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2 1. GENERAL INTRODUCTION

1.1. STATISTICAL BACKGROUND

Multi-omics efforts have taken center stage in biomedical research and can potentially
develop new insights into human diseases [11]. The central statistical aim of these
efforts is modeling the outcome disease in relationship with the correlation structure
within and across omic layers. For a single omic layer, a well known traditional sta-
tistical method is generalized linear model (GLM) [15]. In this model, the relationship
between an outcome z € R and a set of omic features x € R” is given by

nlE(zlx)] = Bo+ B x, (1.1)

where 7 is the link function connecting the conditional mean of the outcome variable
z given x to a linear predictor; By is the intercept, and f is the p-dimensional regres-
sion coefficient vector describing how the features in x relate to the outcome. The GLM
model can be estimated by maximizing the log-likelihood. When x is high-dimensional
and highly correlated, which is often the case for omics data, the estimate of § and its
interpretation will be unreliable [14]. To address this problem, regularized regression
approaches like ridge [10], lasso [4], or elastic net [26] (which is the combination of the
former two) can be applied. Alternatively, latent variable method such as partial least
squares univariate regression [22, 9] (or PLS], to be clearly distinguished from the PLS
later in the chapter) can be used.

The statistical challenge here is how to model the outcome utilizing multi-omic data-
sets. The most common application is to apply the GLM model in (1.1) to each omics
dataset. To obtain an overall result, multiple single-omic analyses are typically followed
by taking the union or the intersection of the associated genes or gene products across
the omics layers. Such an approach lacks an overview of the structure within and across
omics related to the outcome. Alternatively, one can stack multiple omics datasets into
one and apply GLM on the stacked dataset. Multiple penalties might be applied to reg-
ularize the regression coefficients for each set of omic features separately. This type of
models focuses on the relationship between an outcome variable and the omics data-
sets and does not model the joint distribution of the omics datasets thus lacks insight
into the multi-omics structure. Moreover, they do not explicitly take into account the
correlation structure between the omics datasets. Approaches that model an outcome
with the correlation structure both within and between omics datasets are needed. In
this thesis, such methods are proposed and studied.

To model the multivariate covariance structure within and across two datasets with-
out an outcome, latent variable approaches such as partial least squares (PLS) [20, 2]
have been developed. Latent variable approaches map both datasets from the original
high-dimensional spaces to low-dimensional joint latent spaces which retain the rela-
tionship (we refer such methods to integrative methods in this thesis). Let x € RP and
¥ € RY be two distinct sets of omic features of dimension p and ¢, respectively. The PLS
model is given by

x= tWT+e,
y=uC' +f, (1.2)
u=tB+h,
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where the K-dimensional (K << por q) joint latent variables ¢ (for x) and u (for y) cap-
ture the relationship between x and y, and their inner relationship is modelled by the
K x K diagonal matrix B. W(p x K) and C(q x K) are the loading matrices indicating
relative importance of each omic feature in x and y. The vectors e, f, h of dimension
p, q, K respectively are the residuals.

These PLS-type of methods tailored for omics datasets (which will be introduced in
the next section) do not model the outcome z. How to incorporate the regression model
for the outcome z in (1.1) into the integrative model for two omics datasets x and y,
or more broadly, how to jointly model the outcome z with two omics datasets taking
into account the correlation structure within and across omic layers is not addressed in
current literature. This thesis will build upon integrative methods towards a solution to
this problem.

1.2. INTEGRATIVE METHODS FOR TWO OMICS - O2PLS

The analyses in this thesis involve several omic layers, including genomics, epigenomics,
transcriptomics, glycomics, and metabolomics. A prominent characteristic present am-
ong these data is the complex dependence structure both within and between the data-
sets, as illustrated in Figure 1.1. The PLS model (1.2) addresses the correlation within
dataset by projecting the dependent original omic features to independent latent vari-
ables, and models the dependence structure between datasets by associating the latent
variables for each omics dataset.
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Figure 1.1: Dependence structure within and between several types of omics data. Each rectangle represents
an omic layer, where arrows depict possible relationships between the omics. Dependence within an omic
layer also exists. Figure taken from [25].

However, omics data are also heterogeneous in several aspects, with respect to the
source of variation, dimensionality, and measurement platform. When integrating two
heterogeneous omics datasets, the joint latent components ¢t and u in the PLS model
in (1.2) also contain (strong) omic-specific variation that is not involved in the joint
variation of the two omics. Ignoring this omic-specific variation may lead to an erro-
neous representation of the true relationship. To account for the heterogeneity, the PLS
model was extended to two-way orthogonal PLS (O2PLS) [18, 6], which includes data-
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specific latent variables #; and u; that are independent of the joint and residual parts.
For example, x is genomics and y is glycomics. The underlying model of O2PLS for their
relationship is depicted in Figure 1.2. Here, ¢ and u are joint latent variables model-
ing the relationship between genomics and glycomics, and #; and u are specific latent
variables that capture the variance of genomics not related to glycomics and variance of

glycomics not related to genomics, respectively.

x (genomics) v (glycomics)

Figure 1.2: O2PLS model for relationship between two omics datasets x and y.

The equations for the underlying model of O2PLS are given by
x=tW +t, W/ +e,
y=uC'+u,C| +f, (1.3)
u=1tB+h.

where W, and C; are data-specific loading matrices.

Model (1.3) can be fitted by using algorithmic approaches [18, 6] or by using maxi-
mum likelihood estimation (MLE) methods [7, 8]. In the first approach, three sequential
steps are applied. First, the data-specific parts are ignored and model (1.3) reduces to
model (1.2) without data-specific parts. The parameters W and C are estimated per col-
umn by iteratively projecting (x, y) onto (¢, u) via the current estimates for the respective
columns in W and C, and vice versa [17, 21]. Next, with the initial estimate for the joint
parts from the first step, model (1.3) reduces to PCA models for x and y where W, and
C, are the loadings for the principal components. Lastly, these data-specific compo-
nents are subtracted and model (1.3) again reduces to model (1.2) as in the first step.
Likelihood-based approaches specify a multivariate normal distribution for the latent
variables and the residual terms, and optimizes all the parameters of model (1.3) simul-
taneously. Directly maximizing the likelihood function is analytically and computation-
ally not feasible. An EM algorithm [3] can be used as proposed in the probabilistic O2PLS
(PO2PLS) [8]. In the expectation (E) steps, it calculates the first and second conditional
moments of the latent variables, given the observed data and the current estimator of
parameters (starting with an initial guess for the parameters). In the maximization (M)
steps, the estimator is updated as the maximizer of the complete likelihood, where the
expectations are used as predictions for the latent quantities. Under some assumptions,
the sequence of estimates converge to a local optimum of the likelihood [3, 23]. Com-
pared to the algorithmic approaches, the likelihood-based approach has the advantage
of producing standard errors and hence facilitate statistical inference. For detailed de-
scriptions and discussions of the integrative models, see [1].
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1.3. MODELING THE OUTCOME

The model in (1.3) captures the joint variation between omics datasets in the joint latent
variables ¢ and u. These joint latent variables can be used to unveil the relationship be-
tween the outcome and the integrated omics (or the joint parts of omics). An exploratory
analysis such as data visualization can be usually performed prior to any modeling of
the outcome. The dimension reduction embedded in model (1.3) provides a convenient
way to visualize the high-dimensional omics data and explore their relationship with the
outcome. For statistical modeling, a two-stage approach can be considered where the
outcome z is modeled in the second stage using linear models with the latent variables
estimated from the first stage. Compared to two separate models, a one-step approach
that models the joint distribution of the outcome and the omics is expected to yield bet-
ter results. In this thesis, the main interest is modeling the outcome with the joint parts
of omics. However, the data-specific latent variables can be of interest as well to un-
cover the mechanism underlying the outcome that involves only a specific omic layer.
This will be discussed in the last chapter.

1.3.1. VISUALIZATION OF THE RELATIONSHIP

One of the main advantages of dimension reduction is that it enables visualization of the
high-dimensional data. The number of joint latent variables K for the O2PLS model is
small, usually taken between 1 and 5, based on cross-validation or scree plots of eigen-
values of x' y. The values of the joint latent variables (also called the joint component
scores) for an individual can be estimated as = xW, where W is the estimated joint
loading matrix of x in model (1.3). These scores can be plotted against each other in a
scatter plot (or joint score plot) to visually identify clusters of closely related individuals.
Usually the scores of the first two joint components (#(1), 72)) are used as they explain the
most of the covariance between omics. These scores are obtained in an unsupervised
manner, i.e., the information of the outcome is not used. One can add the information
of the outcome to a joint score plot by coloring the individuals based on the outcome
status (for a binary outcome such as disease status) to see if the clusters overlap with
the outcome. Figure 1.3 gives an example of such visualization from a study of hyper-
trophic cardiomyopathy (HCM) in Chapter 2, where regulomics and transcriptomics are
integrated. The x- and y- axes are the values of the first and second joint latent variables
(.e., (f(l), f(g)) and (@), &iz))). Each healthy control is marked in red and each HCM pa-
tient is colored in blue. The 95% confidence regions of each group is also added. From
this plot, it is clear that the joint parts of both omics are associated with the outcome
disease with a clear separation of the two groups.

1.3.2. TWO-STAGE MODELING OF THE OUTCOME

Two-stage approaches are considered where in the first stage, an integrative model is fit
and the latent variables are estimated. In the second stage, the estimated latent variables
from the first stage and the outcome z are modeled using various linear models, leading
to different applications and interpretations.
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Figure 1.3: Joint score plots of regulomics (left) and transcriptomics (right). The x- and y- axes are (7(}), {(2))
and (#(y), il(2)) for regulomics and transcriptomics, respectively. HCM patients and controls were plotted in
different colors. Ellipses are the 95% confidence regions of each group.

LATENT VARIABLES AS COVARIATES

We first consider modeling an outcome z using the GLM model in (1.1), with the esti-
mated joint latent variables for omics from an O2PLS model as covariates. Specifically,
model (1.3) is followed by

nlE(zlt,w)] = Po+ta' +ub’, (1.4)

where Sy is the intercept, a and b are K-dimensional regression coefficients for ¢ and u,
respectively. Here, t and u can be highly correlated as they are designed to capture the
covariance structure of x and y. This high correlation can cause the estimation of the
regression coefficients to be unstable. We propose two solutions to address the problem.

Use t to represent both omics One solution is to include only ¢ in model (1.4),
nlE(zlD] = Po+ta'. (1.5)

The rationale is that ¢ represents both omics well and u does not add much value (and
vice versa) to modeling the outcome if # and u are highly correlated. This leads to a
novel application of the two-stage approach in studies that involve genomics and heri-
table omics to construct scores from genomics representing the omics for modeling an
outcome.

Let x be the genomics of an individual. The value of the k-th joint latent variable is
estimated as )

B = Xt = ) xj o), (1.6)
j=1

where 1y, is the k-th estimated joint loading vector of x (i.e., the k-th column of W).
This is a weighted sum of all the alleles and is closely related to polygenic score (PGS) [5]
which summarizes the estimated effect of many genetic variants on an individual’s phe-
notype. A PGS is typically calculated as a weighted sum of m trait-associated alleles as

n
PGS= Y G;fj, (1.7)
j=1
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where G; is the allele count for the j-th SNB and B j is the effect size of the j-th SNP es-
timated by a relevant genome-wide association study (GWAS). Both 7, in (1.6) and the
PGS constructed for omic features in (1.7) are representation of the variation in omics
that is related to genomics (namely the heritable part). Overall, they are stable over lifes-
pan as the genomics do not change. Therefore can be used to model the outcome in (1.5)
independent of time, and without the omics being measured (as long as the weights W
and f are available from previous studies). The joint scores constructed from integrative
methods have advantages over PGS as the covariance structure of both omics are mod-
eled simultaneously, while the GWAS which PGS is based on typically examines pairwise
associations. Details of the methodologies and their comparison and applications will
be formulated in Chapter 3.

Re-parametrization Instead of discarding u in (1.4), another solution to address the
correlation between ¢ and u is to substitute u = B+ h from the last equation in (1.3) and
re-parametrize (1.4) as

n(Elzlt,h]) = fo+ta' +((B+h)b' =Py+ta' +hb'. (1.8)

Here, h is the part in u that is independent of . With this equivalent parametrization,
instability due to high correlation in the linear predictor is reduced. The formulation
in (1.8) will be revisited in Chapter 5.

LATENT VARIABLES AS PSEUDO-OUTCOMES
The latent variables can also be regarded as pseudo-outcomes in a linear model in the
second stage. Separate models can be fitted for each kin {1,..., K},

Lk =,30+Zﬁ+€, (1.9)

where € is the residual. Analogously, another K regression models are needed for ;.
The interpretation of regressions as (1.9) focuses on the effect of z on the omics. Such
a formulation is natural to use on an outcome disease that is not effected by omics, for
example, down syndrome (DS). In Chapter 4, an extended regression model of this type
with covariates and random effects will be used to model the effect of DS on the joint
part of methylation and glycomics.

Model (1.9) has an advantage that it models the estimation error from the first stage
with the residual term €. This estimation error is not modeled in (1.4), which often re-
sults in biased parameter estimates [16] and inaccurate estimates for the standard er-
rors. This leads to the development of a joint modeling framework in the next section.

1.3.3. A ONE-STEP MODEL FOR THE JOINT DISTRIBUTION OF OUTCOME
AND OMICS

From a statistical point of view, a simultaneous approach, rather than two consecutive

steps, is expected to yield overall more accurate estimates for the parameters in each

step. A model for the joint distribution of an outcome variable z and two omics datasets

x and y can be formulated by combining the O2PLS model in (1.3) and the GLM model
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in (1.1), via shared latent variables,

x=tWT+t, W] +e,

y= uCT+ulCI+f,
u=tB+h,
n(Elz]) = Po+ta' +hb'.

(1.10)

With assumptions on the joint distribution of the latent variables and the residual
terms, this model can be estimated by maximizing the likelihood. The most commonly
encountered outcome z in biomedical researches is normally or Bernoulli distributed,
corresponding to an identity or logit link function n in (1.10). For a normally distributed
z, the joint distribution of (x, y, z) is multivariate normal. The likelihood has the same
form as that of the O2PLS model in (1.3), and a similar EM algorithm described in Sec-
tion 1.2 can be used. For a binary outcome, the likelihood does not have an explicit
form. While an EM algorithm can still be used, numerical integration is required to get
approximate conditional expectations in the E steps, and nested iteration is needed to
find a maximizer in the M steps. The computation for a binary outcome is therefore
intense. In Chapter 5, this model will be formulated and studied.

1.3.4. FEATURE SELECTION

So far, we model an outcome via latent variables of omics, which are linear combina-
tions of all the observed omic features. It is often of interest to prioritize features for
further investigation aiming for biomarker development or drug targets. For integrative
models (1.2), (1.3), and (1.10), the loadings in the matrices W and C indicate the relative
importance of each observed omic feature for a corresponding latent variable. One can
select the omic features with an absolute loading value above a certain threshold for fur-
ther study. The selection of threshold here is arbitrary. Alternatively, one can add penalty
functions to the likelihood function or estimating equation to obtain sparse loadings. A
widely used penalty for this purpose is the least absolute shrinkage and selection oper-
ator (lasso) [4], which pushes small coefficients to exact zeros. Another useful penalty
in the biomedical context is the group-wise L, penalty [24], which results in group-wise
sparsity (i.e., features belonging to the same group will always be selected altogether).
The groups are based on known biological knowledge, providing a way to augment the
model with extra information and potentially improve statistical power [19, 24, 13]. For
the PLS model in (1.2), lasso and group-wise L, penalty have been applied to get sparse
loading vectors [26, 12, 13]. Sparse version of the O2PLS model in (1.3) will be developed
in Chapter 2.

1.4. GENERAL OUTLINE OF THE THESIS

The remainder of this thesis is organized following the development of methodology for
the outcome, from exploratory analysis of the outcome to modeling the outcome using
two-stage approaches, and finally to joint modeling of the outcome with omics.

In Chapter 2, a sparse extension of the O2PLS method - group sparse O2PLS (GO2-
PLS) - is developed. The method utilizes known group information among the features



1.4. GENERAL OUTLINE OF THE THESIS 9

to select relevant groups of features, by imposing group-wise penalties in the joint sub-
spaces of omics. The method is implemented on methylation and glycomics from a
population study, and regulomics and transcriptomics from a small case-control study
of hypertrophic cardiomyopathy (HCM). In the latter, the relationship between the out-
come HCM and the omics is explored visually using plots of the estimated joint scores,
and the subsets of omic features selected are interpreted.

In Chapter 3, a novel way of modeling the outcome using genetic scores for omics is
proposed. The genetic scores are constructed using various integrative methods and a
newly proposed omic-PGS method. As mentioned in Section (1.3.2), the genetic scores
for an omics can be computed without the omics data being measured. Only a fitted
integrative model or GWAS summary statistics from previous studies is needed. We
construct genetic scores for glycomics and metabolomics in two cohorts, and use the
genetic scores to model BMI and type 2 diabetes.

In Chapter 4, we propose a two-stage approach to model down syndrome (DS) with
methylation and glycomics. First, joint components representing methylation and glyc-
omics are constructed using probabilistic O2PLS (PO2PLS). Each of these joint compo-
nents is then used as pseudo-outcome and modeled via a linear mixed model with DS,
age, sex as covariates and family as random effect. For the components that are signif-
icantly associated with DS, we identify the most important CpG sites and glycans and
give interpretations.

In Chapter 5, a holistic model for joint modeling of an outcome and two omics,
namely, GLM-PO2PLS is developed. The model identifiability is derived and EM algo-
rithms to obtain maximum likelihood estimators of the parameters for the model with a
normally or Bernoulli distributed outcome are developed. Test statistics are proposed to
infer the association between the outcome and the omics, and their asymptotic distri-
butions are derived. The method is applied on the same DS dataset as used in Chapter
4. The results are compared with previous studies as well as those in Chapter 4.

Finally in Chapter 6, a computationally more efficient two-stage EM algorithm is
developed for the GLM-PO2PLS model with a binary outcome. Its relationship with the
two-stage model in Chapter 4 is discussed. An extension of GLM-PO2PLS to allow omic-
specific latent variables in the linear predictor of the outcome is proposed. The chapter
concludes with other directions to incorporate various sources of information related to
omics into outcome modeling.




10 BIBLIOGRAPHY

BIBLIOGRAPHY
[1] el Bouhaddani, S. (2020). Statistical integration of diverse omics data. PhD thesis.

[2] deJong, S. (1993). SIMPLS: An alternative approach to partial least squares regres-
sion. Chemometrics and Intelligent Laboratory Systems, 18(3):251-263.

[3] Dempster, A. P, Laird, N. M., and Rubin, D. B. (1977). Maximum Likelihood from
Incomplete Data Via the EM Algorithm . Journal of the Royal Statistical Society: Series
B (Methodological), 39(1):1-22.

[4] Tibshirani, R. (1996). Regression Shrinkage and Selection Via the Lasso. Journal of
the Royal Statistical Society: Series B (Methodological), 58(1):267-288.

[5] Dudbridge, E (2013). Power and Predictive Accuracy of Polygenic Risk Scores. PLoS
Genetics, 9(3).

[6] el Bouhaddani, S., Houwing-Duistermaat, J., Salo, P, Perola, M., Jongbloed, G., and
Uh, H. W. (2016). Evaluation of O2PLS in Omics data integration. BMC Bioinformatics,
17(2):S11.

[7]1 el Bouhaddani, S., Uh, H. W, Hayward, C., Jongbloed, G., and Houwing-
Duistermaat, J. (2018). Probabilistic partial least squares model: Identifiability, es-
timation and application. Journal of Multivariate Analysis, 167:331-346.

[8] el Bouhaddani, S., Uh, H.-W,, Jongbloed, G., and Houwing-Duistermaat, J. (2022).
Statistical integration of heterogeneous omics data: Probabilistic two-way partial
least squares (PO2PLS). Journal of the Royal Statistical Society: Series C (Applied Statis-
tics).

[9] Helland, L. S. (1988). On the structure of partial least squares regression. Communi-
cations in Statistics - Simulation and Computation, 17(2):581-607.

[10] Hoerl, A. E. and Kennard, R. W. (1970). Ridge Regression: Biased Estimation for
Nonorthogonal Problems. Technometrics, 12(1):55-67.

[11] Krassowski, M., Das, V., Sahu, S. K., and Misra, B. B. (2020). State of the Field in
Multi-Omics Research: From Computational Needs to Data Mining and Sharing.

[12] Lé Cao, K. A., Rossouw, D., Robert-Granié, C., and Besse, P. (2008). A sparse PLS for
variable selection when integrating omics data. Statistical Applications in Genetics
and Molecular Biology, 7(1).

[13] Liquet, B., De Micheaux, P. L., Hejblum, B. P, and Thiébaut, R. (2016). Group and
sparse group partial least square approaches applied in genomics context. Bioinfor-
matics, 32(1):35-42.

[14] Mackinnon, M. J. and Puterman, M. L. (1989). Collinearity in Generalized Linear
Models. Communications in Statistics - Theory and Methods, 18(9):3463-3472.



BIBLIOGRAPHY 11

[15] McCullagh, P. and Nelder, J. A. (1989). Generalized Linear Models. Springer US,
Boston, MA.

(16] Stefanski, L. A. and Carroll, R. J. (2007). Covariate Measurement Error in Logistic
Regression.

[17] Tenenhaus, M. (2004). PLS Regression and PLS Path Modeling for Multiple Table
Analysis. In COMPSTAT 2004 — Proceedings in Computational Statistics, pages 489—
499. Physica, Heidelberg.

[18] Trygg, J. and Wold, S. (2003). O2-PLS, a two-block (X-Y) latent variable regression
(LVR) method with an integral OSC filter. In Journal of Chemometrics, volume 17,
pages 53-64.

[19] Tyekucheva, S., Marchionni, L., Karchin, R., and Parmigiani, G. (2011). Integrating
diverse genomic data using gene sets. Genome Biology, 12(10):R105.

[20] WOLD, H. (1973). Nonlinear Iterative Partial Least Squares (NIPALS) Modelling:
Some Current Developments. In Multivariate Analysis—III, pages 383-407.

[21] Wold, H. (1985). Partial Least Squares. Encyclopedia of Statistical Sciences, 6:581—
591.

[22] Wold, S., Martens, H., and Wold, H. (1983). The multivariate calibration problem
in chemistry solved by the PLS method. pages 286-293. Springer, Berlin, Heidelberg.

[23] Wu, C.E]J. (1983). On the Convergence Properties of the EM Algorithm. The Annals
of Statistics, 11(1):95-103.

[24] Yuan, M. and Lin, Y. (2006). Model selection and estimation in regression with
grouped variables. Journal of the Royal Statistical Society. Series B: Statistical Method-
ology, 68(1):49-67.

[25] Zierer, J., Menni, C., Kastenmiiller, G., and Spector, T. D. (2015). Integration of
‘omics’ data in aging research: From biomarkers to systems biology. Aging Cell,
14(6):933-944.

[26] Zou, H. and Hastie, T. (2005). Erratum: Regularization and variable selection via the
elastic net (Journal of the Royal Statistical Society. Series B: Statistical Methodology
(2005) 67 (301-320)).







STATISTICAL INTEGRATION OF TWO
OMICS DATASETS USING GO2PLS

Zhujie Gu, Said el Bouhaddani, Jiayi Pei, Jeanine Houwing-Duistermaat, Hae Won Uh.
Statistical integration of two omics datasets using GO2PLS. BMC Bioinformatics. 2021,
22(1). DOI: 10.1186/s12859-021-03958-3


https://doi.org/10.1186/s12859-021-03958-3

14 2. STATISTICAL INTEGRATION OF TWO OMICS DATASETS USING GO2PLS

ABSTRACT

Background: Nowadays, multiple omics data are measured on the same samples in the
belief that these different omics datasets represent various aspects of the underlying bi-
ological systems. Integrating these omics datasets will facilitate the understanding of the
systems. For this purpose, various methods have been proposed, such as Partial Least
Squares (PLS), decomposing two datasets into joint and residual subspaces. Since omics
data are heterogeneous, the joint components in PLS will contain variation specific to
each dataset. To account for this, Two-way Orthogonal Partial Least Squares (O2PLS)
captures the heterogeneity by introducing orthogonal subspaces and better estimates
the joint subspaces. However, the latent components spanning the joint subspaces in
O2PLS are linear combinations of all variables, while it might be of interest to identify a
small subset relevant to the research question. To obtain sparsity, we extend O2PLS to
Group Sparse O2PLS (GO2PLS) that utilizes biological information on group structures
among variables and performs group selection in the joint subspace.

Results: The simulation study showed that introducing sparsity improved the fea-
ture selection performance. Furthermore, incorporating group structures increased ro-
bustness of the feature selection procedure. GO2PLS performed optimally in terms of
accuracy of joint score estimation, joint loading estimation, and feature selection. We
applied GO2PLS to datasets from two studies: TwinsUK (a population study) and CVON-
DOSIS (a small case-control study). In the first, we incorporated biological information
on the group structures of the methylation CpG sites when integrating the methylation
dataset with the IgG glycomics data. The targeted genes of the selected methylation
groups turned out to be relevant to the immune system, in which the IgG glycans play
important roles. In the second, we selected regulatory regions and transcripts that ex-
plained the covariance between regulomics and transcriptomics data. The correspond-
ing genes of the selected features appeared to be relevant to heart muscle disease.

Conclusions: GO2PLS integrates two omics datasets to help understand the under-
lying system that involves both omics levels. It incorporates external group information
and performs group selection, resulting in a small subset of features that best explain
the relationship between two omics datasets for better interpretability.
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2.1. BACKGROUND

With the advancements in high throughput technology, multiple omics data are com-
monly available on the same subjects. To identify a set of relevant related features across
the omics levels, these datasets need to be integrated and analyzed jointly. For statistical
integration of omics data, there are several challenges to overcome: complex correlation
structure within and between omics data, high-dimensionality (p > n, or “large p, small
n”), heterogeneity between different omics datasets, and selection of relevant features
in each dataset. To deal with the first two challenges, Partial Least Squares (PLS) has
been proposed [5, 30]. Dimension reduction is achieved by decomposing two datasets
X and Y into joint and residual subspaces. The joint (low-dimensional) subspace of
one dataset represents the best approximation of X or Y based on maximizing the co-
variance of the two. However, by integrating two heterogeneous omics datasets, the PLS
joint components also contain (strong) omic-specific variation. This heterogeneity can
be caused by differences (e.g. between methylation and glycomics) in size, distribution,
and measurement platform. Ignoring these omic-specific characteristics (variation spe-
cific to each of the data) in the model may lead to a biased representation of the under-
lying system. Two-way orthogonal partial least squares (O2PLS) [24, 9] was proposed to
decompose each dataset into joint, orthogonal, and residual subspaces. The orthogonal
subspaces in X and Y capture variation unrelated to each other, making the joint sub-
spaces better estimates for the true relation between X and Y. Hence, O2PLS accounts for
the heterogeneity of two omics datasets. However, the resulting low-dimensional latent
components spanning the joint subspaces are linear combinations of all the observed
variables. Therefore, to select a small subset of relevant features for better interpreta-
tion, one can impose sparsity on the loadings of the principal components. A straight-
forward approach is to ignore all loadings smaller than some threshold value, effectively
treating them as zero, which can be misleading [13].

Several sparse methods based on PLS have been proposed. Chun and Keles pro-
posed sparse PLS (SPLS) [8] which fits PLS on a reduced X space, consisting of pre-
selected X -variables using a penalized regression. Sparse PLS (sPLS) by Lé Cao et al. [15]
imposes L penalty on the singular value decomposition (SVD) of the covariance matrix
of X and Y, resulting in sparse loading vectors for both datasets. Often it is of interest
to select a group of features instead of individual features, e.g. features within a gene
or a pathway. By so doing, one can improve power by identifying aggregate effects of
the selected features [25, 31, 16]. Liquet et al. extended sPLS to group PLS (gPLS) [16],
imposing group-wise L, penalties on the loadings of the pre-defined feature groups. It
results in group-wise sparsity (i.e., features belonging to the same group will always be
selected altogether).

In this work, we propose to extend O2PLS to incorporate sparsity, called Group Sparse
O2PLS (GO2PLS). GO2PLS obtains sparse solutions by pushing a large number of small
non-zero weights (or loading values) to zeros, instead of employing hard thresholding
using arbitrary cut-off values. Therefore, GO2PLS constructs joint low-dimensional la-
tent components representing the underlying systems involving both omics levels while
taking into account the heterogeneity of different omics data, incorporates external bi-
ological information such as known group structure, and performs variable selection by
imposing group-wise penalties on the loading vectors in the joint subspaces.
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For illustration, we apply GO2PLS to datasets from two studies. Firstly, TwinsUK
is a population based study [19, 17], where methylation (482K CpG sites) and 22 im-
munoglobulin G (IgG) glycans were measured. A previous research [27] suggested the
presence of an indirect influence of methylation on IgG glycosylation that may in part
capture environmental exposures. We integrate the two omics datasets, aiming to iden-
tify genes of CpG sites affecting IgG glycosylation. In the CVON-DOSIS case-control
study [CVO], regulomics (histone modification) and transcriptomics data were mea-
sured on 13 hypertrophic cardiomyopathy (HCM) patients and 10 controls. Histone
modification can have an impact on gene expression. Therefore we integrate the two
omics datasets and identify a small set of regulatory regions and transcripts explaining
this relationship. Moreover, the extreme imbalance in a high-dimensional setting (33K
ChIP-seq and 15K RNA-seq vs 23 subjects) poses computational challenges. The result-
ing selected features are further studied using gene set enrichment analysis [21]. Several
possible scenarios containing these characteristics are designed and investigated in an
extensive simulation study.

This paper is organized as follows. In the methods section, an overview of O2PLS is
presented, followed by the formulation of GO2PLS. Via a simulation study, we explore
the properties of GO2PLS and compare its performance to other competitive methods.
We then apply GO2PLS to integrate methylation and glycomics in the TwinsUK study
and regulomics and transcriptomics in the CVON-DOSIS study. We conclude with a
discussion and possible directions to further extend the method.

