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Supplementary Note 1: Class sizes and discriminatory value
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Supplementary Figure 1 Class sizes do not determine the informative value of disease markers.

In this supplementary note, we explain the relationship between the discriminatory value of disease
markers, class sizes and correct classification rates. Most readers intuitively appreciate that a test’s
accuracy (also called the correct classification rate) depends upon the relative numbers of cases in
each class. However, it may be confusing that a marker’s discriminatory value is independent of class
sizes. Figure 1 explains this critical distinction through four illustrated examples, arranged in columns
(1 - 4) that each consists of 5 panels (a - €).

S3



The vertically arranged panels depict the same datasets treated in five different ways:

(a) Boxplot of the marker values for both diseased (red) and non-diseased (green) samples. 250
randomly selected samples represented as individual points. The boxplot provides a visual summary
of the distribution of the marker values. An arbitrary discriminatory cut-off is displayed at a marker
value of 5.8.

(b) Histogram of marker values for diseased (red) and non-diseased (green) samples. The histogram
illustrates the distribution of cases with respect to marker values in each class. The same arbitrary
discriminatory cut-off is displayed at a marker value of 5.8.

(c) Confusion matrix summarizing the predicted class according to the arbitrary marker value cut-
off value of 5.8. This table shows the number of true positives (TP), true negatives (TN), false
positives (FP), and false negatives (FP). From these numbers, we can calculate the true positive
rate (TPR), false positive rate (FPR) and accuracy. Hence, the confusion matrix helps to evaluate
the performance of a marker in predicting disease status for one specific cut-off value.

(d) Receiver operating characteristic (ROC) curves are graphical representations of the performance of
a marker in distinguishing between diseased and non-diseased samples. ROC curves plot the true
positive rate (sensitivity) against the false positive rate (1-specificity) calculated for all marker values
in the dataset. As described in Figure 1, area under the ROC (AUC) is a measure of a marker’s
discriminatory power.

(e) Densities for diseased (red) and non-diseased samples. Imagine as histogram divided by the total
number of samples in the respective class.

Let us first consider columns 1 and 2, which represent a marker with no discriminatory value:

(a) Regardless of the number of diseased (red: column 1, n=6000; column 2, n=8000) or non-diseased
(green: column 1, n=4000; column 2, n=2000) samples in each class, the boxplots shown in (al)
and (a2) are almost indistinguishable.

(b) In contrast, the histograms in (b1) and (b2) clearly show more diseased samples in column 2.

(c) By definition, no marker value is useful for discriminating between the two classes. Our arbitrary
choice of 5.8 as a cut-off leads to confusion tables (c1) and (c2). The accuracy of this test decreases
from (c1; 45%) to (c2; 32%) because more samples happen to fall below the cut-off. Importantly,
TPR (21%) and FPR (21%) are identical irrespective of class size.

(d) The ROC curves in (d1) and (d2) plot TPR against FPR for these samples. Because TPR and FPR
are not affected by class size, the ROC curves and their area under the curve are essentially identical
(d1: AUC = 0.50; d2: AUC = 0.51). Importantly, our interpretation of these curves as showing a
marker with no discriminatory value is not affected by the different class sizes in (d1) and (d2).

(e) The density plots shown in (e1) and (e2) help us to understand why our hypothetical marker has
no discriminatory power. By normalizing the class sizes, we see the marker distributions in the
diseased (red) and non-diseased (green) classes are essentially identically shaped and completely
overlapping. Hence, it is correct to say that ROC curves are based upon densities, not absolute
numbers of cases.

Let us now consider columns 3 and 4, which represent a marker with a high discriminatory value:

(a) Regardless of the number of diseased (red: column 3, n=6000; column 4, n=8000) or non-diseased
(green: column 3, n=4000; column 4, n=2000) samples in each class, the boxplots shown in (al)
and (a2) are almost indistinguishable.
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(b) In contrast, the histograms in (b3) and (b4) clearly show more diseased samples in column 4.

(c) Our arbitrary choice of 5.8 as a cut-off leads to confusion tables (c3) and (c4). The accuracy of this
test increases slightly from (c3; 85%) to (c4; 87%) owing to the relative differences in class sizes.
Importantly, TPR (89%) and FPR (21%) are identical irrespective of class size.

(d) The ROC curves in (d3) and (d4) plot TPR against FPR for these samples. Because TPR and FPR
are not affected by class size, the ROC curves are essentially identical (d3: AUC = 0.92; d4: AUC =
0.92). Importantly, our interpretation of these curves as showing a marker with high discriminatory
value is not affected by the different class sizes in (d3) and (d4).

(e) The density plots shown in (e1) and (e2) help us to understand why our hypothetical marker has
high discriminatory power. By normalizing the class sizes, we see the marker distributions in the
diseased (red) and non-diseased (green) classes are essentially identically shaped but only have a
small overlap.

In summary, class sizes may affect the accuracy of a test, but not its TPR or FPR. Hence, the
discriminatory value of a marker, which is a function of TPR and FPR, is not determined by class sizes.
Densities are a class size-independent way of visualising the expression of a disease marker within a
patient class. Because densities are directly relevant to a marker’s discriminatory value, we present plots
of densities throughout this article.
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Supplementary Figure 2

a b C cD3* CD3*
o 207 q=0.0976 Metacluster 9 Metacluster 9
o) | 1
35 15-
[&]

o' i)

> [}

o £ 104 N

4 £ z

=3 ) 24

I-l- 1 —3
8 5-
it
o
* 0

0 T T T 1
] 5 10 15 R o 0 10000 10° 104
FlowSOM1 s F TCRY3
S
éo&\ <
d E :o Hi[:‘atitis 4=0.0218 e CD3* CD3+
10+ epatitis M Cluster 173 Cluster 173

