having established a probability density function for the predicted values, assessing these predictive PDFs using appro-
priate measures is only logical. As mentioned in the introduction of this study, our evaluation has been conducted using
probabilistic measures, specifically the logarithm of the probability for accurately predicted values.

To gauge the accuracy of our measurements, we adhered to established standards, aligning our approach with the
guidelines set forth by the Centers for Disease Control and Prevention (CDC). Following the guidelines, the domain of the
predictive PDF has been divided into multiple bins. It is important to note that these bins have practical significance and were
derived from the expertise of national health agents, representing average values. The bins are defined as individual values of
zero, ranges [1,5], [6,10], ..., [46,50], [50,100], [100,150], ..., [200,250]. The logarithmic accuracy score is calculated as the
logarithm of the probability corresponding to the bin within which the reported value falls, and if the value falls out of these
bins, the score is set to —10. A favorable prediction outcome corresponds to negative values that approach zero, as the
logarithm of the probability inherently yields negative values.

2020-September--Florida--

HPD Cl 90%

HPD Cl 95%

HPD Cl 99%
1.0 ——- Reported case number

[0, 20]
| |
I |
[0, 16]

[0, 14]

0.0 2.5 5.0 7.5 10.0 12.5 15.0 17.5 20.0
Number of new cases

Fig. 4. The highest posterior density credible intervals for the number of new cases in Florida during September and August 2020, with confidence levels of 99%,
95%, and 90%.
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Based on information from the CDC, a significant portion of counties (88%) report zero cases of the disease, approximately
11.5% report 1—10 cases, and 0.4% report 11—-50 cases. The yearly maximum case count per county ranges from 18 to 239 cases
during the period from 2005 to 2020 (Holcomb et al., 2023). This observation suggests that the density of zero value in the
predictive PDF should be adjusted to account for excess zeros. We have adopted a strategy of modifying the PDF(s) by
adjusting the density at zero in two distinct scenarios.

4.1. Zero-inflated probability density function

Based on the explanation in section 4, we increased the density of the zero value in the forecasting probability density
functions to improve forecast accuracy.

In probability density functions (20) and (23), we multiplied the density of zero by the factor «, resulting in modified PDFs
as:

o
- _
TuoVT=t=¢  R§ogr=n ify=01—a—~0OOT=0 o | .

® 1- T ((0[T=0) N(t)(y|T=t) if y>0,

and
P(N(t) =y) = aP(N(t) =0)  if y =01 — aP( N© = 0) P(N(t)=y)  if y>0. (26)

Determining the appropriate value of & > 0 can be achieved through various approaches and methods. In our initial
attempt, increasing the emphasis on zero from 1 to 3 yielded a significant improvement in the result, enhancing it by 40%. The
strategy for estimating the optimal value of « (for the upcoming year) involves estimating the optimal « values for previous
years to project the « value for the upcoming year. We have the number of infected cases (x;4) for each month from 2003 to
2022: X2003,4, X2004,A» X2005,A» X2006,A, ---» X2021,A» X2022,A-

This data set is divided into different vectors as follows;
Ist:
X2003 A5 X2004.A5 X2005.A> X2006 A - - -» X2010 A
2nd:
X2003.A>X2004.45 X2005.4 X2006 A - -1 X2010,4> X2011,A
3rd:
X2003.4X2005.45 X2006 A5 - --» X2010,45 X2011,4, X2012.A

23rd:

X2003 A5 -+, X2012,A: X2013 A> - --» X2020,A5 X2021,A> X2022 A

The first vector is used to find out predictive zero concentrated, which has been shown by 7 and P (26 and 25), and
consequently prediction. We have access to the actual number of infected cases for which we conducted forecasting using the
first vector, which is x0174. It means the logarithmic score can be calculated as a function of « (because PDFs are functions of
«). By varying the values of «, the optimal value that maximizes the score can be determined (2010 2017). Using other vectors
and doing the same process,