2.2. METHODS

2.2.1. DATA DESCRIPTION

TWINSUK DATASETS

Whole blood methylation (using Infinium HumanMethylation450 BeadChip) and IgG
glycomics (Ultra Performance Liquid Chromatography) data were measured on 405 in-
dependent individuals, among which 392 are females and 13 are males. The age ranges
from 18 to 81, with a median of 58. The methylation dataset consists of beta values (ratio
of intensities between methylated and unmethylated alleles) at 482563 CpG sites. CpG
sites with missing values, on allosomes, or labeled cross-active [7] were removed. We
kept only the CpG sites on CpG islands or surrounding areas (shelves and shores) that
mapped to genetic regions. Age, sex, batch effect, and cell counts were corrected for us-
ing multiple regression. The glycomics dataset contains 22 glycan peaks. These peaks
were normalized using median quotient (MQ) normalization [26], log-transformed, and
adjusted for batch effect, age, and sex as well. The remaining 126299 CpG sites were then
divided into 16892 groups based on their target genes (biological information from the
UCSC database [14, UCS]). No group information was available for the glycomics data.

CVON-DOSIS DATASETS

In the CVON-DOSIS study, regulomics and transcriptomics datasets were measured on
the samples taken from the heart tissues of 13 HCM patients and 10 healthy controls.
HCM is a heart muscle disease that makes it harder for the heart to pump blood, leading
to heart failure. The regulomics data were measured using ChIP-seq, providing counts
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of histone modification H3K27ac in 33642 regulatory regions. The transcriptomics data
contain counts of 15882 transcripts, measured by RNA-seq. The raw counts of regul-
omics data were normalized with reads per kilobase million (RPKM) to adjust for se-
quencing depth. Transcriptomics data were normalized with counts per million (CPM)
with effective library size (estimated using the TMM method in EdgeR R package [18]).
Further, both normalized data were log-transformed.

2.2.2. TWO-WAY ORTHOGONAL PARTIAL LEAST SQUARES (O2PLS)

let X and Y be two data matrices with the number of rows equal to the sample size N
and the number of columns equal to the dimensionality p and g, respectively. Let the
number of joint, X-orthogonal (unrelated to Y) and Y-orthogonal components be K,
K, and K, respectively, where K, K, and K|, are typically much smaller than p and 4.
The O2PLS model decomposes X and Y as follows:

X=TW'+T,P|+E,
Y=UC"+U, Q] +F.

The relation between X and Y is captured through the inner relation between T and U,

U=TBr+H,
T=UBy+H.

In this model, the scores are: T (N x K), U(N x K), T (N x Ky), UL (N x Kj,). They
represent projections of the observed data X and Y to lower-dimensional subspaces.
The loadings, W (p x K), C (g x K), P, (p x Ky), Q1 (g x K}), indicate relative importance
of each X and Y variable in forming the corresponding scores. Further, E (N x p), F (N x
q), H(N x K), H(N % K), represent the residual matrices.

In O2PLS, estimates of the joint subspaces are obtained by first filtering out the or-
thogonal variation. The filtered data matrices X and Y are constructed as follows:

X=Un-TUT]T)'TDX,
Y=(y-ULWU]U)'UDY,

where T| U, are estimates for the orthogonal subspaces, and Iy is identity matrix of size
N. For more details see [24]. The joint parts maximize the covariance between the joint
scores T = XW and U = YC. Here, W and C consist of loading vectors (wy, ..., wg) and
(c1,-..,¢x), which can be found as the right and left singular vectors of the covariance
matrix ¥ X [9]. Calculating and storing 7" X of dimension gx p can be cumbersome for
high dimensional omics data. Therefore we consider the following optimization prob-
lem sequentially for components k=1,...,K:

,..T ~
max c;Ykawk,
lleklla=1 llwgll,=1

where parameters wy, ci are the loading vectors of the k-th joint components and Xy, Y
are the filtered data matrices after k — 1 times of deflation. This can be solved efficiently
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using NIPALS [29] algorithm, which starts with random initialization of the X-space
score vector ¢ and repeats a sequence of the following steps until convergence:

Vit N
1) Ck = ﬁ, 2) ”Ck”2 - 1) 3) u= chk)
Xku ~
Hwi = R S)lwil, —1, 6)t=Xjwg.

Instep 1 and 4, Y and Xj are projected onto the X-space score vector ¢ and the Y -space
score u to get the loading vectors cx and wy. The loading vectors are then unitized (step
2 and 5) and used to calculated the new scores u and ¢. Convergence of the algorithm is
guaranteed. A detailed description and proof of optimality of the O2PLS algorithm can
be found in [24, 9].

While standard cross-validation (CV) over a 3-dimensional grid is often used to de-
termine the optimal number of components K, Ky, and K),, the procedure is not opti-
mal for O2PLS, since there is not a single optimization criterion for all three parameters.
As in [9], we use an alternative CV procedure that first performs a 2-dimensional grid
search of Ky and Ky, with a fixed K, to optimize prediction performance of T — U and
U — T. Then a sequential search of optimal K is conducted to minimize the sum of
mean squared errors (MSE) of prediction concerning X — Y and Y — X.

2.2.3. GROUP SPARSE O2PLS (GO2PLS)
GO2PLS extends O2PLS by introducing a penalty in the NIPALS optimization on the fil-
tered data X and Y. This penalty encourages sparse, or group-sparse solutions for the
joint loading matrices W and C, leading to a subset of the original features correspond-
ing to non-zero loading values being selected in each joint component.

Briefly, we introduce an L; penalty on each pair of joint loading vectors. The opti-
mization problem for the k-th pair of joint loadings ci, wy is:

7T %
max ¢ Yy Xgwe+Acllcelly + Aw lwlly @1
lekllo =1l wel=1

where A, A, are penalization parameters that regulate the sparsity level. The optimiza-
tion problem (2.1) can be solved [28] by iterating over the k-th pair of joint loadings,

_S(rt Al SR Aw)
= Tsrea], " o], .

where t = X, wy and u = Y cr. Here, S(-) is the soft thresholding operator: S(a, const) =
sgn(a)(|lal — const); (const = 0 is a non-negative constant, (x)4+ equals to x if x > 0 and
equals to 0 if x = 0).

To perform group selection, we impose group-wise L, penalty on the joint loading
vectors. Let X and Y be partitioned into J(J < p) and M (M < g) groups, respectively.
The submatrices X(]) and Y(m) (j=1,....,J;m=1,...,M) contain the j-th and m-th
group of variables, with corresponding loading vectors w'/) (of size p ;) and ¢ (of size
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T T
qm)- Theoptlmlzatlonproblemforthek th pair ofloading vectors ¢ = (cm , ,CI(CM) )T
and wy = (w,(cl) ,...,w](c]) )T can be written as follows:
J M
TeomT
min { Z Z Cl(cm) scm) X(]) (])
c;cm’,wg) j=1m=1
% (m) / 0)
m
#Ae ¥ van e, + Aw X vpi |0, 23)
m=1 j=1

co 2 -+ 1]

where the last two terms are reformulations of the unit norm constraints on ¢ and wy,
with ¢, and ¢, being the Lagrangian multipliers. The effective penalization parameters
on each group (A, A,) are adjusted by the square root of the group size to correct for
the fact that larger groups are more likely to be selected. This optimization problem can
be solved using block coordinate descent (for details, see Section 2.6.1). The solution
takes the form:

(m) _
V=

(HY(m) t”z_\/q_m/lc)+ Y;Cm)Ttr
Y
) _ (|)X55)T”|‘z_\/p_f’1’”)+ o) T

ko ()T X
20w | X uf,

~(m)T
Yk

(2.4)

~ (i T
The X-variables within the j-th group will have non-zero weights if ”X scj) qu (i.e., the

contribution of the whole group to the covariance) is larger than the size-adjusted pe-
nalization parameter ,/p;A,. In the same way, the Y -variables within the m-th group

~omT
will be assigned non-zero loading values if ” chm) t”2 >/ qmAc-

Note that when all the groups have size 1, the summation of group-wise L, penal-
ties is equivalent to an L; penalty on the unpartitioned loading vector and individual
features will be selected (i.e., (2.3) reduces to (2.1)). In this specific case, to avoid confu-
sion, we call the method Sparse O2PLS (SO2PLS). When the penalization parameters
Aw = Ac = 0, GO2PLS becomes to O2PLS. If the number of orthogonal components
Ky = Ky = 0, GO2PLS, SO2PLS, O2PLS are equivalent to gPLS, sPLS, and PLS, respec-
tively.

The k-th pair of joint loadings are orthogonalized with respect to the previous k-1
loading vectors. Let = be an index set for selected variables in wy.. The orthogonalization
is achieved by first projecting w( onto span{w(”) (”) 1}, and then subtracting this

()

projection from w/". When the previous k-1 components do not select any variable in

7, span{w(") (”) ,} is actually a zero subspace and no orthogonalization is needed.
To determlne the optlmal sparsity level, it is more convenient and intuitive to focus
on the number of selected X, Y groups (donote hy, hy, respectively). If prior biological
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knowledge does not already specify certain hy and hy, cross-validation can be used to
search for combinations of /i, and h, that maximize the covariance between each pair of
estimated joint components Cov(Z, 7i). Similar to LASSO [22], the “one-standard-error-
rule" [12] can be applied to obtain a more stable CV result. The GO2PLS algorithm is
described below:

Algorithm: GO2PLS

1 Get X and Y by removing orthogonal variation from X and Y:

() Apply NIPALS on X and Y, get an initial estimate of score matrices 7, U and
loading matrices W, C;

() E=X-TWT, F=Y-UCT;

(III) W, = K left singular vectors of SVD (ETT);
C. = K;, left singular vectors of SVD (F TUy;
T, =XW,;U,L=YCy;

V) X=(-Tu(T T)'TX;
Y=Uu-u wulun)tu)y.
2 Calculate joint loadings and joint scores sequentially:
D LetX;=X;V1=7;
I Fork=1,2,...,K:

(a) Iterate between c and wy until convergence, following Formula (2.4) (or
Formula (2.2) for SO2PLS);

(b) Orthogonalization of cj, wy with regard to the previous k — 1 loading
vectors;

© tr=Xpwi ug =Y pcr

=T =T
) pr=Xpte/ (1] 10); qic = Vg uged (] ug);
) Xpy1=Xp— tkp;cr§ Vii=Yg- ukq/—l—;

) T =I[t,...,tk); U=[u1,...,uxl;
W =[un,...,wk]; C =[cy,...,ckl.

2.3. SIMULATION STUDY

We evaluate the performance of GO2PLS in two scenarios. First, we investigate the abil-
ity to select the relevant groups under various scenarios, focusing on the joint subspace,
where the group selection takes place. Second, we compare the performance of GO2PLS
and SO2PLS with other methods: O2PLS, PLS, sPLS, and gPLS. We investigate joint score
estimation, joint loading estimation, and feature selection performances.



2.3. SIMULATION STUDY 21

In the first scenario, we set the number of variables in X and Y to be p = 5000 and
g = 20, respectively. There are 10 groups of variables in X with non-zero loading val-
ues. The first 5 groups have group sizes of 100, 50, 20, 5, and 1, respectively, in which
all the variables have loading values equal to 1. The remaining 5 groups are of size 10,
with loading values of variables equal to 5. Note that large loading values are assigned
to the latter 5 groups to make the detection of the first 5 groups more difficult. The re-
maining variables have zero loading values and are divided into groups of size 10. All
the Y-variables have the same loading values and are not grouped. The sample size
N is set to 30. We simulate both data matrices with 1 joint component (T and U from
Equation 2.2.2 are both standard normally distributed and have correlation 1). We per-
form 1000 simulation runs and record the number of the runs GO2PLS selected rele-
vant groups; we compute the proportion of each truly relevant group (with non-zero
loadings) being selected across the simulation runs (number of times being selected di-

vided by 1000). The group importance measurement ”X Wy Hz/ \/Pj, that determines

whether a group is selected or not is recorded for the first 5 groups (with loading value
1) to investigate the stability of the selection procedure.

In the second scenario, we vary the sample size N from 30 to 600, and set p = 20000
and g = 10000, mimicking the dimensionality of the CVON-DOSIS datasets. Both X-
and Y - variables are evenly divided into 1000 groups. For each joint component, we se-
lect 50 relevant groups and assign non-zero loadings to the variables contained in them.
Within each group, variables have the same loading values: 1 for the first group, 2 for the
second,..., and 50 for the last relevant group. We set the number of joint components
K = 2 and the number of orthogonal components Ky = K, = 1. The scores T,T,,U, U
from Equation 2.2.2 are generated from normal distributions with zero mean. The re-
lationship between the joint scores is represented by U = T + H, where H accounts for
20% of the variation in U. The noise matrices E, F are generated from normal distribu-
tions with zero mean and variance such that the variance of the noise matrix accounts
for a proportion a (0 < a < 1) of the variance of the data matrix (i.e., « = Var(E)/Var(X) =
Var(F)/Var(Y)). The ratio of the variance of the orthogonal components to the vari-
ance of the joint components (crzTl / UZT), and noise level a are varied. For evaluating
the accuracy of the joint score estimation, we computed RZTT =1- Z(T —T)%/Y T? and

RZTﬁ =1-Y.(U - 1)?/¥ U?, which quantify how well the true parameter T and the esti-

mated Y -joint component U can be explained by the estimated X-joint component 7.
The performance of feature selection and the accuracy of estimated loadings are eval-
uated by true positive rate (TPR = TP/(TP+FN), where TP = True Positive, FN = False
Negative) and W W, which represents the cosine of the angle between the estimated
loading vector and the true one. The performances of all methods are evaluated on an
independent test dataset of size 1000. For each setting, 500 replications are generated.

An overview of scenario settings is presented in Table 2.1, 2.2. To make a clearer com-
parison of the behavior across all the methods, we use the optimum values for the tuning
parameters (number of components and number of relevant variables or groups).

2.3.1. RESULTS OF SIMULATION STUDY
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Table 2.1: Settings of Scenario 1 to study the performance of selecting relevant groups

. x0T
Measure Selection proportion; 2
pq 5000;20
relevant group sizes 100;50;20;5;1
N 30
noise level a [0.1,0.2,0.3,0.4,0.5,0.6,0.7,0.8,0.9]

The selection proportion is the number of times a relevant group being selected divided by the
. . nT . .
number of simulation runs. The HX ) UHzl /Pj is a measurement of group importance. It pro-

vides more information on the stability of the group selection procedure. We simulate groups with
varying sizes to investigate the influence of group size on the group selection performance of GO2-
PLS.

Table 2.2: Settings of Scenario 2 to compare the performances regarding joint score estimation, joint loading
estimation, and feature selection

Methods GO2PLS; SO2PLS; O2PLS; gPLS; sPLS; PLS

Measure RZTT, szﬁ, TPR, WTW
p;q 20,000; 10,000
relevant p; q 1000;500
N [30,100,200,300,600]
of lo% (1/5,1/3,1/2,1,2,3,5]
noise level a [0.1,0.2,0.3,0.4,0.5,0.6,0.7,0.8,0.9]

RZ_and RZ_ quantify the joint score estimation performance; TPR measures the feature selection
TT TO

performance; W' W quantifies the joint loading estimation performance. The dimensions and

number of relevant features are set based on the CVON-DOSIS study. Sample size N, the relative

strength of orthogonal signal (UZTL / (TZT), and noise level & are varied.

SCENARIO 1

Figure 2.1 shows the selection proportion for each relevant group under each noise level.
Compared to smaller groups, the proportion for larger groups is higher at low to moder-
ate (a < 0.7) noise levels, and shows robustness against increasing noise. When the noise
level is very high (a > 0.8), the method loses power to detect relevant group of any size,
particularly, of larger size. Figure 2.2 shows the density of the group importance mea-
surement H x0Ty H ) /,/Pj for the first 5 relevant groups with different group sizes under
3 different noise levels. The vertical dotted lines indicate the average threshold given the
correct number of relevant groups. Since a group will be selected if exceeds the thresh-
old, the total area on the right side of the threshold under each density curve equals the
selection proportion for the corresponding group. The measurement for larger relevant
group shows higher precision at all noise levels. The threshold increases along with the
noise.
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Figure 2.1: Simulation Scenario 1: Selection proportion of relevant groups with different sizes under vary-
ing noise. The proportion for larger groups is higher at low to moderate (@ < 0.7) noise levels, and shows
robustness against increasing noise.

SCENARIO 2

The performance of the joint score estimation is compared focusing on the difference
between methods with orthogonal parts (GO2PLS, SO2PLS, O2PLS) and their counter-
parts without the “O2" filtering (gPLS, sPLS, PLS). The top row of Figure 2.3 shows the
performance measured by R2_ & R2_ under N = 30, a = 0.1 and varying relative or-

. I'T fT U . C

thogonal signal strength from one fifth to five times of the joint signal. In the left panel,
RZTT of the various methods is depicted, representing how well the joint component

T captured the true underlying T. Overall, penalized methods performed better than
non-penalized ones, especially when the orthogonal variation is relatively small. PLS
performed poorly compared to O2PLS, when the orthogonal variation exceeds the joint
variation. As the orthogonal variation further increases, performances of sPLS and gPLS
deteriorated, while SO2PLS and GO2PLS were less affected. In the right panel, RZT[A] is
presented, an estimate of the true parameters RZTU, capturing correlation of T and U.
Across different settings, O2PLS-based methods performed better, especially when the
orthogonal variation is large.

The bottom row of Figure 5.3 shows the score estimation performance under fixed
relative orthogonal signal strength of 1, @ = 0.1, and varying sample size N from 30 to
600. Penalized methods performed better compared to non-penalized methods in gen-
eral, when the sample size is small. Regardless of the sample size, O2PLS-based methods
outperformed PLS-based methods.

Lastly, we present the results of GO2PLS, SO2PLS, and O2PLS with regard to feature
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Figure 2.2: Simulation Scenario 1: Density plot of estimated group importance measurement
HX Ul Uuzl /pj for each group size under 3 different noise levels. The vertical dotted red line is the av-

erage threshold. When the measurement of a group is larger than the threshold, the group is selected. The
total area on the right side of the threshold under each density curve equals to the selection proportion for the
corresponding group. The less the density curve spreads out, the more stable is the estimate.

selection and estimation of joint loadings. Results of PLS-based methods are not in-
cluded since the performances of gPLS, sPLS, and PLS in this regard are very similar to
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Figure 2.3: Simulation Scenario 2: comparison of joint score estimation performance, under varying relative
orthogonal signal strength (top row), and varying sample size (bottom row). On the Y-axis, RZTT (left) and RZTﬁ

(right) are the coefficient of determination of regressing T on T, and U on T, respectively, quantifying the joint
score estimation performances. Boxes show the results of 500 repetition.

GO2PLS, SO2PLS, and O2PLS, respectively. In Figure 2.4, the top row shows the TPR and
WTW under N = 30 and varying noise levels a from low to high. At all noise levels, GO2-
PLS had higher TPR than SO2PLS and O2PLS, and performed robustly against increas-
ing noise. Regarding W T W, GO2PLS outperformed the other two as well. In the bottom
row, when increasing sample size at a fixed noise level of 0.5, the variance appeared to
decrease and the performances of all the methods converged. Overall, GO2PLS outper-
formed others.

2.4. APPLICATION TO DATA

We demonstrate SO2PLS and GO2PLS on datasets from two distinct studies. In the Twin-
sUK study, our aim is to integrate methylation and glycomics data and identify impor-
tant groups of CpG sites underlying glycosylation. In the CVON-DOSIS study, we inte-
grate regulomics and transcriptomics data and select a subset of genes and regions that
drive their relationship.

2.4.1. TWINSUK STUDY

We performed GO2PLS on the data with 1 joint, no methylation-orthogonal, and 3 glycomics-
orthogonal components based on 5-fold cross-validation. We set the sparsity parame-

ters to select the top 100 groups in the methylation and kept all the 22 glycan variables.
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Figure 2.4: Simulation Scenario 2: comparison of feature selection and joint loading estimation perfor-
mance, under varying noise level (top row), and varying sample size (bottom row). On the Y-axis are the True
Positive Rate (left) and wTw (right), which is the cosine of the angle between the estimated loading vector w
and the true one W. Boxes show the results of 500 repetition.

The selected CpG groups from GO2PLS were mapped to their targeted genes for inter-
pretation.

We performed gene set enrichment analyses on the selected genes using the Topp-
Gene Suite [6]. The results appeared to be related to immune response. We listed the
most significant molecular function, biological process, and pathway in Table 2.3.

2.4.2. CVON-DOSIS sTUDY

We applied SO2PLS on the regulomics and transcriptomics datasets, with 2 joint and 1
orthogonal components for each omics dataset. In each pair of the joint components,
1000 regulomics and 500 transcriptomics variables were selected. We then further iden-
tified the genes corresponding to the promoter regions where the selected 1000 histone
modification locates (using + 10K window from the transcription start site of the gene).
These genes are of interest since they are likely to be related to epigenetic regulation
of gene expression. Genes corresponding to the selected transcripts were also identi-
fied. These gene sets identified from each joint component of the two omics data were
investigated separately using gene set enrichment analysis. The top results were listed
in Table 2.4. The GO analysis of the selected genes and regions showed terms related
to HCM that were also found previously [11]. Due to the presence of the case-control
status in both omics levels, we expect the joint components related to the disease. Plot-
ting the joint scores of the two datasets showed a separation between HCM cases and
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Table 2.3: TwinsUK study: top results of gene set enrichment analysis

GO2PLS Name pValue FDR
B&H
GO: Molecular Function || peptide antigen binding 1.42E-06 | 5.45E-04

homophilic cell adhesion via | 1.82E-10 | 4.20E-07
plasma membrane adhesion
molecules

GO: Biological Process cell-cell adhesion via plasma- | 5.46E-10 | 6.28E-07
membrane adhesion molecules

cell-cell adhesion 3.43E-07 | 2.63E-04

interferon-gamma-mediated sig- | 1.01E-05 | 5.83E-03

naling pathway

Viral myocarditis 8.00E-08 | 9.60E-06

Staphylococcus aureus infection 1.32E-06 | 7.92E-05

Allograft rejection 3.77E-06 | 1.51E-04
Pathway (Source: || Graft-versus-host disease 5.54E-06 | 1.66E-04
KEGQG)

Type I diabetes mellitus 7.05E-06 | 1.69E-04

Autoimmune thyroid disease 2.00E-05 | 3.66E-04

Rheumatoid arthritis 2.14E-05 | 3.66E-04

The “pValue" column shows the p-value of each annotation derived by random sampling of the
whole genome; the “FDR B&H" column provides the false discovery rate (FDR) analog of the p-
value after correcting for multiple hypothesis testing [3, 20].

controls (Figure 2.5). For a comparison of score plots of PCA, PLS, O2PLS, and SO2PLS,
please see Section 2.6.2.
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Figure 2.5: CVON-DOSIS study: SO2PLS joint score plots of regulomics (left) and transcriptomics (right).
HCM patients and controls were plotted in different colors. Ellipses are the 95% confidence regions of each
group.
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Table 2.4: CVON-DOSIS study: Gene set enrichment analysis results

Joint component 1 - || Name pValue FDR
Regulomics B&H
muscle structure development 3.42E-08 | 2.09E-04
muscle tissue development 1.43E-07 | 4.37E-04
actin cytoskeleton organization 3.35E-07 | 6.70E-04
cytoskeleton organization 4.40E-07 | 6.70E-04
GO: Biological Pro- || regulation of cellular response to | 8.14E-07 | 9.93E-04
cess stress
striated muscle tissue develop- | 1.20E-06 | 1.19E-03
ment
actin filament-based process 1.36E-06 | 1.19E-03
organ growth 4.31E-06 | 3.28E-03
heart development 5.85E-06 | 3.96E-03
contractile fiber 2.19E-07 | 1.17E-04
GO: Cellular myofibril 3.33E-07 | 1.17E-04
Component I band 1.54E-06 | 3.60E-04
Z disc 2.42E-06 | 4.25E-04
sarcomere 4.82E-06 | 6.77E-04
Joint component 1 - || Name pValue FDR
Transcriptomics B&H
blood circulation 1.88E-08 | 4.19E-05
circulatory system process 2.64E-08 | 4.19E-05
regulation of system process 2.76E-08 | 4.19E-05
GO: Biological Pro- || ion transport 3.28E-08 | 4.19E-05
cess
positive regulation of develop- | 2.58E-07 | 2.63E-04
mental process
neurogenesis 3.66E-07 | 2.70E-04
heart contraction 3.71E-07 | 2.70E-04
Myocardial Failure 6.57E-09 | 1.20E-06
Disease (Source: Congestive heart failure 6.57E-09 | 1.20E-06
DisGeNET Curated) Heart failure 6.57E-09 | 1.20E-06
Left-Sided Heart Failure 6.57E-09 | 1.20E-06
Heart Failure, Right-Sided 6.57E-09 | 1.20E-06
Joint component 2 - || Name pValue FDR
Regulomics B&H
RNA binding 1.91E-19 | 2.63E-16
GO: Molecular || unfolded protein binding 4.03E-09 | 2.17E-06
Function
catalytic activity, acting on DNA 4.74E-09 | 2.17E-06
catalytic activity, acting on a tRNA | 2.20E-08 | 7.57E-06
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cellular protein-containing com- | 2.67E-24 | 1.74E-20
plex assembly
RNA processing 1.03E-15 | 3.36E-12
GO: Biological Pro- || ribonucleoprotein complex bio- | 2.49E-15 | 5.41E-12
cess genesis
amide biosynthetic process 9.83E-14 | 1.60E-10
translational elongation 2.98E-13 | 3.24E-10
translation 2.98E-13 | 3.24E-10
Pathway  (BioSys- || Gene Expression 4.96E-14 | 6.31E-11
tems REACTOME)
Joint component 2 - || Name pValue FDR
Transcriptomics B&H
receptor antagonist activity 9.72E-09 | 7.44E-06
GO: Molecular || receptor inhibitor activity 7.44E-08 | 2.85E-05
Function
signaling receptor activity 5.11E-05 | 1.06E-02
negative regulation of execution | 7.40E-10 | 2.75E-06
phase of apoptosis
vascular endothelial growth factor | 1.24E-09 | 2.75E-06
production
GO: Biological Pro- || regulation of vascular endothelial | 1.83E-08 | 2.02E-05
cess growth factor production
cell-cell adhesion via plasma- | 7.23E-08 | 6.40E-05
membrane adhesion molecules
positive regulation of cytokine | 8.79E-08 | 6.49E-05
biosynthetic process

Results from the gene set enrichment analysis using ToppGene on the selected genes and regions.
In the upper two tables, the first joint regulomics and transcriptomics component is shown, re-
spectively. The lower two tables are about the second joint components.

2.5. DISCUSSION AND CONCLUSION

Statistical integration of two omics datasets is becoming increasingly popular to gain
insight into underlying biological systems. O2PLS is a method that integrates two het-
erogeneous datasets and takes into account omic-specific variation. The resulting joint
and specific components are linear combinations of all variables, making interpreta-
tion difficult. To introduce sparsity and identify relevant groups, GO2PLS incorporates
biological information on group structures to perform group selection in the joint sub-
space. Depending on the group size, such an approach may also lead to a higher se-
lection probability of relevant features. We performed an extensive simulation study
and showed that O2PLS-based methods generally outperformed PLS-based methods re-
garding joint score estimation when orthogonal variation was present in the data. Since
PLS does not take into account orthogonal parts, the joint components also include part
of the orthogonal variation. Further, when the sample size was small or the noise level
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was high, penalized methods appeared to be much less prone to overfitting than non-
penalized methods. This suggests that results based on GO2PLS are likely to be gener-
alizable when applied to new datasets. Concerning feature selection, adding external
group information led to higher TPR, and larger groups of relevant features had a higher
proportion of being detected under a moderate noise level. We then applied GO2PLS to
the TwinsUK study, where we selected 100 target genes comprising of CpG sites that are
most related to IgG glycosylation. The results of the enrichment analysis on the selected
genes showed GO-terms involving the immune system in which the IgG glycans play
important roles. In the CVON-DOSIS study, we integrated regulomics and transcript-
omics and identified 1000 regulatory regions and 500 transcripts, and mapped them to
genes. Further analysis of the selected gene sets showed enrichment for terms related
to heart muscle diseases. Moreover, the implementation of GO2PLS is computationally
fast and memory efficient. It relies on an algorithm based on NIPALS that does not store
large matrices of size p x g when performing the group-penalized optimization. A reg-
ular laptop (8G RAM, quad-core 2.6 GHz) was able to run GO2PLS on omics data from
both case studies.

The group information should be chosen together with domain experts based on the
research question and biological knowledge. For example, in our TwinsUK data applica-
tion, we aimed to identify the genes comprising of CpG sites, rather than the individual
CpG sites. Therefore, we grouped CpG sites in the same genetic region. Furthermore,
the biological knowledge that close-by CpG sites tend to function together supported
the choice of grouping. Different grouping information leads to a changed definition
of groups, consequently the selected groups will have a different interpretation. An ex-
tra analysis in the TwinsUK study was performed using another grouping strategy. We
grouped 55531 CpG sites that map to the promoter region (0-1500 bases upstream of the
transcriptional start site (TSS)) of a gene to 14491 groups based on their targeted genes.
We applied GO2PLS and selected 100 groups. Note that the size of these groups was
smaller, and many CpG sites in gene bodies are excluded. Enrichment analysis did not
result in significant results, supposedly due to weaker aggregated group effects. When
the research goal is to identify individual features (e.g., in our CVON-DOSIS data appli-
cation), or group information is not available, SO2PLS can be used.

