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ABSTRACT

This paper proposes a Bayesian regression model for nonlinear zero-inflated longitudinal count
data that models the median count as an alternative to the mean count. The nonlinear model gener-
alizes a recently introduced linear mixed-effects model based on the zero-inflated discrete Weibull
(ZIDW) distribution. The ZIDW distribution is more robust to severe skewness in the data than
conventional zero-inflated count distributions such as the zero-inflated negative binomial (ZINB)
distribution. Moreover, the ZIDW distribution is attractive because of its convenience to model the
median counts given its closed-form quantile function. The median is a more robust measure of
central tendency than the mean when the data, for instance, zero-inflated counts, are right-skewed.
In an application of the model we consider a biphasic mixed-effects model consisting of an inter-
cept term and two slope terms. Conventionally, the ZIDW model separately specifies the predictors
for the zero-inflation probability and the counting process’s median count. In our application, the
two latent class interpretations are not clinically plausible. Therefore, we propose a marginal ZIDW
(MZIDW) model that directly models the biphasic median counts marginally. We also consider the
marginal ZINB (MZINB) model to make inferences about the nonlinear mean counts over time.
Our simulation study shows that the models have good properties in terms of accuracy and confi-

dence interval coverage.
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1 INTRODUCTION

Longitudinal data in applications such as virology, psychopathology, and neurology follow, in some
cases, nonlinear trends.' For example, in human immunodeficiency virus (HIV) clinical trials, vi-
ral decay over time after antiviral therapy initiation is often associated with two phases.? Other
examples include nonlinear data from depression and Alzheimer’s disease studies. In depression
studies, the change in depressive symptoms over time occasionally has two distinct phases.® An
example of nonlinear data relevant to Alzheimer’s disease trials is that of Li et al.*: These authors
characterized the rate and timing of cognitive decline among Alzheimer’s disease patients using a
hierarchical change-point model by regressing composite cognitive measure scores against time.
Therefore, nonlinear longitudinal data need to be modeled using nonlinear mixed-effects regres-
sion models rather than conventional linear mixed-effects models. Nonlinear models may include
biphasic, bilinear, and change-point models as special cases. For example, biphasic and bilinear
models consist of two distinct slopes over time, therefore describing the data’s initial and terminal

decline rates.

To model count data, log-linear models based on the Poisson and negative binomial (NB) dis-
tributions are typically used. In some applications, longitudinal count data on the log-scale are
nonlinear. Hence it becomes necessary to replace the usual log-linear count model with nonlinear
count models. The zero-inflated Poisson (ZIP) and zero-inflated negative binomial (ZINB) distri-
butions can be considered when the data contain excess zeros.” Applications of nonlinear modeling
of zero-inflated count data can be found in econometrics and biological experiments. For example,
Klein et al. ¢ fitted a Bayesian generalized additive model (containing nonlinear smooth functions)
based on the ZIP and ZINB distributions to analyze the number of citations of patents granted by
the European Patent Office and insurance claims in Belgium during 1997. In a heritability study
for tick counts on lambs, Sae-Lim et al.” fitted a nonlinear mixed-effects regression model to the
tick counts based on the ZIP and ZINB distributions.

Longitudinal models for count data are routinely used to model the mean count, usually using the
log-link function to specify the relationship between the mean counts and time. Zero-inflated count
data are typically right-skewed,® implying that the mean count is greater than the median count.
In the presence of skewness, the median count is argued to be a more appropriate characteristic of
central tendency than the mean count.” Widely-used methods for modeling the median response
are quantile regression techniques that specifically model the 50" percentile of the data. Limited
literature exists on quantile regression modeling of zero-inflated count data. Examples of quantile

regression models for zero-inflated count data include the two-part quantile regression model of



King and Song '’ and the linear mixed-effects zero-inflated discrete Weibull (ZIDW) model of
Burger et al.'! Burger et al.'! demonstrated in a data contamination simulation study that the
ZIDW distribution better accommodates excessive skewness and outliers in the data than the ZINB
distribution. Therefore, the ZIDW model is more robust to severe skewness in the data than the
ZINB model and is convenient to implement since the ZIDW distribution’s quantile function is
available in closed form. To the best of the authors’ knowledge, no literature exists on nonlinear

mixed-effects quantile regression modeling of zero-inflated count data.

In this paper we propose a Bayesian regression model for nonlinear zero-inflated longitudinal
count data that models the median count rather than the mean count. As a motivating example,
data from a recently published extended bactericidal activity tuberculosis (TB) trial are consid-
ered. As a special case of nonlinear mixed-effects models, we consider a biphasic mixed-effects
model consisting of an intercept term and two slope terms. Conventionally, ZINB models sepa-
rately specify linear predictors for the zero-inflation probability and the counting process’s mean
count. In our application of nonlinear longitudinal modeling, the two latent class interpretations are
not clinically plausible.'” As an alternative, Preisser et al. '* proposed a marginal ZINB (MZINB)
model to model the marginal mean count directly. The current manuscript uses an approach simi-
lar to that of Preisser et al. !> by reparameterizing the ZIDW model in such a way as to model the
median count directly (i.e., obtain marginal interpretations); hence, the so-called marginal ZIDW
(MZIDW) model. Furthermore, we also consider the MZINB model to make inferences about the
nonlinear mean counts over time (i.e., modeling both the mean and median counts marginally)
which allows us to compare the two sets of results. The application of the MZINB distribution in a

nonlinear mixed-effects modeling context has also not yet been explored in previous literature.

The paper is organized as follows: Section 2 motivates our methodology using data from a lon-
gitudinal bactericidal activity TB trial. Section 3 gives an overview of the conventional ZIDW
distribution, whereas Section 4 provides an overview of the MZINB and MZIDW distributions.
More specifically, in Section 4, we reparameterize the conventional ZINB and ZIDW distributions
to obtain the MZINB and MZIDW distributions. Section 5 introduces the nonlinear mixed-effects
regression model that assumes the MZINB and MZIDW distributions for longitudinal counts. Sec-
tion 6 applies the mixed-effects models to the longitudinal TB dataset. Section 7 presents a simu-
lation study to assess the performance, identifiability and robustness of the MZINB and MZIDW

models. Section 8 presents a discussion of the results and findings of the paper.



2 MOTIVATING DATA AND PREVIOUS WORK

This paper’s methods are motivated by colony-forming unit (CFU) count data in extended bacte-
ricidal activity TB trials.'* Burger and Schall 1° discuss the biological concepts involving bacte-
ricidal activity and sterilization of TB drugs, suggesting that the CFU counts on the logarithmic
scale typically decline throughout treatment biphasically. '*~'7 Furthermore, the CFU counts are
usually zero-inflated towards the end of treatment (zero-inflation increases as the anti-TB drugs

eliminate CFUs). Firstly, we introduce the TB dataset of Tweed et al.,'®

which is our motivating
dataset. Secondly, Burger and Schall’s 1> biphasic mixed-effects regression model, which was orig-
inally used to fit the data, is discussed. Thirdly, extensions of the previous model I5 are discussed,
together with points where improvements can be made to existing models in light of the current

manuscript’s objectives.

2.1 TB dataset

We consider the data of Tweed et al. '®

who performed a multicentre, open-label, phase 2b bacte-
ricidal activity TB trial where a total of 180 eligible patients with newly diagnosed, smear-positive

drug-sensitive pulmonary TB were randomized to one of the following three treatment regimens:

* J(loading dose/t.i.w.)PaZ: Bedaquiline 400 mg once daily (QD) on Days 1 to 14, 200 mg three
times per week on Days 15 to 56; plus pretomanid 200 mg QD on Days 1 to 56; plus pyraz-
inamide 1500 mg QD on Days 1 to 56.

* J200 mgyPaZ: Bedaquiline 200 mg QD on Days 1 to 56; plus pretomanid 200 mg QD on
Days 1 to 56; plus pyrazinamide 1500 mg QD from Day 1 to Day 56.

* HRZE: Isoniazid 75 mg, rifampicin 150 mg, pyrazinamide 400 mg and ethambutol 275 mg

on Days 1 to 56. The number of tablets the patients received depended on their weight.

Overnight sputum samples were collected before randomization (Days -2 and -1) and post-randomization
(Days 3, 7, 14, 21, 28, 35, 42, 49, and 56). CFU counts on solid media were measured on each

sputum sample collected. The CFU counts were calculated as:

1 -
CFU = Y CFU;, x factor x 10%ion (1)
x=1



where CFU; is the count of culture plate x (from z replicate plates in total), and “factor x 10dilution

compensates for the counting process’s dilution.

A total of 172 patients were included in the efficacy analysis. Supplementary Figure 1 shows
profile plots of the observed log,,(CFU) counts collected from the overnight sputum samples,
by treatment group. The profile plot suggests that most profiles decline faster (on the log-scale)
during the first few days than in the latter part of the curve. Summary statistics of the observed
CFU counts over time are presented in Supplementary Table 1. Note that the counts’ variance is
considerably larger than the mean, and the percentage of zero counts significantly increases over
time. These observations suggest that the CFU counts may be overdispersed relative to the Poisson
distribution and, over time, zero-inflated relative to the negative binomial distribution. Furthermore,
the mean counts are generally much larger than the median counts, implying that making inferences
about the median counts may be more suitable than about the mean counts. Therefore, it might be
preferable to use a method that models the median as a function of covariates (hence, quantile

regression), while accounting for overdispersion and zero-inflation in the data.

