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Abstract

For complex diseases, the relationship between genotypes, environment factors and phenotype is
usually complex and nonlinear. Our understanding of the genetic architecture of diseases has
considerably increased over the last years. However, both conceptually and methodologically,
detecting gene-gene and gene-environment interactions remains a challenge, despite the existence
of a number of efficient methods. One method that offers great promises but has not yet been
widely applied to genomic data is the entropy-based approach of information theory. In this paper
we first develop entropy-based test statistics to identify 2-way and higher order gene-gene and
gene-environment interactions. We then apply these methods to a bladder cancer data set and
thereby test their power and identify strengths and weaknesses. For two-way interactions, we
propose an information-gain approach based on mutual information. For three-ways and higher
order interactions, an interaction-information-gain approach is used. In both case we develop one-
dimensional test statistics to analyze sparse data. Compared to the naive chi-square test, the test
statistics we develop have similar or higher power and is robust. Applying it to the bladder cancer
data set allowed to investigate the complex interactions between DNA repair gene SNPs, smoking
status, and bladder cancer susceptibility. Although not yet widely applied, entropy-based
approaches appear as a useful tool for detecting gene-gene and gene-environment interactions. The
test statistics we develop add to a growing body methodologies that will gradually shed light on
the complex architecture of common diseases.
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Introduction

Complex diseases result from mutual interactions between genetic variants and
environmental factors and our understanding of their genetic architecture has considerably
grown over the last decades. In recent years, there has been great enthusiasm to detect and to
characterize gene-gene and gene-environment interactions of complex diseases using
genome data [Mahdi et al., 2009; Moore and Williams, 2009; van-der-Woude et al., 2010;
Wan et al., 2010; Zhang and Liu, 2007]. However, despite considerable effort, identifying
and characterizing susceptibility genes of common complex human diseases and their
network of interactions remains a great challenge. The challenge is both conceptual and
technical: conceptually, it is not always clear how to define the interactions. There are two
different arguments about gene-gene and gene-environment interactions: (1) statistical
interaction, (2) biological interaction. Technically, traditional statistical approaches may not
be useful because of the complexity and nonlinearity between complex traits and genetic,
environment factors.

In traditional statistical models, i.e., linear models and generalized linear models such as
logistic regressions, the genetic and environmental effects are decomposed into main and
interaction effects [Fisher, 1918]. The statistical interactions are deviations from the main
effects and don’t make sense unless the main effect is significant. Moreover, the traditional
statistical models may not work for high dimension sparse data. For instance, logistic
regression models including interaction terms can fail to converge when some cells contain
few individuals [Andrew et al., 2006]. Yet, one advantage of traditional statistical models is
that the related theory is very mature and user-friendly softwares are available. For instance,
variance partitioning and ANOVA are standard procedure in SAS for data analysis and
model selection.

Biological interactions, on the other hand, happen at the cellular level and result from
physical interactions between biomolecules such as DNA, RNA and proteins [Moore and
Willams, 2009; Bateson, 1909; Bateson, 2002]. The biological gene-gene and gene-
environment interaction is the interdependence between genetic and environmental factors
and may cause complex diseases. In complex diseases, the relationship between genotypes,
environmental factors and disease phenotypes is usually complex and nonlinear. Thus,
biological interaction makes sense and it is valid in describing the complicated relation
between genetic, environmental factors and disease phenotypes. In the absence of main
effects, the biological gene-gene and gene-environment interactions may exist and can be
important [Frankel and Schork, 1996]. However, the related theory to detect and to
characterize the biological gene-gene and gene-environment interactions is not well-
developed. There is a need to develop powerful methods and user-friendly softwares to
identify and to interpret the complex genetic architecture of complex traits.

By using multiple genetic markers and environmental factors in analysis, it is usually a high-
dimensional problem. For instance, assume we have two single nucleotide polymorphism
(SNP) markers. Each of the two SNP has 3 genotypes, and then there are 9 genotype
combinations if we consider the two SNPs simultaneously. If we add one environmental
factor which has 2 categories, e.g., smoking vs non-smoking, there are 2 x 9 = 18 genotype-
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environment combinations if we consider the two SNPs and the environmental factor
simultaneously. Hence, one needs to handle the high-dimensional data.