0201120125 4201220135 #2013 -2014> - --» #2021 2022

will yield. The general process we are about to undertake has been elucidated in Fig. 7. The values in this sample exhibit
two distinct scenarios (Fig. 5). The score function demonstrates an ascending trend in May and June when the number of new
cases is zero, followed by a descending trend in July when the number of infected cases is nonzero. When «; = 1, means that
the confirmed number of cases for month A of that year is not zero, and we do not have to increase the concentration on the
probability of zero, and when «; > 1 which is related to when the confirmed number of cases is zero and by increasing
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score(a) for May score(a) for June score(a) for July
0.00 A 0.0 1
—0.5 1
—0.05 A
—0.1 4
—1.0 4
—0.10 A
—-0.2 A
[0} 4
3 -0.15 1 -15
©
>
] —-0.3 1
§ —0.20 A —-2.04
~0.25 1 —0.4 A
—2.54
—0.30 A —0.5 4
—-3.0 1
0337 T T T —0.6 - T T T T T
2 4 6 2 4 6 10 20
a o o
Fig. 5. The score function of Colorado, depicted as a function of «, for May, June, and July.
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Fig. 6. The probability density function of predictions for various levels of zero inflation.

concentration on the probability of zero the accuracy of the forecast model is increased (Fig. 6). To estimate « for the target
forecasting year, we opted for the simplest estimator: the average of these « values.
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Fig. 7. The procedure for deriving a sample of a,, from historical data (steps 1 to 5) and its subsequent application in estimating a(argeryear With the target year
being 2023 (step 6).

4.2. Zero-deflated posterior

Here, in this subsection, it's important to reiterate that in certain states, such as Arizona, there are occurrences of infected
individuals for the majority of the year. Similarly, in various other states, instances of infected individuals are observed during
specific months, such as August. This implies that by increasing the density of zeros in the forecasting probability density
functions, we inadvertently decrease the value of logarithmic metrics. In simpler terms, this leads to a loss of forecast ac-
curacy. In such scenarios, the solution is straightforward: we need to eliminate or decrease the density of zero values to
achieve more favorable results. To do this, we derived the optimal value of « for previous years in month A using historical
data. Building upon the set of «; values, we formulated a hypothesis-testing approach as follows:

Hp:a=1 versus Hp:a>1.

Similarly, this process can be likened to conducting the following test for a binomial distribution:

1
Ho:pzf

3 versus H1:p>1

5
This entails our interest in determining whether the occurrence of these one and non-one values is purely random with
equal probabilities (Hp) or if there exists a discernible pattern where the probability of encountering a one is higher than that

of a non-one (H7). The P-value for this test is computed as follows:
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Pu825=3(1)(3)"

i=b

where the variable B represents the count of ones and follows a binomial distribution with parameters n and 0.5.It has to
be munitioned that, n is number of the year we have used to do the hypothesis testing and b is number of the ones (number of
the year we non-zero cases for that month). To elucidate this matter, let us consider the following data set, which consists of
the values of «; for 14 years from 2007 to 2022 in month A. These values were used to calculate ayq33:
A={1,1,11111111,1,1,1,1}, so the value of the p-value is calculated as:

ez $(1)() - ()"

i=b

Hence, the computed p-value of 0 is less than the significance level of 0.05. Consequently, we reject the null hypothesis
(Hp). This suggests that we anticipate that the value of aygy3 to be greater than 1 for the upcoming year, indicating the po-
tential to reduce or diminish the density of zero values. The essence of this subsection can be summarized as follows:

When a consecutive sequence of ones is observed for a,, it signifies a consistent presence of confirmed cases based on
historical data for that particular month in a specific state. In such cases, increasing the density of zero in the posterior PDF or
the simple PDF is not logical. Instead, the focus should be on reducing the density of zero value and redistributing it across
other values within the probability density function's domain. This situation introduces the concept of a “zero-diminished
posterior,” which is defined as follows.