2.2 Previous data analysis

The clinical trial’s efficacy endpoints included the bactericidal activity of the three treatments quan-
tified by overnight sputum samples. The bactericidal activity of anti-TB drugs was characterized
by the rate of decline in log;,(CFU) count.'*?" In particular, the bactericidal activity over a certain
time interval, calculated from a log,,(CFU) vs. time profile, was expressed as follows>!:
f()—fn)

BA (ll—l‘z) = — P—

2)

where f(t) is the regression function for log,,(CFU) count vs. time, and f (t;) & f(t,) are the
corresponding fitted values at Day #; & Day #,, respectively.

The regression model by Burger and Schall !> was fitted to analyze the bactericidal activity of
the three anti-TB treatments. More specifically, the following regression model was fitted to the
log;((CFU) counts collected from overnight sputum samples, observed from Day 0 to Day 56 15,22,
lijk—Kj _lijkTKj
e i e
Yijk = 0j — O1ijtijx — 62i;Yjlog 5 5 +&ji €))
eli + e Ui



where o;; = o + uo;j, 01;j = 01+ u1ij, 62ij = 62+ uz;j. yijk is the log;o(CFU) count for patient
i=1,...,N;intreatment group j = 1,...,J attimepointk = 1,..., K;;, and t;  is the corresponding
measurement time. uo;, u1;, and up;; denote random coefficients for patient i assigned to treatment
J» and & is the residual at time 7; ;. of patient i assigned to treatment group j. @;; are the random
intercepts, whereas f;; = (91,- i — 6y j) and fB;; = (91i i+ 6 j) are the random slopes respectively
during the treatment period’s initial and terminal phase. k; are the nodes at which the regression
functions transition from one slope to another, whereas y; govern the “smoothness” or “speed”
of the transition from one slope to another. The residuals and random effects were respectively

assumed to follow normal and multivariate normal distributions.

Supplementary Figure 2 shows examples of the regression curve for log,, (CFU) count over time.
For this example, Equation (3) is reparameterized in terms of B1;; and f3;;. The regression parame-
ters o;; = 5, kj = 14, and y; = 2 are kept fixed, but showed for different values of B jand Bai i, 1.e.,
(i) B1ij = 0.05 & Br;j = 0.15, (ii) B1;; = 0.25 & PBrij = 0.05, and (iii) B;; = 0.15 & Br;; = 0.15.

2.3 Extensions of the basic model

Burger and Schall>® extended the previous model ° (i.e., Equation (3)) by replacing the normal
distributions for residuals and random effects with skew-¢ distributions to accommodate outliers
and skewness in log,,(CFU) counts (often due to data contamination).”* The model based on the
skew-7 distribution makes inferences about the mean log;,(CFU) count over time. However, due to
skewness in the data, it would seem more appropriate to model the median count over time rather

than the mean count.

In order to accommodate potential zero-inflation in CFU counts, Burger et al. 2" extended the
previous model 1> by modeling the CFU counts on the original scale based on the ZINB distribution
rather than modeling the logarithmic counts. The ZINB model of Burger et al.’" was applied to
the CFU dataset of Dawson et al. %> However, the ZINB distribution also models the bactericidal
activity of TB treatments based on the mean count. To model the median count, replacing the ZINB
distribution with the ZIDW distribution can be considered. '-?¢

The ZINB model by Burger et al.” assumed that the mean of the “count” counterpart of the ZINB
distribution, i.e., the NB counterpart, is biphasic over time. However, biologically, the marginal
mean count is assumed to follow a biphasic trend over time.'# In order to model the marginal
mean and median, the conventional ZINB and ZIDW models can be replaced by marginal count
models such as the marginal ZINB (MZINB) and marginal ZIDW (MZIDW) models. 13,27
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In summary, the data of Tweed et al. '® motivated the fit of a biphasic regression model based on
the MZINB and MZIDW distributions to make inferences about the mean and median CFU counts

over time collected from overnight sputum samples.

3 CONVENTIONAL ZERO-INFLATED DISCRETE WEIBULL DISTRIBUTION

The conventional discrete Weibull distribution’s key properties, including its dispersion, zero-
inflation, and heavy-tail indices, can be found in Luyts et al.® Burger et al. ' present an extension
of the DW distribution by adding a zero-inflation parameter; hence, the so-called ZIDW distribu-

tion. The remainder of this section provides a summary of the ZIDW distribution.
It Y; follows a ZIDW distribution, then the probability mass function (PMF) of Y; is given by:
P i)’
£ () =l (i =0)+ (1= m) [¢?F — gt

where y; € {0,1,2,...}. Here, 0 < ¢ < 1 and ¢ > 0 denote the shape parameters, and 0 < 7 <
1 is the zero-inflation probability of the ZIDW distribution. 7 (a) denotes an indicator function
taking the value 1 if condition a is true, and O otherwise. Supplementary Figure 3 shows examples
of the ZIDW distribution’s PMF for various values of ¢, ¢, and 7. This figure suggests that the
distribution’s tail becomes longer for larger values of ¢ and smaller values of ¢.

The mean and variance of Y; are written as:

The cumulative distribution function of ¥; is given by:

)= Fl= (a1 11

The 7-quantile function of ¥; is written as ' ':

og 0
0(1) = (l ;( )1)> —1 )



The dispersion, zero-inflation, and heavy-tail indices of Luyts et al.,® show that the ZIDW dis-
tribution can accommodate zero-inflation, zero-deflation, over- and underdispersion, and severe
skewness in the data (depending on the parameter combinations). Furthermore, the quantile func-
tion of the ZIDW distribution (Equation (4)) is available in closed form, making it convenient to
model the distribution’s quantiles, of which the median is a special case. Unlike the ZIDW distri-
bution, the ZINB distribution’s median cannot be written in closed form and lacks robustness to
zero-deflation, underdispersion, and excessive skewness data. In this regard, the ZIDW distribution

is considered more flexible than the ZINB distribution.

4 MARGINAL ZERO-INFLATED COUNT DISTRIBUTIONS

This section provides the key properties of the marginal count distribution. In particular, we repa-
rameterize the zero-inflated negative binomial (ZINB) and zero-inflated discrete Weibull (ZIDW)

distributions to model the marginal mean and median counts.

4.1 Marginal zero-inflated negative binomial distribution

The PMF of the conventional ZINB distribution for a given count y; is written as:

£ ilu,9,m) = 2l (y; = 0) + (1 7) (yierq:_l) (uﬁ¢>¢ (uh)yi

Here, ¢ and 7 are respectively the dispersion parameter and zero-inflation probability, and u is the
mean of the conventional NB distribution. The mean of the y; under the ZINB distribution is given
by:

E(i)=A=(1-mu

Usually, the log-link function is used to model p. Preisser et al. !> considered modeling A instead
of u. Therefore, the ZINB distribution is reparameterized in terms of A to obtain the marginal
ZINB (MZINB) distribution as follows:

| e vy (i1 (o= \* A"
Fild,¢,m) =xl (yi = 0)+ (1 ﬂ)( i )(A-i—(p(l—n)) (l—I—(P(l—TC))




Alternatively one can use the log-link function to model the marginal mean counts as a function of

covariates as follows:
/

E ()’z) = A’i* = ezin

where z; and 1) are respectively a set of covariates and regression coefficients.

4.2 Marginal zero-inflated discrete Weibull distribution

The PMF of the ZIDW distribution, using the parameterization of Burger et al. '! for a given count

Vi, 18 written as:

19 , ¢
filu,¢,7) =7l (yi=0)+ (1 —7) lexp (—log(z) {ﬂ >—e"P (‘k’g(z) {ylzl} )]

Here, ¢ and 7 are respectively the shape parameter and zero-inflation probability, and u is the

median of the conventional discrete Weibull distribution. The median of the y; under the ZIDW

distribution is given by:

0o [03 7\ @
- ()’

Recently, Burger et al. ' suggested the use of the log-link function to model p. Taking an approach
similar to that of Preisser et al.,'? A’s modeling is suggested instead of . The reparameterization
results in the marginal ZIDW (MZIDW) distribution:

Vi

£ Oil2,0,7) = 71 (i = 0) +0.5()" (1= )~

o) ()

>l

Again, one can alternatively use the log-link function to model the marginal median counts as a

function of covariates as follows:

/

M(y) =27 = €N

where z; and 1) are respectively a set of covariates and regression coefficients.



S BAYESIAN MIXED-EFFECTS REGRESSION MODELS

5.1 Biphasic mixed-effects regression model

Suppose that y; j; is the observed count for patient i = 1,...,N; in treatment group j = 1,...,J at
timepointk =1,...,T;; (or T'), and ¢; ;. > 0 are the corresponding measurement times. Furthermore,
assume that A;;; are the patient-specific regression functions that describe the counts’ biphasic
trend over time. A slightly different parameterization of the regression function by Burger and

Schall I is chosen as:

lijk—Kj _lijk—Kj
y y - y 7 7
B]lj+ﬁ2lj B]lj_BZU e " +e J
Aijk =exp | & — 5 ik~ 5V log 3 5 —0jjk )
eli+e i

where @;; are the random intercepts, fBi;; & Bo;; the two random slopes, k; the change-points
(or “nodes”), y; the smoothness parameters, and o; ;. are offset constants. 15.20 1 jke conventional
Poisson and negative binomial regression, the offset constants o, are implemented should it be
more relevant to model the mean or median “rates” instead of the counts. In the context of our
motivating dataset, an offset function may be necessary to account for the dilution of sputum
samples that may have been required to count the bacteria (i.e., CFU counts; see Section 6 for

more details).