In the CVON-DOSIS study, Plotting the first two joint components showed two dis-
tinct classes corresponding to the case-control status. This might be expected since the
analysis was conditional on case-control status, yielding a correlation between the two
omics datasets. This phenomenon is well known in regression analysis of secondary
phenotypes [23], but not well studied in PLS type of methods. This is a topic of future
research. Often omics data are collected to study their relationship with an outcome
variable or to predict an outcome variable. To this end, our approach has to be extended
to incorporate the outcome variable. Such an approach might also lead to a more sparse
solution since the selected features have to be correlated among the three datasets. Fur-
ther extensions of GO2PLS are to incorporate more than two omics datasets to represent
the actual biological system even better.

Finally, it is possible to extend the GO2PLS algorithm to a probabilistic model. Ex-
tending latent variable methods to probabilistic models is not new. PCA was extended
to Probabilistic PCA in [4], and PPLS [10] was proposed to provide a probabilistic frame-



2.6. SUPPLEMENTARY MATERIALS FOR CHAPTER 2 31

work for PLS. It has been shown that the probabilistic counterpart has a lower bias in
estimation and is robust to non-normally distributed variables [10]. More importantly,
the probabilistic model will allow statistical inference, making it possible to interpret
the relevance and importance of features in the population, and facilitating follow-up
studies. These extensions of GO2PLS will be suited for various studies with more com-
plicated designs.

To conclude, GO2PLS estimates joint latent components that represent underlying
systems by integrating two omics data while taking into account the heterogeneity be-
tween different omics levels. It incorporates external information on group structures
to perform group selection, leading to better interpretation.

2.6. SUPPLEMENTARY MATERIALS FOR CHAPTER 2

2.6.1. SOLVING THE OPTIMIZATION PROBLEM OF GO2PLS
The optimization problem of GO2PLS is block multi-convex. It can be solved by opti-
mizing one block at a time, holding the others fixed [12]. The optimization problem for
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Combining with the case when wl(cj ) =0, we have the general form

L S
Q= 2~(~)T 5w
20X ],

Similarly, the solution for c,(cm) can be obtained.

2.6.2. ADDITIONAL ANALYSIS OF CVON-DOSIS STUDY

Due to the case-control study design, we expected that the first few principal compo-
nents of both datasets that explain most of the variance in the data are related to the
disease status. We performed PCA on each dataset separately and plotted the scores of
each data (Figure 2.6a) with different colors for the patients and controls. Though the
95% confidence regions of the two groups overlap, the scores of both data separated the
groups quite well. We further investigated if the joint components that explain the co-
variance between the datasets were also related to the disease. We integrated the two
omics data using PLS (2 joint components, Figure 2.6b), O2PLS (2 joint and 1 orthog-
onal components for each omics dataset, Figure 2.6c), and SO2PLS (Figure 2.6d). The
group separation by the first 2 joint components appeared to be clearer comparing to
PCA, especially when the data-specific variation was taken into account (i.e., in O2PLS
and SO2PLS). More research is needed to quantify the performance of group separation
and compare across methods.

The methods we applied are all unsupervised. It is interesting to incorporate the
disease status in the model. It is our future work to develop supervised integrative ap-
proaches. For more discussions on future directions, please refer to the Discussion sec-
tion in the article.
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Figure 2.6: Score plots of PCA (a), PLS (b), O2PLS (c), and SO2PLS (d); In each subplot, regulomics is
on the left, and transcriptomics on the right. PCA is non-integrative, hence performed on regulomics
and transcriptomics separately; PLS, O2PLS, and SO2PLS were applied on the two omics datasets jointly.

HCM patients and controls were plotted in different colors. Ellipses are the 95% confidence regions of
each group.
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3.1. INTRODUCTION

Advances in high-throughput genomic technologies have resulted in a large amount
of genomic data available in many studies. Many disease-associated genetic variants
have been identified. However, these genetic variants do not directly cause diseases
at the molecular level. They may affect other intermediate omic levels (such as glyc-
omics, proteinomics, and metabolomics) that in turn induce molecular and physiolog-
ical changes [43]. To better understand the underlying genetic architecture of diseases,
the variation of these intermediate omic levels that is related to the genomics (namely
the heritable part) needs to be incorporated into studies. The heritable part of omics
is stable over lifespan, and can be predicted using genomic data. Moreover, to use this
information in a study of an outcome disease, it is tempting to have a low-dimensional
representation (such as a few scores) of the high-dimensional and correlated omics. In
this paper, we propose methods to construct stable low-dimensional scores for omics
data using genomics (which we call 'omic-score’), and implement the methods on glyc-
omics and metabolomics, and incorporate the constructed omic-scores in studies of
body mass index (BMI) and type 2 diabetes (T2D).

A widely used approach to estimate an individual’s genetic liability to a trait is poly-
genic score (PGS), which is calculated as a weighted sum of trait-associated alleles. To
compute a PGS, two elements are required: a method to estimate the weights for all
the alleles, and a relevant GWAS study on which the weight estimates are based. Many
methods for constructing a PGS were proposed, such as the most classic clumping and
thresholding (C+T) and its extension stacked clumping and thresholding (SCT) [33], the
shrinkage methods lassosum [22], SBLUP [35], the Bayesian methods MegaPRS [53], LD-
pred2 [32], DBSLMM [50] etc. Details can be found in the recent review papers [30, 28, 6].
GWASs for omic levels have been conducted as well in the past decade (e.g., for glyc-
omics [40], proteinomics [42], and metabolomics [41]), hence it is possible to construct
omic-score for each omic feature using PGS methods. The PGSs for each omic feature
cannot be directly entered as covariates in a regression model for the disease outcome.
Rather, a dimension reduction step is needed. For example, the first few principal com-
ponents of all PGSs can be used as a low-dimensional representation of the genetics un-
derlying the omics. These principal components are then taken as the covariates instead
of the PGSs. We denote this two-stage approach ‘omic-PGS’, which performs standard
PGS approach on each omic feature followed by a PCA step. Note that, even if PCA is a
multivariate method, the PGSs are constructed based on univariate associations, ignor-
ing the correlation between the original omic features.

This leads to the question whether PGS methods are optimal for (high dimensional)
omics data. First of all, omic features often have a correlation structure that cannot
be neglected [38]. Shen et al. [37] incorporated the correlation among omic features
into the conventional GWAS and proposed a multi-phenotype method. However, the
summary statistics produced can not be used for computing a PGS as the p-values and
effect sizes are based on different combinations of phenotypes for each allele. Second,
for high-dimensional omics data such as methylation, typically only a small subset of
methylation CpG sites were studied in GWAS, and hence not possible to construct omic-
scores for all the CpG sites.

As alternative approach, integrative methods can be used for dimension reduction
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and to jointly analyse the genomic data X and the omic data Y. They take into account
the correlation structure in both genomics and omics and can be used to construct a
few scores for the whole omics dataset. Partial least squares (PLS) [3, 48] is a widely
used integrative method that decomposes two datasets X and Y into joint and residual
subspaces. The low-dimensional joint subspace of one dataset represents the best ap-
proximation of X or Y based on maximizing the covariance of the two. When applied to
integrate genomics and omics data, the joint genomic components that correlate with
the omics data can be a candidate of omic-score. However, genomic data contain rich
information on many biological processes. When integrated with a specific omic data-
set, the genomic variation uncorrelated with this omic dataset needs to be separated
from the joint subspace of PLS so that the joint subspace captures the true relationship
between the genomics and the omics dataset. Two-way orthogonal partial least squares
(O2PLS) [45, 8] was developed to correct for this data-specific variation, hence is better
suited for the task of estimating omic-score from genomics. We also consider various
extensions of O2PLS, namely, sparse O2PLS (SO2PLS) [12], which imposes penalization
on the combination weights so that the omic-scores are constructed from a small subset
of relevant alleles, and probabilistic O2PLS (PO2PLS) [10], which is a likelihood-based
method.

The rest of the paper is organized as follows. In Section 3.2.1, we first introduce the
datasets and the study cohorts, and describe the preprocessing steps. We then propose
the omic-PGS approach and integrative methods for constructing omic-scores in Sec-
tion 3.2.2, followed by simulation designs to evaluate and compare these methods in
Section 3.2.3. The data application is described in Section 3.2.4. In Section 3.3, we
present the results of the simulation studies and the data analyses. We conclude with
a discussion.

3.2. MATERIALS AND METHODS

3.2.1. DATASETS

The omic-scores will be based on SNP data and on gene-based data (summarized SNP
data per gene). The genomic data (SNP or summarized SNP) will be denoted by X. As
omics data sets we will consider glycomics and metabolomics, which we will refer to
as Y. We will use body mass index (BMI) and type 2 diabetes (T2D) as outcome vari-
ables, referred to as z. The omic-scores for these omics datasets Y will be included as
covariates in models of the outcome z to understand the associations between these
omic-based covariates and the outcome or to predict the outcome. We will conduct
data analysis in two cohorts, namely the Orkney complex disease study (ORCADES) and
the TwinsUK [39, 25]. In the ORCADES cohort, both omics (glycomics, metabolomics)
and outcomes (BMI, T2D) are available, along with the imputed genomics and demo-
graphic variables age and sex. In the TwinsUK cohort, only imputed genomics, BMI and
demographic variables age and sex are available. The genomic dataset in TwinsUK is
also used in simulation studies.

THE ORCADES COHORT
The ORCADES cohort consists of 1885 inhabitants from Orkney. Family structure is
present in the cohort. To remove the family structure in the data, we estimated the kin-
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ship coefficient between individuals from the genomic data using KING-robust [23] and
excluded one individual from each pair with a kinship coefficient greater than 0.25 (i.e.,
the first-degree relatives such as parents, full siblings and children are removed). The
individual excluded from a pair was determined in such a way that the number of par-
ticipants was maximized (using PLINK 2 [34]). After kinship-based pruning our study
comprised 1490 individuals. All these 1490 samples had missing genotype rate <0.1.

We filtered out SNPs that had minor allele frequency (MAF) below 0.05. The 5314423
SNPs after the MAF filter were used to construct PGSs for both omic features and the
outcome. For the integrative methods, we further pruned the SNPs with a 2 threshold
of 0.5 and removed SNPs that were not close to a gene (within +/- 50k base pair). The
remaining 261644 SNPs were used for the SNP-based analyses (and referred to as the
SNP data). For the gene-based analyses, we aggregated the SNPs around the same gene
using PCA, and the first few genomic principal components (GPCs) that explained at
least 80% of variance in each gene were taken. This resulted in a dataset with 95185
GPCs (referred to as the GPC data). The GPCs were approximately normally distributed.

The IgG glycomic data were measured using Ultra Performance Liquid Chromatog-
raphy (UPLC) (details have been described in [17]. The data contain 23 glycan peaks.
These peaks were normalized using log-transform of total area (logTA) [46], adjusted for
batch effects using empirical Bayes method correction (R package ‘sva’ [18]), and cor-
rected for age and sex using multiple regression.

The metabolomic data were measured using the high throughput NMR metabol-
omics assay (Nightingale Health Ltd., Helsinki, Finland), consisting of 225 metabolite
measures in molar concentration units. In this paper, we restrict our analysis to the 108
metabolites which overlap with the ones in the GWAS study of metabolomics conducted
in [15]. We first excluded metabolites with a missing rate greater than 5% (0 metabo-
lites excluded), and then replaced the zeros in the data with half of the lowest observed
level for this metabolite, following the quality control steps in [13]. A Box-Cox transfor-
mation [4] with parameter 1/4 was then performed to reduce skewness [8]. Metabolite
measures were set to missing based on a z-score cut-off of 6 [21]. The missing data were
imputed once by chained equations (mice) [47]. Lastly, the imputed dataset was cor-
rected for age and sex using multiple regression and the residuals were used.

The distribution of the observed log transformed BMI values is shown in left panel
of Figure 3.1a. The type 2 diabetes status was self-reported. There are in total 53 cases
among the 1490 individuals (prevalence 3.7%).

THE TWINSUK COHORT
To remove family structure, a twin from each pair was randomly chosen and discarded,
resulting in 3465 independent samples. For data analysis, we further removed individu-
als who did not have a BMI measurement or had a BMI larger than 100, resulting in 3323
samples. To be able to compare the results obtained using the TwinsUK with the ones
using the ORCADES cohort, we used the same set of SNPs, i.e. the set as described above
obtained after pruning and quality control in ORCADES. The GPCs were calculated by
using the PCA loadings obtained in ORCADES. The distribution of the log-transformed
BMI measurements is shown in Figure 3.1b.

The simulation study is based on the genomic data from TwinsUK, hence not the
same data as used for the data application. We used the 3465 independent samples and
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Figure 3.1: Histograms of log(BMI) in both cohort.

retained the SNPs that satisfied all of the following quality control (QC) criteria: with
no multi-character allele codes, genotype rate greater than 0.9, minor allele frequency
greater than 0.05, and information content metric greater than 0.9. We then pruned the
SNPs with a 7 threshold of 0.5 and removed SNPs that were not close to a gene (within
+/- 50k base pair), resulting in 140277 SNPs. The SNP dataset was further aggregated
into 61747 GPCs in the same way described in Section 3.2.1.

GWAS SUMMARY STATISTICS

For constructing outcome-based and omic-based PGSs, we performed a discovery step
where we retrieved summary statistics (estimated effect sizes for each SNP and p-values)
from four external meta-analyses. The summary statistics of BMI were obtained from
a meta-analysis for up to 339224 individuals from 125 studies published by Locke et
al. [19]. The summary statistics of T2D were from a meta-analysis with 16 million gene-
tic variants in 62892 T2D cases and 596424 controls of European ancestry conducted
by Xue et al. [49]. The summary statistics used for glycomics were from a GWA study
conducted by Klaric et al. [16]) on four cohorts of European descent with a combined
sample size of 8090, where the associations of 77 ultraperformance liquid chromatogra-
phy (UPLC) IgG N-glycan traits (including original glycan peaks and derived ones) with
HapMap2 (release 22) imputed genomic data were studied. Note that both ORCADES
and TwinsUK were included as discovery cohort in this study. The summary statistics
for metabolomics were from a meta-analysis conducted by Kettunen et al. [15] using 14
cohorts from Europe, totaling up to 24,925 individuals. The study includes 123 circulat-
ing metabolic traits quantified by nuclear magnetic resonance (NMR).

3.2.2. STATISTICAL METHODS

In this subsection, we propose two approaches for constructing omic-scores. We first in-
troduce omic-PGS, which performs standard PGS approach for each omic feature with
an additional PCA step to reduce dimensionality. The integrative methods are then de-
scribed, which perform joint dimension reduction on X and Y simultaneously. We will
compare the proposed approaches in simulation studies and data applications.

OMIC-SCORES USING OMIC-PGS
The omic-PGS approach requires genomic data in three independent cohorts, namely,
discovery, tuning, and target. The discovery cohort should have the omics data Y mea-
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sured to obtain the GWAS summary statistics for each omic feature. Note that the GWAS
summary statistics of the features in Y are also often available from previous studies.
The tuning dataset contains the genomics and the outcome, which is used to tune pa-
rameters for omic-PGS. The target dataset contains genomics based on which the omic-
scores will be constructed, and the outcome variable which will be modeled by the omic-
scores. An illustration of the omic-PGS approach is given in Figure 3.2.
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Figure 3.2: Illustration of constructing omic-scores for omics using omic-PGS.

For each individual, a polygenic score (PGS) of each omic feature (called omic-PGS)
is calculated using the clumping and thresholding (C+T) method available in the soft-
ware PRSice-2 [7]. The PGS of a omic feature for individual i is obtained as follows

m
PGS; = ZG,‘jﬁj. (3.1)
=1

Here m is the total number of SNPs satisfying the p-value treshold in the discoveray co-
hort, G;; is the allele count for the j-th SNP in individual i, and p j is the effect sizes es-
timated by a relevant GWAS in a discovery cohort. For imputed genotypes, the expected
values (real numbers between 0 and 2 known as the “dosage”) are used for G;; [51].

The p-value thresholds are selected by optimizing an objective function based on the
PGS in a tuning cohort. Since the omic-PGSs will be used as covariates in a model for
the outcome, we use the correlation between the omic-PGS and the outcome variable
as objective function. When omics data are available, the corelation between the omics
measurements and the omic-PGSs measures the ability of the omic-PGS to represent
the omics data, which can be an alternative objective function for p-value thresholds
selection.

We reduce the number of omic-PGSs by taking the first few principal components.
These PCs capture the largest variances in the omic-PGSs and are independent to each
other. Therefore they are good omic-scores and can be used when modeling the out-
come. Note that the variances of the constructed omic-PGSs are not comparable, due
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to different p-value thresholds and effect sizes of alleles used when constructing these
omic- PGSs. To avoid a few omic-PGSs with relatively large variances dominating in the
PCA, we standardize the variances of omic-PGSs before applying PCA.

To determine the number of omic-scores (or PCs of the omic-PGSs) to represent the
omic-PGSs, we first determine the number of PCs in the original omics data by using
a scree plot of eigenvalues and compute the proportion of explained variance a in the
omics data by these PCs. This is again performed in the tuning cohort.

In the target cohort, we use the summary statistics from the discovery cohort and
the p-value threshold from the tuning cohort to construct omic-PGS for each omic fea-
ture using equation (3.1). We then take K omic-scores in the omic-PGSs such that the
explained variance in omic-PGSs is approximately equal to a, which was obtained in the
tuning cohort.

OMIC-SCORES USING INTEGRATIVE METHODS

In this subsection, we will elaborate on our proposed integrative approaches to obtain
omics-scores. In the same way as the omic-PGS approach, the constructed omic-scores
will be used as covariates in a regression model for the outcome. We will consider
O2PLS-based methods that also model the data-specific variation.

O2PLS Let X and Y be the genomic and the omic dataset of size N x p and N x ¢,
respectively. The O2PLS model decomposes the space into joint (T and U of size r),
specific (T and U, of size ry resp. ry) and residual (E and F of size p resp. q) subspaces.
The relationship between X and Y is captured through the inner relation between T and
U. The O2PLS model is written as

X=TW'+T W +E,

Y=UC"+U,C] +F,
U=TB+H,

where W (p x r) and C (g x r) are the loading matrices for the joint spaces of X and Y re-
spectivelyand W, (pxry) and C, (g xr)) are the loading matrices for the specific parts of
X and Y respectively. The loading values indicate relative importance of each genomic
and omic variable in forming the corresponding components. The r x r diagonal matrix
B models the relationship between the joint components T and U. The O2PLS model
can be estimated using the R package ‘OmicsPLS’ [9], and the details of the algorithm
can be found in [45, 9].

The genomic variation related to the omics is captured in the genomic components
T, which are linear combinations of the genetic variants. These linear combinations
can be used as omic-scores for the omics data. For future samples X, where only
genomic data is available, the genomic joint components Ty, can be computed using
the genomic loadings W and W, from a fitted model as follows,

Thew = (Xnew — X1 new) W, (3.2)

where X ,,,,, is the variation in X,,.,, uncorrected to Y, which is estimated by projecting
the new data Xj,¢,, onto the X-specific subspace (details in [9]).
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The genomic components in O2PLS are linear combinations of all genetic variants.
Since we expect that only a limited number of SNPs are relevant, we also use the sparse
version SO2PLS [12] which imposes an L; penalty on the joint loadings so that a large
number of small non-zero weights are pushed to zero. The genomic components Tye,y
are constructed as in (3.2), where W is sparse for SO2PLS.

PO2PLS PO2PLS [10] is a probabilistic extension of O2PLS. It assumes that a p-di-
mensional random vector x (containing genetic variants) and a g-dimensional random
vector y (omic features) drawn from the population follow a multivariate normal distri-
bution. Because of this assumption, we only fit PO2PLS on the GPCs that are approx-
imately normally distributed and do not consider the discrete SNP data. The parame-
ters of PO2PLS are estimated simultaneously by maximum likelihood. It appears that
this approach is sensitive to model-misspecification (i.e., the number of joint and omic-
specific components) [10], specifically using a too small number of components yields
biased results. After estimation of the model, the genomic joint components for the
omics can be computed using formula (3.2).

3.2.3. SIMULATION SETTINGS

To evaluate the performance of omic-PGS and the integrative methods (O2PLS and PO2-
PLS), we performed two simulation studies. In the first study, we simulated a glycomic
dataset and an outcome using both the GPC and the SNP data from the TwinsUK study
described in section 3.2.1. We aimed to investigate how well the outcome is modeled
by the omic-scores constructed by each method in various scenarios. We computed the
correlation between the omic-scores and the outcome variable. We also investigated
whether these omic-scores have additional value to PGS. In the second study, we consid-
ered adding omic-scores of a second omics dataset (metabolomics) to the model. Both
omics datasets are known to be associated with the outcomes [44, 14, 31, 29]. The main
focus of this second simulation study was the accuracy of the method in identifying the
relevant genomic variables.

SIMULATION I

We generated in total 23 glycans using 5 genomic components representing the 5 func-
tion groups see [36]. Let X (INV x p) be the GPC or SNP data, and Y (IVx g) be the simulated
glycomic data. The relationship is given by

T=XW,

- (3.3)

Y=TC +F
Here, T is a N x 5 matrix, containing 5 components, representing the 5 function groups,
simulated as linear combinations of the columns of X. The p x5 weight matrix W for the
5 linear combinations was obtained by hard-thresholding the PCA loading vectors of X.
The threshold was set to the 90th, 99th, and 99.9th percentile of the absolute loading val-
ues, representing causal proportions of 0.1, 0.01, and 0.001, respectively. To investigate
the impact of the variance of T with respect to X, the hard-thresholding was performed
on the first-fifth, sixth-tenth, and eleventh-fifteenth PC loadings. The g x 5 matrix C
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contains ones and zeros according to the biological grouping of the glycans, with each
column representing one of five groups. The element C; . is one if glycan j belongs to
group k, and zero otherwise. The zero-mean normally distributed residual F accounts
for 1 - hf, of the total variance in Y. The heritability hi was set to 0.5 and 0.2. Note
that most of the glycans have a heritability greater than 0.5 [24]. The outcome z was
simulated as

z=TC'l+g.

Here, the g-dimensional column vector [ was taken as the first principal component
loading vector of the matrix TC . It maps the genomic components underlying Y to the
outcome z. The zero-mean normally distributed residual g accounts for 10% of the total
variation in z.

We randomly split the data into 2000 discovery, 465 tuning, and 1000 target sam-
ples. We fitted O2PLS and PO2PLS models in the discovery set. the number of com-
ponents for O2PLS and PO2PLS was specified as 5, 5, 0 for joint, genomic-specific and
glycomics-specific, respectively. Because of the sensitivity of PO2PLS to the number of
components, we considered a second PO2PLS model with 5, 10, 0 components (referred
to as PO2PLS-2). The joint genomic components in the target set were then calculated
as (3.2) (Note that the integrative methods do not use the tuning set). For omic-PGS, we
performed GWAS for each variable in Y using the R package 'GenABEL [1] in the discov-
ery set, tuned the p-value thresholds in the tuning set, and computed omic-PGSs in the
target set, following the steps in Figure 3.2. To be compared with integrative methods,
we took 5 PCs (same as the number of joint components) of the correlated 23 omic-
PGSs as omic-scores of Y. In the target set, the multiple genomic components of the
integrative methods or PCs of omic-PGS were combined into a single score using the
coefficients from the regression of z on the corresponding omic-scores in the discovery
set. The prediction performance of the score was then measured by R? = 1 — SSE/TSS,
where SSE = Y (z; — £;)%, TSS = ¥.(z; — z;)*>. The whole process was repeated 20 times
and the results for each simulation run were recorded.

SIMULATION II

The metabolomic data Y’ (N x g') was generated using the same equations in (3.3).
Specifically, we simulated 10 apolipoproteins using 4 components 7" = (f{,..., t;) (eleventh-
fourteenth PCs of the GPC data) representing 4 lipoprotein groups in [11], and a loading
matrix C' mapping each apolipoprotein to groups. The causal proportion was set to
0.001, and the heritability was set to 0.7, based on the heritability of apolipoproteins [2].
The glycomic data Y was from one of the scenarios in the first simulation (GPC-based,
causal proportion 0.001, sixth to tenth PCs, h?, = 0.5). The outcome z’ was then simu-
lated from the genomic components underlying both Y and Y’ as

Z=TCTI+TC'"I'+¢,

where I is the loading vector of the first PC of T7'C'T, and the residual g’ accounts for
10% of total variance in z'.

We repeatedly split the data into discovery, tuning and target sets in the same way as
the first simulation. All the methods were applied on the genomic data X and the two
omics data Y and Y’, resulting in two sets of omic-scores, namely one for the glycomics
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dataset Y, and one for the metabolomics dataset Y'. For both omics, we calculated the
true positive rate (TPR) of the top 40 genes. Here, the cut-off point of 40 is the number of
genes in the method with the least number of genes selected to make the TPRs compa-
rable across methods. To evaluate the joint prediction performance, we combined the
two sets of omic-scores.

3.2.4. DATA APPLICATION

We applied omic-PGS and the integrative methods to the glycomics and metabolomic
datasets available in the ORCADES cohort. We estimated the contribution of the omic-
scores to the variation of BMI and of type 2 diabetes (T2D) measured by the adjusted- R
and Nagelkerke’s R2 [27], respectively. For T2D, we also computed the area under the
curve (AUC). Additionally, we studied whether the results with regard to the correlation
between the omic-scores of the omics and BMI could be replicated in the TwinsUK co-
hort.

modeling BMI We first performed univariate regression of BMI on each glycan in OR-
CADES and selected the 10 glycans that had a nominal p-value of less than 0.05 for fur-
ther analysis. Analogously, 87 metabolites were selected for the metabolomic dataset.

We randomly split the ORCADES cohort into discovery (/N = 1000) and target (N =
490) sets. Note that the GWAS summary statistics for omic-PGS were obtained from
external sources as described in Section 3.2.1, and therefore the discovery set here was
used as tuning set.

In the discovery set, we determined the threshold of p-values for the omic-PGS us-
ing the GWAS summary statistics and we applied the integrative methods. Specifically,
for each omic-PGS of an omic feature, we selected the p-value threshold, in such a way
that the correlation between the omic-PGS and BMI was maximized. The correlation
between each omic-PGS and its corresponding omic variable was also computed. The
omic-PGSs were standardized and summarized to a few PCs. The number of PCs was
chosen such that the proportion of explained variance in omic-PGSs was close to the
proportion explained by the first 5 PCs (based on scree plot of eigenvalues) in the omics
data. O2PLS and SO2PLS were applied on both the SNP data and the GPC data (referred
to by adding a suffix -SNP and -GPC, respectively), and PO2PLS was only fitted on the
GPC dataset. The number of joint and specific components in the integrative meth-
ods was chosen by visually identifying an elbow in the scree-plots. In the target set,
omic-scores were constructed using the p-value thresholds selected (for omic-PGS) and
loadings from the fitted models (for integrative methods) in the discovery set.

In both discovery and target sets, the proportion of explained variance of BMI was
measured using adjusted-R? = 1 — (1 — R?) nfl_<1—1 , where K is the number of omic-scores
used (i.e., the number of PCs of omic-PGSs or the number of joint components). We cal-
culated and compared the adjusted-R? using only PGS (BMI ~ PGS), only omic-scores
of one method (BMI ~ omic-scores), and PGS and omic-scores combined (BMI ~ PGS +
omic-scores).

To investigate the performance of the methods across cohorts, we constructed omic-
scores in the TwinsUK cohort using the weights obtained in the ORCADES data and used
these omic-scores to model BMI in the TwinsUK.
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Predicting type 2 diabetes Similar to the BMI study, we performed uni-variate logistic
regression of type 2 diabetes (T2D) on each glycan and metabolite and selected the 7
glycans and 78 metabolites that were significant in the ORCADES cohort.

We split the samples into discovery and target sets and applied methods in the dis-
covery set. In the target set, we combined the omic-scores into a single genomic score
using the regression coefficients from the logistic model in the discovery set. We tested
whether the score was significantly associated with T2D by fitting a logistic regression of
T2D on the score. We further measured the prediction performance by Nagelkerke’s R2
and area under the curve (AUC).

3.3. RESULTS

3.3.1. RESULTS OF SIMULATION

SIMULATION I

Omics and outcome generated from GPC data For all proposed methods, the ad-
justed R? in the target set are shown in Figure 3.3. Overall, O2PLS outperformed the
other methods. Concerning omic-PGS, it had a small advantage over the traditional
PGS in most of the scenarios. As the causal proportion of X became smaller (columns
left to right), the R? of 02PLS methods tended to decrease, while the performance of PGS
methods increased. Comparing across the rows, when Y was generated from the higher
numbered PCs of X (i.e., the genomic variation related to omics explains less variance
in X), the R? of all the methods dropped. The PO2PLS model (with 5 X-specific compo-
nents) appeared to decline most. PO2PLS with more X-specific components (PO2PLS-2)
performed more robust compared to the model with less X-specific components. Com-
paring the left and right panels, the heritability of ¥ had little influence on the results.

The degree of overfitting of each method, measured by the ratio of R? in the target
set to the R? in the discovery dataset is shown in Figure 3.4. The ratios for PO2PLS-2
were above 0.9 in all scenarios, while those for PO2PLS became unstable when Y was
generated from the higher numbered PCs of X. The ratios for O2PLS were above 0.9 in
most scenarios, and were slightly lower than PO2PLS-2. The ratios for omic-PGS were
mostly between 0.6 and 0.75, which were lower compared to the integrative methods.
The ratios for PGS were around 0.15 lower compared to those for omic-PGS. Recall that
omic-PGS and PGS performed similarly in the target set regarding R? (see Figure 3.3).
Omic-PGS which is based on the GWASs performed on the omic features showed less
overfitting than PGS.