In the multifactor dimensionality reduction (MDR) procedure, high dimensional genetic data
are collapsed into a single dimensional variable allowing for such data to be analyzed [Hahn
et al., 2003; Lou et al., 2007; Ritchie et al., 2001, 2003a, 2003b, 2004; Velez et al., 2007].
MDR is a non-parametric procedure that makes no assumption about the relationship
between the phenotypes, the genetic, and the environmental factors. Since there was no
alternative and powerful procedure, Andrew et al. [2006] ran logistic regression models to
test three way interaction to replicate the findings of MDR. Unfortunately, the logistic
regression models failed to converge due to the sparse nature of bladder cancer data. Thus, it
is not only interesting but also necessary and important to develop novel statistical methods
to detect and to characterize the complex biological gene-gene and gene-environment
interactions of complex traits.

The traditional statistical models can not properly fit the nonlinear relationship between
genotypes, environment factors and disease phenotypes in the absence of main effects. It
may not be able and useful to model biological interactions. For the bladder cancer data of
Andrew et al. [2006], the main effects of genetic polymorphisms were not observed and it is
unclear if logistic regressions may fit the data well. The failure of convergence may be due
to invalidness of the logistic regression model itself.

It is well-known that information theory based on entropy function is widely used to study
nonlinear problems and complex system. The entropy function is a nonlinear transformation
of interested variables. The entropy is commonly used in information theory to measure the
uncertainty of random variables. The entropy-based approach is likely to be very useful to
study the nonlinear relationship between genotypes, environment factors and phenotypes
and to interpret the gene-gene and gene-environment interactions of complex diseases [Dong
et al., 2008; Kang et al., 2008; Nothnagel et al., 2002]. In this article, we develop entropy-
based approaches to detect and to characterize gene-gene and gene-environment interactions
of complex diseases.

We start with the definition of entropy for genetic markers and environmental factors. Then,
2-way mutual information and information gain (1G) are introduced to describe gene-gene
and gene-environment interactions. One idea of this article is to reduce high dimensional
data to be a one-dimensional variable, and then to construct a y2-distribution statistic to test
gene-gene interaction of complex diseases. We considered two di-allelic markers A and Bin
a case-control design. By using the information gain function, we reduce the 9-dimensional
genotype combinations of the two markers to be a one-dimensional variable to construct the
information gain based test 7,5 The method can be applied to test 2-way gene-environment
interaction by treating the levels of environment factor as genotypes of a marker, i.e., one
marker is replaced by the environment factor.

To generalize the 2-way methods to handle multiple K~way cases, K= 3, we need to
distinguish two different concepts in information theory: interaction information and total
correlation information (TCI). In 2-way case, the two concepts are the same. However, they
are different in multiple K-way cases, K= 3. Roughly, the interaction information among
multiple factors is the amount of information that is common to all the factors. The total
correlation information, however, describes the total amount of dependence among all the
factors. The K-way total correlation information can be decomposed into a summation of all
lower and same order A~way interaction information, 2 < k< K [Jakulin, 2005].

We generalize the 2-way methods to detect and to characterize multiple K-way gene-gene
and gene-environment interactions and correlations, K= 3. For multiple K-way interactions,

Genet Epidemiol. Author manuscript; available in PMC 2012 November 01.



1duasnuey Joyiny vd-HIN 1duasnuey Joyiny vd-HIN

1duasnuey Joyiny vd-HIN

Fan et al.

Methods

Page 4

the K~way interaction information is proposed to extend the 2-way mutual information. For
multiple K~way correlations, total correlation information is used. Correspondingly, the
interaction information gain (11G) and total correlation information gain (TCIG) can be
defined as one-dimensional variables for case-control data. Thus, high-dimensional genetic
data are collapsed as one-dimension variables via the information gains. Using the one-

dimensional variables, test statistics are constructed which are Xf—distributed. Compared
with the naive ;(2 test statistics which usually have high degrees of freedom, the proposed
information gain tests are easy to implement. In addition, the naive ;(2 tests are not always
implementable due to sparse nature of high dimension genetic data.