The multivariate normal distribution is assumed to model the correlation among the random co-
efficients. Let 6;; = (Oc,- i Biij, Boi j)/ and §; = (Ocj, Bij,B> j)/ respectively represent the vectors of
random and fixed intercepts and slopes. Therefore, §;; are normally distributed as follows:

8;j ~ Normal (8j728j>

where
Ggﬂj Oajprj  Oajpy;
2:8_,- = | O, o-[%]j OB, iBa;
Oo;By; OB Géz j

are the covariance matrices of 8; -
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5.2 MZINB regression model

The PMF of the MZINB regression model for a given count y; j (i.e., for patient i, treatment j, and
timepoint k) is written as:

0; Yijk
. 1 (1=, A
f il Aijies 05, i) =il (vijee = 0) + (1= 7 (y 0 ) < (1~ ) )> ( - )>

Yijk Aij+ ¢ (1 — 7w Aije+ 05 (1 — i

where 4, j; are the patient-specific biphasic regression functions in Equation (5), and ¢; & 7j; are
respectively the dispersion parameter and zero-inflation probability of the MZINB distribution.

The conditional mean of y;jx under the MZINB regression model is given by E (y;jx) = Aijk.

5.3 MZIDW regression model

The PMF of the MZIDW regression model for a given count y;j (i.e., for patient i, treatment j,
and timepoint k) is written as:

) (e sy (5
f OijelAijes 07, 70ix) = 7id (vije = 0) +0.5\ ) (1—mp) \'o/ —0.5\ " ) (1—my) \ "

where 4; ;. are the patient-specific biphasic regression functions in Equation (5), and ¢; & 7j; are
respectively the shape parameter and zero-inflation probability of the MZIDW distribution. The
conditional median of y; x under the MZIDW regression model is given by M (yi jk) = Aijk-

6 DATA ANALYSIS

Details on the Bayesian model specification of the MZINB and MZIDW models are presented in
the supplementary material of this paper. In summary, we specified vague prior distributions for the
model parameters, i.e., normal distributions for the fixed intercepts & slopes, matrix-generalized

28 uniform distributions for the node,

half-¢ distributions for the random effects covariance matrices,
smoothness & zero-inflation parameters, and gamma distributions for the dispersion & shape pa-

rameters.
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6.1 Model implementation and computational issues

The MZINB and MZIDW regression models were implemented according to the model speci-
fications discussed in Section 5. In Equation (5), y;jx = Z;’Z"l CFU; i is the total of n;j bacte-
rial plate counts for patient i, treatment group j, and timepoint k. The offsets are expressed as
o;jk = log (c,- jkl()dif'k /n; jk), where n; i, ¢;jx & d;ji are respectively n, “factor” and “dilution” as per
Equation (1). The CFU counts collected before randomization (Days -2 and -1) were considered
as Day O collections (i.e., #;jx = 0). The posterior estimate of %

“fitted” log,, (CFU) count for patient i, treatment j, and timepoint k.

can be interpreted as the

The R code for implementing the MZINB and MZIDW models is presented in the supplementary

material of this manuscript.

The bactericidal activity of treatment group j is expressed as the daily rate of change in log;, (CFU)
count over timepoints k| and k», namely (see Equation (2)):

o [V )] - o [ 1)

BA; (ty,—t,) = (6)
it log (10) (5, —11,)
where
ST S
Bij+B2,  Bij—Py el te
M; (1) =exp | o — 12 L1 — 12 Zy;log % % )
67j —|—e_7j

Here, log; (M fi (tk)) derived by regression models MZINB and MZIDW is respectively the mean
and median log;, (CFU) count at time #; of treatment group j. For our analysis, BA ; (0-56) was of

primary interest.

In order to avoid numerical overflow, the regression models were fitted with the times ; ;. expressed
in weeks instead of days. In order to avoid non-identifiability of the parameters k; and ¥;, the lower
and upper bounds of k; and y; were set to L = 3, Ux = 11, L, = 0.05, and Uy, = 2 (see Section 3.1
of Burger and Schall '°). It should be noted that the median of the MZIDW distribution exists only
for 0 < mj; <0.5. Therefore, the MZINB and MZIDW regression models” upper bound of 7, was
respectively set to 1 and 0.5.

The regression models were fitted using JAGS?? via the package runjags?’ of the R project.’!
The convergence of posterior samples was confirmed using trace plots and Brooks-Gelman-Rubin

statistics. 32
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Starting values for the random effects were derived by fitting the model as a linear mixed-effects
regression model under the assumption that the node and smoothness parameters are respectively
fixed at k; = (Lx +Uy) /2 =7 and y; = (Ly+ Uy) /2 = 1.025. The linear mixed-effects regression

33,34

model was fitted to the log;, (CFU) counts using the R project’s 1mec library, where on the

log-10 scale, the zero counts were specified as left-censored values of 1.

The R project was called remotely from SAS®,? and accordingly, posterior samples were exported
back to SAS® for further computation. For each regression model, 82500 samples were simulated
from the joint posterior distribution for 7 parallel chains. Among those 82500 samples (per chain),
the initial 15000 samples were discarded (burn-in). High autocorrelation in the posterior samples
was present. We therefore used a thinning factor of 450 to reduce autocorrelation among the sam-
ples. We ran our models on a desktop computer with a 3.00 GHz Intel® Core™ i9-10980XE
processor and 64 GB installed memory (RAM). The MZINB and MZIDW models, respectively,
took approximately 45 and 60 minutes to run.

We calculated the compound Laplace-Metropolis marginal likelihood (CLMML)>%>7 to discrim-
inate between the candidate models. The CLMML compares the candidate models based on their
marginal likelihood, therefore, not conditional on the random effects. Thus, the CLMML is more
appropriate than the widely used deviance information criterion statistic conditional on the random
effects.*® Details on the calculation of the CLMML are presented in the supplementary material
of this paper. The multidimensional integration library cubature of the R project was used to

approximate the Laplace integrals.>”

6.2 Results

Plots of the observed log;, (CFU) counts together with fits of regression models MZINB and
MZIDW are included in Figure 1 for eight randomly selected patients. The two regression models
fit the data of these profiles well.

Table 1 presents the posterior estimates (PEs) and 95% highest posterior density (HPD) intervals
of the bactericidal activity (BA;(0-56); see Equation (6)) and the regression model parameters.
The PEs and 95% HPD intervals of the mean and median log,, (CFU) counts (see Equation (7))
are shown in Figure 2 by treatment group and day. As expected (due to skewness in the data), the
median counts are smaller than the mean counts. The PEs and 95% HPD intervals of each treat-
ment’s mean and median bactericidal activity are similar. J(oading dose/t.i.w.)PaZ shows the highest

mean and median bactericidal activity, followed by J(200 mg)PaZ and HRZE; the difference between
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the latter two treatments is negligible.

The log-CLMML for models MZINB and MZIDW is respectively —9906.12 and —9932.15. Hence,
the CLMML favors the MZINB model over the MZIDW model. Since the two models are struc-
tured differently (i.e., modeling the mean vs. the median), one should not discriminate between
models solely based on model comparison statistics (such as the CLMML); one should also con-
sider the models’ goodness of fit. As previously indicated, the profile plots in Figure 1 suggest that
both models fit the data adequately.

7 SIMULATION STUDY

7.1 Model performance

We assessed the performance and the identifiability of regression models MZINB and MZIDW
outlined in Section 5 in a simulation study. Datasets were simulated from regression models MZ-
INB and MZIDW, where the model parameters were chosen to mimic the CFU count vs. time
profiles of moderately and highly efficacious anti-TB drugs, respectively, each with and without

zero-inflation in CFU count during the second phase of treatment.

Each fit was considered for a single treatment group separately (i.e., j = 1). Data on the follow-
ing days were considered: 7 € {0,1,3,7,14,21,28,35,42,49,56}. The offset, intercept, node,
smoothness parameter, variance components, and dispersion/shape parameter for both models
were chosen as 0;j; = 5.063315552 (i.e., njjx = 4, ¢jjx = 20, dijx = 1.5), oy = 12.65, k1 = 5.25,
n =125, 05 =095 05 =085, 05 =0.80, 04p, =0.25, 0g,p, = 0.35, op,,p, = ~0.15,
and ¢; = 0.70. For simplicity, the zero-inflation probabilities were pooled by (i) Days O, 1, 3, 7
(k=1), and (ii) Days 14, 21, 28, 35, 42, 49, 56 (k = 2). The parameter scenarios were investigated
for the following sets of slope terms: (i) B11 = 3.95, 1 = 1.35, and (ii) B;; = 4.20, B>; = 1.80.
Both parameter scenarios were investigated for the following two sets of zero-inflation probabili-
ties (k =1,2): (i) m;; = 0.01, m» = 0.01 (without zero-inflation), and (ii) 71, = 0.01, w1, = 0.12
(with zero-inflation). The regression models were fitted to 500 simulated datasets, each dataset
consisting of 15 patient profiles (i =1,...,15).

The bias and root mean square error (RMSE) of the PEs were calculated, as was the average length
and empirical coverage probability of the associated 95% HPD intervals. For simplicity, the re-

gression models fitted the node and smoothness parameters as fixed values. The autorun. jags
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function of the runjags package’” was used to guarantee the successful convergence of the

posterior samples for each fitted dataset.

From Table 2, we observe the following:

» Under each parameter scenario, the bias of the estimates of the fixed effects (i.e., o, Bi1,
and 1) and dispersion/shape parameters (i.e., ¢;) from both regression models is small. In

contrast, those of the variance components (i.e., ):5],) are somewhat large.