0.014

% of cells in MC 9 subclusters
o
S o
1 1
| R
. ————
tSNE2

T T T T T
& 20 -10 0 10 0 -10000 0 10000 105
o tSNE1 CD4

TCRy5* CD4*
TCRy&* CD8*
TCRy&* DN
TCRy3* DP
cD3*

T T T T T
-5000 [4) 5000 10* 10°

CD8

tSNE1

Supplementary Figure 2 part 1/2. FlowSOM clustering results in TCRyd* cells as a marker for hepatitis.
(a) PBMC from 64 patients were stimulated for 4 hours and stained for cell surface antigen and
intracellular cytokines. FlowSOM analysis was performed on CD3* cells with 9 metaclusters and 196
clusters. Metacluster 9 colored blue, cluster 173 colored pink (n=42 no hepatitis, n=22 hepatitis).
(b) There was a higher abundance of cells in metacluster 9 in patients that subsequently developed
hepatitis. (c) Metacluster 9 corresponded to a population of TCRyd* cells. (d) The proportion of cells
in cluster 173 was higher in hepatitis patients. (e) Cluster 173 included mostly CD8" TCRyd* cells.
(f) TCRyd™* cells are distributed in different areas of the viSNE plot; metacluster 9 was mainly formed
by CD8* and double negative (DN) T cells.
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Supplementary Figure 2 part 2/2. FlowSOM clustering results in TCRyd* cells as a marker for hepatitis.

(g) TCRyd* CD8" can be subdivided in 4 populations. Cluster 173 correspond to Population 1,
characterized by low CD69 expression and low cytokine production. (h) Staining panel used to
analyzed T cell populations in this experiment.
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Supplementary Figure 3
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Supplementary Figure 3 Swapped positive and negative class restriction.

Exchanging the labels of the positive and negative classes leads to inversion of the ROC curve, but
does not affect the optimal restriction. (a) The top-left panel shows the distribution of 2500 positive
and 2500 negative samples where 20% of all positive and 2% of all negative samples are different
N (9, 1) from the majority population N (6, 1). The optimal restriction is indicated with a red line (value
= 6.8) and markerH!'®H samples are kept. The top-right panel shows the complete ROC curve with the
same restriction indicated at FPR = 0.258. The bottom-left panel relates FPR to marker values for all
samples. The bottom-right panel shows the restricted standardized AUC (rzAUC) for every possible
restriction calculated for marker'®" and marker-®" samples. The optimal restriction is indicated by
a red line. (b) This hypothetical example is identical to that shown in (a) except that the positive and
negative class labels were switched when calculating the ROC curve. The top-left panel shows the
distribution of 2500 negative and 2500 positive samples where 20% of all negative and 2% of all
positive samples are different N'(9, 1) from the majority population N'(6, 1). The optimal restriction is
indicated with a red line (value = 6.8) and marker"''®" samples are kept which is identical to (a). The
top-right panel shows the complete ROC curve with its restriction at FPR = 0.366. The bottom-left
panel relates FPR to marker values for all samples. The bottom-right panel shows the restricted
standardized AUC (rzAUC) for every possible restriction calculated for marker™'" and marker-W
samples. The optimal restriction is indicated by a red line.

S8



Supplementary Figure 4
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Supplementary Figure 4 Schematic gating scheme for one real and three synthetic samples.
In this paper, our gating schema for the DURACIone IM T Cell Subsets Tube gates 1) CD3* cells,

2) splits them into quadrants according to CD4 and CD8, 3) subsequently splits CD4*/CD8~ and
CD4~/CD8* into quadrants according to CD45RA and CCR?7, 4) subsequently splits every quadrant
into quadrants according to CD27 and CD28, 5) subsequently splits every quadrant into CD57~,
CD57*/PD1* and CD57*/PD1~. The first row shows this gating for sample D142. The next three rows
show the gating for three simulated samples where CD8* Tgura were increased to have a mean of
33.23% in contrast to a baseline mean of 7.17% in 8 donors with 6 replicates each.

S9



Supplementary Figure 5
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Supplementary Figure 5 The restricted standardized AUC is biased.

Although the AUC of complete ROC curve is unbaised, the optimized rAUC and rzAUC are biased
metrics; therefore, to compare the discriminatory performance of different markers, we introduce
permutation p-values. (a) A simulated distribution of 2500 positive and 2500 negative samples, where
20% of all positive and 2% of all negative samples are different N'(9, 1) from the majority population
N (6,1). The optimal restriction (value = 6.8) is indicated by a red line. (b) The corresponding
complete ROC curve for all samples with the optimal restriction (FPR = 0.258) indicated by a red
line. (c) A plot of marker values against FPR calculated for all samples. The optimal restriction
is indicated by red lines. (d) The restricted standardized AUC (rzAUC) calculated for markerH!GH
(orange) and markerW (blue) samples calculated for all possible restrictions. The optimal restriction
is indicated by a red line. (e) Plot relating the AUC of the complete ROC curve to the rAUC for 10000
permutations of the positive- and negative-class labels. The red point represents the observed value
for the unpermutated (i.e. correctly labelled) data. (f) Plot relating the standardized AUC of the
complete ROC curve (zAUC) to the rzZAUC for 10000 permutations of the positive- and negative-class
labels. The red point represents the observed value for the unpermutated data.
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Supplementary Figure 6
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Supplementary Figure 6 Significant markers according to classical and restricted analysis predicting
colitis.
The heatmap shows the significant markers for colitis based on permutation p-values for unrestricted
AUC and our restriction method labelled on the right. No feature remained significant after correction
for multiple testing. The markers were cell populations from the DURACIone IM T Cell Subsets Tube
with our gating strategy described in Figure 4a and Supplementary Figure 4. Each further column
reflects one sample, each row a feature. The samples are grouped according to their true positive
(green) or negative (red) class shown in the very first row. The main matrix consists of three values:
1) Excluded according to the restriction (white/empty), 2) included and predicted positive (dark green)
and 3) included and predicted negative (dark red).
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Supplementary Table 1

Training Set Validation Set
Total number of cases 110 30

Enroliment

10/2016 - 06/2021

06/2021 - 01/202:

Female 37 (33.6 %) 12 (40.0 %)
Male 73 (66.4 %) 18 (60.0 %)
Age (years) 62 (22-84) 64 (23-84)
BMI 26.6 (15.4-54.6) 28.3 (15.0-44.6)
Stage I 8 (7.3 %) 1 (3.3 %)
Stage IV 102 (92.7 %) 29 (96.7 %)
Liver metastases present 30 (27.3 %) 9 (30.0 %)
Pretreatment

None 3 (2.7 %) 1(3.3 %)
Surgical excision 102 (92.7%) 29 (96.7 %)
Radiosurgery 3 (2.7 %) 0 (0.0 %)
Radiation 42 (38.2 %) 6 (20.0 %)
Monotherapy 17 (15.5 %) 5(16.7 %)
IFNa therapy 9(8.2%) 2 (6.7 %)
Braf/Mek inhibitor therapy 21 (19.1 %) 4 (13.3 %)
T-VEC therapy 7 (6.4 %) 0 (0.0 %)
Chemotherapy 6 (5.5 %) 3 (10.0 %)
Rounds of Ipi/Nivo

1 round 13 (11.8 %) 5(16.7 %)
2 rounds 24 (21.8 %) 2 (6.7 %)
3 rounds 20 (18.2 %) 9 (30.0 %)
4 rounds 53 (48.2 %) 14 (46.7 %)

Complications

No complication 35 (31.8 %) 6 (20.0 %)
Hepatitis 48 (43.6 %) 16 (53.3 %)
Colitis 40 (36.4 %) 12 (40.0 %)
Hepatitis and Colitis 13 (11.8 %) 4 (13.3 %)

Supplementary Table 1 Patient cohort characteristics of training and validation set.
EDTA blood samples of 140 stage IlI/IV melanoma patients were collected from OCT-2016 until
JAN-2023. Data from 110 training set patients have been published previously (Glehr, 2022). For
age and BMI, median values were calculated. Minimum and maximum values are given in brackets.
Patient cohort characteristics were obtained at start of Ipi/Nivo therapy.
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Supplementary Note 2: ROC definition and probabilistic
interpretation

2.1 Definition of the ROC

Let a threshold ¢ € R, a continuous biomarker Y € R and a grouping of samples into diseased (positive,
D = 1) and non-diseased (negative, D = 0). A sample can be classified into diseased if Y > ¢ and into
non-diseased if Y < c. The true positive rate (TPR) and false positive rate (FPR) at threshold ¢ are defined
as

TPR(c) =P[Y > ¢ | D =1], (1)
FPR(¢c) =P[Y > ¢ | D =0]. (2)

The ROC curve connects the TPR and FPR for all possible thresholds. We can write the set of points of

the ROC curve as .
ROC;,; = {(,I;,PI;{E?)) ,¢ € (—oo, oo)} ) (3)

With Equations (1) and (2), as the threshold ¢ increases, both FPR(¢) and TPR(c¢) decrease, see
Supplementary Figure 7:

lim TPR(¢) =0, lim TPR(c) =1, lim FPR(c) =0, lim FPR(c) =1, (4)
c—00 CcC—— C—0 cC——0
therefore
lim ROC,y;(c) = {(8)} lim ROC,y(c) = {(i)} (5)
c—00 C——00

The ROC curve is a monotonically increasing function. After substitution in Equation (3)
t := FPR(c) & FPR'(t) =, (6)

where c is the threshold corresponding to the false positive rate ¢ such that P[Y > ¢|D = 0] = ¢t. Here we
assume that FPR is strictly monotonic such that it is invertible. Then

_ [(FPR (FPR7!(2))
ROCset - {(TPR(FPR—l(t))) S (0> 1)} > (7)
_ {(Roé (t)) e 1>}, (®)

with the definition
ROC(t) := TPR(FPR™!(1)). (9)
We simplify notation:

P[Yp>2y]=P[Y2y|D=1], (10)
P|Y5>y|=P[Y>y|D=0] (11)

We describe the empirical survival functions from given diseased and non-diseased values
Sp(y) =P [Yp > y] :/ fp(u)du =TPR(y), (12)
y

S5(y) =P [Y5 > y| = / f5(u)du ZFPR(y), (13)
)
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where fp(y) and f5(y) are the probability density functions of Yp and Y5, respectively. Their derivatives

are the negative probability density functions:

ds dS5(y)
20— 2P =)

In terms of the survival functions,
ROC(t) = Sp (5151 (t)) 1€ (0,1),
and following Equation (6),

P[Yp > S5'(H)] = ¢,
P[Ys > S;(t)] =t

We define

fop(wy) = fo(w) - f5(y),

as the joint probability density function of Yp and Y for independent random variables Yp and Y.
We further describe the following probability in terms of the empirical survival functions:

b
Pla <Yy <b]= / F()dy
:/ fX(y)dy—/b Jx(y)dy

= Sx(a) - Sx(b), X € {D,E}

S14
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:\SD(C)
14 €=-
/
c=oo L FPR(0)
= 5p(0)

Supplementary Figure 7 ROC curve with explicit threshold notation

We show the ROC curve using notations used during the proof. The ROC curve shows the true positive rate TPR(c) or
empirical survival function for diseased Sp(c) on the y-axis and the false positive rate FPR(c) or empirical survival function
for non-diseased S5(c) on the x-axis for any possible threshold c. Samples with higher values than c are classified
diseased (or positive), samples with smaller or equal values are classified as non-diseased (or negative). An infinitely high
positive threshold predicts all samples as negative, resulting in a true positive rate and false positive rate of 0. Conversely,
an infinitely low negative threshold predicts all samples as positive, resulting in a true positive rate and false positive rate
of 1.
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2.2 The area under the ROC curve (AUC)

The area under the ROC curve is defined as
1
AUC = / ROC(t)dt, (22)
0

where a perfect ROC curve has an AUC of 1. "Perfect" corresponds to a perfectly discriminating biomarker
where higher values correspond to the positive class. An uninformative biomarker has an AUC of 0.5
because ROC(t) =t for t € (0,1). A perfectly discriminating biomarker with higher values corresponding
to the negative class has an AUC of 0.