Omics and outcome generated from SNP data The adjusted R? in the target set and
the ratio of R? in target to discovery are shown in Figure 3.5. The left panel shows
that O2PLS outperformed the other methods in most of the scenarios regarding the R?.
PO2PLS-2 which was fitted on the GPC data performed poorly. Concerning the influence
of causal proportion (columns) and covariance (rows) on the methods, we observed
similar results as for the GPC data. In the right panel, O2PLS showed overfitting when
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Figure 3.3: Results of outcome prediction measured by adjusted R? in the target set. The left and right panel
show the results when the heritability of Y is 0.5, and 0.2, respectively. Rows of each panel indicates which
PCs of the X dataset were used to generate Y. Columns show the causal proportion of GPCs. PO2PLS-2 is the
PO2PLS model with 10 genomic-specific PCs. Boxes show the results on 20 randomly split datasets.

the causal proportion was small and the omics was generated from the higher num-
bered PCs. The ratios for PO2PLS-2 were unstable (with large boxes). The PGS methods
showed most overfitting in all the scenarios.

SIMULATION II

The performance concerning prediction and feature selection for the scenario of two
omics datasets Y and Y’ is shown in Figure 3.6. The left panel shows the prediction per-
formance evaluated on the combined joint components for two omics datasets. The
performances were similar to the scenario of one dataset shown in Figure 3.3 (with
causal proportion 0.001, PC 6-10). The middle and right panels show the TPR of the
top 40 genes selected in the X-joint components for Y and Y’, respectively. The TPR
of O2PLS reached 1, suggesting the top genes in O2PLS were all relevant to the corre-
sponding omics. For PO2PLS-2, the TPR for Y is higher than for Y’ which has a smaller
covariance with X. Although omic-PGS and PGS had similar prediction performance,
omic-PGS had higher TPR for both omics.
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Figure 3.4: Results of overfitting measured by the ratio of R? in target to the R? in discovery set. The hf, was
set to be 0.5. A higher value close to 1 indicates less overfitting. Rows of each panel indicates which PCs of the
X dataset were used to generate Y. Columns show the causal proportion of GPCs. PO2PLS-2 is the PO2PLS
model with 10 genomic-specific PCs. Boxes show the results on 20 randomly split datasets.

3.3.2. RESULTS OF DATA APPLICATION

MODELING BMI

The correlation between each glycomic-PGS and its corresponding glycomic measure-
ment is shown in Figure 3.7. From the plot, it can be concluded that the glycomic data-
set was well represented by the glycomic-PGSs in both discovery and target sets, with
most correlations above 0.7. The correlations of the metabolomic-PGSs with the corre-
sponding metabolites are shown in Figure 3.8. The metabolomic data appeared to be
less represented by its omic-scores, with most of the correlations below 0.2.

For the omic-PGS method, we took the first 6 PCs of the glycomic-PGSs and the first
17 PCs of the metabolomic-PGSs so that the explained variances in the omic-PGSs were
close to the proportion of omics data explained by the first 5 PCs (79% in glycomics
and 42% in metabolomics). For the integrative methods, the number of joint, genomic-
specific, and omic-specific components were set to 5, 2, 0 for glycomics, and 7, 10, 0
for metabolomics, based on scree plots. The number of SNPs or GPCs retained in the
SO2PLS were set to 1% (i.e., 2616 SNPs, or 952 GPCs with non-zero joint loadings).

The explained variance of BMI by the various omic-scores, along with the p-values of
the F-test corresponding to the null hypothesis of no effect of the omic-scores are shown
in Table 3.1. From the second and third columns of the table, the glycomic data in the
discovery set explained 0.9% variance of BMI while the data in the target set explained
3.88% in the random split. The explained variances by the omic-PGS for glycomics were
similar to those by the glycomic data. This was expected as the glycomic-PGSs repre-
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Figure 3.5: Results of outcome prediction and overfitting, where the Y dataset was generated from the SNP
data. Rows of each panel indicates which PCs of the SNP dataset were used to generate Y. Columns show the
causal proportion of SNPs. PO2PLS-2 is the PO2PLS model with 10 genomic-specific PCs. O2PLS was applied
to the SNP data while PO2PLS-2 was fitted on the GPC data. Boxes show the results on 20 randomly split
datasets.

sented the glycomic data well (see Figure 3.7). The corresponding F-test for the associa-
tion between BMI and the omic-scores was significant in both discovery (0.031) and tar-
get (0.001) sets. Among the integrative methods, SO2PLS-SNP performed the best, but
it explained less variance of BMI compared to omic-PGS. The fourth and fifth columns
of Table 3.1 show the results for metabolomics. The metabolomic data explained more
variance in BMI (17.91% in discovery and 20.66% in target) compared to the glycomic
data. For omic-PGS, the omic-scores explained less BMI than the omics data, and the as-
sociation with BMI in the target set was not significant. Among the integrative methods,
O2PLS-GPC, O2PLS-SNP, and SO2PLS-SNP explained a larger proportion of the variance
of BMI than the omics data in the discovery set, but did not explain the variance of BMI
in the target set, suggesting overfitting in the discovery set. SO2PLS-GPC performed the
best in the target set, explaining 2.26% of the variance of BMI, and its joint genomic
components were significantly associated with BMI (p-value 0.012). The components
of PO2PLS appeared not to be associated with BMI.

The omic-scores obtained with omic-PGS and SO2PLS-GPC and which were signif-
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Figure 3.7: Correlation of the constructed glycomic-PGSs with the corresponding measurement of glycans
associated with BMI. The glycans were sorted based on the correlations in the discovery set.

icantly associated with BMI were combined with the (BMI-based) PGS in one model.
The explained BMI by the PGS was 13.1% in the discovery set and 13.74% in the target
set. After combining with the omic-scores from omic-PGS, the explained variance in-
creased to 15.65% in the discovery set and 17.04% in the target set. This improvement
was mainly driven by the omic-scores for glycomics. Combining the PGS with the omic-
scores from SO2PLS-GPC, the adjusted-R? increased to 27.2% in the discovery set, and
moved slightly up to 13.98% in the target set.

We then investigated the genes selected in the SO2PLS-GPC for metabolomics, where
the omic-scores were significantly associated with BMI. Among the 7 genomic compo-
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Figure 3.8: Correlation of the constructed metabolomic-PGSs with the corresponding measurement of
metabolites associated with BMI. The metabolites were sorted based on the correlations in the discovery

set.

Table 3.1: Explained variance of BMI by omic-scores in ORCADES cohort

‘ ‘ Glycomics Metabolomics
discovery target discovery target
Omics data 0.90 (0.016)  3.88 (2.0e-04) | 17.91 (<2.2e-16)  20.66 (< 2.2e-16)
omic-PGS 0.79 (0.031) 3.23 (0.001) 2.54 (5.7e-4) 0.93 (-)
O2PLS-GPC 0.21 (-) 0() 19.75 (<2.2e-16) 0()
O2PLS-SNP 0.25 (-) 0() 20.14 (<2.2e-16) 0.06 (-)
SO2PLS-GPC 0.31(-) 0(-) 17.37 (<2.2e-16) 2.26 (0.012)
SO2PLS-SNP 0.51 (-) 0.86 (-) 20.17 (<2.2e-16) 0.14 (-)
PO2PLS 0(-) 0.18 (-) 0(-) 0.74 (-)

Note: the numbers in the table are percentages of BMI explained (adjusted-R? x 100), negative adjusted-
R%s are recorded as 0. P-values less than 0.05 are shown in brackets.

nents, the second and the fifth components were the most significant. Therefore, from
each of these two components, we took the 952 GPCs with non-zero joint loadings and
performed gene ontology (GO) enrichment analysis using the ToppGene Suite [5]. In the
second component, the significant molecular function is cytoskeletal protein binding,
which is associated with obesity and is involved in adipocyte lipid storage and metabo-
lism [26]. The top 3 metabolites were apolipoprotein A-I, phosphatidylcholine, and total
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cholesterol in HDL. Their role in the pathways underlying obesity needs further investi-
gation. In the fifth component, the most significant term regarding molecular function
is transmembrane receptor protein tyrosine phosphatase activity, and the motabolite
with the largest joint loading value is tyrosine, showing a strong relevance.

We observed that SO2PLS showed less overfitting and performed better than O2PLS.
Therefore, we performed a pre-screening on the genomic data before applying the inte-
grative methods. We took the top 1000 SNPs with the smallest p-values for each glycan
and metabolite based on the GWAS summary statistics in [16] and [15], respectively. This
resulted in a union of 4124 SNPs (summarized to 1164 GPCs) for glycomics and a union
of 11272 SNPs (1148 GPCs) for metabolomics. The number of joint, genomic-specific,
and omic specific components were set to 4, 3, 0 for glycomics, and 6, 5, 0 for metabol-
omics based on scree plots.

The explained variance of BMI by the omic-scores using the pre-screened genomic
data is shown in Table 3.2. For glycomics, the genomic components of O2PLS-GPC ex-
plained a little more variance (0.91%) in the target set compared to the unscreened case,
but still small compared to the variance explained by omic-PGS (3.23%). For metabol-
omics, the components in O2PLS-GPC and O2PLS-SNP explained more variance in the
target set (1.49% and 1.07%) compared to the same methods in the unscreened case,
and were significantly associated with BMI. The explained variance was smaller than
the best-performing SO2PLS-GPC in the unscreened case. The differences between the
adjusted-R? of target and discovery sets reduced compared to those in Table 3.1, sug-
gesting less overfitting. PO2PLS explained 0.67% in the target set, which was slightly less
compared to the unscreened case, but the association was significant. Combining the
omic-scores from O2PLS-GPC with (BMI-based) PGS, the adjusted—}?2 improved from
13.1% to 15.32% in the discovery set, and from 13.74% to 14.95% in the target set. Using
the omic-scores from O2PLS-SNP, the combined variance explained increased similarly
to 15.08% and 14.60% in discovery and target set, respectively. Combining with PO2PLS
did not improve the performance of PGS.

Table 3.2: Explained variance of BMI by omic-scores using pre-screened genomic data in ORCADES cohort

‘ ‘ Glycomics Metabolomics
discovery  target discovery target
0O2PLS-GPC 0(-) 0.91 (-) | 2.34 (4.8e-05) 1.49(0.004)
O2PLS-SNP 0.07 (-) 0(-) 1.64 (0.001) 1.07 (0.012)
PO2PLS 0.31 () 0(@) 0(-) 0.67 (0.039)

Note: the numbers in the table are percentages of BMI explained (adjusted-R? x 100), negative adjusted-
RZs are recorded as 0. P-values that are less than 0.05 are shown in brackets.

We conclude that in glycomics, omic-PGS outperformed integrative methods, while
in metabolomics, SO2PLS-GPC on the unscreened data and O2PLS-GPC, O2PLS-SNP on
the screened data performed the best. It is worth mentioning that although the O2PLS
methods on the screened data explained less variance than SO2PLS-GPC (unscreened),
the added value on the PGS was greater.

Lastly, we checked how well the linear combinations of GPCs and SNPs from the
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ORCADES perform in the TwinsUK cohort. We used the p-value thresholds selected for
omic-PGSs and the fitted loadings for the integrative methods in the ORCADES to cal-
culate the omic-scores of glycomics and metabolomics in the TwinsUK. The first 6 PCs
of glycomic-PGSs (accounting for 78% of the glycomic-PGSs) had an adjusted-R? (with
BMI) of 0.94% (p-value 1.565e-06). The first 17 PCs of metabolomic-PGSs (48% of the
metabolomic-PGSs) were not significantly associated with BMI. The joint genomic com-
ponents of all the the integrative methods did not explain BMI and were not significant.
Thus the results in ORCADES does not seem to replicate in the TwinsUK.

PREDICTION OF TYPE 2 DIABETES

The correlations of the constructed glycomic-PGSs and metabolomic-PGSs with the cor-
responding measurements of glycans and metabolites showed similar patterns as in the
BMI study.

The number of PCs in the omic-PGS method was determined in the same way as
described in the BMI study. The first 4 PCs of the glycomic-PGSs and the first 15 PCs of
the metabolomic-PGSs were taken, which explained 70% and 46% of the correspond-
ing omic-PGSs, respectively. The integrative methods were fitted on pre-screened SNP
and/or GPC data. Based on scree plots, the number of joint, genomic-specific, and
omic-specific components were set to 3, 4, 0 for glycomics, and 6, 5, 0 for metabolomics.

The Nagelkerke’s pseudo R? and the p-value for the genomic score in the target set
(linear combination of the omic-scores based on the regression coefficients from the
discovery set) are shown in Table 3.3. For glycomics, the pseudo R? of the scores in the
target set from omic-PGS was 11.75%, close to that of the glycomics data. The integrative
methods had lower pseudo R? compared to omic-PGS, but the scores in the target set
were all significant. PO2PLS performed the best among the integrative methods, with
a pseudo R? of 3.56% (p-value 0.024). For metabolomics, omic-PGS had the highest
pseudo R2, but less than that of the metabolomic data, and the scores were not signif-
icant in the target set. The integrative methods showed overfitting for metabolomics,
explaining little variance in the target set. Table 3.4 shows the AUCs of predicting T2D.
The conclusions were similar.

Table 3.3: Pseudo R2 of T2D by omic-scores using pre-screened genomic data in ORCADES cohort

‘ ‘ Glycomics Metabolomics
H discovery target ‘ discovery target
Omics data 6.98 12.13 (1.9e-05) 23.90 15.29 (9.9e-07)
omic-PGS 7.36 11.75 (5.5e-05) 19.43 2.21(-)
0O2PLS-GPC 2.72 3.01 (0.038) 11.50 0.69 (-)
O2PLS-SNP 2.31 2.92 (0.045) 12.59 0.005 (-)
PO2PLS 2.52 3.56 (0.024) 3.51 0.49 ()

Note: the numbers in the table are the pseudo RZ of T2D (in percentage). P-values for the prediction
score in the target set that were less than 0.05 are shown in brackets.

The performance of combining (T2D-based) PGS with the omic-scores from each
method is shown in Table 3.5. The pseudo R? increased when combining the PGS with
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Table 3.4: AUC of T2D by omic-scores using pre-screened genomic data in ORCADES cohort

‘ ‘ Glycomics Metabolomics

‘ ‘ discovery target | discovery target

Omics data 0.673 0.774 0.853 0.814
omic-PGS 0.704 0.749 0.821 0.619
O2PLS-GPC 0.624 0.632 0.757 0.563
O2PLS-SNP 0.627 0.630 0.765 0.517
PO2PLS 0.619 0.636 0.630 0.568

the omic-scores from all the methods, especially with the ones from omic-PGS, which
almost doubled the R? from 10.46% to 20.78%. Regarding the AUC, the omic-PGS in-
creased the AUC from 0.739 to 0.800. PO2PLS improved the AUC to 0.774, while the AUC
with O2PLS (-GPC and -SNP) appeared to be on par with the AUC using only PGS. We
conclude that omic-PGS performed the best for predicting T2D.

Table 3.5: Pseudo R? and AUC of T2D combining PGS and omic-scores

| Pseudo R? AUC

H discovery target | discovery target

PGS 7.01 10.46 0.702 0.739
omic-PGS 33.01 20.78 0.878 0.800
O2PLS-GPC 19.10 12.99 0.794 0.744
O2PLS-SNP 20.26 12.20 0.785 0.734
PO2PLS 12.76 12.78 0.769 0.774

3.4. DISCUSSION

To better understand the genetic architecture and improve the prediction of outcomes,
we proposed omic-PGS and integrative methods to incorporate inheritable information
in omics into the linear model of the outcome, by constructing omic-scores of these
omics. The advantages of using the omic-scores over the traditional outcome-based
PGS (that does not utilize the omics data) regarding outcome prediction and feature
selection were shown via simulation studies. The methods were applied to construct
omic-scores of glycomics and metabolomics in two cohorts and appeared to increase
the explained variance of BMI and improve the prediction performance of T2D.

The omic-PGS and the integrative methods have different advantages. The omic-
PGS method utilizes the publicly available GWAS summary statistics for omic features
to reconstruct omics datasets, thus the omics data at individual level are not needed. It
can be used to incorporate information contained in any omic feature of which a GWAS
is available to a study, as long as the genomics are available. Omic-PGS uses only a small
subset of SNPs selected based on the p-values from the relevant GWAS, and it performs
well when the causal proportion is small (see Figure 3.3). Note that many other PGS
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methods can be implemented [28] in place of the classic C+T approach. We considered
the C+T approach as it is well known and most often used in genomic studies. Moreover,
it is one of the computationally faster algorithms. Comparing the performance of omic-
PGS implementing other PGS methods is future work.

Comparing to omic-PGS, the integrative methods take into account the correlation
structure in the genomics and omics simultaneously and construct a few omic-scores
for the whole omics dataset. For the integrative methods, a large sample size is not
needed, which is usually required in the GWA studies. O2PLS and PO2PLS are not sparse,
they use all the genomic variables to construct the genomic components, therefore tend
to perform better when the causal proportion is large. When the causal proportion is
small, the constructed joint components contain a large proportion of noise by includ-
ing a large amount of non-causal genomic variables. The sparse variant SO2PLS (or
GO2PLS) can be used in this case. A detailed comparison of performance in sparse set-
tings can be found in [12]. PO2PLS and O2PLS perform differently when the covariance
between X and Y is small relative to the variance of X (see bottom rows of Figure 3.3).
PO2PLS models the covariance of X and Y as well as their variances. As the covariance
between X and Y becomes smaller, PO2PLS tends to weigh more towards the relatively
larger X-specific variance in the joint subspace. Specifying more X-specific components
in PO2PLS shifts part of the specific variance captured in the joint subspace into the X-
specific subspace, which in turn improves the ability of the joint subspaces to capture
the correlated variance in X and Y. This is also indicated by the improved performance
of PO2PLS-2 in the simulation (PO2PLS with more X-specific components) in Figure 3.3.
O2PLS only models covariance, it ignores the relative size of the data specific variance,
therefore its performance is much less affected.

In data applications, the omic-scores modeled a relatively small proportion of the
outcomes (BMI and T2D) compared to the traditional PGS. One reason is that the out-
come variable is affected by many more omic levels other than the glycomics and metabol-
omics included in the model. For example, the BMI is also associated with transcript-
omics [20], proteomics [52], etc. Therefore the omic-scores of one or two omic levels
can only model a small part of the outcome. Another reason is the huge difference
in the sample size used in the GWAS for the outcome and that available to our study.
For example, for BMI, the contrast of sample size is 339K vs 1K. More research is need
to investigate the performance of the omic-scores in modeling outcome under a large
sample size. Nevertheless, we showed that omic-scores can provide omic-specific inter-
pretations, and improved the performance of the traditional PGS when combined in the
model for the outcome. Furthermore, by testing the associations between omic-scores
based on various omics with an outcome, researchers can have a preliminary idea of
the relevance of each omics to the outcome, without having to measure the omics. This
helps to decide which omics to include in a study in a cost-efficient way.

To conclude, we proposed methods for constructing omic-scores based on genomics
to better model an outcome disease and understand the genetic architecture underly-
ing the disease. The omic-scores are stable over lifespan hence can be applied inde-
pendent of age. They can be constructed using genomics and publicly available GWAS
summary statistics, without omics data, therefore have potential to be implemented in
a wide range of studies.
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ABSTRACT

Down syndrome (DS) is a condition that leads to precocious and accelerated aging in
affected subjects. Several alterations in DS cases have been reported at a molecular
level,particularly in methylation and glycosylation. Investigating the relation between
methylation, glycomics and DS can lead to new insights underlying the atypical aging.
We consider a data integration approach, where we investigate how DS affects the parts
of glycomics and methylation which are correlated, and which CpG sites and glycans are
relevant. Our motivating datasets consist of methylation and glycomics data, measured
on 29 DS patients and their unaffected siblings and mothers. The family-based case-
control design needs to be taken into account when studying the relationship between
methylation, glycomics and DS.

We propose a two-stage approach to first integrate methylation and glycomics data,
and then link the joint information to Down syndrome. For the data integration step,
we consider probabilistic two-way orthogonal partial least squares (PO2PLS). PO2PLS
models two omics datasets in terms of low-dimensional joint and omic-specific latent
components, and takes into account heterogeneity across the omics data. The relation-
ship between the omics data can be statistically tested. The joint components repre-
sent the joint information in methylation and glycomics. In the second stage,we apply a
linear mixed model to the relationship between DS and the joint methylation and glyc-
omics components. For the components that are significantly associated with DS, we
identify the most important CpG sites and glycans.

A simulation study is conducted to evaluate the performance of our approach. The
results showed that the effects of DS on the omics data can be detected in a large sample
size, and the accuracy of the feature selection was high in both small and large sample
sizes. Our approach is applied to the DS datasets, a significant effect of DS on the joint
components is found. The identified CpG sites and glycans appeared to be related to DS.
Our proposed method that jointly analyzes multiple omics data with an outcome vari-
able may provide new insight into the molecular implications of DS at different omics
levels.
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4.1. INTRODUCTION

Down syndrome (DS) is a common (14.47 per 10,000 live births [23]) but complex gene-
tic condition, caused by a total or partial trisomy of the chromosome 21 (HSA21). Sub-
jects with DS exhibit a number of characteristics associated with older age in the gen-
eral population. This has led to the classical description of DS as a progeroid syndrome
and as a model of precocious and accelerated aging [8, 24, 37, 12]. On the molecular
level, alterations by DS were reported across multiple omics, including DNA methyla-
tion [2], transcriptomics [33], and glycomics [5]. It is worth noting that these alterna-
tions in omics also correspond to precocious and accelerated biological aging in DS sub-
jects, based on the aging biomarkers developed on different omics levels [11, 12], e.g.,
the methylation-based epigenetic clocks [15, 16], and the glycomic-based GlycoAge [5].
However, previous studies on DS were conducted on a single omics level, overlooking
the interactions between omics. For example, studies of glycomics alone ignore the
possibility that changes in glycomics represent by-products of some other age-driven
processes [19], say, DNA methylation. Therefore, a unified view on the molecular im-
plications of DS requires a data integration approach that utilizes information across
omics datasets.

Our motivating data come from a family-based case-control study consists of 29
families. Each family is composed of a DS subject, an unaffected sibling and the mother.
Such design is often used to control for genetic and environmental influences in a study.
Particularly, both methylation and glycomics can be influenced by genetics and also re-
spond to environmental changes, therefore controlling the two factors allows us to focus
on the molecular consequences of DS. The methylation dataset contains 450981 CpG
sites and the glycomics data consist of 10 glycans. We aim to integrate the methylation
and glycomics data, investigate the impact of DS on both omics, and identify the target
CpG sites and glycans jointly.

A data integration approach poses several statistical and computational challenges:
i) the high-dimensionality of the methylation data (i.e., 450K CpG sites vs 85 samples); ii)
the complex correlation structure within and between omics; iii) the heterogeneity be-
tween omics (resulting from different source of variation, measurement platform, and
biological representation); iv) and assessment of statistical evidence for a relation be-
tween omics data and between the DS. To deal with the first two issues, we consider
partial least squares (PLS) [6, 35]. Dimension reduction is achieved by decomposing
two omics datasets X and Y into low-dimensional joint and residual parts. The joint
part of one dataset represents the best approximation of X or Y based on maximizing
the covariance of the two. However, by integrating two heterogeneous omics datasets,
the PLS joint parts also contain (strong) omic-specific variation. Two-way orthogonal
partial least squares (O2PLS) [30, 9] was proposed to capture the omic-specific varia-
tion using a specific part for each omics dataset, making the joint parts better estimates
for the true relationship between X and Y. O2PLS is algorithmic, thus cannot provide
statistical evidence for the relationship between omics data. To allow for statistical infer-
ence, probabilistic two-way partial least squares (PO2PLS) [10] was recently developed,
which models the two omics data in a probabilistic framework. Since PO2PLS performs
statistical inference only on the relationship between the two omics datasets, the DS is
not included in the model. To assess the relationship between DS and the two omics
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jointly, we propose a two-stage PO2PLS approach.

In the first stage, PO2PLS is used to construct latent variables that reduce the dimen-
sion of omics data. Also, we test the association of the joint components from methyla-
tion and glycomics data. In the second stage, the joint latent variables identified from
the first stage are considered pseudo outcomes influenced by having DS. A linear mixed
model is used to include age, DS status, interaction of age and DS, sex for fixed effects,
and a random intercept for each family in the model.

The rest of paper is organized as follows. We first describe the data in detail. In the
methods section, an overview of the two-stage PO2PLS approach is presented, followed
by the formulation of each step. Via a simulation study based on the DS dataset, the
performance of the method is investigated. We then apply the method to the DS data-
sets and give interpretation of the results. We conclude with a discussion and possible
directions to further extend the method.

4,2, METHODS

We propose a two-stage integration approach to investigate the effect of Down syn-
drome on methylation and glycomics jointly. In the first stage, PO2PLS decomposes the
two omics datasets into joint and omic-specific parts, where the joint parts represent
the relationship between methylation and glycomics. In the second stage, we model the
relationship between Down syndrome and the joint parts. Additionally, we study how
the joint parts reflect the effect of age and the interaction between age and DS.

An overview of the approach is illustrated in Figure 4.1.

0 il - el —Q
\ [

Step I:
Omics
integration

DS Regression

Figure 4.1: An illustration of the two-stage PO2PLS approach. In the first stage, low-dimensional joint com-
ponents (T and U) are constructed to capture the relationship between the omics, while correcting for the
omic-specific variation using specific components (7| and U} ). In the second, the components T and U are
modeled with age, DS status, and their interaction.
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4.2.1. STAGE I: JOINT MODELING OF METHYLATION AND GLYCOMICS

Let x and y be random vectors of dimensions p and g, respectively. In our context, x
represents methylation and y represents glycomics. In the PO2PLS model [10], x and
y are decomposed in joint, specific and residual parts. The joint parts consist of latent
variables ¢ and u of size K. The specific parts are given by latent variables ¢, of size K
and u, of size K. Further, the residual random vectors are denoted by e, f, and h. In
the PO2PLS model, & represents heterogeneity between ¢ and u. A graphical depiction
of the model is given in the green part of Figure 4.1. The PO2PLS model is written as

X= tWT+tJ_WI+e,
y=uC" +u,C| +f, 4.1
u=tB+h.

The loading parameters W (p x K) and C (g x K) are matrices that contain weights for
each variable in x and y, respectively, per component. These weights indicate which
variables are important for the joint latent variables and can be used to identify the most
relevant variables. Similarly, the matrices W) (p x Ky) and C, (g x Kj) contain weights
for the omic-specific latent variables. The K x K diagonal matrix B links the joint com-
ponents ¢t and u and hence represents the relationship between x and y.

The latent variables ¢, t;, u,, and the residuals h, e and f are assumed to be nor-
mally distributed with zero mean and respective covariance matrices Z;, Z; , X, , Zp,
02 I, and U?I g- This yields a joint distribution of (x, y) ~ A4(0, Zg), with covariance ma-
trix £y depending on the parameters 6 = {W,C,W,,C,,B,%;,%; ,Z,, ,02, U?, =k

To estimate the parameters in 6, we use maximum likelihood. The log-likelihood
function is written by

1
1@;x,y)= —5{(;9 +q)log(2m) + loglZel + (x, )= (x,) 1.

A direct optimization is complex and computationally infeasible in high dimensional
settings (i.e., when p or g is large). In the PO2PLS model, an efficient Expectation-Maximization
(EM) algorithm [7] is proposed. For a full description of the algorithm, we refer to [10].

STATISTICAL INFERENCE OF THE RELATIONSHIP BETWEEN OMICS

Within the PO2PLS framework, statistical evidence for the relationship between methy-
lation and glycomics is assessed. We test the null hypothesis of no relationship between
each pair of joint latent variables. We consider the following hypothesis for each com-
ponent k between 1 and K, Hy : By = 0 against H; : Bi # 0. Let X and Y be methylation
and glycomics data matrices consisting of N draws from x and y. To test the hypothesis
of no relationship between methylation and glycomics, the test statistic Tz = Bi/SE By
is calculated for each component. Using an estimate for SE B based on X and Y, and
the asymptotic distribution of Tg, (see [10]), a p-value is calculated per component. The
components that showed significant association (at the nominal level of 0.05) are then
used as outcome in a linear mixed model with Down syndrome and age. Since the com-
ponents are not observed, they are reconstructed using a linear projection of X and Y
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on W and C, respectively, as follows,

T=(X-XW WHWw,
U=(Y-YC.C)C.

All the parameter estimation and the statistical testing in the first stage were per-
formed in R using ‘PO2PLS’ package (https://github.com/selbouhaddani/PO2PLS).

4.2.2. STAGE II: MODELING THE EFFECT OF DOWN SYNDROME AND AGING

ON METHYLATION AND GLYCOMICS JOINTLY
In the second stage of our proposed framework, we take the significant joint compo-
nents from the first stage as a representation of the joint information in methylation
and glycomics. We investigate the direct effect of Down syndrome on the joint compo-
nents, as well as whether a part of the joint variation in methylation and glycomics can
be be explained by age and the interaction between age and DS.

We propose a linear mixed model with the joint components as outcome. The age,
DS status and their interaction are taken as fixed effects. We further include sex as a
fixed effect. The family structure is considered by including a random intercept for each
family in the model. The full model is formulated as

T = Bo+ B1Age + P21 ps + B3Age * L ps + f4Sex + Family + € 4.2)

where 1 pg is one for Down syndrome cases and zero for controls. In the model, f;,
B2, Bs, Pa are the effect sizes of age, DS status, interaction between age and DS, and
sex, respectively. The parameter f is the intercept, and € ~ .4(0,0?) is the individual-
level error. These parameters are estimated using the restricted maximum likelihood
(REML) [25] approach with R package ‘lme4’ [3]. Since the scale of the joint scores and
effect sizes is not directly interpretable, we focus on the directions of the effects and the
significance levels. For the components that have a significant association with DS or its
interaction with age, we calculate the top loading values and their methylation sites and
glycans and compare them to results from previous studies.