* The zero-inflation probability estimates of the second phase (i.e., 72) are (1) biased upwards
when there is no zero-inflation present in the second phase and (ii) less biased when there
is zero-inflation present in the second phase. We note that our parameter scenarios mimic
data where the counts during the second phase of treatment are primarily zero due to the
treatment effect (as governed by the regression slopes; for example, CFU counts typically
approach zero closer to the end of treatment). The latter is the case regardless of the presence
of zero-inflation in the data. Therefore, it seems that adding a zero-inflation parameter for the
second phase of treatment, in the absence of zero-inflation, may cause identifiability issues
when the counts are inherently zero (such as “late phase” CFU counts in TB trials). We note
that the zero-inflation probability estimates’ bias of the first phase (i.e., 7r11) is small under

each parameter scenario.

* Under each parameter scenario, both regression models yield HPD interval coverage prob-
abilities close to or slightly higher than the nominal value, except for the variance compo-
nents’ coverage of the first slope (i.e., 0'21 12 Oy By and og,, 5, ) that is too conservative (equal
to 100%).

We repeated the simulation study of the third parameter scenario (1] = 4.20, B,; = 1.80, 7y =
0.01, > = 0.01) by simulating 100 datasets for a sample size of 50 patients (i = 1,...,50). The
corresponding results are presented in Supplementary Table 2. We observe that the bias and HPD
interval coverage under the larger and smaller sample size settings are similar. The PEs” RMSE

and the associated average HPD interval length increase under the larger sample size setting.

7.2 Data contamination

We assessed the impact of the misspecification of the random effects distribution on the inferences

of the fixed effects. Here, we considered the second parameter scenario in Section 7.2 (1] = 3.95,
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Br1 = 1.35, ;1 = 0.01, 7w, = 0.12). We generated the random effects 5,-j in Section 5.1 from the
skew-normal distribution of Sahu et al.*’ We reparameterized the skew-normal distribution such
that E (8;;) = 8 and Var (8;;) = 5, + (1-2) ‘I’%j. Here, X5 are the scale matrices of the skew-
normal distribution. ‘ng denote diagonal matrices with g, Vg, ;> Wp,, on the diagonal, i.e., the
skewness parameters of the random intercepts and two random slopes. We introduced skewness
to the random intercepts only (i.e., VB, = VB, = 0). We considered the following three levels of
skewness under the skew-normal distribution: Y, € {—2,—3,—4}. The corresponding results are
presented in Supplementary Table 3 (fixed effects only). The bias and HPD interval coverage are
adequate under each level of skewness. Table 3 presents the percentage difference in the RMSEs
and HPD interval lengths between the contaminated and uncontaminated groups for each skewness
level (yq,). Both models” RMSE and HPD interval length increase under higher contamination
rates (skewness levels). However, the increase in these characteristics under the MZINB model is
higher than that of the MZIDW model, most notably the fixed intercept term. The latter suggests
that the MZIDW model is more robust to model misspecifications than the MZINB model.

8 DISCUSSION

This paper proposed a biphasic regression model for zero-inflated longitudinal counts based on
the MZINB and MZIDW distributions. The current approach draws on existing literature while

presenting an extension for Bayesian inference of biphasic median counts over time.

We demonstrated our methods through a reanalysis of the TB dataset of Tweed et al. '® The non-
linear log;, (CFU) vs. time profiles indicate that one should preferably fit nonlinear zero-inflated
models to accommodate zero counts toward the end of the treatment period. Therefore, we chose to
model the data using biphasic models based on the MZINB and MZIDW distributions. The bipha-
sic model consists of an intercept term, two regression slopes, an unknown change-point (at which
the slope transitions from one rate of decline to another), and a smoothness parameter governing
the transition speed from one slope to another. The biphasic MZIDW model extends the conven-
tional linear mixed-effects ZIDW model of Burger et al.!! to describe the overall median counts
over time instead of the subpopulation’s latent median, that is, that of the uncured TB patients (i.e.,
the “at-risk” subpopulation). Similarly, the MZINB model models the biphasic mean counts on a
marginal basis. In the case of modeling CFU counts in anti-TB trials such as our application, the
median counts can be considered more informative than the mean count, given the data’s severe
skewness. For our application, the bactericidal activity of each treatment (i.e., the rate of decline

in CFU counts) characterized by the mean and median counts is similar.
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While the coverage of the HPD intervals for the variance components is generally very conserva-
tive, the coverage for the fixed effects is in most cases good (that is, close to the nominal coverage).
We note that the bias of the zero-inflation probabilities increases over time when the counts are zero
due to steep regression slopes without the presence of zero-inflation. Such instances may result in
an overparameterized model, causing some parameters to become nonidentifiable. Care should,
therefore, be taken to avoid such overparameterizations which potentially may yield biased esti-
mates for the zero-inflation probabilities. The implementation of the MZINB and MZIDW models
as hurdle models*! may potentially circumvent such identifiability issues. Overall, the simulation
study suggests that the proposed biphasic regression models have adequate properties in terms of

accuracy and confidence interval coverage.

The “robustness” simulation study suggests that the inference about the mean counts (MZINB
model) is more sensitive to model misspecifications compared to the median (MZIDW model).
Extended versions of the discrete Weibull distribution may be considered for more flexibility con-
cerning the distribution’s tails.

The proposed mixed-effects MZINB and MZIDW regression models can be further extended to
investigate the association between biphasic longitudinal counts and time-to-event outcomes,*’
for example, in the context of TB trials, performing biomarker analyses to assess the association
between CFU counts and “time to sputum culture conversion.”?>**> The quantile function of the
discrete Weibull distribution is available in closed form, making it possible to model quantiles of
counts other than the median. **

We note that the interpretation of the models’ fixed effects is not globally marginal (over all the
random effects) but instead conditional on the random effects. To enable interpreting the fixed
effects on a truly marginal basis, one must first integrate over the likelihood function’s random
effects before specifying it in the Gibbs sampling algorithm. As a subject of future research, the
methods proposed by Heagerty and Zeger*> & Geraci and Bottai® can be considered to perform

such “marginal” analyses.

The proposed regression models treat the treatment-specific node parameters as fixed effects. As
was initially done by Burger and Schall,'> the models can treat the nodes as random effects to
accommodate individual variation in the nodes (hence random change-point models*°). The model
can also be generalized to model the median counts of zero-inflated longitudinal counts based on
nonlinear functions other than biphasic curves, i.e., nonlinear mixed-effect regression models in

the general case.
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Even though the median is a more robust measure of central tendency than the mean when the data,
for instance, zero-inflated counts, are right-skewed, it may also be of clinical interest to report
the mean of longitudinal count data together with the median. Therefore, we recommend fitting
both the MZINB and MZIDW distributions to yield inferences about the two central tendency

characteristics: the mean and median.
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Figure 1: TB dataset: observed and fitted log,,(CFU) vs. time profiles
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CFU: Colony-forming unit. MZIDW: Marginal zero-inflated discrete Weibull. MZINB: Marginal zero-
inflated negative binomial. *The log-link function is used to describe the biphasic relationship between
the mean CFU count and time. The log-link function is used to describe the biphasic relationship between
the median CFU count and time. CFU counts of zerozire displayed on the log-10 scale as 1.



Figure 2: TB dataset: PEs and 95% HPD intervals of mean and median log;,(CFU) count
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CFU: Colony-forming unit. HPD: Highest posterior density. MZIDW: Marginal zero-inflated discrete
Weibull. MZINB: Marginal zero-inflated negative binomial. PE: Posterior estimate. ?The log-link function
is used to describe the biphasic relationship between the mean CFU count and time. " The log-link function
is used to describe the biphasic relationship between the median CFU count and time.

25



‘s1ojowered ssouyjoows ay) are /A pue ‘syurod-o3ueyo oy /y ‘sedofs omy ayy /g
29 g “sydoorayur oy a1 Y0 :Surmoroy ay) Jussardar s309Je paxy Y, 'SYoaM UI Passardxa Swn YIIM PN 9IOM S[OPOW Y} “MOISA0 [BILISWNU JO UOHUSAAId dy)
10, "aWI) PUE JUNod ) uripaul Yy uddmIaq drysuonefar orseydiq ay) SqLIOSIP 03 PIsn ST UOHIUNY JUI[-FO AYLq “SWI PUB JUNOD )]) Urawl Ay} udadmiaq diys
-uonerax orseydiq o) aqLIOSIP 0} Pasn ST UONOUNY YUI[-S0] YL, "9§ Pue () sAe( JoA0 Junod (1)) °'8of ur aSueys jo ajex Are :(95—0) /v "orewnsa Jo1a1sod ‘qd
‘[eTIIOUTq 9ATIESOU PAJRPUI-010Z [RUISIRIA (gNIZIN TINQISAA S19I0SIP PAJRPUI-0I9Z [eUISIRIA AMM(TZIN "Aitsuap 1o1xaisod 1saySTH :qdH 1un Suruioj-Auoo)) :NJD

26

[ov'0vzol Leo [180:0¥0] 790 [cr0:€00l $20 [990:600]1 1+'0 [6+0:LT0]l TH0 [6L0:6ST0] +S0 9¢

[ecocool 810 [esosr10l ze0 [erocrol oc0 [990:%20] S0 [S€0:0001 910 [940:000] TT0O 61

[8c0:sT0l Lzo [¥Fotcrol oco [oro:w10l 820 [oso‘crol 1€0 [reo<10o0l L10 [1+°0:S00] 0T0O (4%

loco:cr0l Lzo [1¥o<crol sco [Sscov00] 120 [1€0:000] #1'0 [1€0:600] 610 [L¥0:010] LTO Se

[eco*11'0] cTo [ceo:Lo0l 610 [91°0:000] SO0 [¥1°0:000] #00 [0€0:900] L1'0 [€€0:500] 0T0O 8¢

[L1'0T00] 600 [L10°T00] 600 [oTO:€o0l 110 [LZ0%00] SI0 [€10:0001 SO0 [2I0:000] %00 1T

[c10:000] so0 [cro:000] #00 [0o10:000] €00 [11°0:000] #00 [01°0:000] +00 [CI'0:000] S00 Pl