Simulation study is performed to evaluate the robustness of the proposed test statistics by
type | error rate calculations. Power analysis is carried out to show the usefulness of the
proposed methods. The method is applied to bladder cancer data to explore gene-gene and
gene-environment interactions and correlations of SNPs and smoking status with the
disease. We use the bladder cancer data to show a forward selection procedure for the final
model selection, and the procedure can be applied to the study of other complex traits.

In information theory, entropy measures the uncertainty associated with a random variable
or a random system [Shannon, 1948]. The entropy H(.X) of a discrete random variable Xis
defined by

H(X)=~ E[logP(X)]=~ ) p(x)logp(x). "

xeZ

where p(X) = ALX = X), X€E X, is the probability mass function of the random variable X,
and  is a finite set (e.g., {1, 2, -+, 1}) or an enumerable infinite set (e.g., {1, 2, ---}) [Cover
and Thomas, 2006]. The log is to the base 2. By definition, 0 log 0 = 0. The higher the
entropy H(X), the the higher the uncertainty we may predict the outcome about the variable
X. The concept of the Shannon entropy has been used to select interesting combinations of
polymorphisms for evaluating and for visualizing the information gain, which in turn allows
for the detection of gene-gene and gene-environment interactions [Jakulin, 2005; Jakulin
and Bratko, 2003, 2004; Jakulin et al., 2003; Moore et al., 2006; Wu et al., 2009].

Genotype and Environment-Based Entropy

For a case-control study design, we denote the disease status of an individual by D, and
attribute the value D = 0 to healthy individuals (control) and the value D =1 to affected ones
(case). For explanation purposes, let us consider two di-allelic markers A and B (e.g., SNPs)
and an environmental exposure £. Let us denote the alleles of markers Aand Bby A, aand
B, b, respectively, and code the environmental factor £as £=0, 1, 2 (e.g., non smoking, <
35 pack years, = 35 pack years). There are three genotypes at marker A (AA, Aa, aa) and
three genotypes at marker B (BB, Bb, bb). For convenience, we call each of the genotypes
G4 at marker A and Ggat marker B by the number of A and Balleles present. That is,

2 AA 2 BB
G =¢{1 Aa and G,={ 1 Bb . )

A
0 aa 0 bb

In the literature, genetic markers and environmental factors are treated as attributes [Jakulin
and Bratko, 2003; Jakulin et al., 2003]. Using the entropy definition (1), we can define the
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entropy H(A) of marker A in the general population and the conditional entropy H(A|D) in
the affected population as

H(A)= - %P(GA =DlogP(G ,=i),
i=0

2 (3
H(AID)= — ¥, P(G,=ilD=1)logP(G,,=i|D=1).
i=0

Similarly, we may define the entropy H(B) of marker Bin the general population and the
conditional entropy AH(B|D) in the affected population. For the environmental factor £, its
entropy H(E) in the general population and its conditional entropy AH(£|D) in the affected
population can be defined, accordingly. When the markers A and B are combined, the
entropy H(A, B) in the general population and the conditional entropy H(A, BD) in the
affected population are:

2 2
H(A, B)= - Z%) ZOP(GA =i, G,=j)logP(G,=i,G,=)),
i=0j=

2 2
H(A,BID)= - Y 3 P(G,=i,G,=jlD=1)logP(G,,=i,G,=jID=1).
i=0j=0

4

Similarly, when one marker (e.g., A) and the environmental factor £are combined, the
entropy H(A, E) in the general population and the conditional entropy H(A, £ D) in the
affected population are:

2 2
H(A,E)=- Y 3 P(G,=i, E=e)logP(G =i, E=e),

i=0e=0
22 (5
H(A,E|D)=— ¥, 3 P(G, =i, E=e|D=1)logP(G =i, E=e|D=1).

i=0e=0

The entropy H(B, E) in the general population and the conditional entropy H(B, £|D) in the
affected population can be defined in a similar manner. When both markers and the
environmental factor are combined, the entropy H(A, B, E) in the general population and the
conditional entropy H(A, B, £|D) in the affected population are:

2 2 2
H(A,B,E)=-3 5 3 P(G,=i,G,=j E=¢)logP(G,=i,G,=j, E=e),
i=0j=0e=0

2 2 2
H(A,B,EID)=— Y. 3, 3 P(G,=i,G,=j, E=e|D=D)logP(G,=i,G,=j, E=e|D=1).
i=0j=0e=0