0 if y=0

TN VT =0=19 o=

if y>0.
T =5 0m=0)

5. West nile virus incidence forecast

While the ICC-curve method proved to be highly effective for SEIR and SEIR vector-borne diseases, as demonstrated by the
information presented thus far, our approach encounters limitations attributed to data constraints or the small sample size. In
practical applications, diseases such as West Nile often exhibit a limited number of infected cases, with some months at the
beginning and end of the year registering zero cases due to factors like low temperature and other parameters influencing the
mosquito population dynamics and disease transmission. Consequently, at the onset of the year, data are absent (although
technically present, all values are zero), making it challenging to predict the number of new infections for the upcoming
months because sufficient data are essential to accurately fit a suitable parabola and subsequently estimate the total number
of cases following a specific period or outbreak. To address the initial step, such as the beginning of the year when there are
either no infections or limited cases, we fitted a logistic function to the number of the new infected cases from the year 2003
to the year 2022 for a certain month (month A). Applying this logistic function allowed us to predict the cumulative number of
infected cases (and consequently number of the new infected cases) in the year 2023, specifically for month A.

More accurately, we assumed that the data for past years during the same month follows a logistic distribution. Relying on
this assumption, we fit a parabola and logistic function to the data set, allowing predictions based on historical data. As time
advances and new cases of infection are recorded, the simulated data can be replaced with real data, enabling adjustments to
the trajectory of the epidemic and the predictive curve. It means that at the beginning of the epidemic, we express our
prediction regarding the future of the epidemic by drawing upon our past reports and analyzing the historical data. As time
progresses, we continuously update this belief with the most current data available. To generate the virtual data (initial
prediction for the year 2023), we employed monthly historical data encompassing the number of newly reported cases over
20 years (from 2003 to 2022), which was sourced from the CDC. Fig. 8 will provide further clarification. Panel A represents the
initial step of synthesizing data, referred to as virtual data, using historical data when no current data are available for the
current year. In panel B, corresponding to the moment when the first new cases are reported, adjustments are made to both
the parabola and logistic functions to accurately fit the data. Similarly, in each subsequent step (C, D, E, and F), as new cases are
reported, the parabolas and logistic functions continue to be adjusted and fitted, ensuring increasingly realistic and accurate
predictions.

Having discussed all the generalities and theories, we next assessed the overall goodness of our model by estimating the
number of infected cases for all states across the US. To achieve this goal, we compared our model outcomes to forecasts made
by past CDC WNV Forecasting Challenge contributors. We opted for the 2020 CDC challenge results because it represented the
most recent year for which the CDC challenge for forecasting has been officially announced and published up until the present
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Fig. 8. The process of fitting the parabola and logistic function to the data and predicting in different stages.

time. We utilized monthly data spanning from 2003 to 2019. With this historical data, we performed forecasts based on the
Bayesian posterior and the simple probability density function for all states. The logarithmic scoring system (Rosenfeld et al.,
2012) was used to evaluate the precision of our approach and then compared to other models that contributed to the 2020
forecasting challenge (Holcomb et al., 2023). In this section, our exclusive emphasis is on the initial stage, where we relied on
predictions derived from historical data to demonstrate the potential accuracy of this approach. For the initial step, we
employed three distinct approaches to make predictions and subsequently establish a probability density function derived
from those predictions.

The first kind of prediction relied on historical data, encompassing the entirety of data available from the onset of the
epidemic in the US in 2003 up until the present time (in this instance, 2019). This approach captured the epidemic's overall
average behavior.

The second prediction method utilized the tail-end of the historical data, which we refer to as the “tail of the epidemic.”
This prediction captures the recent behavior of the epidemic, influenced by the impact of, for example, climate change, which
has been on the rise in recent years. For this type of prediction, we only utilize the tail end of the historical data (the last two or
three years) and determine the logistic function based on the concepts explained in the previous sections.

The third approach involved calculating the average number of predictions derived from both historical data and the tail of
the epidemic. This method provided us with a more conservative prediction, capturing the behavior that lies between the
patterns observed in the first and second approaches. In the cases where there is a significant leap between values of two
consecutive years for a given month A, historical data has been employed for prediction and forecasting, while in instances of
no notable leap, predictions are made based on the tail-end of the epidemic. We saved all the probability density functions
that were derived from the modified Poisson density and utilized them for forecasting. The prediction and forecasting process
was carried out not only for 2020 but also for 2021 and 2022. The saved results can be found in the appendix-1 file.