(000001 100 [¥0°0:000] 100 [90°0:000] <00 [900:000] 100 [¥I0:100]1 LOO [SI0:CO0O] LOO L

[so0:000] 100 [So0:000]l 100 [0T0:000] +00 [01°0:000] #00 [80°0: 0001 c00 [L00:000] TO0 €

[c00:000] 100 [€o0:000] 100 [t0'0:000] 100 [+0'0:000] 100 [€00:000] 100 [€0°0:000] 100 0 Wy
[98°0°1.0] 8.0 [€80:€90] cL0 [180:690] 2L0 [€L0:SS0] €90 [€8°0:89°0] SL0 [LL0:LS0] L9O . ‘¢
[660:€€0-] S10 [690:ST0-1 L1'0 [1¥'0:01'1-] €20- [6S0:16°0-]1 01'0- [9970:20'1-]1 200 [09°0:80°1-]1 +0°0- .\Nn.:.ub
[6v'0:61°0-] 910 [¥S091°0-1 L10 [8TT:650-1 00 [€0T:€L0-] 120 [260:66'0-1 100 [9L°0:STT-] TI°0- figlng
[€6'T9L0-] szo [o1zcLo]l sco [08T#8c] 110- [LTcioLc] L10- [28Ter'1-1 650 [L8C:060-]1 890 .:n\..\ab
[9s'0:61°01 €€0 [S90:S1°0] 9¢0 [890:010] €€0 [FLO€I'0] 9¢0 [291:8€0] 060 [F6 16701 901 .\Nmb
[+L9:000] 90T [90°L:000] 9¥T [6001:621]1 99% [6S6:1¥1]1 €¥v [L19:1001 98T [€€S:000] T6T Mb
[cov ey 1l cLe [ecy L1l v [Byorielel +6'9 [8€01:18€l 9.9 [80'8:8T¢€l 9I'S [SLL:69C] 60§ .M.O
[88°0:500] cv0 [060:600] #+0 [00C:80T] ¢€LT [o0ccr1l 9.1 [00Cse0l ¢ST [00Tice0l €51 “
[98°0:¢¥0] 850 [060: €0l 650 [LST:650] +T1 [LsT1:LS0]l TT1  [LSTHS0l ST [LST:190] 8TT b
(08181l 851 [iLT16c1]l 05T [co1:so1] €T [ps1:e60l 9z1  [erziLetl eL1 [80CT9TTl 1L It
o v9€l v6y [9€9:Toel 96+v [ SHiel SIy [S96:ece]l vovy [ees8rel SOy [61G:ceel Lo€ fig
(89 %1 “zL el cTyvl [LTST 9 ¥Il 6L %1 [L6'ET <€STII9TET [69%1 4T €1] L6'El [19¥1 ‘1€ €1l L6°€T [TTST “00+1] 65 ¥1 o
[ST1°0:€01°0l #11°0 [0Z1°0 860701 OIT1°0 [STI'0<101°0]l CIT°0 [2Z1°0:,60°0] 011°0 [8¥1°0SIT°0l IE1°0 [8F1°0-E€I1°0] 0OET°0 (96-0) 'va

ddH %S6 dd ddH %S6 Hd ddH %S6 Hd ddH %S6 Hd ddH %S6 dd ddH %S6 Hd Leq PRCILLMLA L |

¢MAIZIN <UNIZIN ¢MAIZIA <ANIZIN ¢MAIZIN <UNIZIN
AZ9H 7ed BW 000 78 (°s0P 3uipeop p

s19)oweIed [9pow UOISSAITAI pue AJIATIOR [BPIOLIR)ORq JO S[RAINUT (UdH %S6 Pue SHJ 39serep 4.1, T dqelL



"YISUS[ dTeIdA. [eAIUI (dH %S6, (%) 358ISA0D [BAIIUL (dH %S6p "SY99M UL PIssaIdxa awn Y)im PApY dIaM S[9POW Y} ‘MOPIA0
[BOLIDWINU JO UONUIAAId U} 10, "W} PUE JUNOD UpIpaul AY) UM drysuone[al orseydiq ay) 9qLIOSIP 0} PIsn ST UOHOUN YUI[-30] Y Lq
"QuIT) pue UNOD Uvaul AY) uddmleq drysuonerar orseydiq oY) 9qIIdSIP 0) pasn ST uoNOUNJ YUI[-30] Y, T0LId arenbs ueow 100y ‘SN
‘[eTIOUIq 9ATIESQU PAJRPUI-0I9Z [RUISIEIA ‘gNIZIN TINQISAA S1QI0SIP PAIRPUI-01aZ [eUISIRIA (M TZIN “A1suap otxisod 1soySTH :adH

0600  9%6  ¥SSO'0 SLIO0- LETTO 96  SLSO0 S9100- <TI0 (457
TTLO0  8L6 86100 I¥I00  SPLOO 986 LOZO0 €SI00 100 Hy
80620  8S6  TPLOO 6LIOO  TIE8¥0  SL6 0TI’ 88€00  OLO 19
108LC 0001  6V0€0 T9T00  ¥TIL'T  000T  669€0 S900°0- SI0- g'do
€869'T 896  TIIEO 16010~ €969T 096 98870 96600- SE0 oo
OTIL'T 0001  +9€E€0 €LET'O0- SPLST 0001  0S8TO LLET'O- STO el
0ISL'T  ¥'L6  1T¥9°0 922C0  OLIST  T96  L6S90 60¥T0 080 o
12259 0001  €8ITT 06v€0 #9909 0001  LSEI'T 980€0  S8°0 "o
SL99T 96  €LE90 0SYO'0-  STLST 096  6£SSO €000  S6°0 o
v8THF1  $'96  LESEO LOTOO  ¥OVFT 096  68€€0 89700  SE'1 Iz
T6O1E 896  10VL0 L9SO'0  9998T 086 61990 +HE00- S6'E g
8SLST  ¥¥6  SI6E0 SS000-  80SH'T  ¥¥6  LESEO 1900°0- S9TI 0 ZI'0 100 SE€T S6°€
LEOT0 996  1€90°0 SISO0  +6L10  8¥6  SILOO 98500 1070 (457
LELOO  T86  01T00 €SI00  6SL00  TL6 92200 S9100 1070 1y
68870  TS6  I8L00 SEEO0 9S8O0 896  68TI'0 €900  0LO ¢
T°06'CT 0001  08IE0 98000- 18TLC 000I  £68€0 +€100- SI0- g0
ov08'T  ¥'86  8SEEC0 PELOO- 8891  ¥'96  808T0 SOLOO- SE0 A
LET6T 0001  6EE€0 9€TI'0-  868SC 0001  ¥OIE0O €E#1°0-  STO 1o
6978C  0L6  6S89°0 68ST0  6818C  SL6  TH690 LI9TO 080 o
€0L89 0001  9¥9TT +#I9%0  6SSI'9 0001  ¥8¥CT1 +T6€0  S80 "o
1906C  8S6  TI690 €9L00  LL8ST  8¥6  LESSO €£T00  S60 %0
Othy'T 086 96TE€0 TSEO0  ILEFT  8S6  TLEEO 00v00  SE'I 17
L6TI'E  ¥96  TETLO 9€T00  98€8'T 96  €€99°0 08€00- S6'C g
1009T 96  6ELE0 95000 09%F'T  #S6  0SSE0 8S00°0- S9TI 0 100 100 SE€T S6°€
LWIBUIT P8e10A0) FSINM  Selg  LWISUdT P5e1A0) FSINM  Selg  dnep ,mdppwereg lx Iy ig g
(MATZIN ANIZIN

(syuaned GT) MAIZIA PUB GNIZIN S[OPOW UOISsaI3aI JO dduruLIojad :Apnis uonenuwis :g d[qeL

27



"YISUS[ dTeIdA. [eAIUI (dH %S6, (%) 358ISA0D [BAIIUL (dH %S6p "SY99M UL PIssaIdxa awn Y)im PApY dIaM S[9POW Y} ‘MOPIA0
[BOLIDWINU JO UONUIAAId U} 10, "W} PUE JUNOD UpIpaul AY) UM drysuone[al orseydiq ay) 9qLIOSIP 0} PIsn ST UOHOUN YUI[-30] Y Lq
"QuIT) pue UNOD Uvaul AY) uddmleq drysuonerar orseydiq oY) 9qIIdSIP 0) pasn ST uoNOUNJ YUI[-30] Y, T0LId arenbs ueow 100y ‘SN
‘[eTIOUIq 9ATIESQU PAJRPUI-0I9Z [RUISIEIA ‘gNIZIN TINQISAA S1QI0SIP PAIRPUI-01aZ [eUISIRIA (M TZIN “A1suap otxisod 1soySTH :adH