From a probabilistic point of view, the AUC equals the probability that the biomarker value of a random
positive sample is higher than of a random negative sample (Bamber, 1975; Hanley and McNeil, 1982):

AUC=P[Yp > Y5]. (23)

Proof

AUC = / 1ROC(t)dt (24)
0

lWith Equation (15)

_ /O s (S;(t)) dt (25)

Substitute y = Sli)l(t) = t=S55(y)
With Equation (5):

Sg(l) = —00
511)1(0) =00

Sg(l):—oo )
-/ Sp (W), (y)dy
S

51(0)200
lWith Equation (13) and Equation (14)

_ /  Sp()(=f5(n)dy (26)

lWith Equation (12)

- / / fo(w)dufs(y) dy @7)
.

- / / Fo () f (y)du dy (28)
o

lWith Equation (18)

o0

- / £ ) du dy (29)
—o0 Jy
=P [YD > YB] (30)
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Supplementary Note 3: Restriction method

3.1 Partial area under the ROC curve (pAUC)

The partial AUC (pAUC) has been defined as the AUC up to a certain false positive rate t, and its
probabilistic correspondence has been shown (Pepe 2004, Dodd 2001):

to
pAUC(ty) :/ ROC(t)dt =ty - P [YD > Yg|Y5 > S;(to) , (31)
0
A “1dt =1,  perfect test
pAUC(ty) = {7y, 12 . : (32)
o tdt = 7 uninformative test.
Lo
pAUC(ty) = / ROC(¢)dt (33)
0

lWith Equation (15)

_ /O "5y (554(1)) a (34)

Substitute y := Sli)l(t) = t=S5(y)
With Equation (5):

Sg(O) =00

571 (to)

- /S " So(u)SL(y)dy (35)

Bl (0)=00

lWith Equation (13) and Equation (14)
S5 (to)
- [ s

lWith Equation (12)

fo(w)dufs(y) dy (36)
fo(w) f5(y)dudy (37)

lWith Equation (18)

= S;to) /y ) fo5(w y)dudy (38)
=P |¥p 2 Y5, Y5 2 55/ (t) | (39)
_p [Y5 > sgl(to)] p [YD > V5|V > sgl(to)] (40)
lwith Equation (16): P [YB > sg(to)] _—
pAUC(t,) = fo - P [YD > Ys|Ys > slz)l(to)] (41)
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3.2 Two-way partial area under the ROC curve
TPRp

1
Sp(S5 ()

1-«

Sp(Sp1-) B 1 FPR

Supplementary Figure 8 Two-way partial area under the ROC curve.
The two-way partial area under the ROC curve is defined as the area under the ROC curve between
a maximum false positive rate f and a minimum true positive rate 1 — a. It can be calculated
by calculating the usual area under the curve between the two corresponding false positive rates
[S5(S5!(1 - @)), B] and subtracting the area of the rectangle B.

The concept of partial area under the curve (pAUC) has been expanded in recent years to include
two-way partial AUCs (Yang 2017 and Yang 2021), which allow for the calculation of the area under the
curve between an upper limit for the false positive rate and a lower limit for the true positive rate (S5 (t) < f8
and Sp(t) > 1 — ). This area, shown in Supplementary Figure 8 as shaded area A, can be written as

AUC? = (Areay + Areay) — Areag (42)
5
:/ Sp(S5' (1)dt = (1= a) (B =S5 (Sp' (1 - @))) (43)
S5(Sp (1-a))
lSee following proof.
_p [YD > Y5, Yp < Spl(1— ), Y5 > 551(/3)] (44)
_p [551(1 —a) > Yp > Y5> sg(ﬁ)] . (45)

Our method uses two special cases of AUCg: The bottom-left (AU Cy;4n, green) and top-right (AUC,.,, red)
part of the AUC, shown in Supplementary Figure 9.

Proof

With

Yo = 551(1‘0), Yy = 551(1‘1), (46)
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we have

to Lo Yo h
| roct= [“sorsnar= [ sowsiwdy= [ sowsywdy.

——— Y1 Yo
=y

From
3] Y1 oo Y1
Sp(y) = (u)du = (u)du + (u)du = (u)du + Sp(y1)
p(y /y‘fDuu /nyuu‘/ylfDuu LfDuu (11
we obtain

U1
/ ROC(t)dt = / Sp () f5(y)dy
Il

0

Y1
/ [ fo(u)du +So(yn) | f(v)dy
Yo

1
/y / folwdufs(y)dy + Sp(yn) / fs()dy

0

Y1
/ o (Wdufs (y)dy + 5o (1) (S5 (yo) — S (1))
Yo y

[y1 = Yp > Y5 > yol + Sp(y1) (fo — 11) -

Il
3

For our application, use

bh=p y=5'(F. h=55S5'(1-a), yi=S5(1-a), Sp(y)=(-a),

to obtain the two-way partial AUC

P B
AUC, :/ ROC(t)dt — (1-a) (- S5 (Sp' (1 - a))) .
S5(8p' (1-@)
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L N

1 FPR S5(Sp'1-a))  B=1 FPR

Supplementary Figure 9 ROC curves showing two-way partial AUCs corresponding to marker™ " and
marker'®" samples used in our restriction method.
Partial AUCs using the nomenclature from Supplementary Figure 8. (a) Two-way partial AUC with
a =1 and a maximum false positive rate .  corresponds to a specific threshold through ¢ = 551 (p).
Therefore this green area corresponds to the AUC calculated for the complete ROC curve including
marker?6H samples. (b) Two-way partial AUC with 8 = 1 and a minimum true positive rate of 1 — a.
1 — a corresponds to a specific threshold through ¢ = Sl‘)l(l — a). Therefore this red area corresponds
to the AUC calculated for the complete ROC curve including marker*®" samples.