()

2-Way Mutual Information and Information Gain

The mutual information measures the interaction between two markers. In the general
population, the mutual information of markers Aand B, (A, B), is defined as [Shannon,
1948; Cover and Thomas, 2006]

I(A, B)=H(A)+H(B) — H(A, B)
22 I P(G,=i,G,=)) (7
_i§0]§0P(GA =1, GB—])IOgWP(éB:J).
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For the two markers Aand B, (A, B) =0, and /(A, B)=0ifand only if G4and Ggare
independent (i.e., AGa=1i, Gg=j) = AGa= NAGg=), p28 of Cover and Thomas
[2006]).

Figure 1a) shows an I-diagram of H(A), H(B) and /(A, B), and it is equivalent to a Venn
diagram in set theory [Chanda et al., 2007; McGill, 1954; Yeung, 1991]. The left and right
rectangles illustrate the magnitude of H(A) and H(B), respectively, and their overlap,
colored in black, corresponds to the magnitude of the /A, B). In the affected population, the
mutual information of markers A and B is defined as

I(A, BID)=H(A|D)+H(B|D) — H(A, BID)

2 2 . . P(G,=i,G,=jlD=1) 8
=5 ngP(GA:z, G,=jID=1)log 5ot rhe - ®)

KA, B D) measures the interaction between markers A and B given the disease. For the two
markers A and B, /(A, B\D) =0, and /A, BD)=0ifand only if G4and Ggare
conditionally independent given the disease (i.e., AGa=1/, Gg=D=1) = AGa= D=
1AGg=D=1)).

The information gain of markers A and B in the presence of a disease can be defined as the
difference between the mutual information in the affected population and that in the general
population [Jakulin and Bratko, 2003, 2004; Jakulin et al., 2003; McGill, 1954; Moore et al.,
2006]

IG(AB|D)=I(A, B|D) — I(A, B). 9)

If the disease and the two markers are independent (i.e., AGa=1, Gg= /D=1) = AGx =1,
Gg= ), then (A, BD) = (A, B) and the information gain /G(AB|D) is equal to 0. In that
case, the interaction between markers A and B does not contribute to predicting disease risk.
Hence, we can determine whether the gene-gene interaction between markers Aand B
predicts disease status by testing if the difference between estimates of mutual information is
zero. Based on this rationale, we can build test statistics for practical applications.

For marker A or Band environmental factor £, the mutual information and the conditional
mutual information can be defined as above. The information gain of marker A and
environmental factor £in the presence of a disease can be defined as the difference /G(AA
D) = A, AD) — I(A, E). If the information gain is null, i.e., /G(AE D = 0), the marker A
and the environmental factor £ are independent of the disease status and the interaction
between A and £ does not predict disease status. Likewise, if the marker Band the
environmental factor £ are independent of the disease status D, then there is no information
gain (i.e., /G(BED) = (B, AD)- /B, E) = 0) and the interaction between Band £ does not
predict disease status.

3-Way Interaction Information and Total Correlation Information

The information gains /G(AB|D), IG(AE|D), and /G(BE D) represent 2-way interaction
gains of two attributes given a disease. If we consider the three attributes A, Band £
simultaneously, we can define the 3-way interaction information gain and the total
correlation information as follows [Chanda et al., 2007; Han, 1980; McGill, 1954;
Watanabe, 1960; Yeung, 1991]. In the general population, the 3-way interaction information
of markers A and Band environmental factor £'is defined as [Cover and Thomas, 2006,
p49].
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I(A, B,E)=— H(A) — H(B) — H(E)+H(A, B)+H(A, E)+H(B,E) — H(A, B, E).

The 3-way interaction information /A, B, E) contains interactions that can not be explained
by the 2-way mutual information A A, B), (A, E), and /B, E). It represents the gain or loss
of information by adding one attribute to a pair of attributes. Hence, the 3-way interaction
information among attributes A, Band £ can be understood as the amount of information
that is common to all the attributes, but not present in any subset. The interaction
information can be negative or positive.