SLFTO 886  S9S00 16000~ OLLZTO 886  L¥90'0 €2000- <TI0 (457
LELOO  ¥'86  TOTO0 SPIOO 19,00  ¥'86  ¥IT00 8SI00 1070 Hy
8LIE0 0,6  T6LOO 09200  90€S0 896  SOVI'0 LLSOO  OLO 19
6967°€ 0001  €89€°0 8€000- 8S66'C 0001  +S6C0 +IEO0 SI°0- g'do
v8Y6'T  9L6  681€0 #2010 SPL8T 096  S00E0 +S60°0- SE0 oo
IEP0'E 0001  ST9E0 ISTIO-  #606CT  000I  TO9E0 16600~ STO el
[ISS'€ 096  TEE80 €SIE0  8SSEE  #96  09SL'0 TOWZO 080 o
0¥8S'L 0001  ##0ST O0SLFO  8L£6'9 0001  <COSI'T LEI¥O  S80 "o
€6£8T 096  €60L0 €6100 86¥LT  S€6 L0690 SE600  S60 o
P81 TL6  9SEF0  L¥600  ILLLT  TL6  SPIF0 ¥8L00 081 Iz
€9/9¢ 896  OFP80 TSO00  €00S€ 896  ¥SSL'O €TTI0- 0OTH g
¥919'T  8¥6  SIOKO SSI00  606FT 996  I9€€0 01Z00- S9TI 0 ZI'0 100 08T 0CT¥
S12C0 96 87600 €LL00  €9vT0  9S6 16600 9€80°0 1070 (457
1SLO0  TS6 #1200 8SI00  TLLOO0  +#L6 62700 69100 100 1y
8SIE0 866  8€800 6£€00  6ESO 996  LEST'O €6L00  OLO ¢
6V97°€ 0001  €€SE°0 ¥L00°0- 8SLOE 0001  9I¥E€0 87000~ SI°0- g0
SST6'T  ¥¥6  6SIE0 PLITO-  €198T  9¥6  T0ZE0 $601°0- SE0 A
8LIOE 0001 1660 ISEI'0- 0668C 0001  8SLE0 9601°0- STO 1o
SSHSE 96 10¥80 6S0S0  TISFE  TL6 60180 TTLTO 080 o
CLIS'L 0001  LOTTT 9ILF0  +990°L 0001  LVOV'T 9¥8%0  SS0 "o
0I8T  9¥6  6£99°0 6SI00  TEE9T  ¥16  TOS90 90S00  S6°0 %0
0P8’ 896  I8PF0 8EIT0  I1€8L1  0S6  TEPP0 €4900 08’1 17
16€9€  9%6 79980 TEHO0- 6S9TE 996  S9SL0 0S90°0- 0TV g
€€09T  0€6  +P6E0 82000 TT9FT  9S6  8EE0 T8E00- S9TI 0 100 100 08T 0CT¥
LWIBUIT P8e10A0) FSINM  Selg  LWISUdT P5e1A0) FSINM  Selg  dnep ,mdppwereg lx Iy ig g
(MATZIN ANIZIN

(syuaned GT) MAIZIA PUB GNIZIN S[OPOW UOISsaI3aI JO dduruLIojad :Apnis uonenuwis :g d[qeL

28



Table 3: Simulation study: percentage difference in RMSEs and HPD interval lengths between
“skew-normal” contamination and no contamination (15 patients)

RMSE Interval Length?
MZINBP MZIDW¢ MZINBP MZIDW¢
Vo," Vo," Yo" Vo !
Parameter® -2 -3 -4 -2 -3 -4 -2 -3 -4 -2 -3 -4
o 36.3 619 1022 25.1 49.1 869 398 767 1159 350 669 102.8
Bi1 20 44 40 1.3 -48 1.0 50 7.7 98 5.1 7.0 94
Ba1 39 82 8.1 1.1 50 35 39 62 101 39 72 11.6

HPD: Highest posterior density. MZIDW: Marginal zero-inflated discrete Weibull. MZ-
INB: Marginal zero-inflated negative binomial. RMSE: Root mean square error. *95% HPD inter-
val average length. PThe log-link function is used to describe the biphasic relationship between
the mean count and time. “The log-link function is used to describe the biphasic relationship be-
tween the median count and time. 9Percentage difference between “skew-normal” contamination
(with skewness parameter Y, ) and no contamination. “For the prevention of numerical overflow,
the models were fitted with time expressed in weeks.
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PROFILE PLOT

Figure 1: TB dataset: observed log;,(CFU) counts over time
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CFU: Colony-forming unit. CFU counts of zero are displayed on the log-10 scale as 1.



SUMMARY STATISTICS

Table 1: Summary statistics of observed CFU count over time

Treatment Day n Mean SD CV Minimum Median Maximum Zeros (%)
J(loading dose)PaZ Day 0 162 5728792 9343449 163 0 1441000 40000000 1.9
Day 3 55 3315936 12627118 381 0 679250 92400000 1.8
Day 7 52 343078 1038131 303 0 22850 6765000 7.7
Day 14 48 28087 87399 311 0 1788 525250 6.3
Day 21 48 8768 24204 276 0 568 130000 6.3
Day 28 48 8776 32969 376 0 73 188100 37.5
Day 35 41 4257 21558 506 0 0 136950 53.7
Day 42 49 5737 29068 507 0 0 196625 61.2
Day 49 43 6256 27312 437 0 0 132000 72.1
Day 56 48 1278 4682 366 0 0 22667 81.3
J 200 mg)PaZ Day 0 157 5127638 10585053 206 0 770000 68200000 1.9
Day 3 52 2024968 5999341 296 0 176700 40000000 3.8
Day 7 51 574902 2226334 387 0 42000 14750000 2.0
Day 14 51 94971 499563 526 0 4015 3550000 9.8
Day 21 47 22015 116787 530 0 270 800000 29.8
Day 28 42 9833 53110 540 0 72 345000 23.8
Day 35 41 1768 6979 395 0 15 42900 39.0
Day 42 44 2821 17849 633 0 0 118500 54.5
Day 49 46 4583 30960 676 0 0 210000 71.7
Day 56 45 1174 7674 654 0 0 51500 77.8
HRZE Day 0 167 6618662 12675684 192 0 1595000 102300000 0.6
Day 3 55 778651 1184944 152 550 212500 5637500 0.0
Day 7 55 193311 356931 185 248 45000 1806750 0.0
Day 14 53 63521 179552 283 0 6600 1210000 5.7
Day 21 51 34406 126824 369 0 1172 880000 9.8
Day 28 52 26171 126473 483 0 312 885000 23.1
Day 35 48 2816 11172 397 0 55 73150 33.3
Day 42 50 997 5861 588 0 1 41525 50.0
Day 49 46 1118 5781 517 0 0 38500 65.2
Day 56 45 27 89 335 0 0 413 82.2

n = Number of CFU counts. CFU: Colony-forming unit. CV: Coefficient of variation. SD: Standard deviation.



REGRESSION CURVE

Figure 2: Example plot of regression curve for log;, (CFU) count over time
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ZERO-INFLATED DISCRETE WEIBULL DISTRIBUTION

Figure 3: Probability mass function of zero-inflated discrete Weibull distribution
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BAYESIAN MODEL SPECIFICATION

The Bayesian estimation procedures proposed in this manuscript are based on vague prior distri-

butions as follows:
Multivariate normal prior distributions are specified for 8 ;, namely:
8 ~ Normal (0, 10* x I)
where 0 and I respectively denote the corresponding vector of zeros and identity matrix.

The matrix-generalized half-t (MGH-¢) prior distribution for the random effects covariance matrix
is specified instead of the widely used Wishart prior distribution, since the latter often results
in poor confidence interval coverage, especially when the variance components are small.*’ The
MGH-¢ prior distribution for Zgjl is hierarchically specified by Wishart and gamma distributions

3.828:

Egjl |Q; ~ Wishart (v+2,2vQ;)
®;; ~ Gamma (0.5, 1/A%)

where Q; denote diagonal matrices with @;; on the diagonal (z = 1,2,3). Here, v+ 2 and 2vQ;
are respectively the degrees of freedom and inverse scale matrices of the Wishart distribution. The

conditional density functions of 25], and @;, are written as:

_ 51 ) _
P <25_/‘1 |QJ> o< ‘Zsj’ exp [—v-tr (szsll)] ; QJ = dlag (wjh )2, wj3)

-1 1
P(wj;) o ®;* exp | =75 Oj:

From the law of total probability, the set of nuisance parameters Q; integrated out results in the

MGH-? prior distribution, namely:

v+6 3 v+3

e VU C) I

=1

where Zaj >0, and (Zg;)a is the 7' diagonal entry of Zgj]. This mixture representation results
in the half-z prior distribution, namely half-r (v,A), for the standard deviation terms in ):5],, and the
uniform prior distribution, namely U (—1, 1), for the correlation terms in 25j. The corresponding
quantities are set to A = 50 and v = 2. Therefore, this specification results in a weakly informative

(heavy-tailed) prior for the standard deviation terms.



BAYESIAN MODEL SPECIFICATION

The parameters k; and ¥; are assumed to follow uniform prior distributions, namely:

Kj ~ Uniform (L, Ux)
Y;j ~ Uniform (Ly, Uy)

where Ly, U, Ly, and Uy are the pre-specified lower and upper bounds for x; and y;, respectively.

The dispersion & shape parameters ¢; and zero-inflation probabilities 7j; are assumed to follow

vague gamma and uniform prior distributions, namely:

¢; ~ Gamma (0.5,0.5) (8)
Tjx ~ Uniform (0,Uy)

where Uy is the upper bound for 7. Here, ¢;’s prior variance is 2. Assuming the gamma prior
distribution in Equation (8) is reasonable if the data are believed to be overdispersed (i.e., small

values of ¢;).

The resulting joint posterior distribution of the model parameters is written as:
P(Sij,Sj,E,s,,a)jZ,Kj,yj,q)j,njk,j: 1,...,J,i: 1,...,N]',k: 1,...,T|y>

<IJI H (vijelAijes 95, ) ) <ﬁﬁp (5ij|51725j)> (ﬁp(51)P<zsf\ﬂj)) x

j=1li=1k=1 j=1li=1 j=1

(111100 ) (Krmiroee) ) (11170 )

j=lz=1 j=lk=1

~
w

where y is the vector containing y; j forall j=1,...,J,i=1,...,Nj,andk=1,...,T. The MCMC
Gibbs sampling algorithm is used to draw samples from the joint posterior distribution of the
model parameters.*® Software such as JAGS?? can be employed to carry out the Gibbs sampling

procedure.