3.2.1 AUC

The left part of the area under the curve up to a false positive rate g is identical to the pAUC described
earlier (Equation (31))

AUChin(f) = AUC_ = (54)

lEquation (43)

’ -1
:/SD(S;u—g)) RoC(dr — (1) (855 (%01~ ) (85)
B
= / ROC(¢)dt (56)
$5(55'(0)
lEquation (5)
B
~ / ROC(t)dt 57)
S5(0)
B )
= / ROC(1)ds "2 CV L auc(p). (58)
0
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3.2.2 AUCy,,,

AUChign(B) =

lEquation (44)
=P |Yp > Y5, Yp < Sp'(1- ), Y5 > Sgl(ﬂ)]
=P |Yp > Y5, Yp < 55'(0), Y5 > Sgl(ﬁ)]

=P|Yp > Y5, Yp < 00, Y5 > S})l(ﬁ)]

=P [¥p > ¥5,Y5 2 5518

lEquation (39) and ¢, == 8

The right part of the area under the curve with at least a true positive rate of 1 — «

AUCjon (@) = AUCK! =

lEquation (43)

p

_ / ROC(H)dt — (1 - a) | f = S5 (S51(1 - )
S5(Spl(1-a)) =1

:/1 ROC()dt — (1 - a) (1= S5 (S51(1 - @))).
Sp(Sp' (1-a))

AUCp,y (a) =

lEquation (44)

=P [YD > Yp, Yp < 551(1 —a), Y5 2 551(,[3)
=1

lEquation (5)

=P|[Yp> Y5 Yp <S5'(1—a), Y5 > —o]

=P|Yp > Y5 Yp <Sp'(1-a)]

=P [Yp <Sp'(1-a)| PYp > Y5|¥p < Sp'(1 - @) ]
=(1-a)-P[Yp>Y5/Yp <Sp'(1-a)].
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3.3 Restricted sample space
3.3.1 ROC for restricted sample space

We restrict our sample space to
yo <Yy <y,  forboth X e {D,D}. (72)

This restriction leads to modified probability density functions

. (73)
0 otherwise .

e = [FA0) el

Throughout, explicit dependence on y,, y; is omitted to increase readability but always implied. The
(y-independent) constants

Zx = / " fe(y)dy = Sx(yo) — Sx(yr) = Plys > Yx > o] (74)
Yo

ensure proper normalization of the densities,
. Y1 1 Y1
[ Ray= [ iway= - [ fway=1. (75)
—oo " Zx Jy,

This means that fX can be interpreted as a conditional probability density function for Yy, conditioned on
the restriction yo < Yx < y;. For quantities defined on the restricted space we use 6

_ Onthe restricted space, true and false positive rates can be determined from the corresponding densities
fp and f5 in the usual way,

- 1 fory < yo,
Sx(y) = / fewydu =1 [ fe@du foryo <y <y, (76)
y 0 fory, <vy.

For the non-trivial case y, < y < y;, we therefore obtain

_ Sx(y) = Sx(y1)  Ply < Yx <y

— Yy 1 Y1

S = u)du = —/ u)du = =

x() /y Jxtw) Zx Jy Jxtw) Sx(yo) = Sx(y1)  Plyo < Yx < yi]
Plyo <y <Yx <yl Ply<VYx,y<Yx<uyi]

= =Ply <Y <Yy < R 77
P[yoSYxSyﬂ P[yoSYxSyl] [y X|y0 X y1] (77)

where the probabilities P[.] are defined w.r.t the original (unrestricted) density functions fx. Equation (77)
can be rewritten as

_ 1 Sx (y1)
S = S - =yxS -0 78
R T R T R T B e
with (y-independent) constants
1 1 S
= and 5 W) se). (79)

Zx  Sx(o) — Sx (1) " Sx(10) — Sx (1)

This establishes a one-to-one map between the unrestricted rates Sx(y) € [Sx(y1), Sx(yo)] and their
restricted counterparts Sx(y) € [0, 1], through a simple shift (by dx) and rescaling (with yx).
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From the rate functions Sy, we obtain the corresponding ROC function on the restricted space,
rROC(t) = Sp (3‘;0)) C telo1]. (80)
Note that the interval [0, 1] for ¢t corresponds to thresholds y € [yo,y1]. As the identity Equation (78)

applies to both X € {D, D}, we have a one-to-one map between points on the original ROC curve obtained
from thresholds y € [y, y1] and points on the rROC curve for the restricted densities:

(55(9)) N (%(y)):(yls%(y))_(%) 81)
Sp(y) Sp(y) ypSp(y) dp| -
In particular
S5(o)) S:-(yo) _ (1
) = ()= () &
Sy} :i‘(yl) _ (0
(Sg(yl)) (Sg(yl)) - (0) . (83)

This means that the rROC curve for the restricted sample space can be obtained from the original ROC
curve by simply cutting out a rectangle corresponding to the intervals [S5(y1), S5(yo)] and [Sp(y1), Sp(yo)]
and rescaling both axes to [0, 1] afterwards.

3.3.2 AUC for restricted sample space

Since we have (see Equation (77))

§D(y) =Ply<Yplyy <Yp <uyi], (84)
S5(y) =Ply < Y5 |yo < Y5 < 1], (85)

the area under the rROC curve is given by
I‘AUC:P[YESYDlyoS Y <y]. (86)
By definition, we have

Plyo <Y < 1] =Plyo < Yp < y1]Plyo < Y5 <1l = ZpZp
= (Sp(yo) — Sp(y1)) (S5(yo) — S5(v1)) - (87)

For rAUC we then obtain
P[YB <Yp,yo <Y <y

A T by <Y <1l (©9

_ Plyo <Y < Yp <y (89)
ZDZ]3

Plyo < Y5 < Yp < yi] (90)

) (Sp(yo) = Sp(y1)) (S5(vo) — S5(y1))
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3.3.3 Restricted AUC in terms of true and false positive rates

We can write Equation (86) in terms of a minimum true positive rate 1 — @ and a maximum false positive
rate S by defining
Yo=55F), y=S(1-a) (91)

to obtain
rAUC, = P[Yp > Y5 |S-1(B) < ¥ < S5'(1-a)], (92)

where S}%l(ﬁ) <Y < S;'(1 - a) is the condition that all values (Yp and Yz) are between Sgl(ﬂ) and

S;H(1 - a).
With Equation (87) we get a scaling factor

Plyo < ¥ <1l = (Sn(S5' () - (1= ) (B - S5(55' (1 - @))) = scaling].. (93)