To exemplify the general forecasting approach, Figures (9) and (10) display the results for the state of Arizona in 2020. We
note that for each month, the value of the score has been calculated for the alpha-adjusted density. By observing the plots for
the 12 months, it becomes evident that the predictions predominantly fall within the region exhibiting the highest density.

After the passage of time and the documentation of initial cases for the upcoming year (the year targeted for prediction),
we can leverage the newly acquired data to establish both a parabolic and logistic function for predictive modeling. We have
attempted to clarify this process by utilizing the new case numbers for the state of Colorado in 2023, as illustrated in
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Fig. 9. Forecast for the state of Arizona in 2020 for different months using the simple Poisson forecasting probability density function and its inflated-deflated
version.

Figure (11). It has to be mentioned that, practically, up to week number 26, there is no data. This means that the Colorado
Department of Public Health and Environment has not recorded any number of infected cases for this period (It's important to
acknowledge that this data can be changed or updated over time by the department). After week 25, the first cases were
recorded, indicating the onset of the epidemic. The strategy to forecast the number of new cases involves utilizing data from
the initial weeks of the epidemic, establishing the parabola, and logistic function as previously explained. Subsequently, the
predictive logistic curve is compared with the actual curve of real cases for validation. Figure (11) elucidates the prediction
process in a few steps; panel (a) displays the fitted parabola and logistic function to the data from week 26 to week 32. It is
evident that the limited amount of data during this period hinders the accurate establishment of a logistic function (depicted
by the dashed blue curve) to predict the trajectory of the epidemic, as illustrated by the black curve. In such instances, the
fitted predictive logistic curve is employed primarily for short-term predictions, such as forecasting for the next week or the
subsequent two weeks. In panel (b), utilizing data from week 26 to week 33, we encounter a similar challenge with the logistic
function. Once more, due to the limited data, the prediction is confined to a short period, typically one or two weeks. However,
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Fig. 10. Forecast for the state of Arizona in 2020 for different months using the Bayesian posterior probability density function based on censored Poisson and its

modified version.

the accuracy of the prediction improves significantly when we include one more week in the raw data (from week 26 to week
34) to fit the parabola and logistic function. In panel (c), we observe that the predictive logistic curve can closely approximate
the trajectory of the epidemic quite effectively. Panels (d), (e), and (f) demonstrate that with the inclusion of more data
(practically up to week 37), the accuracy of the prediction is significantly improved, reaching a very satisfactory level. To
understand the effectiveness of the methodology, it's crucial to focus on the predictive period marked by a blue double-point
arrow. The vertical line indicates the utilization of data up to that specific moment. Based on this period, predictions are
generated and presented as the predicted period. This underscores a crucial point: even with a relatively small dataset
(essentially consisting of eight numbers) used to train the model (fitting parabola and logistic function), it demonstrates
proficiency in delivering accurate predictions for an extended period of the epidemic.

Continuing the evaluation of our model's performance with other approaches, Fig. 12 illustrates the outcomes for four
different submissions that have been started from April, May, June, and July to the end of the year. A simple comparison with
the CDC results of the 2020 challenge (Holcomb et al. (2023), Fig. 2) reveals its good performance for both models, particularly
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Fig. 11. Prediction for the cumulative number of cases in the state of Colorado throughout 2023, utilizing data from the same year.
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Fig. 12. (a) Results for the year 2020. (b) Results for the year 2021. (c) Results for the year 2022.

considering that this is an initial step that has not been updated by the 2020 data and the model does not incorporate any
temperature parameters. For example, in the April submission, the results of both models were better than the results of the
ten participant teams in the challenge. In panel (b) of Figure (12), we made forecasts for the year 2021 using both the Poisson
and Bayesian models (modified and unmodified) and calculated the corresponding scores based on the aforementioned four
submissions. While it may not be directly comparable to panel (a) and (c), as it pertains to the results of different years, panels
(a) and (c) provide insight into the model's performance across various years and offers an understanding of its effectiveness
in different scenarios. All three panels demonstrate the effectiveness of the modification approach outlined in Section 4, as
they reveal a noticeable improvement in accuracy. Notably, the modified versions of the models (inflated-deflated PDF)
exhibit the highest performance in terms of probabilistic measurement, and this serves as practical evidence affirming the

efficacy of the technique.