PROGRAMMING CODE: MZINB MODEL

O W o Jo U WN

24
25
26
27
28
29
30
31
32
33
34

35

37
38
39
40
41
42
43
44
45
46
47
48
49
50
51

library(Rfast)

library(runjags)

library(parallel)

library(coda)

setwd('C:/Program Files/R/R-3.5.1/bin'")
NCORES <- detectCores() - 1 ###7 Cores

DATALl <- read.csv('C:/Progra~1/R/R-3.5.1/bin/FIVE CFU O MZINB DATA.csv')

attach (DATAl) #See below.

DATA2 <- read.csv('C:/Progra~1/R/R-3.5.1/bin/FIVE CFU O MZINB PATKVT.csv') #Dataset
containing the patient IDs the treatment groups to which the patients were assigned.
attach (DATA2)

#H##Notes: ###

#Initially, we wrote our program to accommodate multiple longitudinal outcomes. For the
current manuscript, only one longitudinal outcome was used. Hence, JVINDEX = 1.
#NSUBJID: Patient ID.

#KVTRTN: Treatment group.

#TIME: Observed time.

#PROTTIMC: Protocol timepoint.

#SUMCFU: Sum of the CFU counts (all plates).

#OFFSET: Offset constant.

#PATKVT: Patient ID.

DATA <- 1list (JVINDEX = JVINDEX, NSUBJID = NSUBJID, KVTRTN = KVTRTN, TIME = TIME,
PROTTIMC = PROTTIMC, SUMCFU = SUMCFU, OFFSET = OFFSET, PATKVT = PATKVT, ZEROVEC =
rep(0, 3), IDENMAT = diag(rep(0.0001, 3)))

BAYESMODEL <- '
data {
C <= 10000
for (i in 1:1792) {
ONES[1i] <=1
}
}
model {
for (1 in 1:1792) {

LIKE[i] <- (PI[JVINDEX[i], KVTRTN[i], PROTTIMCI[i]]*equals(SUMCFUI[i], 0) + (1 -
PI[JVINDEX[i], KVTRTN[i], PROTTIMCI[i]])* (exp(loggam (SUMCFU[i] + PHI[JVINDEX[i],
KVTRTN[i]]) - loggam(SUMCFU[i] + 1) - loggam(PHI[JVINDEX[i],

KVTRTN[i]]))* (PHI[JVINDEX[1], KVTRTN[i]]/(PHI[JVINDEX[i], KVTRTN[i]] +
LAMBDA[i]/(1 - PI[JVINDEX[i], KVTRTN[i], PROTTIMCI[i]])))"PHI[JVINDEX[i],
KVTRTN([i]]* (LAMBDA[i]/(1 - PI[JVINDEX[i], KVTRIN[i],

PROTTIMC[1]])/ (PHI[JVINDEX[i], KVTRTN[i]] + LAMBDA[i]/(l - PI[JVINDEX[i],
KVTRTN[i], PROTTIMC[i]])))~SUMCFU[i]))/C

ONES[i] ~ dbern(LIKE[i])

LINK[i1] <- SALPHA[JVINDEX[i], NSUBJID[i]] - (SBETA2[JVINDEX[1i], NSUBJIDI[i]] +
SBETAL [JVINDEX[i], NSUBJID([i]])/2*TIME[i]/7 - (SBETA2[JVINDEX[i], NSUBJID[i]] -
SBETAL [JVINDEX[i], NSUBJID[i]])/2*MGAMMA [JVINDEX[i],

KVTRTN[i]]*log ((exp ((TIME[i]/7 - MKAPPA[JVINDEX[i],

KVTRTN[i]]) /MGAMMA [JVINDEX[i], KVTRTN[i]]) + exp (- (TIME[i]/7 -

MKAPPA [JVINDEX[i], KVTRTN[i]])/MGAMMA[JVINDEX[i],

KVTRTN[i]]))/ (exp (MKAPPA[JVINDEX[1], KVTRTN[i]]/MGAMMA [JVINDEX[i], KVTRTN[i]]

+ exp (-MKAPPA[JVINDEX[i], KVTRTN[i]]/MGAMMA [JVINDEX[1i], KVTRTN[i]i)))
log (LAMBDA[i]) <- LINK[i] + OFFSET[i]

for (i in 1:172) {
SALPHA[1, 1] <- SDELTA[i 1]
SBETA1[1, 1] <- SDELTA[i, 2]
SBETA2[1, i] <- SDELTA[i, 3]
SDELTA[i, 1:3] ~ dmnorm (MDELTA[PATKVTI[i], 1:3], SGINV[PATKVT[i], 1:3, 1:31)

for (1 in 1:3)

{
MALPHA[1l, i] <- MDELTA[i, 1]
MBETA1l[1l, i] <- MDELTA[i, 2]
MBETA2[1, ] <- MDELTA[i, 3]
OMEGA[i, 1, 1] ~ dgamma (0.5, 0.0004)
for (x in 2:3) {
OMEGA[i, x, x] ~ dgamma (0.5, 0.0004)



PROGRAMMING CODE: MZINB MODEL

52 for (y in 1:(x - 1)) {

53 OMEGA[1, x, y] <= 0

54 OMEGA[i, y, x] <- OMEGA[i, x, V]

55 }

56 }

57 SGINV[i, 1:3, 1:3] ~ dwish(2*2*OMEGA[i, 1:3, 1:31, 4)
58 SIGMA[i, 1:3, 1:3] <- inverse(SGINV[i, 1:3, 1:31])

59 ALPSIGSQ[i] <- SIGMA[i, 1, 1]

60 BT1SIGSQ[i] <- SIGMA[i, 2, 2]

61 BT2SIGSQ[i] <- SIGMA[i, 3, 3]

62 ALPBT1SIGSQ[i] <- SIGMA[i, 1, 2]

63 ALPBT2SIGSQ[i] <- SIGMA[i, 1, 3]

64 BTlBTZSIGSQ[l} <- SIGMA[i, 2, 3]

65 MDELTA[1i :3] ~ dmnorm (ZEROVEC[1:3], IDENMAT[1:3, 1:3]
66 for (k in 1 1) {

67 MKAPPA[k, 1] ~ dunif (0.4285714286, 1.5714285714)
68 MGAMMA [k, 1] ~ dunif (0.05, 2)

69 PHI[k, i] ~ dgamma (0.5, 0.5)

70 for (j in 1:10) {

71 PI[k, i, J]1 ~ dunif (0, 1)

72 }

73 }

74 }

75 3!

76 OMEGA <- array(NA, dim = c(3, 3, 3))
77 for (k in 1:3) {

78 OMEGA[k, 1, 1] <=1

79 for (i in 2:3) {

80 OMEGA[k, i, 1] <- 1
81 }

82 }

83  ORIGPARMS <- c('SALPHA', 'SBETAl', 'SBETA2', 'MALPHA', 'MBETAl', 'MBETA2', 'MKAPPA',
'"MGAMMA', 'PHI', 'PI', 'ALPSIGSQ', 'BT1SIGSQ', 'BT2SIGSQ', 'ALPBT1SIGSQ',
'ALPBT2SIGSQ', 'BTIBT2SIGSQ')

84 ORIGPARMS

85  NEWPARAMS <- c('LAMBDA')

86 NEWPARAMS

87 ALLPARAMS <- c (ORIGPARMS, NEWPARAMS)

88 ALLPARAMS

89 SDELTA =
as.matrix(read.csv('C:/Progra~1/R/R-3.5.1/bin/FIVE CFU O MZINB Initial SDELTA.csv'))
#Dataset containing initial values.

90 MDELTA = t(matrix(c(colmeans (SDELTA), colmeans(SDELTA), colmeans (SDELTA)), ncol = 3))

91 INITIAL <- replicate(NCORES, list(list(PHI = array(rep(0.1, 3), dim = c(l, 3)), OMEGA =
OMEGA, SDELTA = SDELTA, .RNG.name = 'base::Mersenne-Twister', .RNG.seed = sample.int(n
= 100000, size = 1))))

92 TIME <- proc.time()

93 SAMPLE <- run.jags(model = BAYESMODEL, data = DATA, inits = INITIAL, monitor =
ALLPARAMS, n.chains = NCORES, burnin = 15000, thin = 450, sample = 150, summarise =
FALSE, method = 'parallel', modules = 'glm', factories = 'bugs::MNormal sampler off'")

94 proc.time() - TIME

95 READ]1 <- as.matrix(as.mcmc (SAMPLE, vars = c(ORIGPARMS)))

96 READ2 <- as.matrix(as.mcmc (SAMPLE, vars = c(NEWPARAMS)))

97 write.csv(READ1, 'FIVE CFU O MZINB CODAl.csv')

98 write.csv(t (READ2), '"FIVE CFU O MZINB CODA2.csv')

99 SUMMARY <- summary(SAMPLE confidence = c(0.95))

100  write.csv(SUMMARY, 'FIVE CFU O MZINB LOG.csv')

101  pdf ('FIVE CFU O MZINB DIAGN.pdf')

102 plot (SAMPLE, vars = c(ORIGPARMS), plot.type c('trace'), new.window = FALSE)
103 plot (SAMPLE, vars = c(ORIGPARMS), plot.type = c('autocorr'), new.window = FALSE)
104 dev.off ()

105 extract (SAMPLE, what = 'samplers')
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54

library(Rfast)

library(runjags)

library(parallel)

library(coda)

setwd('C:/Program Files/R/R-3.5.1/bin'")
NCORES <- detectCores() - 1 ###7 Cores

DATALl <- read.csv('C:/Progra~1/R/R-3.5.1/bin/FIVE CFU O MZIDW DATA.csv')

attach (DATAl) #See below.