4.3. SIMULATION

A simulation study is conducted to evaluate the performance of our two-stage integra-
tion approach. We focus on detecting the effect of age, DS, and their interaction on the
multi-omics joint parts, and the accuracy of identifying relevant features. We consider
two scenarios with different sample sizes. In the small sample size scenario, we take
N = 85, which is the same as in our data analysis. In the large sample size scenario, we
choose N = 900, with 300 simulated Down syndrome patients, siblings and mothers.
The dimensions of X and Y are p = 400000 and g = 10, similar as in our data analysis.
Further, we take 1 joint component, and 1 specific component for each dataset

Rather than simulating T independently, we introduce a dependence on DS and age.
We consider the fitted values from the linear model,

T = o+ P1Age + B2 1 ps + BsAge * 1 ps.
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Here, T represents the part of T that is dependent on age and DS. We do not include a
random residual term, but regard T as fixed across the simulation runs. Namely, ran-
dom variation is introduced in the observed X and Y via h, e, and f (4.1), which leads
to uncertainty in predicting T from X and Y. In the small sample size scenario, we use
the observed age and DS status from the data analysis. In the large sample size scenario,
age is generated once per subject group (DS, sibling, mother). The ages of the 300 sub-
jects in each group are generated from a normal distributions with mean and variance
estimated for the corresponding group in our dataset. Across the simulation runs, the
age and DS status are kept fixed. The parameters are §; = 1, 2 = 20, and 3 = 0.5 for the
coefficients of age, Down syndrome, and their interaction. The intercept Sy is chosen
such that the resulting 7' has mean zero.

Table 4.1: Simulation parameters

Parameters Description Value/Distribution Notes

N Sample size 85; 900

p Dimension of X 400000

q Dimension of Y 10

t X joint component Equation (3) 14.4% of variance in X
t, X specific component N(0,180) 8.7% of variance in X
e Noise in X N(0,0.004 = I,)) 76.9% of variance in X
u Y joint component tB+h 66.9% of variance in Y
u; Y specific component N(0,0.25) 7.9% of variance in Y
f Noise in Y N(0,0.08 * 1) 25.2% of variance in Y

Noise in u N(0,2) 94.3% of variance in u

B Coefficient t —» u 0.02

Table 4.1 shows the parameter choices of the other components. They are chosen
such that the proportions of explained variance in simulated data by each part match
the proportions estimated from the real dataset. The loading values W are generated
once from the 4 (1,0.52) distribution. We then retain 1000 non-zero values, represent-
ing 1000 relevant CpG sites, and set all other values to zero. The loading values for the
other components are generated once from a standard normal distribution. All loading
vectors are scaled to have unit norm, which is a constraint in the PO2PLS model.

After choosing all values for age, DS, and the parameters, the data matrices X and Y
are simulated 100 times based on the PO2PLS model (4.1), with T as a function of age
and DS.

In both the small and large sample size scenarios, we fit two PO2PLS models to the
simulated data. In the first fit, the correct number of components (K = 1) is used, while
in the other fit, too many joint components (K = 3) are chosen. In the second stage, the
first X-joint component is regressed on age, DS status, and their interaction term and
the estimated coefficients 1, f, and B3 with their p-values are calculated. We visual-
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ize the distributions of these estimates and calculate the proportion of each coefficient
being significant (p-value < 0.05) across 100 simulation runs. In each run where at least
one of f1, B2, and fs is significant, we compare the top 1000 variables with the highest
estimated absolute loading values to the true 1000 selected variables. The true positive
rate (TPR = TP/(TP+FN), where TP = True Positive, FN = False Negative) is then calcu-
lated and averaged.

4.3.1. RESULTS

Results for the small sample size scenario are shown in Figure 4.2. The distribution of the
regression coefficients and their p-values are plotted in the case where one joint compo-
nent (K = 1) was used for PO2PLS. The estimates of the age effect ﬁl, DS effect ,32, and
effect of interaction between age and DS status 3 were all symmetrically distributed.
The means appeared to be biased towards zero. In terms of p-value, about 52% of f5;
were significant (p-value < 0.05). The proportions of significant $, and f3 were both
below 0.05. The TPR of the estimated top 1000 variables was 0.93. In the case where too
many joint components (K = 3) were specified in PO2PLS (Figure 4.3), the distributions
of the estimated coefficients remained largely unchanged. The proportion of significant
B1, Po, and P slightly increased to 0.58, 0.05, and 0.05. The TPR decreased to 0.86.
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Figure 4.2: Scenario N=85, 1 joint component: distribution of /3 (top) and their p-values (bottom). In the
columns are estimates of the age affect f1, DS effect B2, and effect of interaction between age and DS B3,
respectively. The red vertical line in the left plot is the true value. The red horizontal line in the right plot is the
threshold of p-value: 0.05.

Results for the large sample size scenarios are shown in Figure 4.4. The means of the
coefficients when fitting K = 1 joint component were closer to the true values, compared
to the N = 85 scenario. However, the distributions were more left-skewed. The propor-



4.4. APPLICATION TO DOWN SYNDROME DATA 77

2.0
0.06
15
= 2004~
210 2
() ()
o o
0.021
05
0.0 . 0.00- : '
00 04 038 -10 0 10 20 05 00 05 10
A A A
B4 B2 Bs
. 1.00 e 1.00 &
' Pr(p<0.05) = 0.58 i Pr(p<0.05) = 0.05 o Pr(p<0.05) = 0.05
" 7y 2t
0.75 M s .
: s 0751 E 075 .
< L3 . e
3 H S ] 3
= 050 2 . | . $
gl . g‘ 050 ::: g‘ 050 ’ Y
o s o . a - g.
t & . )
0.25 0.25 ¥ N 0.25 LA
3 'y . o
; . : 723
3 . A e
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, R L
0.00 | et 0.00 0.00 s
00 04 08 10 0 10 20 05 00 05 10
A A A
B4 B2 Bs

Figure 4.3: Scenario N=85, 3 joint component: distribution of f (top) and their p-values (bottom). The red
vertical line in the left plot is the true value. The red horizontal line in the right plot is the threshold of p-value:
0.05.

tion of significant coefficients was higher: 0.98 for f;, and 0.82 for f, and f5. The TPR
also improved to 0.99. In the case where we choose K = 3 joint components, as shown in
Figure 4.5, the performance of coefficient estimation improved compared to the normal
sample size case. The means were closer to the true values and the standard deviation
decreased. The proportion of significant ,32 and ,33 improved to 0.94 and 0.97. The TPR
was around 0.98.

4.4, APPLICATION TO DOWN SYNDROME DATA

We apply the two-stage PO2PLS approach to the Down syndrome dataset. We first in-
tegrate the methylation and glycomics data. Then the effect of DS on the joint parts of
both omics is investigated. Finally, for the joint components that are significantly asso-
ciated with DS, we identify the target CpG sites and glycans.

4.4.1. DATA DESCRIPTION

Whole blood methylation (using Infinium HumanMethylation450 BeadChip) [2] and
plasma N-glycans (using DSA-FACE) [5] data were measured on 29 trios composed by a
down syndrome subject (DS), one non-affected sibling (SB), and the mother (MA). Due
to missing data in 2 siblings, the sample size N is 85. The age of the DS group ranges
from 10 to 43, with a median of 24. Ages of the siblings are roughly matched with the
DS subjects, ranging from 14 to 52. The mothers are aged between 41 and 83, with a
median of 57. The DS group has 18 males and 11 females, while the SB group contains
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7 males and 20 females. The methylation dataset consists of beta values (ratio of inten-
sities between methylated and unmethylated alleles) at 450981 CpG sites after quality
control following steps described in [2]. White blood cell counts are estimated from the
methylation data and corrected for using R package ‘Meffil’ [21]. The glycomics dataset
contains 10 glycan peaks, which are logTA normalized [31].

4.4.2. RESULTS

In the first stage, PO2PLS was applied to methylation (X) and glycomics (Y) with 3 joint
and 1 specific component for each omics dataset. The null hypothesis of no relationship
between each pair of methylation and glycomics joint components was tested. The p-
values were 0.0006, 0.14, and 0.02 for the three joint components, respectively. With a
threshold of 0.05 for the p-values, the first (77 for methylation and U; for glycomics) and
third pair (73 and Us) of joint components were significantly associated.

In Figure 4.6, we visualized the relationship between the first joint components and
the three groups. It appeared that the DS group had a higher average of joint scores in
both omics, comparing to the SB group. Note that the SB group is roughly of the same
age as the DS group. The MA group, which is by design older, had a higher average score
than the SB group. The average score in the DS group was higher than in the MA group,
although the DS group was chronologically younger.
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Figure 4.6: Dot plot of the first joint components. On the X axis are the three groups in different colors. On
the Y axis are the scores of each individual. The mean score of each group is shown as a short horizontal line.

A linear mixed model (4.2) was then used to model the joint components in terms
of age, DS status and their interaction. Only the components that had a significant rela-
tionship were considered, namely T3, U, T3 and Us. We included age, DS status, their
interaction, and sex as fixed effects, and further included a random intercept per family



4. INVESTIGATING THE IMPACT OF DOWN SYNDROME ON METHYLATION AND GLYCOMICS
80 WITH TWO-STAGE PO2PLS

in the model.

Table 4.2 shows the coefficients of interest and their p-values. In the first X-joint
component, T}, both age and DS had a significant positive effect, but their interaction
term was not significant. Similarly, in Uj, age had a significant positive effect size, but
the p-value of DS was slightly above 0.05. The DS effect size was also positive. The
interaction term was not significant. In both T3 and Us, the effect of age was positive
and significant.

Table 4.2: Estimated effects of age, DS status, and their interaction

Age DS Age*DS
Component — — —
B SE p-value B SE p-value B3 SE p-value
Ty 0.088 0.027 0.002 7.240 2.142 0.001 -0.001 0.076 0.993
U, 0.010 0.003 0.003 0.532 0.267 0.051 -0.001 0.009 0.908
T; 0.051 0.030 0.090 2.135 2.364 0.370 0.003 0.084 0.974
Us 0.012 0.002 <0.001 0.323 0.175 0.069 -0.005 0.006 0.459

Since the first pair of joint components were associated with DS, we further identify
the relevant CpG sites and glycans corresponding to T; and U;. In the first methylation
joint component, the 1000 CpG sites with largest loading values were mapped to their
respective target genes, yielding 496 genes. Next, GO enrichment analysis [1] was per-
formed on this gene set using the GSEA software [22, 29]. The top significant GO terms
were listed in Table 4.3. From these terms, the cellular component of neuron projec-
tion and synapse, biological process of neurogenesis, and neuron differentiation were
shown to relate to DS [14, 17, 27, 26], while biological adhesion and cell-cell signaling
are biological functions of plasma glycans [32, 18]. We further compared the set of 496
with genes obtained from a single point differential expression analysis in DS from a
previous study [2]. The previously identified genes categorized into four main functions
were also selected in our geneset: haematopoiesis (RUNX1, DLL1, EBF4), morphogene-
sis and development (HOXA2, HOXA4, HOXA5, HHIP, NCAM1), neuronal development
(NAV1, EBF4, PRDM8, NCAM1, GABBRI1), and regulation of chromatin structure (KD-
M2B, TET1).

For the first glycomics joint component, the loading values of each glycan is shown
in Table 4.4. The glycans H3N4F1 and H3N5F1 had the largest absolute loading values.
According to a previous study [5] on plasma glycans and DS, the first glycan was found
to be the top discriminators of DS subjects and siblings. The second glycan was one of
the main age discriminants.

4.5. DISCUSSION

We proposed a two-stage data integration approach to model the methylation and glyc-
omics jointly and investigate the impact of Down syndrome on methylation and glyc-
omics. In the first stage, we applied the PO2PLS model to integrate the two omics data.
PO2PLS estimates low-dimensional joint and omic-specific latent components and test
the relationship between the two datasets. The significantly associated joint compo-
nents are then taken as surrogates for the joint information in methylation and glyc-
omics. In the second stage, these joint components were modeled as a function of DS
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Table 4.3: Results of GO enrichment analysis.

Gene Set Name p-value FDR g-value
GOCC_NEURON_PROJECTION 7.48E-22 7.61E-18
GOBP_BIOLOGICAL_ADHESION 1.47E-20 7.47E-17
GOBP_NEUROGENESIS 3.08E-19 1.05E-15
GOBP_NEURON_DIFFERENTIATION 2.22E-17 5.66E-14
GOMF_ADENYL_NUCLEOTIDE_BINDING 3.85E-17 7.84E-14
GOBP_CELL_CELL_SIGNALING 1.11E-16 1.88E-13
GOCC_SYNAPSE 5.40E-16 7.85E-13

The “p-value” column shows the p-value of each annotation derived by random sampling of the
whole genome; the “FDR g-value” column provides the false discovery rate (FDR) analog of the
p-value after correcting for multiple hypothesis testing [4, 28]. Complete list can be found in Addi-
tional file

Table 4.4: Loading values of the glycans in the first joint component.

Peak P1 P2 P3 P4 P5 P6 P7 P8 P9 P10
Structure H3N4F1 H3N5F1 H4AN4F1 H5N4  H5N4F1 HSN5F1  H6N5  H6N5F1  H7N6
Value -0.646  -0.473  -0.316 -0.209 0.143 0.057 0.065 0.316 -0.086 0.284

status and aging using a linear mixed model, with sex as an additional covariate. Familial
relationships are taken into account by specifying a random intercept per family.

We conducted a simulation study to evaluate the performance of the two-stage ap-
proach to detect effects of aging, DS status, and their interaction on the joint methylation-
glycomics parts. In the large sample size scenarios, with 900 subjects, the proportions
of significant coefficients were high for all the three effects, and the TPR of identified
features was close to 1. In the small sample size scenarios, the effect of DS and its inter-
action with age were more difficult to detect. The proportions of significant coefficients
for these two effects were both low. A reason for the reduction of the performance is the
large amount of heterogeneity in the relation between the joint components of methy-
lation and glycomics. The variance of h, representing this heterogeneity, was set to be
94.3% of the total variance of u (see Table 4.1). This number was estimated from the
dataset. The underlying reason for a large heterogeneity between omics data might be
that the biological link between methylation and glycomics involves many intermediate
biological layers, e.g., transcription and protein expression [36, 34]. Combined with a
small sample size, there is limited information to accurately estimate the true underly-
ing joint components. The high noise level in the joint parts also implies a weak corre-
lation between the joint components. Consequently, some joint variation tends to be
estimated as omic-specific, especially if the number of joint components K is small. It
might explain why the model with fewer joint components (K = 1) underperformed in
detecting the effect of DS and its interaction with age on the joint components.

We applied the two-stage integration approach to the DS dataset. From the dot plot
(Figure 4.6) of the first joint components, we observed difference in scores between
groups. Since the effect of age was significant, these components might be seen as a
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representation of biological age, similar to the biological aging models in [15, 20]. A sig-
nificant and positive main effect of DS means that the biological age is higher in the
DS group, suggesting existence of precocious aging, which could be considered as an
intrinsic characteristic of DS [13]. The interaction effect of DS and age can be inter-
preted as accelerated aging, implying a faster rate of aging in the DS subjects compared
to controls. In our analysis, the interaction was not significant, hence no evidence for
accelerated aging in DS. However, as implied in the simulation results, with the small
sample size, we had limited information to detect the interaction.

Our proposed two-stage approach involves, in the first step, a model for the two
omics datasets that is independent of the Down syndrome status. In the second step, the
estimated components are used to infer the effect of DS on the omics data. This leads
to suboptimal efficiency when estimating the relation between Down syndrome and the
omics datasets. Also, the additional estimation uncertainty from the first stage is ignored
in the second stage. To model the DS status jointly with the two omics data and infer its
role, a holistic framework is desired. The joint latent variables will not only represent
the variation of the omics data, but also include information about the subject groups.
It is suited for studies aiming at identifying mechanisms underlying the omics data that
are particularly related to the subject groups. For complex study designs, such as the
family-based case control study, it is also necessary to consider the family structure in
the data integration approach. Including these functionalities in our methods will be
the directions of our future work.
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ABSTRACT

In many studies of human diseases, multiple omic datasets are measured. Typically,
these omic datasets are studied one by one with the disease, thus the relationship be-
tween omics are overlooked. Modeling the joint part of multiple omics and its associa-
tion to the outcome disease will provide insights into the complex molecular base of the
disease. In this article, we extend dimension reduction methods which model the joint
part of omics to a novel method that jointly models an outcome variable with omics. We
establish the model identifiability and develop EM algorithms to obtain maximum like-
lihood estimators of the parameters for normally and Bernoulli distributed outcomes.
Test statistics are proposed to infer the association between the outcome and omics,
and their asymptotic distributions are derived. Extensive simulation studies are con-
ducted to evaluate the proposed model. The model is illustrated by a Down syndrome
study where Down syndrome and two omics — methylation and glycomics — are jointly
modeled.
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5.1. INTRODUCTION

The biological mechanisms underlying human diseases are often complex. Diverse omics
datasets represent various aspects of these mechanisms. Recent advances in high through-
put technologies have made it affordable to measure these omic levels for many stud-
ies. Typically, these datasets are studied one-by-one. A good example is the analysis
of genomic data in more than 5700 GWAS conducted to identify the genetic risk vari-
ants associated with more than 3000 traits and human diseases [55, 51]. Other exam-
ples include studies of methylation data to pinpoint differentially methylated regions of
DNA as indicators of many diseases [41, 34], and studies of glycomic data to gain insight
into the role of post-translational modification of protein in disease pathways [48, 47].
Though these studies on a single omic dataset provided biological insights of diseases
from various aspects, they ignored the correlations among the omic levels. Analyzing
multiple linked omic datasets jointly can bring further insights into the biological sys-
tem underlying diseases. In this paper, we propose a new model for two omic datasets
and an outcome variable, where the relationship of the omic datasets with the outcome
is modeled via the joint parts of the omic datasets.

Our motivating dataset comes from a family-based case-control study of Down syn-
drome (DS). DS is the most frequent genomic aneuploidy with an incidence of approx-
imately 1 in 700 live-newborn [35], caused by the trisomy of all or part of chromosome
21 (trisomy 21). Studies at the molecular level of DS have reported several alterations
in methylation [15, 16, 4, 8] and glycomics [15, 6, 9]. These alternations are mainly dis-
covered by testing the mean difference of a single CpG site or glycan between the DS
subjects and healthy controls. Furthermore, these studies were conducted on each omic
level separately, overlooking the influence of methylation on glycosylation [54]. We will
use our new model to jointly analyze DS and both omics, aiming to investigate whether
the molecules involved in the relationship between methylation and glycomics are re-
lated to DS.

Generalized linear models (GLM) are flexible models which link linear predictors
with an outcome variable via functions such as identity and logit [33]. However, omic
datasets are often high-dimensional (p >> N) and the features are highly correlated,
which leads to (near) collinearity, hence GLM cannot directly be employed. A solu-
tion is to use its penalized variants such as ridge regression [20] and elastic net [60],
which handle the dimensionality and correlation better. To incorporate information
from more than one dataset, stacked sets of omic features can be modeled. However,
such approaches do not model the relationship between omics, and hence cannot pro-
vide insight on the joint part. Furthermore, when the omic datasets are heterogeneous,
regressing on a stacked dataset can lead to inferior performance than using only one of
the available omic sources [39, 49].

To model the joint part of two omic datasets, several dimension reduction meth-
ods have been developed, which map both datasets from the original high-dimensional
spaces to low-dimensional spaces including a joint space which retains the relation-
ship. Among these, PLS [56, 10] simultaneously decomposes two datasets x and y into
joint and residual subspaces. The joint (low-dimensional) subspace of one dataset rep-
resents the best approximation of x or y. The joint subspaces of PLS may contain omic-
specific variation due to the presence of heterogeneity between the omics. To sepa-
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rate this omic-specific variation from the joint subspaces, two-way orthogonal partial
least squares (O2PLS) [50, 12] was proposed which decomposes each dataset into joint,
data-specific, and residual subspaces. The data-specific subspaces in x and y capture
variation unrelated to each other, and improve the estimates of the joint subspaces for
the true relationship between x and y. A drawback of PLS and O2PLS is that they are
algorithmic, and hence do not model the whole distribution. To enable statistical in-
ference, likelihood-based probabilistic approaches such as supervised integrated factor
analysis (SIFA) [26] and probabilistic PLS (PPLS) [13] were proposed. Recently, a gen-
eral framework probabilistic O2PLS (PO2PLS) [14] was proposed which contains SIFA
and PPLS as specific cases. In PO2PLS, the relationship between two omics is inferred
by using a Wald-type test-statistic to test the hypothesis that the joint latent variables
of the two omics are related. However, PO2PLS is unsupervised, i.e., the outcome vari-
able is not used in the joint dimension reduction. In this paper, we will propose a new
model GLM-PO2PLS which extends PO2PLS by including an outcome variable in the
model next to the omic datasets. The relationship between two omic data is modeled
by joint and omic-specific latent variables to deal with possible heterogeneity. The joint
latent variables are linked to an outcome variable by a generalized linear model. We
develop EM algorithms to obtain maximum likelihood estimators of the parameters for
normally and Bernoulli distributed outcomes. The relationship between the outcome
variable and the omics and that between two omic datasets can be inferred. The code is
available on GitHub (github.com/zhujiegu/GLM-PO2PLS).

The rest of the paper is organized as follows. In Section 5.2, the PO2PLS model is
recapped, and the GLM-PO2PLS model is formulated. The EM algorithms to estimate
its parameters are proposed. Also, two chi-square tests of the relationship between out-
come and both omics are proposed. In Section 5.3, the performance of GLM-PO2PLS
is studied for a range of simulation scenarios where the focus is on parameter estima-
tion and outcome prediction performance. In Section 5.4, we apply GLM-PO2PLS to the
motivating DS datasets. We conclude with a discussion.

5.2. METHODS

The GLM-PO2PLS was developed based on PO2PLS model which has been described in
detail elsewhere [14]. Briefly, let x and y be two random row-vectors of dimensions p
and g, respectively. In PO2PLS, x and y are decomposed into joint (¢ and u of size K),
specific (£, and u, of size Ky resp. Kj) and residual (e and f of size p resp. g) parts.
Heterogeneity between the joint parts is represented by an additional random vector A.
The PO2PLS model is written as

x:tWT+thI+e, y:uCT+uJ_CI+f, u=tB+h,

where W (p x K) and C (g x K) are the loading matrices for the joint spaces of x and y
respectively and W, (p x K) and C, (q x K;) are the loading matrices for the specific
parts of x and y respectively. The K x K diagonal matrix B models the relationship be-
tween the joint components ¢ and u. With regard to the random vectors, we assume that
t, t1, uy, h are zero mean multivariate normally distributed, with diagonal covariance
matrices X, X, X, Zj, respectively. Since u = B + h, the covariance matrix of u is
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>, =BTZ,;B+ZX}. The residual random vectors e, and f are independent normally dis-
tributed, with zero mean and respective diagonal covariance matrices, ail p» and afc Iy,
where I, and I, are identity matrices of size p and q.

5.2.1. THE GLM-PO2PLS MODEL
GLM-PO2PLS jointly models an outcome variable z with two omic datasets x and y,
where it is assumed that the effect of x and of y on z is solely through the joint parts of x
and y.

Using the same notations as in the PO2PLS model, the GLM-PO2PLS model is given
by

x:tWT+tJ_WlT+e, y:uCT+uJ_CI+f, u=tB+h,

5.1
n(Elz)) = Po+ta' +ub’, 6D

with By the intercept, a and b both row-vectors of size K and 7 the link function which
links the outcome z to the linear predictor Bg+ta' +ub'. Note that the equations in the
first row of (5.1) are identical to the PO2PLS model. Since the joint latent variables ¢ and
u are linked to x, y, and z, GLM-PO2PLS jointly models the outcome and two omics.
Now, u is a linear function of ¢, namely u = tB + h. Hence, the model for z in (5.1)
can equivalently be written in terms of ¢ and the & (the part in u independent of ¢), i.e.

n(Elz) =Po+ta’ +(tB+h)b' =po+ta' +hb',

where @ = a+Bb" and b = b. With this equivalent parametrization, instability due to
near colinearity in the linear predictor of z is reduced.

In the remainder of the paper, we use the rightmost form in (1.8) and omit the tildes
on a and b.

5.2.2. THE GLM-PO2PLS MODEL WITH A NORMALLY DISTRIBUTED OUT-

COME
In this subsection, we first consider a continuous outcome z. The details for a binary z
is then given in the next subsection. As link function, we use the identity, n(v) = v. We
assume that the outcome is centered and since ¢ and h have zero-mean, the intercept
Bo can be omitted. We assume that the residual g (g = z— ta' — hb") is normally dis-
tributed, g ~ W(O,Ué). Since (x, y, z) is linearly dependent on (t,u,t,,u,,e, f,h,g), it
follows a multivariate normal distribution .4#'(0, Zg), with a covariance matrix given by

WEWT+W. 2, W +021, WZ,BCT WZa'
T = CBZWT czuCT+cLchI+o§1q CEpb" +Bx:a")
az,wrt (aZ;B+bz;)CT aZia' +bIpb’ +0%
(5.2)

where 6 = {W,C,W,,C,a, b,B,ZI,Zu,Zui,ai,U?,Zh,aé} is the collection of GLM-
PO2PLS model parameters.

Identifiability of GLM-PO2PLS Latent variable models are typically unidentifiable due
to rotation indeterminacy of the loading components. In PO2PLS, identifiability up to
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sign has been shown under mild conditions [14]. Namely, the loading matrices are semi-
orthogonal, i.e. WTW =CTC = Ix, W] W, = Ix,, and C| C, = I,. Additionally, [WW,]
and [CC, ] do not have linearly dependent columns. Furthermore, the covariance matri-
ces for the latent variables ~;, 2, Z;,, X, are diagonal. Finally, the diagonal elements
of B are positive and the diagonal elements of X;B are strictly decreasing. We show
that these conditions also guarantee the identifiability (up to sign) of the GLM-PO2PLS
model.

Theorem 1. Let (x, y,z) follow the GLM-PO2PLS model where z is normally distributed.
Additionally, let the parameters satisfy the PO2PLS conditions as described above. It fol-
lows that the GLM-PO2PLS model parameters are identifiable up to a sign.

Proof. Let f(x,y,2|0) = f(x,y, z|0) be identical joint distributions under two sets of pa-
rameters 0 and 6. Then we necessarily have f(x, y|0) = f(x, ylé). Since (x, y|0) follows
a zero mean multivariate normal distribution, its distribution is uniquely defined by
the covariance matrix 2, ,9. Thus 29 = Z, 5 follows. It has been proven in [14]
that if Zxy0 = zx,ylé holds, then the parameters involved (i.e., {W,C,W,C,,B, 2,2,
Zui,aﬁ,(f?, ¥1,}) are identified, up to sign.

For a normally distributed z, the random vector (x, y, z) follows a zero mean mul-
tivariate normal distribution, and its distribution is uniquely defined by the covariance
matrix Zg in (5.2). It follows from f (x, y, z|0) = f(x, y, z|0) that 29 =Z;. Nowlet az,wT =
az,WT.SinceZ, W' =3, W and is of full rank, we have a = 4. Similarly, we have b = b,
and 0% = 0% from bZ,C" = b=,CT and aZ,a’ + bz,b" +o%=az,a + bZyb" +07%, re-
spectively. This shows identifiability of all the parameters in 6. O

MAXIMUM LIKELIHOOD ESTIMATION

Since the GLM-PO2PLS model is a latent variable model and the likelihood factorizes in
terms which can be maximized separately, we propose an EM algorithm [11] to obtain
maximum likelihood estimates of the model parameters.

Suppose we observe the (x, y, z) for N subjects. Since we assume a multivariate nor-
mal distribution of (x, y, z) ~ A4(0,Zp), the log-likelihood for one subject is given by

1
(0;%,y,2) = =2 {(p+q -+ log(2m) +log|Zy| + (x,, 22y (x,y,2) ).

Denote the complete data vector by (x, , z, f, u, t1, uy ). For each current estimate 6’,
the EM algorithm considers the objective function

Q(ngl) = [E[logf(xyy) zZ,tu, tJ_) uJ_|9)|x»_V, zyHI]-



5.2. METHODS 93

Expectation step The conditional expectation of the complete data log likelihood can
be decomposed into different terms,

Q010") =Ellog f (x, ¥, 2, t,u, ty,u))] =Ellog f(x, y, zlt,u, ty,u))] +Ellog f(t,u, ty,u))]
=E[log f (zlt, u)] + Ellog f (x|t, tL)1+[E[logf(y| u,u; )l +E[log f(ult)]

~
Q{a,b,aé} Q(w,wrag) Q{c,ci,oﬁ; QBzy

+Ellog f(#)] +Ellog f(£1)] +Ellog f(u1)].
—— -~ -
Qs tal QZuL

(5.3)
In this equation, the conditioning on x, y, z and 0’ is dropped, to simplify notation. The
individual conditional expectations depend on distinct sets of parameters, yielding sep-
arate optimization tasks. Compared to PO2PLS, the extra parameters in GLM-PO2PLS
{a, b, 02,} are included in the first term Q, ;, o2 Therefore, we focus on the optimization
of Q, bo?) with respect to {a, b, ag}. The rest of the terms are identical to the factorized
densities in the original PO2PLS EM algorithm, we refer to the PO2PLS paper [14] for the

expectation and maximization regarding these terms.
In the expectation step, Q,,, bo?) is calculated as

Qo) = —%{log@mg) + aiz E[(z—ta” - (- tB)b") (2= ta” - (u—tB)bN] }.

¢ (5.4)
Here, the first and second conditional moments of the vector (¢, u) given x, y, z and 6’ are
involved. Since (x,y,z,t,u,t;,u,) follows a multivariate normal distribution with zero
mean and known covariance matrix, the conditional density f(¢,u, t,,u, |x, y,z) can be
calculated following Lemma 3 in [14]. The conditional moments involved in (5.4) can
then be obtained from the mean and the covariance matrix of (¢, u, t;,u, |x,y,z) (see
the Supplementary material for details).

Maximizationstep Inthe maximization (M) step, each conditional expectationin (5.3)

can be optimized separately. Here, we restrict to the description of the term involving

the outcome, namely, maximize the Q{ aboly aS given in equation (5.4). Note that the
b,og

coefficient vector (a, b) can be separately optimized from the residual parameter aé, as

in the standard linear regressions. We first calculate the derivative with respect to (a, b)
and set it to 0, yielding

=0= (a,b) =z El(t, WIEIL, W (£, )] L.

where the conditional moments are calculated in the E step. The maximization with
respect to the parameter aé can then be performed similarly. Details are given in the
supplementary material.