This means that with Equation (45) and Equation (90), the restricted AUC can also be obtained from the
original two-way partial AUC by dividing by this scaling factor:

AUCH
scaHngg

rAUCY = (94)

This is directly visible from Supplementary Figure 8 where a rectangle spanning across area A has a
width of
w = - S5(Sp}(1 - a)), (95)

and a height of
h=Sp(S5'(B)) = (1-a) =ROC(B) - (1 - a), (96)

which results in the scaling factor scalingg.
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3.4 Restriction

Until now, rAch is defined in terms of maximum false positive rate f and minimum true positive rate 1 — «
Alternatively, we here introduce a “restriction” r € R which splits the data into high and low parts where

a :=1-Sp(r) and f := S5(r), respectively.
3.4.1 rAUCh,-gh(r)

rAUCig(r) = rAUC P =

lEquation (94)

1

= AUChgn(Sp(r)) -

lEquahon (5): S5 (0) = co and Sg(c0) =0

= AUChign(Sp(7)) - S 1() S 1(’”)
3.4.2 rAUC),,,(r)
rAUCj,,, (r) = rAUC]_ Sp(r) ~
lEquation (94)
1

1
Sp(r) =S5 (S5' (1-1)) sD( (s (r)))—(l—l)

(100)

1

= AUCIOW(1 - SD(r)) ’

lEquatlon (5): S 1(1) —oo and Sp(—o0) =1

1 1
= AUClow(1 - SD(r)) ’

— S5 (S35 (Sp(r))  1—(1-(1=Sp(r)))
1 1

= AUC1ow(1 = Sp(r)) - T—<- (r) 1-Sp(r)’
>
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Supplementary Figure 10
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Supplementary Figure 10 Densities, ROC curves, restricted AUCs and restricted standardized AUCs.
(a) A simulated distribution of 100 negative N'(5,1) and 100 positive N(6,2) samples. (b) The
corresponding right-skewed complete ROC curve showing two possible restriction levels, which
illustrates that a restriction can be made at every sample value. Each restriction divides the
samples into sets of marker™'SH (orange) and marker°% (blue) samples. (¢) See (b). (d) Restricted
AUC (rAUC) of marker'SH samples against the FPR calculated for every possible restriction.
(e) Restricted AUC (rAUC) of marker-®V samples against the FPR calculated for every possible
restriction. (f) Plots of the restricted standardized AUC (rzAUC) against the FPR calculated for every
possible restriction on marker™'@" samples. (g) Plots of the restricted standardized AUC (rzAUC)
against the FPR calculated for every possible restriction on marker-°" samples.
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Supplementary Figure 11
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Supplementary Figure 11 Pre-processing of flow cytometry data.
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Following a conventional workflow, an experienced, blinded operator performed sample-wise
manual recompensation of flow cytometry data using Kaluza software. Cell feature-wise asinh-
transformations and rescaling were then applied. Here, we illustrate our data pre-processing with a
single sample. The upper row shows all events after cell feature-wise asinh transformation. The
lower row shows the same sample after rescaling.
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Supplementary Figure 12
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Supplementary Figure 12 Estimating cell population parameters as basis for synthesizing realistic flow
cytometry data.
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Supplementary Figure 12 Estimating cell population parameters as basis for synthesizing realistic flow
cytometry data. (a) A hierarchical gating tree used to classify peripheral blood T cell subsets. Within
this hierarchy, intermediate gates (circles) contain the cells that are categorized into end-nodes by
leaf gates (rectangles). Typical frequencies of cells in all gates were estimated from 48 samples,
which represented 6 replicate stainings from 8 healthy donors. Gates are coloured according to
the percentage of all cells they encompass. (b) A histogram showing the number of cells from
all samples in three arbitrarily selected leaf gates. Leaf A (red) is the CD27~ CD28* CD57~
CD4" Tgy cell gate. Leaf B (green) is the CD27* CD28~ CD57~ CD8* Tgyra cell gate. Leaf L
(blue) is the CD27~ CD28* CD57~ CD4" Ty, cell gate. (c) A plot showing the corresponding
density of the Dirichlet distribution for example leaf gates A, B and L. Black shading indicates
higher probabilities. (d) 2-dimensional scatter plots showing the distribution of cell-surface protein
expression (i.e. features) used to define cells that fall within leaf A. Higher cell densities are indicated
with yellow shading. (e) Expression values for all 8 features were used to estimate a multivariate
normal distribution for every leaf. The resulting leaf cell distribution for leaf A is depicted as shaded
areas representing normal distributions +1 standard deviation.

S29



Supplementary Figure 13

a b c

29 1

g

Supplementary Figure 13 Dirichlet probablity density examples for K=3.
Each subfigure shows the probability density for different parameters «;, @, and a3 from a Dirich-
let distribution p(p) ~ Dir(ay, @z, a3). Parameter values are shown at the corners and also in
Supplementary Table 2.
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Supplementary Table 2

Subfigure | & 1) - my ms ms wvar, ovar, vars Ccoviy COVi3  COU93

1.00 1.00 1.00, 0.33 0.33 0.33 0.06 0.06 0.06 -0.03 -0.03 -0.03
25.00 25.00 25.00/ 0.33 0.33 0.33 0.00 0.00 0.00 -0.00 -0.00 -0.00
1.00 1.00 10.00, 0.08 0.08 0.83 0.01 0.01 0.01 -0.00 -0.01 -0.01
1.00 10.00 10.00, 0.05 0.48 0.48 0.00 0.01 0.01 -0.00 -0.00 -0.01
1.00 1.00 0.10 0.48 0.48 0.05 0.08 0.08 0.01 -0.0/7 -0.01 -0.01
1.50 1.50 1.50, 0.33 0.33 0.33 0.04 0.04 0.04 -0.02 -0.02 -0.02
0.10 0.10 0.10, 0.33 0.33 0.33 0.17 0.17 0.17 -0.09 -0.09 -0.09
0.99 0.99 0.99/ 033 033 033 0.06 0.06 0.06 -0.03 -0.03 -0.03

oQ .0 OO0 T W

Supplementary Table 2 Parameters, means, variances and covariances for probability densities shown in
Supplementary Figure 13.
The table shows the parameters a4, @; and a3 from a Dirichlet distribution. Each row corresponds
to the respective subfigure in Supplementary Figure 13. my, m, and ms are the means for each of
the parameters (m; = E[p;] = “? for s = XY, ax). vary,var, and vars are the variances for each of