DATA2 <- read.csv('C:/Progra~1/R/R-3.5.1/bin/FIVE CFU O MZIDW PATKVT.csv') #Dataset
containing the patient IDs the treatment groups to which the patients were assigned.
attach (DATA2)

#H##Notes: ###

#Initially, we wrote our program to accommodate multiple longitudinal outcomes. For the
current manuscript, only one longitudinal outcome was used. Hence, JVINDEX = 1.
#NSUBJID: Patient ID.

#KVTRTN: Treatment group.

#TIME: Observed time.

#PROTTIMC: Protocol timepoint.

#SUMCFU: Sum of the CFU counts (all plates).

#OFFSET: Offset constant.

#PATKVT: Patient ID.

DATA <- 1list (JVINDEX = JVINDEX, NSUBJID = NSUBJID, KVTRTN = KVTRTN, TIME = TIME,
PROTTIMC = PROTTIMC, SUMCFU = SUMCFU, OFFSET = OFFSET, PATKVT = PATKVT, ZEROVEC =
rep(0, 3), IDENMAT = diag(rep(0.0001, 3)))

BAYESMODEL <- '
data {
C <- 10000
for (i in 1:1792) {
ONES[i] <- 1
}
}
model {
for (1 in 1:1792) {
LIKE[i] <- (PI[JVINDEX[i], KVTRTN[i], PROTTIMC[i]]*equals(SUMCFU[i], 0) + (1 -
PI[JVINDEX[i], KVTRIN[i],
PROTTIMC[i]]) * (exp(log(0.5)* (SUMCFU[i]/MU[i])~"PHI[JVINDEX[i], KVTRIN[i]]) -
exp (log (0.5)* ((SUMCFU[i] + 1)/MU[i])~PHI[JVINDEX[i], KVTRTN[i]])))/C
ONES[i] ~ dbern(LIKE[i])
MU[i] <- LAMBDA[i]*(log(0.5/(1 - PI[JVINDEX[i], KVTRTNI[i],
PROTTIMC[i]]))/1log(0.5))"(-1/PHI[JVINDEX[i], KVTRTN[i]])
LINK[i] <- SALPHA[JVINDEX[i], NSUBJID[i]] - (SBETA2[JVINDEX[i], NSUBJID[i]] +
SBETA1[JVINDEX[i], NSUBJID[i]])/2*TIME[i]/7 - (SBETA2[JVINDEX[i], NSUBJID[i]] -
SBETAL [JVINDEX[i], NSUBJID[i]])/2*MGAMMA[JVINDEX[i],
KVTRTN[i]]*log ((exp ((TIME[i]/7 - MKAPPA[JVINDEX[i],
KVTRTN[i]]) /MGAMMA [JVINDEX[i], KVTRTN[i]]) + exp(-(TIME[i]/7 -
MKAPPA[JVINDEX[i], KVTRTN[i]])/MGAMMA[JVINDEX[i],
KVTRTN[i]]))/ (exp (MKAPPA[JVINDEX[i], KVTRTN[i]]/MGAMMA[JVINDEX[i], KVTRTN[i]])
+ exp (-MKAPPA[JVINDEX[i], KVTRTN[i]]/MGAMMA[JVINDEX[i], KVTRTN[i]])))
log (LAMBDA[i]) <- LINK[i] + OFFSET[i]

for (1 in 1:172) {

SALPHA[1l, i] <- SDELTA[i, 1]

SBETA1[1, 1] <- SDELTA[i, 2]

SBETA2[1, i] <- SDELTA[i, 3]

SDELTA[i, 1:3] ~ dmnorm (MDELTA[PATKVT[i], 1:3], SGINV[PATKVT[i], 1:3, 1:31])
}
for (i in 1:3) {

MALPHA[1l, i] <- MDELTA[i, 1]

MBETALl[1l, i] <- MDELTA[i, 2]

MBETA2[1, i] <- MDELTA[i, 3]

OMEGA[i, 1, 1] ~ dgamma (0.5, 0.0004)

for (x in 2:3) {

OMEGA[i, x, x] ~ dgamma (0.5, 0.0004)

for (y in 1l:(x - 1)) {
OMEGA[1, x, y] <= 0

10
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55
56
57
58
59
60
61
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63
64
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66
67
68
69
70
71
72
73
74
75
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78
79

81
82
83
84

85
86
87
88
89
90

91
92

93
94

95

97

98

99
100
101
102
103
104
105
106

OMEGA[i, y, x] <- OMEGA[i, x, V]
}

}

SGINV[i, 1:3, 1:3] ~ dwish(2*2*OMEGA[i, 1:3, 1:31, 4)
SIGMA[i, 1:3, 1:3] <- inverse(SGINV[i, 1:3, 1:31)
ALPSIGSQ[i] <- SIGMA[i, 1, 1]
BT1SIGSQ[i] <- SIGMA[i, 2, 2]
BT2SIGSQ[i] <- SIGMA[i, 3, 3]
ALPBT1SIGSQ[i] <- SIGMA[i, 1, 2]
ALPBT2SIGSQ[i] <- SIGMA[i, 1, 3]
BT1BT2SIGSQ[i] <- SIGMA[i, 2, 3]
MDELTA[i, 1:3] ~ dmnorm(ZEROVEC[1:3], IDENMAT[1:3, 1:31])
for (k in 1:1) {
MKAPPA[k, 1] ~ dunif (0.4285714286, 1.5714285714)
MGAMMA [k, 1] ~ dunif (0.05, 2)
PHI[k, i] ~ dgamma (0.5, 0.5)
for (j in 1:10) {
PI[k, i, 31 ~ dunif (0, 0.5)

}
} 1
OMEGA <- array(NA, dim = c(3, 3, 3))
for (k in 1:3) {

OMEGA[k, 1, 1] <- 1

for (i in 2:3) {

OMEGA[k, i, il <- 1

}
}
ORIGPARMS <- c('SALPHA', 'SBETAl', 'SBETA2', 'MALPHA', 'MBETAl', 'MBETA2',
"MGAMMA', 'PHI', 'PI', 'ALPSIGSQ', 'BT1SIGSQ', 'BT2SIGSQ', 'ALPBT1SIGSQ',
"ALPBT2SIGSQ', 'BT1BT2SIGSQ')
ORIGPARMS
NEWPARAMS <- c('LAMBDA')
NEWPARAMS
ALLPARAMS <- c (ORIGPARMS, NEWPARAMS)
ALLPARAMS
SDELTA =

"MKAPPA',

as.matrix(read.csv('C:/Progra~1/R/R-3.5.1/bin/FIVE CFU O MZIDW_ Initial SDELTA.csv'))

#Dataset containing initial values.
MDELTA = t(matrix(c(colmeans (SDELTA), colmeans (SDELTA), colmeans (SDELTA)),
INITIAL <- replicate(NCORES, list(list(PHI = array(rep(0.1, 3), dim = c(l,
OMEGA, SDELTA = SDELTA, .RNG.name = 'base::Mersenne-Twister',

= 100000, size = 1))))

TIME <- proc.time ()

SAMPLE <- run.jags(model = BAYESMODEL, data = DATA, inits = INITIAL, monitor =
ALLPARAMS, n.chains = NCORES, burnin = 15000, thin = 450, sample = 150, summarise =
FALSE, method = 'parallel', modules = 'glm', factories = 'bugs::MNormal sampler off'")
proc.time() - TIME

READ]1 <- as.matrix(as.mcmc (SAMPLE, vars = c(ORIGPARMS)))
READ2 <- as.matrix(as.mcmc (SAMPLE, vars = c(NEWPARAMS)))
write.csv(READl, 'FIVE CFU O MZIDW CODAL.csv')
write.csv(t (READ2), 'FIVE CFU O MZIDW CODA2.csv')
SUMMARY <- summary (SAMPLE, confidence = c(0.95))
write.csv(SUMMARY, 'FIVE CFU O MZIDW LOG.csv')

pdf ('FIVE CFU O MZIDW DIAGN.pdf')
plot (SAMPLE, vars = c(ORIGPARMS),
plot (SAMPLE, vars = c(ORIGPARMS),
dev.off()
extract (SAMPLE,

plot.type = c('trace'),

plot.type = c('autocorr'), new.window =

what = 'samplers')
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ncol = 3))
OMEGA
.RNG.seed = sample.int (n

new.window = FALSE)
FALSE)



COMPOUND LAPLACE-METROPOLIS MARGINAL LIKELIHOOD

The Laplace-Metropolis approximation of log(f [y|M]) (that is, CLMML) under Model M can be

written as:

log(f[ylM]) =

g(27r)p]+—log‘R (87.%),71,9, ik j=1.. S(87.67.7),0, Tk j=1 oS k= l,...,T)+

Nj
Z <10g /(Hf yl]k|81jaKj7y17¢j77rjk > zj|6172'8 )dsij >+

k=1

e[ (8,) (1) P () P(8)  (£5,)] + £ X e [ ()

M-~ ”["]\ I\JI'—‘

.
I
_

where p is the number of parameters among & j» Kjs V> 0js ):5],, 7 of treatment group j. Here,

8. ki, 7j, (13 s )i‘.sj, fjx are respectively the mean of the posterior distribution of ) i Kis Yis 0 )25],,

k.- R

terminant of the correlation matrix and the sum of the logarlthm of the standard deviations of the

posterior distributions of & j» Kj» ¥j» 9j» Tji. The model with the largest CLMML is favored.
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