Figure 1b) shows an I-diagram of H(A), H(B), H(£), and /A, B, E) for two markers A and
Band an environmental factor £[Chanda et al., 2007; McGill, 1954; Yeung-1991]. In
Figure 1b), the black region corresponds to the magnitude of the (A, B, E). Compared to
Figure 1a), Figure 1b) includes an additional rectangle corresponding to the magnitude of
H(E). If one attribute (e.g., the environmental factor £) is independent of two dependent
attributes (e.g., the markers A and B), the interaction information /A, B, E) will be 0. This
ishecause AGa=1, Gg=J E=6) =P Ga=1, Gg=)P(E=¢e)implies AGa=1i E=¢€) =
AGua=NRAE=¢and AGg=j E=e) = AGg=))AE=¢),and thus (A B, £)=0. Ifall
three attributes are independent, the interaction information /A, B, E) is of course equal to
0. Hence, (A, B, E) is an interaction among all three attributes.

The total correlation information is defined as the difference between the joint entropy H(A,
B, E) and the three individual entropies A(A), H(B) and H(E), i.e.,

TCI(A, B, E)=H(A)+H(B)+H(E) — H(A, B, E)
=I(A, B)+I(A, E)+1(B, E)+1(A, B, E). (10)
The total correlation information describes the total amount of dependence among the three
attributes A, Band £. It is always positive, or zero if and only if all the three attributes are
independent, i.e., AGa=1, Gg=j, E=6) = AGa= NAGg=)PA(E= e). It will be different
from zero even if only one pair of attributes are dependent. For instance, it is non-zero if the
genetic markers A and Bare independent of the environmental factor £but A and Bare
dependent or in linkage disequilibrium. Figure 1c) shows an I-diagram of H(A), H(B), H(E),
and 7CI(A, B, E) for two markers A and B and an environmental factor £[Chanda et al.,
2007; McGill, 1954; Yeung-1991].

The second equality of relation (10) shows that the total correlation information 7C/A, B,
E) is equal to the summation of all 2-way mutual information /A, B), (A, E), (B, E), and
3-way interaction information /A, B, E). Thus, the 2-way mutual information and the 3-way
interaction information can be seen as a decomposition of a 3-way dependency into a sum of
2-way and 3-way interactions [Jakulin, 2005]. The existence of 3-way correlations (i.e.,
TCIA, B, E) # 0)) indicates the existence of some 2-way or 3-way interactions. On the other
hand, the existence of 2-way or 3-way interactions can lead to 3-way correlations.

In the disease population, the 3-way interaction information /(A, B, £D) and total
correlation information 7C/(A, B, £|D) of markers A and B and environmental factor £are
defined as

I(A, B, E\D)= — H(AID) — H(B|D) — H(E|D)+H(A, B\D)+H(A, E|\D)+H(B, E\D) — H(A, B, E|D),
TCI(A, B, E\D)=H(A|D)+H(B|D)+H(E|D) — H(A, B, E|D).
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The interaction information gain //G(ABE|D) and the total correlation information gain
TCIG(ABAD) of markers A and B and environmental factor £in the presence of a disease
can be defined as the differences [Jakulin and Bratko, 2003, 2004; Jakulin et al., 2003;
McGill, 1954; Moore et al., 2006]

IIG(ABE\D)=I(A, B, E\D) — I(A, B, E),
TCIG(ABE|D)=TCI(A, B,E\D) - TCI(A, B, E). (1)
If the disease is independent of the two markers and the environmental factor £, A, B, £|D)
= (A, B, E) and the information gain //G(ABE|D) is equal to 0. Similarly, 7TC/A, B, D) =
TCIA, B, E) and the total correlation information gain 7C/G(ABE D) is equal to 0. Hence,
we can test for the existence of gene-gene and gene-environment interactions or correlations
between the disease and two markers A and B and the environmental factor £by testing if
IIG(ABE D) and TCIG(ABE D) are zero. Based on this rationale, we can build test statistics
for practical applications.