";iz((ssjr"l‘i))). covyy, covys and covys are the covariances for each of the
—qiaj
parameters (cov;; = Cov[p;, pj] = —(52(3+1)))'

the parameters (var; = Var[p;] =
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Supplementary Figure 14
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Supplementary Figure 14 Procedure for generating realistic flow cytometry data.
There are three steps to synthesizing new flow cytometry samples. (a) First, we generate cell
population proportions for N new samples, where the percentage of cells in each gate are drawn
from the previously established Dirichlet distribution. (b) Second, we calculate cell counts for all
leaf gates by multiplying the simulated percentages by the desired overall number of cells; in this
example, 10,000 total cells. (¢) Third, we draw the required number of cells per leaf gate from
its previously estimated multivariate normal distribution. This procedure is repeated for N newly

synthetic samples. Thus, we obtain an event matrix of 10,000 cells for each of N samples.
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Supplementary video 1

n_positive: 100 e _
n_negative: 100 AUC global ® restricted
N(5, 1) < N(9, 2) 1.0
a . +/- . negative positive b
04 keep, 1.00 —~ L3t
total 9 'z’ °®? .
0.3 ©0.75 e
£ 2 . oo
2 0.2 % 0.50 e 0.8 eee’
a g i
’ ee®
0.1 go2s e LA
= P
0.0 0.00 S ‘
0 5 10 0.00 0.25 0.50 0.75 1.00 i
X False positive rate 3
o
506
c rzAUC_high g
*  rzAUC_low
8}
1.004 o 212
& 3
So.75 89
e B
= S 0.4
3 0.50 26
a IS
2]
%025 5 3{%
8 g "’/,/
0.00 =0 o ‘
4 6 8 10 12 £ 0.00 0.25 0.50 0.75 1.00 5 5 7 8 9
x threshold False positive rate

Positive population mean

Supplementary Video 1 Restriction method applied to simulated distributions with varying mean of the
positive population (GIF).
We present simulated examples of marker normal distributions in two classes varying the positive
population’s mean. Positive and negative population are intended to represent sets of patients with
different clinical outcomes with varying effect sizes. The distribution of values from positive (i.e.
diseased) class are coloured green and values from negative (i.e. control) class are coloured red;
the overlapping density areas are coloured in purple. For each example, we present the following 5
plots: (a) the positive and negative class densities; (b) the complete receiver operator characteristic
(ROC) curve; (c) a plot of marker values against FPR; (d) a plot of rzAUC calculated for marker1GH
(orange) and marker-®V (blue) samples at all FPR values. (e) The restricted (blue) and unrestricted
(red, "global") AUC against the mean of the positive population. In plots (a)-(d), red lines indicate the
optimal restriction as a marker value or FPR value. The GIF shows the five plots when the mean of
the positive population varies from N (5, 2) to N (9, 2) and the negative population remains N(5,1).
100 samples are drawn from every population.
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Supplementary video 2
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Supplementary Video 2 Restriction method applied to simulated distributions with varying variance of the

positive population (GIF).

We present simulated examples of marker normal distributions in two classes varying the positive
population’s variance. Positive and negative population are intended to represent sets of patients with
different clinical outcomes. The distribution of values from positive (i.e. diseased) class are coloured
green and values from negative (i.e. control) class are coloured red; the overlapping density areas are
coloured in purple. For each example, we present the following 5 plots: (a) the positive and negative
class densities; (b) the complete receiver operator characteristic (ROC) curve; (c) a plot of marker
values against FPR; (d) a plot of rzAUC calculated for marker™'®" (orange) and marker-°" (blue)
samples at all FPR values. (e) The restricted (blue) and unrestricted (red, "global") AUC against the
standard deviation of the positive population. In plots (a)-(d), red lines indicate the optimal restriction
as a marker value or FPR value. The GIF shows the five plots when the variance of the positive
population varies from N (7, 1) to N(7,25) and the negative population remains N (5,1). 100 samples
are drawn from every population.
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Supplementary Video 3 Restricted AUC, correspondence of scaling factor and restriction (GIF).

We present a simulated example of a marker distributions in two classes, which are intended to
represent sets of patients with different clinical outcomes. We created a GIF for all possible restrictions
and show the following 6 plots for each restriction. (a) The distribution of values from positive (i.e.
diseased, n=100) class are coloured green and values from negative (i.e. control, n=100) class are
coloured red; the overlapping density areas are coloured in purple. In this example, 20% of positive
samples and 2% of negative samples were drawn from a population with elevated marker expression
N(9,1) and all other samples were drawn from a population with unaltered marker expression
N (6,1). Restriction of the dataset defines two subsets of samples - explicitly, marker™'CH (orange)
and marker-®"V (blue) samples. (b) The complete ROC curve marked at the current restriction (red
lines). Restricting the parts of the ROC curve corresponding to marker™'®H (orange) or marker-oW
(blue) samples gives us restricted ROC curves, for which a restricted AUC (rAUC) can be calculated.
This is equivalent of rescaling the respective part of the ROC curve. In the plot, the complete AUC
is shown (0.61). We show the rounded two-way partial area under the complete ROC curve for
marker™'GH (orange) or marker-°" (blue) samples. Additionally, we show the rounded scaling factor s
corresponding to reciprocal of the blue or orange rectangle area. The rAUC is then the two-way partial
AUC multiplied with s. (¢) The distribution of marker™!®H samples from positive and negative samples
in the orange rectangle from (a) and (b). (d) ROC curve calculated only on marker™'@" samples. The
complete AUC on only these markert!®H samples is shown top-left in black and is identical to the
orange rescaled rAUC from (b). (€) The distribution of marker-®" samples from positive and negative
samples in the blue rectangle from (a) and (b). (f) ROC curve calculated only on marker-®V samples.
The complete AUC on only these marker-®V samples is shown top-left in black and is identical to the
blue rescaled rAUC from (b).
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Supplementary video 4
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Supplementary Video 4 Asinh transformed and rescaled gating for all 48 samples (GIF).