Table 1

Comparing the inverse Expectation and Expectation of the inverse for a censored Poisson variable.
Lo(X) 5 10 15 20 30 40 100 500 2000
E {i} 0.26 0.11 0.71 0.52 0.33 0.025 0.0101 0.002004 0.0005002
Tl 0.2 0.1 0.67 0.5 0.35 0.026 0.01 0.002 0.0005
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Table 2

Accuracy values for all states of the U.S. for 2020, 2021, and 2022.
Year/Err. =0 <1 <2 <4 <5 <6 <7 <8 <9 > 10
2020 59.34 83.85 90.1 94.79 96.53 97.92 98.26 98.44 99.13 99.48 2.56
2021 62.28 85.42 89.85 93.23 94.97 96.18 96.86 97.40 98.1 98.61 3.40
2022 61.98 84.72 90.1 93.75 95.14 96.7 97.4 98.09 98.44 98.96 3.06

Table 2 displays the accuracy of the results (percentage of error, defined by differences between the predicted value and
real reported cases) for the three-year predictions of 2020, 2021, and 2022 for all states of the US. As evident from these tables,
the values of predictions, and consequently forecasting probability density function are reasonably accurate. In this context,
the results of (Table 2) indicate that 59.34%, 61.28%, and 61.98% of the predictions aligned with the confirmed reported cases
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Fig. 13. Highest Posterior Density (HPD) intervals extracted from the Poisson posterior distribution for the state of California in the year 2022.
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for the years 2020, 2021, and 2022, respectively. Moreover, in the case of 2020, 2021, and 2022, 83.85%, 85.42%, and 84.72% of
the predictions, respectively, were only one person less than the reported cases. Furthermore, for the subsequent years of
2020, 2021 and 2022, 90.1%, 89.85%, and 90.1% of the predictions deviated by two persons from the confirmed reported cases.

For error values ranging from 3 to 9, the percentage of accurate predictions is consistently above 95%—99%. In conclusion,
by adopting a meticulous approach to prediction and forecasting and considering an outlier prediction as the difference
between real reported cases and predicted values exceeding 10 cases (even though they may not be true outliers), the
percentage of outliers for the years 2020, 2021, and 2022 are 2. 56%, 3. 40%, and 3. 06%, respectively (the last column of the
table).

Furthermore, in addition to the forecasting, using historical data, the Highest Posterior Density (HPD) intervals based on
Poisson posterior were calculated for all states of the US for the years 2020, 2021, and 2022 at three distinct credible levels: 90
%, 95%, and 99% (see Appendix II). It is worth noting that the percentage of interval estimations that do not encompass the
actual reported case numbers are represented by 0.7% (2 out of 260), 4.1% (11 out of 266), and 1.85% (5 out 269) for the three
respective years 2020, 2021, and 2022. Fig. 13 illustrates the outcomes pertaining to the state of California in the year 2022.
The visualization showecases all three intervals alongside a box plot for the Poisson posterior. Upon observation, it becomes
apparent that, for December, all values across various years from 2000 to 2021 are consistently zero. As a result, establishing
an interval estimation for this specific month is not practically viable.

6. Conclusions

Our work demonstrated that an accurate and parsimonious model can be constructed using only two parameters and
relying solely on a sample data set. We showed theoretically, that this prediction method is not only parsimonious but also
exhibits favorable properties within the Bayesian framework, taking the minimum value of the risk function. Finally, using
this prediction method, we established forecasting probability density functions (both Bayesian and non-Bayesian). After
creating the probability density functions (PDFs) and drawing insights from statistics published by healthcare institutions like
the CDC, we refined these PDFs. Additionally, we proposed a method to address the challenge of lacking data at the beginning
of the year when forecasting for all months of the year. Based on this suggested method, we obtained Bayesian credible
intervals and forecasting probability density functions for all states of the US. Finally, using logarithmic-probabilistic metrics,
we offered empirical evidence of the accurate results obtained with the proposed method. Although we have initially
configured our forecasting model based on the Poisson probability density function, future research may involve exploring
the optimal prior distribution to maximize accuracy.
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