K-Way Interaction Information and Total Correlation Information

Suppose that we are interested in interactions or correlations between the disease and an
arbitrary number K of attributes A = (Ay, -, Ax), which can be genetic markers or
environmental factors. For simplicity, we assume that each A, can take three values 0, 1, or
2. For a vector of realization a= (ay, -, ag) of A = (Ay, -, Ax), we denote the joint
probabilities as Pz= A(Ay = ay, -+, Ak = ak) = Pay...a5 N the general population and as Q3 =
AAL = ay, -, A= adD= 1) = Qy...44 in the affected population. Based on the joint
probabilities, we can define the entropies H( 4) = H(A1, -, Ax) = —Zz Pog Pzand H( A |
D) = H(AL " AKl D) = ‘2505|09 Qg

For asubset S = (Aj, Aj, -+, Aj,) € A = (A, Ap, -+, Ak), we can define the related
entropies AH( §) and A S | D) in a similar manner. Here C means that S is a subset of A and
it can be equal to A = (A, Ay, -, Ag). For a realization Sof s = (Ajp, Ay 5 A, the
marginal probabilities are denoted as Pzand Qg For individual attributes Ay, -+, Ak, the
marginal probabilities and entropies are denoted as Py, ... . =, P. .. aps HAL), - HAK),
Qayor s @oeape H(AL| D), -+, and H(Ax | D). For asubset S, let us denote | S| =[(Aj,
Ap, - Ajy)l = 0, i.e., the number of attributes of $. The K-way interaction information can
be defined as [McGill, 1954; Han, 1980; Yeung, 1991]

[()=I(A1, Ay, -+ A=~ 3 (D) H(),
S Cad
(A |D)=I(A1, Az, ,AdD)=~ %, (-D“"H(7|D).
S A

The K-way interaction information gain is defined as //IG( A | D)= (A | D) — [ A).

In the general population, the K-way total correlation information is defined as the
difference between the summation of the individual entropies H(A,), -, H(Ak) and the joint
entropy H( A) [Jakulin, 2005; Watanabe, 1960; Chanda et al., 2007], i.e.,

TCI(o/)=H(A\)+---+H(A,) —H(Ay, - ,Ay)

= Y I (12)
S |\ S22
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The total correlation information 7C/( A) is the total amount of dependence among all the
attributes A = (Aq, -+, Ak). As the second equality in relation (12) shows, the total
correlation information 7C/( A) is equal to the summation of all interaction information

K 8) including 2-way mutual information, s C A. Thus, the interaction information can be
seen as a decomposition of a K~way dependency into a sum of A-way interactions, k< K
[Jakulin, 2005]. The existence of K-way correlations indicates the existence of some Away
interactions, k< K. On the other hand, the existence of low order Away interactions can
lead to high order K~way correlations.

In the affected population, the K-way total correlation information is defined as the
difference between the summation of the individual entropies H(A, | D), -, H{Ax| D)) and
the joint entropy H( A | D)), i.e.,

TCI(«/\D)=H(A{|D)+ - - - +H(A.|D) — H(Ay, - ,A(|D).

The K-way total correlation information gain is defined as TC/G( A | D)= TC A | D) -
TCI A). If the disease is independent of the attributes, the interaction information gain

11G( A | D) is equal to 0 and similarly, the total correlation information gain 7C/G( A | D) is
equal to 0. The test statistics can be built accordingly to test the interaction or correlation
between the disease and the attributes A = (Aq, Ay, -, Ax).

Test Statistics Based on the 2-Way Mutual Information Gain

Based on the above discussion about 2-way mutual information and information gain, we
can construct test statistics to detect gene-gene and gene-environment interactions. In what
follows, we discuss only the construction of a test statistic to detect a gene-gene interaction
between markers A and B. The same procedure can be applied to construct a test statistic to
detect a gene-environment interaction between marker A (or B) and environmental factor £.

Consider a case-control design with M controls from an unaffected population and A/ cases
from an affected population. Assume that each individual in the sample is typed at both
markers A and B. Let us denote by Xj;the count of controls whose genotypes are (G4 = /,
Gg=J), and by Yj;he count of cases whose genotypes are (G4 =/, Gg= ), /,j=0,1,2. The
test statistics can be built based on the column vectors X'= (Xg0, Xo1, X02, X10, X11, X12,
Xo0, Xo1)Tand Y= (Yoo, You. Yo2, Y10, Y11, Y12, Y20, Y21)T. Hereafter, the superscript ¢
denotes the transpose of a vector or a matrix. To remove redundancies, X5, is not included
in X, and Y55 is not included in Y. Before defining our test statistics, let us introduce some
notations.