STATISTICAL INFERENCE
The GLM-PO2PLS method allows for statistical inference on the relationship between
the omic data and the outcome. This relationship is captured by the joint parts ¢ and u,




5. JOINT MODELING OF AN OUTCOME VARIABLE AND INTEGRATED OMIC DATASETS USING
94 GLM-PO2PLS

and given by the equation 1(E[z]) = ta' + hb' in (5.1). Here, we propose two tests, one

full test for the relationship between z and all the joint components together, and one

component-wise test for the relationship between z and each pair of joint components.
For the full test, we consider the null hypothesis,

Hy:a=b=0 against Hy:a#0orb#0.

For each component-wise test, we consider the null hypothesis of no relationship be-
tween z and the k-th pair of joint components,

Hy:ap=br=0 against Hy : ap #0or by #0.

where a; and by are the coefficients for #; and hy, respectively.
Let a = (a, b) and a = (ak, by). The full test statistic is given by

Trun = arz'a’, (5.5)

where Hgl is the inverse of the covariance matrix of &. And the pair-wise test statistic is
given by:
Tcomp.wise = dkn&idkT- (5.6)
To calculate the (asymptotic) distribution of these test statistics, the asymptotic dis-
tribution of all parameters 8 needs to be derived.

Asymptotic distribution Under certain regularity conditions, consistency of the esti-
mator 8 and its asymptotic distribution .4 (0, I1y) follows from Shapiro’s Proposition 4.2
(Shapiro 1986) applied to the GLM-PO2PLS model.

Theorem 2. Let 0 be the maximum likelihood estimator for @ from the GLM-PO2PLS
model. When the sample size N approaches infinity, the distribution of 0 converges to a
normal distribution, i.e.

NY2-6) — ¥ (0,11p)

Details and proofs are given in the supplement.

In particular, @ = (@, b) is asymptotically normally distributed. Therefore, the test
statistics Ty and Teomp.wise follow a chi-square distribution with 2K resp. 2 degrees
of freedom. An estimate of Iy is obtained from the inverse observed Fisher information
matrix. Let ¥; be an instance of observed data (x, y,z) and (; be the latent variables
involved. In an EM algorithm, this matrix is given by [28],

N N N
IO0)=Y EB;Olyil - ) Y ESiO)S;0) lyi;y)]
i=1 i=1j=1
where S;(0) = VI(6; vi,(;)and B; ) = -V21(6; ¥;,(;) are the gradient and negative of the
second derivative of the log complete likelihood of instance i, respectively, evaluated at
0.

To obtain I14, the submatrix of .# ! ) corresponding to & (denote .# ~1(@)) has to
be calculated. However, inverting .# () is computationally infeasible, even for moderate
dimensions. Under additional assumptions that & and 0/ & are asymptotically indepen-
dent and c?é is non-random, .# ~1(&) can be calculated, and be used to approximate I1g.
The details are given in supplementary materials.
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5.2.3. THE GLM-PO2PLS MODEL WITH A BINARY OUTCOME

For a binary outcome, we use a Bernoulli distribution for z and the logit link function
n(v) = logit(v) = log[v(1 — v)~!]. The model is then given by

x:tWT+tJ_WlT+e, y:uCT+uLCI+f, u=tB+h,

logit(p(z)) = Bo + ta' +hb'.

Here, p(z) = Pr(z = 1|t, h) is the conditional probability of the random variable z being 1,
given t and h. Note that the probability p(z) is logit-normally distributed, therefore the
linear predictor logit(p(z)) follows a normal distribution A (8o, aZ,a’ + bZ,b"). The
joint distribution (x, y,logit(p(z))) is multivariate normal with mean vector (04, Bo)
and covariance matrix Zg in (5.2) excluding Ui,. The collection of parameters in the
GLM-PO2PLS model with a binary outcome is 8 = {W,C,W,,C,, Bo,a,b,B,Z,Z; , 2y,

06 0% Zn}.

Identifiability of GLM-PO2PLS with a binary outcome Theorem 1 also appears to
hold for a binary z that follows a Bernoulli distribution, under the same conditions.
The proof is similar. Specifically, let f(x, y,z|0) = f(x, y,zlé) be identical joint distribu-
tions under two sets of parameters 6 and 6. Then flx,y10) = f(x,ylé), thus Ziyo =
Z, ;o holds regardless of the distribution of z. The conclusion follows that the pa-
rameters involved in PO2PLS model (i.e., {W,C, WL,CL,B,Zt,Zu,Zul,Ui,U?,Zh}) are
identified up to sign. Now consider (x, y,logit(p(z))) which is multivariate normally
distributed with mean vector (0.4, 80) and covariance matrix Xy excluding Oé (de-
note Zg,gz). Since the mapping f(x, y,z|0) — f(x, y,logit(p(2))|0) is one-to-one, it fol-
lows that f(x, y,logit(p(2))10) = f(x, ¥, logit(p(z))lé). Necessarily, the means and covari-
ance matrices of two identical multivariate normal distributions are equivalent, thus
(0p+q,Bo) = 0p1q, Bo) and Zg g2 = Zgjg2- Itis clear that fo = fBo from the equivalence of
the mean vectors. The identifiablity of a and b can be shown from the equivalence of
covariance matrices analogously as in the proof of Theorem 1. This shows the identifia-
bility of all the parameters in GLM-PO2PLS with a binary outcome.

EM ALGORITHM FOR A BINARY OUTCOME

For a Bernoulli distributed outcome, the log-likelihood of the observed data involves an
integral of dimension 2K + Ky + K. Let v = (¢, u) and ¢ = (¢, u1),

00;x,y,2) = logf( 6)f(x, 1,2, $,0) f(v,E18)d (v, &). (5.7)

To estimate (5.7), numerical integration is needed. Note that given v, the binary out-
come z is independent of x, y and ¢, thus the conditional density f(x, y, z|v,¢{) in (5.7)
can be factorized as f(x, y, z|v,¢) = p(z|v) f(x, ylv,&). The factorization enables to inte-
grate out the specific random vector ¢, hence reducing the dimension of the integral to
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2K,
00;x,,2) = logf( )P(ZIV)f(x,J/I%Q‘)f(v,f)d(v,s‘)
v,

~ log f p(alv) f{ FGo YV, O FEMAE| fodv

=10gf pv) f(x, ylv) f(vidv

=10gf pGv) f(xIv) f(yIv) f(V)dv.

Here, the probability mass function p(z|v) is given by

-1
(1+exp{—(ﬁ0+ mT+(u—tB)bT)}) z=1,

p(zlv) = Y (5.8)
(1+exp{ﬁ0+ ta" + (- tB)bT}) z=0.

The probability density functions f(x|v), f(y|v), and f(v) follow from the following mul-
tivariate normal distributions,

XV~ N AW 2y, YV~ N WCT Zy), v~ A (0,Z)

where the covariance matrices involved are:

e =WiZ W +02l,,  Zyu=Ci%y Cl+0%l;,  Zy=

X, 2B
B, X, |’

Denote the partial complete data vector by (x, , z,v). For each current estimate 6’,
the EM algorithm for a binary outcome considers the objective function

Q010" =E[log f(x,y,2,vI0)|x,y,2,0']. (5.9)

Expectation step based on numerical integration Analogously to (5.3), the condi-
tional expectation in (5.9) can be decomposed to factors that depend on distinct sets
of parameters,

Q610" =Ellog f(x,y,2,v)] = Ellog f (x, y, z[v)] + Ellog f (V)]
=Ellog p(z|v)] + Ellog f (x| 0)] + Ellog f (ylw)] + Ellog f (ul)] + Ellog f(D)]. (5.10)

Qigg.a bt Q{w,wl,og,z,ﬁ Q{C,Q,a?,zul} Quzy) Qz,

Here, the first conditional expectation Qg 4,1 has no closed form,

Qtpo,a,b} =f[logP(ZIV)]f(le»J/yzﬁ')dv= mf[IOgP(ZIV)]p(zIV)f(x,J/IV)f(V)dv.

To obtain an approximation of the multivariate integral, Gauss-Hermite quadrature can
be used. For an integral of form [ @) p(z|v) f(x, yIv) f (v)dv, where ¢ is any function,
we approximate it with

M M
f(p(V)p(ZIV)f(x,yIV)f(V)dv &Y Y v =v)p@ElV=v) f(X VIV E Vi) Wiy e Wiy
mp=1 mag=1
(5.11)
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with nodes vector vy, = (Vi ,...Vm,) = V2(ZY?)Tvi, and weights vector wy, = (Wp,,

W) = w},//m. Here, M is the number of sampling nodes, =!/? is the Cholesky
decomposition of Z,, and v}, and w}, are nodes and weights of a M-point standard
Gauss-Hermite quadrature rule, which can be found on Page 924 in [1]. The transfor-
mation from the standard quadrature nodes v}, to v, is to make the sampling range of
the integrand in (5.11) more suitable based on the distribution of v [27].

The other terms in (5.10) have explicit expressions in terms of the first and second
conditional moments of the vector v given x, y,z and 6’ (see for details in the Supple-
mentary materials). Note that the conditional moments of v are in forms of integrals as
follows

Elvix,y,2,0'] =fo(VIx,y,Z)dv )fvn(zw)f(x yv)fwdv,

fx,y,z
[E[vTle,y,z,H'] =fvva(v|x,y,z)dv= WfvTvp(zlv)f(x,ylv)f(v)dv,

which can be numerically calculated with (5.11).

Maximization step based on gradient descent Maximizing Qg 4,p; T€quires iterations
as its derivative with respect to 8 = (o, a, b) has no analytical solutions. To find an up-
date of B in each EM iteration, we propose a one-step gradient descent strategy. The
gradient of Qg is given by

0
Qﬁ] [f(x ¥,2) %f[logp(zh/)]P(ZIV)f(x,yW)f(V)dV T

alogp(zl v) -
[f(x N z)f pv) f(x, ylv) f(v)dv

vQp=|

To guarantee the increase of Qg in each EM iteration, we search for a step size along
the direction of the gradient using the backtracking rule (also known as the Armijo rule) [2].
It is performed by starting with an initial step size of s = 1 for movement along the gra-
dient, and iteratively shrinking the step size (s < 0.8 * s) until an increase of Qg exceeds
the expected increase based on the local gradient. More precisely, we keep shrinking the
step size until the following ascent condition is met:

Qp+svQy = Qp+0.5 sVQﬁVQg.

The maximization of the other conditional expectation terms in (5.10) can be found
in the supplementary materials.

5.3. SIMULATION

We conduct a simulation study to evaluate the performance of GLM-PO2PLS. Both con-
tinuous outcome z. and binary outcome zj, are investigated. The datasets are simulated
following the GLM-PO2PLS model in (5.1), with the equations for the continuous and
binary outcomes being z, = ta' +hb' + g, and z; ~ Bernoulli((1 + exp{—(Bo + ta' +
hbHH.
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5.3.1. SIMULATION SETTINGS

We consider combinations of small and large sample sizes (INV = 100, 1000) with low and
high dimensionalities (p = 100,2000; g = 10,25). The latent variables ¢, ¢, , ; are simu-
lated from standard normal distribution, and u = tB + h following equation (5.1). Here,
B is the identity matrix and the joint residual / in u that is independent of ¢ determines
the level of heterogeneity in the joint parts. To investigate the impact of heterogeneity
levels, we vary the variance of & to account for 40% and 80% of the total variance in u.
The residual terms e, f are generated from zero-mean normal distributions. In the low
noise level scenario, we set the noise proportion in x and y to both 40%. In the high noise
level scenario, we investigate the performance of GLM-PO2PLS when integrating a very
noisy large dataset and a less noisy small dataset, by increasing the noise in x to 95% and
decreasing the noise in y to 5%. The noise term g for the continuous outcome is gen-
erated from a zero-mean normal distribution, accounting for 20% of variation in z.. All
the loading matrices are generated from standard normal distribution and then semi-
orthogonalized. The coefficients a and b are set to 2 and 1, respectively. The number of
joint and specific components is set to 1 for simplicity of the model and computational
efficiency. For each setting, 500 replications are generated. The settings are summarized
in Table 5.1.

Table 5.1: Summary of simulation settings

Notations Description Setting/Distribution
. Small: 100
N Sample size Large: 1000
piq Dimension of x, y L.OW: 100,10
' ' High: 2000,25
Heterogeneity between Normal
h joint latent variables Moderate: 40% of variance in u
tand u High: 80% of variance in u
Normal
ef Noise in x, y Low: 40%, 40%

High: 95%, 5%

The metrics used to assess the performance are listed in Table 5.2. We first study the
estimation accuracy of the coefficients @ and b. The errors (4 — a) and (b — b) are stan-
dardized by a and b to exclude the influence of the parameter scale. The performance
of outcome prediction is assessed by root mean square error of prediction (RMSEP), de-
fined as ([E[(z}—zc)z])% for continuous outcome z., and ([E[(logit(p(zb))—logit(ﬁ(zb)))z])%
for binary outcome z;. We compare the performance of GLM-PO2PLS with ridge re-
gression fitted separately on x (denote ridge-x) and on y (denote ridge-y). The shrink-
age hyper-parameter in ridge regressions is searched using a 10-fold cross-validation for
each fit. The prediction performance is evaluated on an independent test dataset of size
1000. The accuracy of loading estimation is measured by the inner product between the
estimated and the true loading vectors. The performance of feature selection is mea-
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sured by true positives rate (TPR) calculated as the proportion of true top 25% features
among the estimated top 25% in x (i.e., the top 25% of features in x with the largest abso-
lute loading values in GLM-PO2PLS, or with the largest absolute regression coefficients
in ridge regression).

Table 5.2: Metric of simulation

Category Metric Calculation Competing
methods

Coefficient Scaled (@-a)la, (b—b)/b
estimation  error

~ 29\ 1
Outcome  pyropp  (EllZe—2e7D)2, ,  ridge-x, ridge-y
prediction (E[(logit(p(zp)) — logit(ﬁ(zh)))z]) 2
Loading Inner T Tin AT A ATA
estimation  product WW, W WL, e G e G
Featurese- TPR of TP/(TP+FN) ridge-x
lection top 25%

5.3.2. RESULTS OF SIMULATION STUDY

In Figure 5.1, results of the coefficient estimation in high-dimensional settings are de-
picted. Figure 5.1a shows that for the continuous outcome, overall, the scaled errors
of both @ and b were small. When the sample size was small and the noise was high,
the scaled error (4 — a)/ a was mostly negative, suggesting that a was underestimated.
For a large sample size, the estimators appeared to be unbiased. When the heterogene-
ity between the joint components was increased (from the left panel to the right), the
joint residual / had larger variance relative to t and explained a larger proportion of z.
Consequently, the estimation of the coefficient b (for h) became more stable, while the
estimation of a (for ¢) became less stable. The results for a binary outcome are shown
in Figure 5.1b. Under a small sample size, the parameter estimation was less stable than
the continuous case (note that the scale of y-axis in subplot (a) and (b) are different).
The long upper whiskers suggested that the coefficients were overestimated in a some
simulation runs. For a large sample size, the scaled errors for all coefficients were close
to 0 and stable. Overall, the results for low dimensions were similar, except that the es-
timation of b was less stable in low dimensions compared to that in high dimensions.
Details are given in the supplementary material.

Figure 5.2 shows the results regarding outcome prediction in high-dimensional set-
tings. For the continuous outcome, GLM-PO2PLS outperformed both ridge-x and ridge-
y as shown in Figure 5.2a. The small boxes suggest that the prediction was very similar
in each repetition, hence stable. Ridge-y performed similarly as GLM-PO2PLS, while
ridge-x under-performed. When the noise in x was increased, the performance of ridge-
x deteriorated, especially when the sample size was small. The larger noise proportion in
x barely affected the performance of GLM-PO2PLS. Increasing the heterogeneity made
the RMSEP of ridge-x higher, as x explained less variation in z, while the performance
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Figure 5.1: Performance of coefficient estimation for continuous (a) and binary (b) outcome. The y-axis
shows the scaled estimation error as defined in Table 5.2. In the moderate and high heterogeneity settings, h
account for 40% and 80% of total variance in u = 1B+ h, respectively. Boxes show the results of 500 repetitions.

of GLM-PO2PLS was less affected. For the binary outcome z; , GLM-PO2PLS still out-
performed ridge regression as shown in in Figure 5.2b. When the sample size increased,
the prediction of GLM-PO2PLS was less skewed and more stable. The conclusions also
hold in low dimensions, details are given in the supplementary material.

Lastly, we briefly present the key results for loading estimation and feature selection.
Overall, the loading estimates were accurate for both continuous and binary outcomes,
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Figure 5.2: Performance of outcome prediction for continuous (a) and binary (b) outcome. y-axis shows the
RMSEP as defined in Table 5.2. Boxes show the results of 500 repetitions.

with most inner products between the estimated and the true loadings approaching the
optimum. When the sample size was small and the noise level was high, the accuracy
of loading estimation for x dropped. This was the same setting in which 4 was biased
as is shown in Figure 5.1a. Regarding feature selection, the lowest median TPR of GLM-
PO2PLS was 0.62 in the scenario with a small sample size, large noise proportion, and
high heterogeneity. In the other scenarios, the median TPR was above 0.85. The details
are given in the supplementary material.
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5.4. APPLICATION TO DOWN SYNDROME STUDY

We apply the GLM-PO2PLS model to the Down syndrome dataset, aiming to investigate
whether the relationship between methylation and glycomics is associated to DS, and
select the relevant molecules involved in the relationship. Since Down syndrome is often
considered as a model for aging [22], and both methylation and glycomics are associated
with biological age [21, 25], we expect the DS patients to be more similar to their mothers
than siblings.

5.4.1. DATA DESCRIPTION

The Down syndrome study includes 29 families. Each family consists of one Down
syndrome patient (DSP), one non-affected sibling (DSS), and their mother (DSM). The
family-based design is used to control for genetic and environmental influences. Two
DSS are missing. Thus, the total sample size N is equal to 85 . The ages of the DSPs range
from 10 to 43, with a median of 24 years. The ages of the siblings are roughly matched
with the DS patients, ranging from 14 to 52 years. The mothers have ages between 41
and 83, with a median of 57 years.

For each individual, the whole blood methylation was measured using Infinium Hu-
manMethylation450 BeadChip (Infinium 450k). After quality control following steps de-
scribed in [4], 450981 CpG sites were retained. Beta value was derived at each CpG site
as the ratio of intensities between methylated and unmethylated alleles. White blood
cell counts were estimated from the beta values and corrected for using R package ‘Mef-
fil’ [31]. Age and sex were corrected for using multiple regression. The glycomic dataset
consists of 10 plasma N-glycans measured using DNA sequencer-assisted fluorophore-
assisted carbohydrate electrophoresis (DSA-FACE) [6]. These glycans were logTA nor-
malized [52] and corrected for age and sex.

We will fit a GLM-PO2PLS continuous model and a GLM-PO2PLS binary model to
these data. We set methylation as x, glycomics as y, and the DS status as z. The direction
from methylation to glycomics (x to y) was chosen based on previous research [54] that
suggested the presence of an indirect influence of methylation on glycosylation.

5.4.2. RESULTS OF DS DATA ANALYSIS
For the GLM-PO2PLS continuous model, we used 3 joint and 1 specific component for
each omic dataset based on the scree plots of the eigenvalues of x" y, x"xand y ' y.

We first present the results regarding the relationship between methylation and glyc-
omics, which is represented by the first three equations of the GLM-PO2PLS in (5.1). The
p-value for each pair of methylation and glycomics joint components was 0.0007, 0.03,
and 0.20, respectively. Using a threshold of 0.05 for statistical significance, the first (#;
for methylation and u; for glycomics) and second pair (, and u,) of joint components
were significantly associated. Figure 5.3 shows the scores of the first two pairs of joint
components. For both #; and u;, the DSPs were closer to the DSMs, than the DSS group,
which was in line with our expectation. No noticeable patterns were observed in the
second pair of joint components.

Table 5.3 shows the results regarding the relationship between the DS status and the
omics. The significant test statistic Tr,; suggests that DS was associated with the two
omics. Component-wise, only the first pair was significant, with a p-value of 6.32 x 1075,
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Figure 5.3: Joint scores of the first (left) and second (right) pair of joint components. On the y-axis are the
scores of each individual colored by different groups. The mean score of each group is shown as a horizontal
line.

Table 5.3: Results of testing for no relationship between DS and joint components

Tfull in (5.5) Teomp.wise in (5.6)
Hy a=b=0 d1=b1=0 a2:b2:0 {13=b3:0
p-value | 6.32x10™° | 1.35x107° 0.15 0.20

Since #; and u; were significantly associated with DS, we investigated the CpG sites
and glycans in the first component pair. In the first methylation joint component, the
1000 CpG sites with the largest loading values were mapped to their respective target
genes, yielding 493 genes. Next, gene ontology (GO) enrichment analysis [3] was per-
formed on this gene set using the GSEA software [32, 46]. The top three significant GO
terms were listed in Table 5.4. Among these terms, the cell-cell signaling is a biological
function of plasma glycans [53, 24]. The cellular component of neuron projection and
biological process of neurogenesis were shown to relate to DS [18, 23, 43, 42]. We fur-
ther searched the mapped geneset in the DisGeNET database [36] for human diseases.
The significant diseases found were chronic myeloid leukemia (q-value 0.0004), com-
mon acute lymphoblastic leukemia (q-value 0.045), and glioblastoma multiforme (q-
value 0.045). Research has shown that children with Down syndrome have an increased
risk for developing acute lymphoblastic leukemia [36]. For chronic myeloid leukemia
and glioblastoma multiforme, we did not find evidence linking them with DS. We then
checked the 7 genes with the highest GDA score regarding Down syndrome (i.e., with the
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most evidence of association with DS) in the DisGeNET database, and found the gene
RCAN1 which relates to epigenetics was among our top genes mapped from methyla-
tion. It has been revealed that RCAN1 plays a critical upstream role in epigenetic reg-
ulation of adult neurogenesis [7], hence important in the pathogenesis of Down syn-
drome [58].

For the first glycomics joint component, the loading values of each glycan can be
found in the supplementary. The glycan H3N4F1 had the largest absolute loading value.
According to the result of a previous study [6] on plasma glycans and DS, H3N4F1 was
the top discriminators of DS subjects and siblings.

Next we fitted a GLM-PO2PLS binary model with 1 joint and 1 specific component
for each omic dataset. We chose for 1 joint component based on the test results in the
continuous model shown in Table 5.3. The relationship between the two omics was sig-
nificant with a p-value of 0.022. The top 1000 CpG sites were identified and mapped to
genes. The most significant GO terms of the geneset are shown in Table 5.4. The top two
terms were related to membrane organelle, more specifically, Golgi apparatus, which
is required for accurate glycosylation [59]. Terms related to DS, such as neurogenesis
(g-value 2.33e-6), neuron differentiation (1.11e-5), and synapse (1.33e-5) were also sig-
nificant. Regarding glycomics, the glycan with the largest absolute loading value was
H3N4F1, which was also identified in the GLM-PO2PLS continuous model.

Table 5.4: Top 3 GO terms of the mapped genesets in GLM-PO2PLS continuous and binary models

Gene Set Name (continuous model) p-value FDR g-value
GOBP CELL CELL SIGNALING 1.61e-13 2e-9

GOCC NEURON PROJECTION 2.96e-13 2e-9

GOBP NEUROGENESIS 4.08e-13 2e-9

Gene Set Name (binary model) p-value FDR g-value
GOCC ORGANELLE SUBCOMPARTMENT 4.22e-12 4.3e-8
GOCC GOLGI APPARATUS 8.27e-11 4.1e-7
GOCC VESICLE MEMBRANE 1.21e-10 4.1e-7

The p-value of each annotation was derived by random sampling of the whole genome; the FDR
q-value provides the false discovery rate (FDR) analog of the p-value after correcting for multiple
hypothesis testing [5, 45]. Complete list can be found in supplementary material.

Although for the continuous and binary models the sets of top CpG sites appeared
to be relevant to glycosylation and DS, there was little overlap between the top CpG
sites. This might be explained by the different number of joint components specified for
the two models. Therefore, we performed an additional analysis using a filtered data-
set, which was obtained by subtracting the second and third joint components, and the
specific components of the GLM-PO2PLS continuous model from the omic data. The
estimated parameters of the fitted GLM-PO2PLS binary model were very similar to the
ones in the continuous model. More specifically, the inner product of the joint loading
vectors from the two models reached 0.99. The correlation between the corresponding
joint components of the two models was also high (at 0.99). Note that an inner product
of 1 means the loading vectors are the same. Regarding the interpretation of top CpG
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sites and glycans, we refer to the results in the continuous model, as the loadings were
very similar, so as the top features identified.

5.5. DISCUSSION

Motivated by the studies on the relationship among Down syndrome, methylation and
glycomics, we developed a new statistical model GLM-PO2PLS, which simultaneously
models the relationships among an outcome variable and two heterogeneous omic data-
sets. We studied in detail the models for normally and Benoulli distributed outcome
variables. The identifiability of the model was established and EM algorithms were de-
veloped. For testing, we proposed two chi-square test statistics Try,;; and Teomp.wise and
derived their asymptotic distributions.

Via a simulation study, we have shown that the model parameters were well esti-
mated in various scenarios, and the outcome prediction performance of GLM-PO2PLS
was robust against high noise and heterogeneity between omics. GLM-PO2PLS pre-
dicted the outcome better than ridge regressions, because it considers all the informa-
tion in the data jointly, while ridge used each dataset separately. Another advantage of
GLM-PO2PLS over ridge regression is that it can provide insights into the relationship
between two omic datasets, on top of their relationship with the outcome.

The methylation dataset analyzed with GLM-PO2PLS was also analyzed by Bacalini
et al [4] using single point approaches. They identified four categories. Most of the genes
in these categories were also in our obtained geneset: haematopoiesis (RUNX1, DLLI,
EBF4, PRDM16), morphogenesis and development (HOXA2, HOXA4, HHIP, NCAM1),
neuronal development (NAV1, EBF4, PRDM8, NCAM1), and regulation of chromatin
structure (PRDM8, KDM2B). In total four genes mentioned in [4] were not in our gene
list, namely, HOXA5, TET1, GABBR1, and HOXA®6. It appeared that three out of these four
genes rank just below our cut-off point of 1000, namely the CpG site with largest loading
value in HOXA5, TET1, and GABBRI ranked 1059, 1142, and 1535 out of 450K respec-
tively. Concerning the fourth gene HOXA6, we performed univariate logistic regressions
of the Down syndrome outcome on each of the 20 CpG sites located in the genetic re-
gion, and only identified one significant CpG site (p-value of 0.018). In comparison, the
other selected genes from the HOXA family members have more significant CpG sites
(such as HOXA2 with 22, HOXA4 with 16, the borderline HOXA5 with 13), and smaller
p-values for the most associated CpG sites (HOXA2 0.0003, HOXA5 0.003). Therefore,
the association between DS and HOXAG6 appeared to be weak in the data.

It is worth mentioning that we expect differences between our approach and the
single-omic studies. The single-omic approaches did not consider the presence of cor-
relation between CpG sites and glycomics when modeling the association of CpG sites
and Down syndrome. Therefore, some methylation-specific genes that are unrelated
with glycomics can rank lower in the joint components in our analysis. Furthermore, in
GLM-PO2PLS, we focus on the joint part and the omic-specific parts are not linked to
the outcome variable, and hence the top genes mapped from the methylation-specific
components are not necessarily associated with the outcome DS. In this regard, an ex-
tension of our model which also considers the omic-specific parts in the linear predictor
for the outcome variable can provide further insights into the disease from omic-specific
aspects.
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We have shown evidence for association between the mapped gene set and Down
syndrome. Nonetheless, The dedicated “Down syndrome” set in the DisGeNET database
was not enriched in our gene set. One reason could be that very few studies have been
conducted on DS with methylation data. Furthermore, common diseases and cancers
are usually more frequently studied, resulting in possible publication bias in the database.
We searched the genes identified by both our study and [4] (namely, RUNX1, DLL1,
EBF4, HOXA2, HOXA4, HHIP, NCAM1, NAV1, PRDMS8, KDM2B) in the DisGeNET database,
and found none of these genes has their highest association score (i.e., amount of evi-
dence) with DS. For example, the RUNXI1 gene had the highest association score of 0.8
with acute myeloid leukemia, and a score of only 0.1 with DS.

When estimating a GLM-PO2PLS binary model, we rely on numerical integration.
The computational complexity of the numerical estimation is & (M?3KX), with M nodes
per dimension. In practice this means that the binary model can only include 1 joint
component. A computationally feasible solution is to include only one pair of the joint
components in the linear predictor for the binary outcome. Such a model might be
suited for our Down syndrome analysis where only one pair of joint components was
associated to the outcome. However, the assumption that only one pair of joint compo-
nents is related to the outcome might not apply to other studies. Therefore, a more effi-
cient numerical integration strategy is needed. One strategy is to use adaptive quadra-
ture. Although for a fixed number of nodes M, the adaptive quadrature is computa-
tionally more complex than its non-adaptive counterpart we used, the adaptive variant
needs a smaller M to reach an equally precise approximation, thus can be more effi-
cient [37, 38]. Another strategy is to decompose the 2K-dimensional integration to K 2-
dimensional integrations. This will reduce the computational complexity to @ (K x M?).

To calculate the p-values for the tests in (5.5) and (5.6), we derived the asymptotic
normality of the estimator for the parameters of GLM-PO2PLS with a normally dis-
tributed outcome. Asymptotic normality was proved by showing that the mapping (de-
note 7) from the parameter vector 8 to the moment structure as well as the discrepancy
function with respect to the moments satisfy certain regularity conditions [40]. For the
GLM-PO2PLS model with a binary outcome, there is not an explicit mapping function
7, and it is difficult to parameterize the likelihood in terms of the moments. Therefore,
while the p-values for the binary model can be calculated assuming the asymptotic nor-
mality holds, it is unclear whether they are correct. The derivation of asymptotic nor-
mality for the binary model is future work.