Following a conventional workflow, an experienced, blinded operator performed sample-wise manual
recompensation of flow cytometry data using Kaluza software. Cell feature-wise asinh-transformations
and rescaling were then applied. Here, we illustrate our data pre-processing with 48 samples, which
represented 6 replicate stainings from 8 healthy donors. (a) Shows the gating of all cells from one
donor’s replicate (here donor 1, tube/replicate 5) after cell feature-wise asinh transformation. (b) Shows
the gating of all cells from the same donor’s replicate after cell feature-wise asinh transformation and
rescaling.

S36



Supplementary website 1
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Supplementary Website 1 vissim.gunthergl.com: Interactive gating tree to visualize our gating tree and to

allow simulation of own flow cytometry datasets.

A hierarchical gating tree used to classify peripheral blood leucocytes stained for T cell subset cell
features. Within this hierarchy, intermediate gates (circles) define the cells that are categorized into
end-nodes by leaf gates (rectangles). Typical frequencies of cells in all gates were estimated from
48 samples, which represented 6 replicate stainings from 8 healthy donors. Gates are coloured
according to the percentage of all cells they encompass. We pre-processed the data by pre-filtering
for CD45" cells and show further gates in the figure. We filter for CD3* T cells and subsequently
split into quadrants according to CD4 at 0.19 and CD8 at 0.2 into double negatives (DN), double
positives (DP), CD4*/CD8~ and CD4~/CD8*. Only CD4*/CD8~ and CD4~/CD8* gates are split into
quadrants according to CCR7 at 0.24 and CD45RA at 0.12 into TEM (-,-), TEMRA (-,+), TCM (+,-)
and Tnaive (+,+). Every of those quadrants is again split into quadrants according to CD27 at 0.36
and CD28 at 0.30. Finally, every of those quadrants is split into CD57~ (CD57<=0.23), CD57*/PD1*
(CD57>0.23 and PD1>0.52) and CD57*/PD1~ (CD57>0.23 and PD1<=0.52) cells. Therefore the
interactive tree has 141 nodes. Selecting any node shows the node mean corresponding to its
expected value (mean) of the Dirichlet distribution. The mean can be changed with the slider,
therefore we can directly change the underlying distribution. Finally, an .fcs file containing 10,000
cells can be downloaded.

S37


https://vissim.gunthergl.com/

References

[1]

2]

[3]

[4]

[5]

[6]

[7]

Glehr G., Riquelme P., Yang Zhou J., Cordero L., Schilling H-L., Kapinsky M., Schlitt HJ., Geissler EK., Burkhardt
R., Schmidt B., Haferkamp S., Hutchinson JA. & Kronenberg K. (2022). External validation of biomarkers
for immune-related adverse events after immune checkpoint inhibition. In Front. Immunol. 13:1011040. doi:
10.3389/fimmu.2022.1011040

Bamber, D. (1975). The area above the ordinal dominance graph and the area below the receiver operating
characteristic graph. In Journal of Mathematical Psychology (Vol. 12, Issue 4, pp. 387-415). Elsevier BV.
https://doi.org/10.1016/0022-2496(75)90001-2

Hanley, J. A., & McNeil, B. J. (1982). The meaning and use of the area under a receiver operating characteristic
(ROC) curve. In Radiology (Vol. 143, Issue 1, pp. 29-36). Radiological Society of North America (RSNA).
https://doi.org/10.1148/radiology.143.1.7063747

Sullivan Pepe, M. (2004). The statistical evaluation of medical tests for classification and prediction. Oxford
University Press.

Dodd, L.E. (2001). Regression methods for areas and partial areas under the ROC curve. Ph.D. thesis, University
of Washington

Yang, H., Lu, K., Lyu, X., & Hu, F. (2017). Two-way partial AUC and its properties. In Statistical Methods in Medical
Research (Vol. 28, Issue 1, pp. 184-195). SAGE Publications. https://doi.org/10.1177/0962280217718866

Z. Yang, Q. Xu, S. Bao, Y. He, X. Cao and Q. Huang (2022). Optimizing Two-way Partial AUC with an
End-to-end Framework". In IEEE Transactions on Pattern Analysis and Machine Intelligence. doi: 10.1109/T-
PAMI.2022.3185311

S38



	Table of contents
	Supplementary Notes
	Supplementary Figures
	Supplementary Tables
	Supplementary Videos
	Supplementary Websites

	Supplement
	Supplementary Note 1: Class sizes and discriminatory value
	Supplementary Figure 1

	Supplementary Figure 2
	Supplementary Figure 3
	Supplementary Figure 4
	Supplementary Figure 5
	Supplementary Figure 6
	Supplementary Table 1
	Supplementary Note 2: ROC definition and probabilistic interpretation
	2.1 Definition of the ROC
	Supplementary Figure 7

	2.2 The area under the ROC curve (AUC)

	Supplementary Note 3: Restriction method
	3.1 Partial area under the ROC curve (pAUC)
	3.2 Two-way partial area under the ROC curve
	Supplementary Figure 8
	Supplementary Figure 9
	3.2.1 AUChigh
	3.2.2 AUClow

	3.3 Restricted sample space
	3.3.1 ROC for restricted sample space
	3.3.2 AUC for restricted sample space
	3.3.3 Restricted AUC in terms of true and false positive rates

	3.4 Restriction
	3.4.1 rAUChigh(r)
	3.4.2 rAUClow(r)


	Supplementary Figure 10
	Supplementary Figure 11
	Supplementary Figure 12
	Supplementary Figure 13
	Supplementary Table 2
	Supplementary Figure 14
	Supplementary Video 1
	Supplementary Video 2
	Supplementary Video 3
	Supplementary Video 4
	Supplementary website 1
	References