In this paper our aim was to use one model for all the data, and model the relation-
ships between the omics simultaneously with their relationship with an outcome. While
providing a holistic overview, for the binary outcome variable, the approach is compu-
tationally intensive. In our data analysis, it appeared that modeling the binary outcome
as continuous provided similar information. Alternatively, a two-stage approach might
be used. We recently proposed a two-stage PO2PLS approach [17], where we first con-
structed a few joint latent components that represent the two omics, then linked these
latent components to the outcome variable using a linear regression model. In the im-
plementation of two-stage PO2PLS to the DS dataset, the latent variables from the first
stage were used as outcomes in several separate regression models in the second stage,
thus the interpretation was different from a logistic regression model with DS as out-
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come. Alternatively, the latent variables can also be used as covariates in the second
stage. However, the latent variables contain errors from the dimension reduction pro-
cess. Ignoring these errors in the covariates can cause attenuated predicted probabilities
in the logistic regression [44]. Therefore, to correctly model the outcome, the two-stage
approach needs to be augmented with a measurement error model for the latent vari-
ables. Here more research is needed.

Several extensions of GLM-PO2PLS might be relevant. For an outcome variable from
other members of the exponential family (e.g., Poisson, gamma, etc.), the corresponding
EM algorithm can be obtained by modifying the EM algorithm for the binary outcome
by replacing p(z|v) in (5.8) with the corresponding conditional probability mass/density
function. Regarding the relationship between omics and outcome, the omic-specific la-
tent variables are not included in the linear predictor for the outcome variable in GLM-
PO2PLS. As discussed above, linking the omic-specific parts to the outcome might pro-
vide further insights. Furthermore, since the omic-specific latent variable might also
be predictive of the outcome, a model where all the latent variables are linked to the
outcome can lead to improved outcome prediction performance in some studies. Ex-
tending GLM-PO2PLS to such a model will increase the computational complexity to
G (M?"+K:+Kyy for non-normal outcomes. Another direction is to generalize the model
to incorporate more than two omic datasets jointly with an outcome. Such an exten-
sion would require to specify the directions of the relationships among more than two
sets of variables. A workaround might be to model a common set of latent variables for
all sets of variables [29]. For some studies, the directions of the relationships are clear
(e.g., among genetics, methylation, and glycomics), and specifying the direction in the
model and allowing the joint latent variables for each set of variables to differ can im-
prove model performance. However, the computation will also be intensive for a binary
outcome.

To conclude, GLM-PO2PLS is a promising method to model an outcome with two
omic datasets and as a base for further extensions.

5.6. SUPPLEMENTARY MATERIALS FOR CHAPTER 5
This section is structured into two parts: methods, and simulation results. Each part
contains additional materials for the respective section in the main article.

In section 5.6.1 and 5.6.2, we give mathematical details for the EM algorithms for
GLM-PO2PLS continuous and binary model, respectively. We then prove the asymp-
totic normality of the estimator, and give equations for the observed Fisher information
matrix needed in calculating the test statistics in section 5.6.3. In section 5.6.4, we show
simulation results omitted in the main article.

5.6.1. AN EM ALGORITHM FOR GLM-PO2PLS WITH A NORMALLY DIS-
TRIBUTED OUTCOME

Let X, Y and Z be data matrices consisting of N observations of (x, y, z). For empirical
identifiability of the components, we assume max(K + Ky, K + Kj) < N.

In the E step, the expectation of the complete data log likelihood for one subject can
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be decomposed to factors that depend on distinct sets of parameters as follows,

Q(610") =Ellog f (x,y,2,t,u, t1,u;)] =Ellog f(x,y, zlt, u, ty,uy) + Ellog f (¢, u, t1, u,)]
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(5.12)
In this equation, the conditioning on x, y, z and €' is dropped, to simplify notation.
Given the observed data for N subjects, the factorized conditional expectations in (5.12)
are calculated as follows. Let (T, U, T, U, ) be the collection of row vectors (¢, u, t |, 1 )
for N subjects.

Quapoy = ‘; {Nlogna?) + aiétr[E (Z-Ta" - W-TBH) (Z-Ta" - W -TBHN]},
Qurwo? %{Nplog(Znag) + Ui%tr[E[(X— W -TowhH X -TwT -1, W] }
Qe.cio2 = _%{quog(ZnU?) * U%tr[E[(Y_ ucT-uc)'(Y-UCT-U.C))] }
QB = %{NKlog(Zn) +Nlog|Zpl +trE[(U~TB)" (U~ TB)Z;'] }
%{NKlog(Zn) + Nloglz, |+ (17 T2},
Qs = %{Nleog(ZﬂHNlOglztﬂ+tf[E[TLTTLZi1 }’
Qs,, = %{NKylog(Zﬂ)+N10g|qu_|+tr[E[UJ-_rUJ-Z;JI_] -

(5.13)

Here, the conditional expectations involve the first and second conditional moments
of the vector (t,u, t;,u)) given x, ¥,z and 6’ for each subject. Since the complete data
vector for one subject (x, y, z, t, u, t1, u, ) follows a multivariate normal distribution with
zero mean and known covariance matrix, the conditional distribution (¢, u, £, , u, |1x, y, z)
for each subject can be calculated explicitly following lemma 3 in [14] as follows:

(ty u, tJ_) uJ_'-xy Y Z) ~N ((x) ¥ Z)Zerim;im);
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where

Sp=Z+0Tzin
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0 0 o
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I'= 0 cC 0 c. 1,
la-bB b 0 0
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In the M step, we set the partial derivatives of the conditional expectations in (5.13)
to zero and get an update of each parameter.
Regarding the first term Q,, bodp taking partial derivatives with respect to a = (a, b)

yields
& =Z"EI(T, HENT, H)" (T, H)] L.

This resembles the usual maximum likelihood estimator for the regression coefficient
in a linear regression model where Z is regressed on E[(T, H)]. Taking partial derivatives
with respect to aé yields the well-known maximum likelihood estimator for the residual
variance

A 1 1
g =5 TEZ (T H)(@ b)) (Z~ (T H)(ab))] = - tEG' Gl.

Regarding Qv e which involves optimization over semi-orthogonal loading ma-
trices W and W, , Lagrange multipliers Ay and Aw, are introduced. The objective func-
tion to minimize is then

E[((X-TW —T WHTX=TWT =Ty W]+ Aw (W W = I) + Aw, (W] W) — Ix,).

(5.14)
Note that the objective function involves both W and W, and cannot be decoupled. We
adopt here the same strategy used in [14] that performs sequential optimization [30].
First, (5.14) is minimized over W, keeping W, constant,

W= (XTEIT]- WLEIT TD(EIT" T1+ Aw) ™" = orth(X " E[T] - WLEIT| T, (5.15)

where orth(A) = JVT with J and V the singular vectors of A. The last step is proven
in [13]. Next, (5.14) is optimized over W, , keeping W equal to its minimizer,

Wy =(X"EIT - WEITT T )(EIT] T1)+ Aw,) " = orth(X T E[T ] - WEIT T.]).

In the same way, estimates for semi-orthogonal loading matrices C and C; can be ob-
tained.
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For the matrices that are restricted to be diagonal, for example, the inner regression
matrix B, we set the off-diagonals to zero using its Hadamard product with an identity
matrix as follows,

B=EU ' TIEIT TN o Ix.

Now the EM updates at step j can be written as follows, starting with an initial guess
for j = 0. Denote E;[-] =E[|X, Y, Z,0/].

(a, )" = ZTE;((T, DIE; (T, BT (T, )] !
witl = orth(XT[Ej[T] - WiEk[TI )
Wfl =orth(X T[Ty ] - W/HE;(TT T,

citl = orth(YT[Ej[U] - Ci[Ek[UJ-_rU])
¢l = orth(v TE; (UL - C7E; (U UL
B =B UTTIEITT T o I
1
pyARS ~NEIT Tolk
1 1
xi = SEIT Tulo Ik, o
i1 1
AR N[Ej[UIUJ_]OIKy
11
pIARS ~EilH Hlo Ik
1
2, j+1 T

(COISE Niqtr(rﬁj [FTF))

CALE %tr(rEj[GTG])

5.6.2. AN EM ALGORITHM FOR GLM-PO2PLS MODEL WITH A BERNOULLI
DISTRIBUTED OUTCOME

The associated log-likelihood for the GLM-PO2PLS model with a Bernoulli distributed
outcome involves an integral with respect to (v,¢) = ((t, u), (£1,u,)) of dimension (2K +
K, +Kj). By integrating out ¢, the dimension of integral can be reduced to 2K as follows

00;x,y,2) = logf( g)f(x, ¥, 2lv,E0) f(v,E10)d (v, &) =108f pGzv)fxIv) f(yIv)f(V)dv.
v, v
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The conditional probability mass/density functions involved are given by

-1

(1+exp{—([30+taT+(u—tB)bT)}) , z=1

p(zlv) = Y
(1+exp{ﬁ0+taT+(u—tB)bT}) , z=0,

1
vy = @ |2l "2 exp( - S W HE (- W), (5.17)

1
FOIV) =@M 31zl 2 exp( - S r=uChHEy (v-uchT),

- -1 1
fo=en Xz, Zexp(—EVZVIVT),
where
X, ZX:B
B, Z,

Tae=WiZ W +02l,,  Zyu=Ci2y, Cl+0%l;,  Zy=

Note here that the determinant and the inverse of a p x p matrix 2|, (and a g x g matrix
2y|u) arerequired in (5.17). Calculating them directly is not feasible, even for a moderate
p (or g). Following matrix determinant lemma [19] and Woodbury matrix identity [57],
we perform the following transformation, such that only calculation of the determinant
and inverse of a Ky x Ky (or Ky x Ky) matrix is required. Here, the transformation utilizes
the semi-orthogonality constraint of WI W, = Ik,.

+ plogai,

1
log| 1| = log| Ik, + — X1,
Ue

Tk = iz(l,, - L wies LZIKX)_IWI),
Ue Ue Ue

The determinant and inverse of Z |, are calculated analogously.
In the EM algorithm, we consider the partial complete data vector (x, y, z,v). For
each current estimate 6', the algorithm optimizes for each subject the objective function

Q(010") =Ellog f(x,y,2,vI0)|x,y,2,0'. (5.18)

Similar to (5.12), the conditional expectation in (5.18) can be decomposed to factors
that depend on distinct sets of parameters,

Q610" =Ellog f(x,y,2,v)] = Ellog f (x, y, z|V)] + Ellog f (V)]
=Ellogp(zIv)] +Ellog f (x10)] + Ellog f (ylw)] + Ellog f (ul )] + Ellog f(D)]. (5.19)
N J N J N ~~ / N ~~ s/ _,—J

~
Qipg.abt Q(W,Wl,ag,zu; Q{C,Cl,u?,Zui} Qzp Qs

The first term Qg,,4 1) Needs to be estimated with numerical integration for each ob-
served instance (X;, Y;, Z;) with respect to v; = (T}, U;) as follows,

N
Qipo,a,b} = Z logp(Zilv)lf(vilX;, Yi, Zi,0")dv;
i=1

_ % JUogp(Zilvilp(ZiIv) f (X;lvi) f(Yilvi) f (v dv;
b} [P Zilv) fXilvi) f(Yilvi) fvi)dv;

(5.20)
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The numerator and denominator for each subject in (5.20) can be approximated sepa-
rately by

M M
f(p(v)p(zlv)f(x,ylv)f(v)dvz Yo Y ev=v)p@Ev =vi) F YV = Vi) Wy - Wings

my=1 mog=1

(5.21)
with the function ¢ being log p(z|v) and 1, respectively.
Given the observed data for N subjects, the other terms in (5.19) are given by
1 -
Quwpoizy == (Nplogm) + Niog|zy,l +k [(x - TW ) Tt x - Tw )] ),
1 T\ Ts-1 T
Qie.cuot ) = =5 (NG10g@m) + Nlog|Zyul + rE [ (¥ ~UCT) Ty, (¥ ~UC )])5 .

1
Q,x,) = —E{NKlog(Zn) +Nlog|Zyl +trE[(U~TB)T (U - TB)Z;}] }
1
Qs, = —E{NKlog(Zn) + Nlog|z, |+t [T T2},

The conditional expectations in (5.22) involve calculation of the first and second condi-
tional moments of v; = (T;, U;) for each subject i. The conditional moments are given
b
’ Jvip(Zilvi) f(Xilvi) f(Yilvi) f(vi)dv;
I pZilv) fFXilv) F(Yilvi) fvi)dvi
fV,-TViP(ZiIVi)f(XiIVi)f(YiIVi)f(Vi)dVi
S pZilv) f(Xilv) f(Yilv) f(vi)dv,

Here, the integrals are numerically calculated with (5.21).

In the M step, maximizing Qg q,p; r€quires iteration. We propose a one-step gradi-
ent descent strategy to find an update of 8 = (B¢, a, b) along the direction of the gradient
given by

ElvilXi, Yi, Zi,0') =

Ev] vilX;, Yi, Z,0'] =

v % { f[%logp(Zi|Vi)]p(Zi|V)f(Xi|Vi)f(Yi|Vi)f(Vi)dVi }T
Q= I pZilvd) fXilvi) f(Yilv) f(vi)dvi '

i=1

A step size that guarantees the increase of Qg is searched using the backtracking rule [2].

To estimate the semi-orthogonal joint loading matrix W, we relax the orthogonality
constraint temporarily, and obtain an intermediate estimator W, by setting the partial
derivative of Q{WVWJ_»O%thl} with respect to W to zero,

W, = XTEITIE[TT T17".
To impose the orthogonality constraint, the “orth” operator in (5.15) is used,
W = orth(W,,).

This strategy was also used in [26] for estimation of orthogonal loading matrices.
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The parameters Wl,ai,z ¢, are contained in X ;. Therefore, we take derivative of
Quw,w,, 023} with respect to Xy, as follows,

aQ{WW 02,3} 1
% =X - SEGEX - TWDT (X - TW . (5.23)
x|t

Since Xy, = W X, WI + O%I p is a full-rank matrix, by setting (5.23) to zero, we get the
following relationship,

1
SEIX- TWHT(X=TWN] =2y, =W, 2, W] +02I,.

Taking trace of both sides, o2 can be estimated as

o2= %(% trE[(X - TW )T (X = TW )] —tr[Z, ]).

Note that W and Z;, can be obtained by eigendecomposition of the real symmetric

matrices (5 E[(X - TWT)T(X - TWT)] - 021},). Here, power iteration is used to avoid
processing a p x p matrix. Parameters in Q. C, 02,5, ) are estimated analogously.
CL0%Zuy

Using the same notation as in (5.16), the EM algorithm updates parameters in step j
as follows:

(Bo, @, b/ = (Bo,a, b)) + 571V QL
Wt = orth(X "E; [TIEL[TT T17H
C/* = orth(Y TE;[UIEL[UTUTTY
BT =g [UTTIEITTT) oIk
1
pIARE N[Ej[TTT]OIK
1
AR ~EIH Hlo Ik
j 1.1 T\T T j
(02 = ;(Ntr[Ej[(X— TWHT(X-TWN]-tr[Z] )
. 11 .
21j+1 _ TNT T j
(027 _E(Ntr[Ej[(Y—UC )Ty —uchH] -tz )
W' = eigen vectors of (- EjI(X - Wit T (X - TWit Ty - (627411,
. 1 . . ;
Cfl = eigen vectors of (N[Ej[(y —ucit Ty —ucitTy - (U?)]“Iq)

. 1 ) . .
=" = diagleigen values of (- E;[(X - Wit T (X - TWit 1) = (6271 1))

. 1 ) , .
4! = diag[eigen values of (EY - ucHt Ty —uci ) - 02 1p)
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5.6.3. THE ASYMPTOTIC DISTRIBUTION
Recall the GLM-PO2PLS model with a normally distributed outcome,

x=tW'+t,W/ +e, y=uC"+u,C/+f, u=tB+h,
z=ta' +ub’ +g.

2

The parameters are collected in 6 = {W,C,W,,C,,a,b,B,2;,%; , 2y, ,02, o

the associated log-likelihood is given by

Zp,0%} and

1
(0;%,y,2) = = {(p+q -+ log(2m) +log|Zy| + (x,, 22y (63,2}

Here, the covariance matrix Zg is

WEWT+W. 2, W +021, Wx;BC" Wz:a'
o= CBzZ, W' czucT+clzuicI+a§1q Cpb" +BXZ;a’)
az,w’ (aZ,B+bZ;)CT aZia' +bIpb’ +0%
(5.24)

We show here that under certain regularity conditions, consistency of the estimator
0 and its asymptotic distribution .4 (6,11y) follows from Shapiro’s Proposition 4.2 ap-
plies to the GLM-PO2PLS continuous model. It has been shown in [14] that the propo-
sition applies to the PO2PLS model. Similarly, we define 7 as the mapping from a 6’ to
Xy, given in (5.24), and the discrepancy function F as F(S;Zg) = Nlog|Z¢y| + tr SZ(;,1 -
Nlog|S|+trSS~!, where S is the maximum likelihood estimator of the covariance matrix
of (x,y,z). The function F can be recognized as the discrepancy of two log-likelihoods
evaluated at S and Zg, respectively, with a minimizer ;. The mapping function 7 is
analytic and quadratic in 0’. It follows from the definition of F and the regularity of the
normal log-likelihood ¢ that F is non-negative, zero only if S = X4/, and positive every-
where else. Also, ¢, thus F, is twice continuously differentiable and since GLM-PO2PLS
is identifable, F has a positive definite Hessian at 8. Then, Proposition 4.2 in Shapiro
(1986) states that the elements of Z; are asymptotically normally distributed. Theorem
2 in the main article follows,

NY2-0) — ¥ (0,T1p).

Covariance matrix of the coefficients Let a = (a,b) and a = (ay, by). The two test
statistics Ty = @l @ ", and Teomp.wise = cka;i @ involve calculation of the co-
variance matrix of the coefficients I14.

Let .# () be the observed Fisher information matrix. To obtain 14, the submatrix
of £71(0) corresponding to @ (denote .# ~!(&)) has to be calculated. However, inverting
g (é) is computationally infeasible, even for moderate dimensions. Under additional
assumptions that & and §/d are asymptotically independent and 6§ is non-random,
£~ 1(&) can be calculated, and be used to approximate I14. The 2K x 2K observed Fisher
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information matrix .# (&) is given by

(@) = Z[E[B (a)w/l]—z Z[E [Si(@)S;(@) " lyisw;]
i= i= 1]

N N N
Z[E[Bi(a)m]—Z[E[si(a)si(mﬂw Z Y ESi@y i ESj@ly;]T
i=1 i=1 i=1j=1,j#i
(5.25)
Here, S; (@) = ((Tl,H)TZ —(T;, H) " (T;, H)@&"),and B;(&) = (T,,H)T(TL,H) Note

that (5.25) 1nv01ves conditional expectations of cubic and quadratlc terms of (T3, H;). It
can be re-formulated in terms of the first and second conditional moments y; = E[(T;, H;)],
and V; = E[(T;, H;) " (T;, H;)], which are readily available from the E step of EM algo-
rithm,

N
( )ZZ{ ZVl+Zz(ul avi+u avy)' +ap! (v; - ZHiTui))
U

.
+Z; (u,-TdVi + (] aV) T +ap] (Vi - ZMiTu,-))
—2Via'aV—paap] (Vi —2pf p) - i@ a(v; - p] ppivi

N
(Zip] - waT)(sz]T - VjaT)T}.
j=Lj#i

5.6.4. ADDITIONAL SIMULATION RESULTS

We evaluated the performance of GLM-PO2PLS for both normally and Bernoulli dis-
tributed outcome under different combinations of sample size, dimensionality, hetero-
geneity level, and noise level. In the main article, we only described the results of coef-
ficient estimation and outcome prediction in high-dimensional settings. Here, we show
the results of coefficient estimation and outcome prediction in low-dimensional set-
tings, and the results of loading estimation and feature selection in both high and low
dimensions.

Figure 5.4 and Figure 5.5 depict the results of coefficient estimation and outcome
prediction in low-dimensional settings, respectively. Overall, the performance regard-
ing both metrics were very similar in low-dimensional and high-dimensional settings.
The conclusions in high dimensional settings in the main article also hold for low di-
mensional settings.

Figure 5.6 shows the inner products of the estimated loading vectors and the cor-
responding true loadings. Overall, the loading estimation was accurate except for the
x-loadings in the scenarios of small sample size, high noise level. Be reminded that in
these scenarios where the x-loadings were not well estimated, the coefficient a for the
x-joint components in the linear predictor of z tended to be underestimated.

Figure 5.7 shows the results regarding performance of feature selection. From Fig-
ure 5.7a for continuous outcome in high-dimensional settings, in the scenarios with
small sample size and moderate heterogeneity, the median TPR of GLM-PO2PLS was
0.90 under low noise level and decreased to 0.62 when the dataset was more noisy. The
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Figure 5.4: Performance of coefficient estimation in low-dimensional settings. The y-axis shows the scaled
estimation error. Boxes show the results of 500 repetitions.

TPR of ridge-x stayed around 0.25 regardless of the noise level. When the sample size
was large, the median TPR of GLM-PO2PLS increased to 0.96 under low noise level and
to 0.86 under high noise level. The median TPR of ridge-x increased to 0.50 in both noise
levels. The amount of heterogeneity did not have much impact on the TPRs. Comparing
Figure 5.7b for binary outcome to Figure 5.7a, GLM-PO2PLS performed similarly well,
while the performance of ridge-x improved. In low dimensions (Figure 5.7c and Fig-
ure 5.7d), the TPRs of GLM-PO2PLS decreased slightly, compared to the TPRs in high-
dimensional settings. On the contrary, the TPR of ridge-x increased substantially. Note
that GLM-PO2PLS still outperformed ridge-x in low dimensions.
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Figure 5.5: Performance of outcome prediction in low-dimensional settings. y-axis shows the root mean
square error of prediction (RMSEP). Boxes show the results of 500 repetitions.
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Figure 5.6: Performance of loading estimation. y-axis shows the inner product of the estimated loading vec-
tors and the corresponding true loadings. Inner product of 1 suggests the loading vector is accurately esti-
mated. Boxes show the results of 500 repetitions.
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Figure 5.7: Performance of feature selection. y-axis shows the true positive rate calculated on the top 25% of

features in x with the largest absolute loading values in GLM-PO2PLS, or with the largest absolute regression
coefficients in ridge regression). Boxes show the results of 500 repetitions.
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The central aim of this thesis is to model an outcome disease with the correlation
structure within and across omic layers. Towards this aim, we developed GLM-PO2PLS
in the previous chapter. In this chapter, we give further thoughts on the limitations
of the method and propose possible extensions and future directions. Specifically, we
first propose a computationally feasible algorithm to overcome the computational issue
for the GLM-PO2PLS binary model with more than 1 joint component and apply it on
the Down syndrome (DS) dataset. Then we briefly describe an extended GLM-PO2PLS
model with both joint and data-specific latent variables in the linear predictor for the
outcome. It is followed by a further discussion on the importance and challenges of
deriving the asymptotic normality for the GLM-PO2PLS binary model. The chapter is
concluded with future directions of work.

6.1. GLM-PO2PLS BINARY MODEL WITH MULTIPLE JOINT COM-

PONENTS

In the previous chapter, the number of joint components in the GLM-PO2PLS binary
model is limited to 1 due to the computational complexity of the EM algorithm. In
the data analysis of Down syndrome, a two-stage ad-hoc approach was implemented,
where we first fitted a GLM-PO2PLS continuous model with 3 joint components and 1
specific component for both methylation and glycomics, and then we subtracted the
second and third joint components, and the specific components of the GLM-PO2PLS
continuous model from the omics data, and fitted a single-component GLM-PO2PLS
binary model on the filtered omics datasets. For easier reference, we call this approach
the ‘two-stage filtering’ approach in rest of the chapter. Let X and y be the filtered omics
datasets, the single-component GLM-PO2PLS binary model in the second stage is given
by

- T
X =1 W +e,
- T

y=uwcgy+ 1

uq) = tayBa + hay,
logit(p(2)) = Bo + tayaqy + haybay,

(6.1)

where the latent variables and parameters with a subscript ‘(;)’ are the corresponding
subset regarding the first pair of joint latent variables.

The rationale of utilizing the estimates from a continuous model is that the latent
variables in the two models represent similar underlying biological mechanisms. The
subset of parameters associated with the omics x and y are expected to be similar be-
tween the continuous and binary models. The main difference between the two models
lies in the estimation of the coefficients § = (fy, a, b), which should be therefore updated
by fitting a binary model.

In model (6.1), the coefficients § is only partly updated for a(;) and b(;), and the
effects of the other joint latent variables on the outcome z are not taken into account.
We generalize this ad-hoc approach to a two-stage EM algorithm that updates the whole
vector of coefficients f in the second stage.
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6.1.1. ATWO-STAGE EM ALGORITHM FOR THE GLM-PO2PLS BINARY MODEL
The algorithm involves fitting a fast GLM-PO2PLS continuous model in the first stage,
and updating the estimates of the parameters corresponding to each joint component
k=1,...,K sequentially, using a one-component GLM-PO2PLS binary model in the sec-
ond stage. The whole coefficient vector = (B, a, b) is always updated simultaneously
rather than sequentially.

Let the estimate of the GLM-PO2PLS continuous model parameters be 6, = {W, C,

Wl,cl,é,i[,ih,z}l,z;wég,é?, a,b, 0%}. For each k, we fix the following subset of 6,
corresponding to the joint components other than k (referred to by adding a subscript
‘(& to the parameter)

6(|k) = {M/(”c)) C(|k)) WJ_y CJ_IB(|k)’Zl’(|k)’Zh(|k)!ztlrzui)o'%yo'i‘};

and update the rest of the parameters corresponding to the k-th joint components (re-
ferred to by adding a subscript ‘(")

O = {w(k),C(k),B(k),U%(k),Ui(k)yﬁo, a, b} (6.2)
using a binary model given by

s T
—t(k)w +t(|k)VV'(|k)+tJ_WJ_ +e,

s T
y= u(k)c(k)+u(|k)C(|k)+uJ_CJ_ +f, (6.3)
Utk) = to Buo + haky»
logit(p(2)) = fo + (L), i) a’ + (A, )b’
where #(x) and uy are the k-th joint latent variables; the other joint latent variables K
and i) are predicted from the continuous model as v(j3) = (t(|k), qr) =Elvinlx, v, z, 6ol;
h(| 1) is derived as k) — £ Bqr); the specific latent variables #| and 1/ are predicted
from the continuous model as (£1, 1) = E[(£1, u1)|x, , z, 90].
The binary model (6.3) is equivalent to

=t w( yte
V=uw C(k) +f
Uk = Ly By + Ay,
logit(p(2)) = Bo + (tuy, tir) a' + (hay, hq)b' .

(6.4)

where X = x — #() W(| L W, " is the filtered x matrix, and similarly, j is the filtered y
matrix.
the log-likelihood of the model (6.4) for the k-th component is given by

Cio By X, 7,2,v(1y) =log fFE& 7, 2lvig, Vi, 0w dve
Vik)

=log Pz, vk, 0m) f X1V, 00) F 71V, i) f (Vi) dv -

V(k)
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where

) . -1
) (1+exp{—(ﬁ0+(f(k)»f(lk))aT"‘ (h(k)’h(lk))bT)}) » 2=1
PV, Vi, 0w) = . ~ -1

(1+exp{,60+(t(k),t(\k))aT+(h(k),h(|k))bT}) , z=0,

T

~ _p 1 ~ T ~ T
f(x|V(k),6(k)) = (2”0122(k)) 2 exp(— 202 (x— Lk w(k))(x— t(k) w(k)) ),
e(k)
- _4q 1 - -
F@IVw),0) = (chﬁ(k)) 2 exp( - F(J’— U(k) C(Tk))(y— u(k)c(Tk))T)r
o

2 _1 1 T
fvw) = @nog )2 ex’”(_ Fv(kw(k))‘
t (k)

Estimating the binary model in the second stage An EM algorithm similar to that pro-
posed for the binary model in Chapter 5 can be used to estimate the parameters 0y, in
model (6.4). Denote the complete data vector by (X, 7, z,v(x)). For each current estimate
92,6), it considers the objective function

Q(e(k) |0£k)) = [E[logf(jéy j}v Z,V(k) |f/(|k)r g(k)) |5€r j}; Z, 17(|k))0£k)]r

which can be decomposed to factors that depend on distinct subsets of 6 ),
Qw10 =Ellog f (X, 7,2, V(x| iy ] = Ellog f (X, , 2|k, V()] + Ellog f (v (| ¥ 11y )]
=E[log p(z|v k), V(x)] + Ellog f (Xtx))] + Ellog f (7| 1))

-
Q(C(k)}

~
2
Qipo.abi QN 2 1)

+ IE[logf(u(k) | t(k))l+£E[10gf(t(k))]l.

2 2
Q{B(k)'”h(k)’ Q“’z(k)}

(6.5)
Here, the first conditional expectation Qg 4,p; is given by

Sy 108 P @IV (1, Vi) f (%, 35 21V (10, Vi) Ok AV (1)
S F& 321V, Vi, O i) dV iy

Qipo,abt =

’

and the other terms are explicit functions with respect to
fv(k) Vi (& 7,21V, Vi, 0) dv ik
Jow T & 72 21V, Viiky, O i) dv iy
Sow Vi Vo F (& 7,21V, Vi, Ow) d v
Sow T & 7221V, vk, O ) dv ik

[E[V(k) |X.’ }7) Z, \A’(lk)] =

T - ~ N
ElVy Vil X, 7,2, V(i) =
These integrals can be approximated using Gauss—Hermite quadrature as follows

M M

f<P(V(k))f(56»J7rZl"(k),V(Tk))d"(k)z 2 2 W =V f(% 32V = Vi, Viik) Wi, Win,
mi=1mp=1

(6.6)
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where ¢ is any function of v(;) and M is the number of nodes per dimension. Details
of the nodes vector v,, and weights vector wy, = (W, Wm,) can be found in Chapter 5.
Note that the most time-consuming component of the EM algorithm for GLM-PO2PLS
binary model is evaluating the joint density f (X, , z|Vk) = Vm, V() in (6.6) at each node
(or v, value). In the EM algorithm in Chapter 5, the joint density is evaluated at M?X
nodes in each EM iteration. By fixing v at v(jy), the joint density needs to be evalu-
ated at M2 nodes in each EM iteration. Therefore the computational complexity of the
algorithm does not grow exponentially with the number of joint component K, allowing
K>1.

The conditional expectation Qg, 4,1 can be maximized using the one-step gradient
descent strategy in Chapter 5, and the other terms in (6.5) can be maximized by setting
the first derivatives to zero.

One can keep updating 8y, for k =1,..., K until convergence. We expect the loading
estimates in the second stage will stay close to the initial estimate of the continuous
model from the first stage, and the major update will be for the coefficients (a, b). Since
the coefficient vector (a, b) is estimated jointly for any k, a iteration of k is not necessary.

6.1.2. RELATIONSHIP WITH TWO-STAGE PO2PLS MODEL

The two-stage estimation procedure for the GLM-PO2PLS binary model shares similar-
ity with the two-stage PO2PLS model in Chapter 4 in the sense that they both estimate
the loadings and predict the latent variables in the first stage and estimate the regres-
sion coefficients in the second stage. However, there are essential differences between
the two. Firstly, two-stage PO2PLS contains two separate models. the one in the first
stage models the omics datasets x and y, and the one in the second stage models the
outcome z. The two-stage EM algorithm is an approach to obtain an estimate for the
parameters of a one-stage model that jointly models (x, y,z). Secondly, the two-stage
PO2PLS constructs the latent variables in an unsupervised manner, i.e., the latent vari-
ables only explain the variance and covariance of x and y. The latent variables in the
first stage of the two-stage EM algorithm are predicted in a supervised manner from a
GLM-PO2PLS model, thus they do use the information in outcome variable z. Lastly,
two-stage PO2PLS uses the predicted latent variables as pseudo outcomes and z as co-
variates in several separate regression models in the second stage, and thus the inter-
pretation is different from a logistic regression model with z as outcome. Alternatively,
the predicted latent variables can be used as covariates in a logistic regression in the sec-
ond stage. This ignores the errors in the covariates (predicted latent variables) and can
cause biased inference results and attenuated predicted probabilities in the logistic re-
gression [7]. In the two-stage EM algorithm, the uncertainty is partly taken into account
by the joint modeling of (x, y, z) through one pair of joint latent variables in the second
stage. We expect the results to be less biased.

6.1.3. APPLICATION ON DS DATASET AND COMPARISON WITH OTHER METH -

0ODS
We implemented the two-stage EM algorithm on the Down syndrome dataset described
in Chapter 5 and compared the results with GLM-PO2PLS continuous model, the two-
stage filtering approach, and two-stage PO2PLS. The focus is on the coefficients (a, b).
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We compared the estimates as well as their p-values, assuming asymptotic normality
holds for GLM-PO2PLS binary model.

We first fitted a GLM-PO2PLS continuous model with 3 joint, 1 methylation-specific,
and 1 glycomic-specific components. For the two-stage EM algorithm, we set k =1 and
updated the parameters 6(;y defined in (6.2) with model (6.4). The two-stage filtering
model (6.1) was fitted on the filtered omics data (removing all the other components
estimated in the continuous model apart from the first joint). For two-stage PO2PLS,
a PO2PLS model with the same number of joint and specific components was first fit-
ted, the estimated latent variables based on the fitted PO2PLS model were then used as
covariates in a logistic regression. The standard error of (4, b) in GLM-PO2PLS models
were estimated using the inverse of observed information matrix and p-values for the
full test Hy : a = b = 0 and component-wise test Hy : ax = by = 0 were computed us-
ing the corresponding chi-square test statistics (details in Chapter 5). The p-value of
chi-square test for the logistic regression in the two-stage PO2PLS was performed using
function ‘anova’ [1] in R. The results are presented in Table 6.1.

The top rows of Table 6.1 shows the estimates of each pair of (ag, bx). The GLM-
PO2PLS continuous model uses an identity link, thus the estimates are not comparable
to the other methods. The estimates of (a;, b;) were similar in the two-stage EM and the
filtering approach. For the two-stage PO2PLS, the estimate of b; appeared to be smaller.
As mentioned in the previous section, two-stage PO2PLS is unsupervised, hence the as-
sociation between the joint latent variables and the outcome can be weaker than GLM-
PO2PLS. The bottom rows shows the p-values of the corresponding test. The continuous
model had the smallest p-value for the full test, and this significance was driven mainly
by the first pair of joint components. The two-stage EM showed similar results, but less
significant than the continuous model. The filtering approach had only the first pair
in the model and yielded a p-value slightly less than the two-stage EM. The full test in
the two-stage PO2PLS was more significant than that in the two-stage EM. Note that the
two-stage PO2PLS does not taken into account the uncertainty in predicting the latent
variables, hence can under-estimate the true variance.

6.2. LINKING DATA-SPECIFIC PART TO THE OUTCOME

An assumption of GLM-PO2PLS model is that the effect of the two omics datasets on
the outcome is solely through the joint parts of x and y. This is quite restrictive, as there
could be direct effects of x and y on z that are not joint. Furthermore, as discussed in
Chapter 5, linking the omic-specific parts to the outcome can provide insights into the
biological system underlying the outcome that is unique to a particular omic level, and
it can lead to improved outcome prediction performance in some studies. Therefore, we
propose an extended model which links the outcome to both the joint and data-specific
parts.

Inheriting the notations from the GLM-PO2PLS model, the extended model is given
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by

x=tW +1, W] +e
T T
y=uC +u,C| +f,

6.7
u=tB+h, 6.9

nElz)) =Po+ta’ +hb" +tia] +uib],

where the K,-dimensional vector a; and the Ky-dimensional vector b, are the coeffi-
cients for the x- and y- specific latent variables #; and u,, respectively. It can be shown
using the Theorem 2.1 in Chapter 5 that the extended model (6.7) is identifiable under
the same conditions.

From the methodological point of view, the extended model might also be more sta-
ble. Imagine an x-specific variation (specific with respect to only the other omics y, not
z) that is associated with the outcome z. Such a scenario is not uncommon in prac-
tice, for example, a genomic effect (of x) on a cardiovascular disease (outcome z) that
has nothing to do with glycomics (y). In this case, the first three equations of GLM-
PO2PLS (or the PO2PLS part) would ‘categorize’ this variation to the x-specific subspace
t, . However, the last equation 1(E[z]) = o+ ta' + hb' tends to capture this variation
in the x-joint subspace t. Thus, where this variation ends up in the model becomes un-
predictable. The variation can also be split into both subspaces, making interpretation
difficult. In the extended model (6.7), such a variation will clearly be captured by ¢, .

For a normally distributed outcome z, the data vector (x, y, z) follows a multivariate
normal distribution .4'(0, Zg), with a covariance matrix given by

2
0% Oxy Oy
— 2
Zg=|oOyx O Uyzz )
Oz Oz 02

where cri, crf, and oy, are the same as in the GLM-PO2PLS model and

Oxz=a W' +a X, W/,
Oy:=(aZB+bZp)C +b,%,, C],

Ui = aZtaT + bZhbT +a X, aJT_ +b12Zy, bI + Ué.
An efficient EM algorithm similar to the one proposed for GLM-PO2PLS continuous
model in Chapter 5 can be used to estimate the model.

For a binary outcome z, the log-likelihood of the observed data involves a integral of
dimension 2K + Ky + K,

006;x,y,2) =10gf( 6)f(x,y,ZIv,tf,H)f(v,€|9)d(v,5), (6.8)

where v = (¢, u) is a row vector of joint latent variables and ¢ = (f,,u}) is a row vec-
tor of specific latent variables. In GLM-PO2PLS binary model, the joint distribution of
(x,y, z) conditional on v has an explicit form. Therefore the dimension off the integral




132 6. FURTHER EXTENSIONS AND OUTLOOK ON GLM-PO2PLS

is reduced to 2K by integrating out £. This is not possible in the extended model (6.7).
The EM algorithm proposed for GLM-PO2PLS binary model in Chapter 5 will not work
due to the computational complexity (of @ (M?X*K:+Ky)) The two-stage EM algorithm
proposed in this Chapter might be used.

6.3. ASYMPTOTIC PROPERTIES OF GLM-PO2PLS BINARY MODEL

GLM-PO2PLS and its extensions were developed towards the aim of modeling the rela-
tionship of the outcome variable with omics jointly. To formally establish the associa-
tion, statistical testing needs to be performed, which relies on the asymptotic properties.
For example, in Section 6.1.3, the p-values of the statistical testing and hence the con-
clusions depend on the assumption of the asymptotic distribution of the estimator. An
alternative way is to use resampling methods, like permutation or bootstrapping. How-
ever, in high-dimensional settings, such methods can be computationally cumbersome.
Therefore, the asymptotic properties need to be studied.

For GLM-PO2PLS continuous model, we showed that the estimator for the parame-
ters is asymptotically normally distributed and the test statistic proposed asymptotically
follows a chi-square distribution. Extending the derivation of the asymptotic properties
for the GLM-PO2PLS continuous model to the binary model is challenging. Firstly, in
the continuous model, the observed data follows a zero-mean multivariate normal dis-
tribution which is uniquely defined by the covariance matrix

WEWT+W. 2, W +021, W2,BCT Wz;a'
Ty = CBZ,W' CZyCT+C12y, C] +0%1;  C(Epb" +BX.a’)
az, W’ (az;B+bz;)CT az;a' +bZpb’ +02

g
The mapping (denote 1) from the parameter vector 6 to the moment structure is thus
explicit. For a binary z which follows a Bernoulli distribution, the moment structure of
the data and the mapping function 7 are not explicit. Therefore it is difficult to show
that 7 satisfies certain regularity conditions [6]. Secondly, the likelihood function of the
continuous model is an explicit function of the moment structure of data

1
0;x,y,2) = —5{(10 +q+Dlog(2m) +1log|Zgl + (x, 3,22,  (x,3,2) '},

while the likelihood function of the binary model is an integral as (6.8), and again, the
moment structure of the data is unclear. It is not possible to parameterize the likelihood
in terms of the moments as for a normally distributed outcome.

A second approach we have explored to prove the asymptotic normality is extending
the proof of asymptotic properties of a logistic regression model with measurement er-
ror, where the independent variables contain error and the true values are unobserved.
However, in a logistic regression model with measurement error, the observed data can
be formulated in terms of the unobserved true values and vice versa, and the asymp-
totic properties are studied by investigating the estimator obtained by regressing the
outcome on the observed variables [7]. In the GLM-PO2PLS model, the relationship
between the observed data and the unobserved latent variables is more complicated.
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Recall the model
x:tWT+tJ_WlT+e, y:uCT+uLCI+f, u=tB+h,
n(Elz]) = Po+ta' +ub'.

It is not possible to formulate the unobserved latent variables ¢ or u in terms of the

observed omics data x and y, because the joint latent variables are shared by more than

one equation, and each omics dataset contains an additional data-specific subspace.
The derivation of asymptotic properties for the binary model is future work.

6.4. FUTURE DIRECTIONS

In this chapter, we proposed a computationally feasible two-stage EM algorithm for es-
timating the GLM-PO2PLS binary model with more than one joint components. The
algorithm was implemented on the DS dataset and the results were interpreted. A ma-
jor limitation of the GLM-PO2PLS model is assuming the effect of omics on the outcome
goes solely through the joint parts. This limitation was addressed by allowing the data-
specific parts in the linear predictor of the outcome in an extended model. Apart from
the data-specific parts, one might also want to add other covariates into the linear pre-
dictor for the outcome. Actually, model (6.4) in the second stage of the two-stage EM al-
gorithm can be regarded as a binary model with 2K —2 covariates. Thus the correspond-
ing algorithm can be used to estimate a GLM-PO2PLS binary model with covariates (one
joint component). Estimating a GLM-PO2PLS continuous model with covariates is ex-
pected to be much easier and computationally efficient.

Often the number of observed individuals or samples in multiple omics datasets
studies is relatively small and novel datasets are augmented by current biological knowl-
edge to increase efficiency in parameter estimation. To include this type of information,
penalty functions that push the estimators in the direction of the prior can be added
to the likelihood function or estimating equation. For example, van de Wiel et al. [8]
developed an approach that utilizes information brought by links between genes and
an outcome (co-data). Li and Li [4] proposed an approach that directly incorporates a
given network into a penalised regression model. For joint analysis of two omics data-
sets, we have developed GO2PLS in Chapter 2 which incorporates group structures in
the variable selection process. More available information sources (such as databases
and networks) can be added to the model to further aid parameter estimation. Research
on multi-omics methods with multiple penalty functions to include these multi-source
information are needed.

In many studies (such as the TwinsUK), longitudinal omics data are available [9]. The
interest is often to model the effect of the omics on a survival outcome such as onset of
a disease using the history of the omics. Joint models are the golden standard for this
type of datasets [5]. However, the joint model is computationally intense and cannot
be applied directly on high-dimensional longitudinal omics. It needs to be combined
with method extracting time-dependent latent components representing the longitudi-
nal omics datasets. A functional form for the omics data over time can be used. For one
omics dataset, unsupervised method such as functional PCA [3] and supervised method
such as functional PLS [2] exist. For multiple longitudinal omics, novel methods that
generalizes these single-omic methods and incorporate the outcome jointly are needed.
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Table 6.1: Coefficient estimates and p-values in DS data analysis

Method GLM-PO2PLS continuous  two-stage EM  two-stage filtering two-stage PO2PLS
(dy1, b1) (-0.044, -0.122) (-0.286, -0.942) (-0.277, -0.940) (-0.282, -0.794)
Parameter oA
A . (d2, b2) (0.015, -0.113) (0.076, -0.507) - (0.088, -0.482)
estimation T
(ds, b3) (-0.011, -0.204) (-0.066, -1.024) - (-0.068, -1.107)
a=b=0 6.32x 107> 7.46 x 1073 3.07x 1074 3.13x 1074
p-value of ar=b1 =0 1.35x107° 3.56x 1074 3.07x107* .
test dr=hy=0 0.15 0.36 - -
d3=b3=0 0.20 0.30 - -
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SUMMARY

For many human disease studies with multiple omics datasets available, a central aim
is to get a multi-angle view of the disease by modeling the disease using multiple omics
datasets jointly. The statistical challenges for this aim include 1) high dimensionality of
the omics datasets; 2) complex correlation structure within each omic layer; 3) presence
of both correlation and heterogeneity between different omic layers; and 4) different
distributions of the outcomes. Most of the currently available methods either model a
disease outcome with a single omic layer, overlooking the correlation between omics,
or model the relationship between omics without considering the outcome. This thesis
develops holistic statistical methods for jointly analyzing an outcome and two omics
datasets.

The first chapter gives an introduction to the regression models (generalized linear
model and its extensions) for modeling an outcome with a single omics dataset and la-
tent variable models (partial least squares and its extensions) for integrating two omics
datasets without an outcome. The aim of this thesis is to develop a statistical method
that models an outcome and two omics jointly. We therefore build upon the integrative
latent variable methods and propose approaches to incorporate an outcome variable.
We start with an example of visually exploring the relationship between an outcome
and integrated omics which are represented by the low-dimensional latent components
constructed using the integrative methods. We then describe how two-stage methods
can be used to model an outcome with integrated omics and statistically infer the rela-
tionships. Two-stage design can lead to biased inference, we therefore describe how to
obtain unbiased results using a one-stage approach that models the joint distribution of
an outcome and two omics datasets. The chapter finishes with an outline of the thesis.

In Chapter 2, we develop a sparse integrative method called group sparse two-way
orthogonal partial least squares (GO2PLS), which is an extension of the latent variable
method O2PLS. The method utilizes known group information among the features to
select relevant groups of features, and use these relevant features to construct joint la-
tent components. Simulation studies show that the accuracy of the constructed compo-
nents is robust against high noise levels. The method is illustrated on methylation and
glycomics from a population study, and regulomics and transcriptomics from a small
case-control study of hypertrophic cardiomyopathy (HCM). Enrichment analysis in the
population study shows involvement of the selected methylation CpG sites in the im-
mune system where glycans play important roles. In the HCM study, the scatter plots of
the estimated joint scores show separation of the HCM patients from the healthy con-
trols. And the subset of omic features selected appears highly relevant to the outcome
disease.

In Chapter 3 and Chapter 4, two-stage approaches are proposed to first integrate two
omics data in the first stage, and then model an outcome variable in the second stage
using the joint latent components constructed in the first stage. In Chapter 3, a novel
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way of modeling an outcome using genetic scores for omics is proposed. The genetic
scores are constructed from the genomics data, and contain the heritable information
of an omics layer. Various ways of constructing genetic scores are explored using in-
tegrative methods and polygenic score (PGS) methods. One of the advantages of such
genetic scores is that they can be computed without future observations of omics once
the modelis fitted. Simulation studies show that the genetic scores have predictive value
for the outcome variable. We construct genetic scores for glycomics and metabolomics
in two cohorts, and use the genetic scores to model BMI and type 2 diabetes (T2D). It
appears that the explained variance of BMI is increased and the prediction performance
of T2D is improved.

In Chapter 4, we propose a two-stage probabilistic O2PLS approach to model Down
syndrome (DS) with methylation and glycomics in a family-based case-control study.
First, joint components representing methylation and glycomics are constructed using
probabilistic O2PLS (PO2PLS) and the association between the two omics is statistically
infered. Each of these joint components is then used as pseudo-outcome and modeled
via a linear mixed model with DS, age, sex as covariates and family as random effect.
The first pair of joint components is significantly associated with DS, and its score plots
show that the DS patients are more similar to the mothers than to the siblings possibly
due to accelerated and prematured aging in the DS patients. Further, we identify the
most important CpG sites and glycans in constructing the joint components. The CpG
sites are related to both DS the functionality of glycans, and the selected glycans are
shown to be discriminators of DS in a previous study.

The two-stage models are computationally fast, but the uncertainty in the estimates
of the first stage is not taken into account in the second stage, which might lead to biased
inference. In Chapter 5, a one-stage model for joint modeling of an outcome and two
omics, namely, GLM-PO2PLS is developed. The model identifiability is derived and ex-
pectation-maximization (EM) algorithms to obtain maximum likelihood estimators of
the parameters for the model with a normally or Bernoulli distributed outcome are de-
veloped. Test statistics are proposed to infer the association between the outcome and
the omics, and their asymptotic distributions are derived. In the simulation study, we
compare the outcome prediction performance of GLM-PO2PLS with ridge regression,
which models the outcome with each omics dataset separately, hence does not model
the correlation between omics. Results show the advantage of joint modeling over two
separate models. The method is then applied on the same DS dataset as used in Chapter
4. The results support the conclusions in Chapter 4. An important gene related to DS is
identified which is missed in Chapter 4.

There are several limitations of GLM-PO2PLS, among which is the heavy computa-
tional burden of the EM algorithm for a binary outcome, due to the numerical integra-
tion required in each iteration. In Chapter 6, a computationally more efficient two-stage
EM algorithm is developed for the GLM-PO2PLS model with a binary outcome. It first
estimates a GLM-PO2PLS continuous model regarding the binary outcome as a nor-
mally distributed variable, and then fits several one-component GLM-PO2PLS binary
models sequentially to update each pair of joint latent variables, treating the other pairs
as known. The algorithm makes the computation of a GLM-PO2PLS binary model with
multiple components feasible. The chapter conclude with relevant extensions and fu-
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ture directions of GLM-PO2PLS, including descriptions of the extended GLM-PO2PLS
model allowing omic-specific latent variables in the linear predictor of the outcome.

To conclude, in this thesis we propose multiple ways to model an outcome variable
with integrated omics data. The methods are validated via extensive simulations and
demonstrated on various datasets. Depending on the study design and research ques-
tion, each type of method has its advantages and value. Together with free and open-
source software available online, the work in the thesis provides useful tools to biomed-
ical research and helps further development of biostatistical methodology in the field of
omics research.






SAMENVATTING

Voor veel studies naar ziektes waarbij meerdere omics-datasets beschikbaar zijn, is het
doel om een ‘multi-angle’ beeld van de ziekte te verkrijgen. Dit kan d.m.v. een statistisch
model die de relatie tussen de ziekte en alle gemeten omics-datasets modelleert. De sta-
tistische uitdagingen hierbij zijn 1) de hoge dimensionaliteit van de omics-datasets; 2)
de complexe correlatiestructuur binnen elke omics-dataset; 3) de aanwezigheid van zo-
wel correlatie als heterogeniteit tussen verschillende omics-datasets; en 4) de verschil-
lende verdelingen van de uitkomsten. De meeste huidige methoden modelleren ofwel
een ziekte-uitkomst met één omics-dataset, waarbij dus de correlatie tussen omics over
het hoofd wordt gezien, ofwel de relatie tussen omics-datasets zonder rekening te hou-
den met de uitkomst.

Dit proefschrift ontwikkelt statistische methoden voor het gezamenlijk analyseren
van een uitkomst en twee omics-datasets. Het eerste hoofdstuk geeft een introductie
tot de regressiemodellen (‘generalized linear model’ en zijn uitbreidingen) voor het mo-
delleren van een uitkomst met één omics-dataset en latent variabele modellen (‘partial
least squares’ en zijn uitbreidingen) voor het integreren van twee omics-datasets zon-
der een uitkomst. Het doel van dit proefschrift is het ontwikkelen van een statistische
methode die een uitkomst en twee omics gezamenlijk modelleert. We bouwen daarom
voort op de integratieve latent variabele methoden en stellen verschillende methoden
voor om een uitkomstvariabele in het model op te nemen. We beginnen met een voor-
beeld van een visueel onderzoek naar de relatie tussen een uitkomst en geintegreerde
omics die worden vertegenwoordigd door de laag-dimensionale latente componenten
die zijn geconstrueerd met behulp van de integratieve methoden. Vervolgens beschrij-
ven we hoe twee-staps-methoden kunnen worden gebruikt om een uitkomst met ge-
integreerde omics te modelleren en statistisch inferentie te doen over de relaties. Een
twee-staps methode kan leiden tot vertekende inferentie, daarom beschrijven we hoe
we zuivere (‘unbiased’) resultaten kunnen verkrijgen met behulp van een één-staps be-
nadering die de gezamenlijke verdeling van een uitkomst en twee omics-datasets mo-
delleert. Het hoofdstuk eindigt met een overzicht van het proefschrift.

In Hoofdstuk 2 ontwikkelen we een integratieve methode genaamd group sparse
two-way orthogonal partial least squares (GO2PLS), die een uitbreiding is van de latente
variabele methode O2PLS. De methode maakt gebruik van vooraf bekende groepsin-
formatie over de variabelen om relevante groepen van variabelen te selecteren en deze
relevante variabelen te gebruiken om gezamenlijke latente componenten te construe-
ren. Simulatiestudies tonen aan dat de nauwkeurigheid van de geconstrueerde com-
ponenten robuust is tegen hoge niveaus van ruis. De methode wordt geillustreerd met
een voorbeel van methylation en glycomics datasets gemeten in een populatiestudie,
en regulomics en transcriptomics gemeten in een kleine case-control studie naar hy-
pertrofische cardiomyopathie (HCM). Gen-verrijkings-analyse (‘gene enrichment ana-
lysis’) in de populatiestudie toont betrokkenheid van de geselecteerde CpG-sites in het
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immuunsysteem waarin glycanen een belangrijke rol spelen. In de HCM studie laten
de spreidingsplots van de geschatte gezamenlijke scores een structuur zien waarbij de
HCM patiénten van de gezonde controles onderscheiden kunnen worden. Daarnaast
blijkt een aantal van de geselecteerde omics variabelen relevant te zijn voor de ziekte.

In Hoofdstuk 3 en Hoofdstuk 4 worden twee-staps methoden voorgesteld om eerst
twee omics data te integreren in de eerste stap en vervolgens de relatie te modelleren
tussen de uitkomstvariabele en de gezamenlijke latente componenten uit de eerste stap.
In Hoofdstuk 3 wordt een nieuwe manier voorgesteld om een uitkomstvariabele te mo-
delleren met behulp van genetische scores voor omics. De genetische scores worden
geconstrueerd uit de genetische data en bevatten de erfelijke informatie van een omics
laag. Verschillende manieren om genetische scores te construeren worden onderzocht,
namelijk integratieve methoden en polygene score (PGS) methoden. Een van de voor-
delen van dergelijke genetische scores is dat ze kunnen worden berekend zonder toe-
komstige observaties van omics zodra het gefitte model beschikbaar is. Simulatiestudies
tonen aan dat de genetische scores voorspellende waarde hebben voor de uitkomstva-
riabele. We construeren genetische scores voor glycomics en metabolomics variabelen
beschikbaar in twee cohorten, en gebruiken deze om genetische scores om body mass
index (BMI) en type 2 diabetes (T2D) te modelleren. Het lijkt erop dat in de verkregen
modellen de verklaarde variantie van BMI is verhoogd en dat T2D beter wordt voorspeld.

In Hoofdstuk 4 stellen we een twee-staps probabilistische O2PLS-aanpak voor om
het Downsyndroom (DS) te modelleren met behulp van methylation en glycomics data-
sets in een op families gebaseerde case-controlstudie. Eerst worden de gezamenlijke
componenten die methylation en glycomics vertegenwoordigen, geconstrueerd door
probabilistische O2PLS (PO2PLS) toe te passen en wordt de associatie tussen de twee
omics statistisch getoetst. Elk van deze gezamenlijke componenten wordt vervolgens
gebruikt als pseudo-outcome en gemodelleerd via een lineair mixed model met DS, leef-
tijd en geslacht als covariaten. Correlatie binnen families wordt gemodelleerd met een
random effect. Het eerste paar gezamenlijke componenten is statistisch significant ge-
associeerd met DS en de scoreplots tonen aan dat de mensen met DS meer overeen-
komsten vertonen met hun moeders dan met hun broers en zussen. Mogelijk is dit het
gevolg van versnelde en vroegtijdige veroudering bij mensen met DS. Verder identifice-
ren we de belangrijkste CpG-sites en glycanen bij het construeren van de gezamenlijke
componenten. De CpG-sites hebben betrekking op zowel DS als op de functionaliteit
van glycanen, en de geselecteerde glycanen blijken discriminatoren te zijn van DS in
een eerdere studie.

De twee-staps methoden zijn rekenkundig snel, maar de onzekerheid in de schattin-
gen van de eerste stap wordt niet meegenomen in de tweede stap, wat kan leiden tot een
vertekende inferentie. In Hoofdstuk 5 wordt een een-staps methode ontwikkeld voor
het gezamenlijk modelleren van een uitkomst en twee omics, namelijk GLM-PO2PLS.
Identificeerbaarheid van het model wordt afgeleid en expectation-maximization (EM)
algoritmes worden ontwikkeld om maximum likelihood schatters van de parameters te
verkrijgen voor het model met een normaal of Bernoulli verdeelde uitkomst. Teststatis-
tieken worden voorgesteld om de associatie tussen de uitkomst en de omics te toetsen
en hun asymptotische verdelingen worden afgeleid. In de simulatiestudie vergelijken
we de prestaties van GLM-PO2PLS met die van ridge-regressie met betrekking tot het
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voorspellen van de uitkomst. Ridge modelleert de uitkomst afzonderlijk met elk omics
dataset, waardoor de correlatie tussen omics niet wordt meegenomen. De resultaten
laten het voordeel zien van het gezamenlijk modelleren ten opzichte van twee afzon-
derlijke modellen. De methode wordt vervolgens toegepast op dezelfde DS-dataset als
in Hoofdstuk 4. De resultaten ondersteunen de conclusies uit Hoofdstuk 4. Daarnaast
wordt een belangrijk gen gerelateerd aan DS geidentificeerd dat in Hoofdstuk 4 gemist
is.

GLM-PO2PLS heeft verschillende tekortkomingen, waaronder de zware computati-
onele last van het EM-algoritme voor een binair uitkomst, als gevolg van de numerieke
integratie die bij elke iteratie van het algoritme gemaakt moet worden. In Hoofdstuk 6
wordt een meer computationeel efficiént twee-staps-EM-algoritme ontwikkeld voor het
GLM-PO2PLS-model met een binair uitkomst. Hierbij wordt eerst een GLM-PO2PLS-
continu model geschat waarbij de binaire uitkomst wordt beschouwd als een normaal
verdeelde variabele en vervolgens worden verschillende GLM-PO2PLS-binaire model-
len sequentieel toegepast om elk paar van gezamenlijke latente variabelen te updaten,
waarbij de andere paren als bekend worden beschouwd. Het algoritme maakt de bere-
kening van een GLM-PO2PLS-binaire model met meerdere componenten computatio-
neel haalbaar. Het hoofdstuk sluit af met relevante uitbreidingen en toekomstige rich-
tingen van GLM-PO2PLS, waaronder beschrijvingen van het uitgebreide GLM-PO2PLS-
model dat omic-specifieke latente variabelen mogelijk maakt in de lineaire predictor
van de uitkomst.

Om samen te vatten, in dit proefschrift worden meerdere manieren om een uit-
komstvariabele te modelleren met geintegreerde omics-data voorgesteld. De methoden
worden gevalideerd via uitgebreide simulaties en geillustreerd met verschillende data-
sets. Afhankelijk van de onderzoeksopzet en de onderzoeksvraag heeft elk type methode
zijn eigen voordelen. Samen met gratis en open-source software die online beschikbaar
is, biedt het werk in dit proefschrift nuttige tools voor biomedisch onderzoek en helpt
het bij de verdere ontwikkeling van biostatistische methodologie in het veld van omics-
onderzoek.
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