In the general population, we denote the joint genotype probabilities for markers A and B by

Pjj= AGa= i, Gg= ). For the affected population, we denote the joint conditional genotype

probabilities for markers Aand Bby Qj;= AGa =i, Gg= D= 1). One can see that #jand

Qjjboth sum to 1 and that some parameters are redundant. Let us denote P = (Fyo, Fo1, Fo2,

Plov Pllv P].Zl PZOI le)rand 0: (0007 0011 0021 010! Qllv 0121 0201 QZl)t' Both the column
X Y

counting vector( X2 ) and the column counting vector( Y )follow a multinomial

distribution. The mean vectors of X'and Yare MPand NQ, respectively, and the variance-

covariance matrix of Xand Yare Mdiag (P — PP?] and Mdiag (Q) — QQ7, respectively.

In the following, let us denote ¥ = diag (P — PPt and X p = diag (Q) - QQ~.

The sample mean X'= X/ M serves as the estimate of Pand the sample mean Y= Y/Nserves
as the estimate of Q. Assume that the sample sizes Mand N are large enough that the large
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sample theory applies. By the multivariate central limit theorem of large sample theory,

% [f - P] can be approximated by a multivariate normal distribution with a zero mean
vector and a variance-covariance matrix X [Lehmann, 1983, Theorem 5.1.8, p343].

Similarly, ‘/ﬁ[7 - Q] can be approximated by a multivariate normal distribution with a zero
mean vector and a variance-covariance matrix X p.

Now, let us define

Qij
0.0

fij=Pij gij=Qijlog

oo P
OgPP

2 2 2 5
where P,::ZFOP,»], P-FZ,EOPU’ Qi-=ZF0Q"j and Q-/=Zi:0Qij. Let

2 2 2 2
J=I(A, B)=Zi=ozj:oﬁ/ and 8=1(A, B|D)=Zizozj:0gfj. Then, the information gain can
be expressed as

2 2 2 2
IGABID)=g - f=>">"gij = > > fi;.

i=0 j=0 i=0 j=0

We denote the partial derivatives of functions fand gas 2z and 2, which are column vectors.
The elements of o and % are given in the Appendix A as

af _ P
apP;; =lo gPP —logz 75
05’ Qu 025 (13)

30,198 5,0; ~ 985,05

We further denote A=[ %]TZ%/MJF[ %]TZ 75/N.
We denote the estimate of 7j;as P,/ Xjf M and the estimate of Qj;as Q,/ Yi N. Similarly,

we denote the estimates of other parameters as '—Z u etc. Then, the estimates 7 A,
and gof £ A, and g can be calculated by replacing 7 and Qjjusing P,/ and Q,/

Based on the large sample theory, V(¥ — £) tends to a normal distribution with a zero

mean and a variance [ %] » 2. Similarly, VN(g — g) tends to a normal distribution with a

zero mean and a variance [ @Q]TZ % [Lehmann, 1983, Theorem 2.5.3, p112]. Note that f=
KA, B) = (A, B|D) = gunder the null hypothe5|s of mdependence between the disease and
the two markers Aand B, and so g - f= (-9 - (- # tends to a normal distribution with
a zero mean and a variance A. With these discussions in mind, the statistical tests can be
constructed as
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—~2 —~
T/(;:@_ 5 //1\,
— ofs §\ ~
T=(P - Q) (%+TD) (P-0).
The test 7,5 is based on the information gain /G(AB| D). The test Tis a naive ;(2-

distributed statistic, which is based on the 2 by 8 contingency table to compare the counts of
case and controls for genotype combinations of markers A and B. Under the null hypothesis

(14)

that the two markers are independent of the disease, the test 7, is centrally X%—distributed

with 1 degree of freedom and the test Tis centrally Xﬁ-distributed with 8 degrees of
freedom. Under the alternative hypothesis that the disease and the two markers are not

independent, the test 7,5 is non-centrally X%—distributed with a non-centrality parameter 1,5
= (g- H?/A and the test 7'is non-centrally Xé-distributed with a non-centrality parameter

L= - Qy(3+%) P -0

The statistics T;zand T are overall test statistics to test the association between the markers
Aand Band the disease. If the markers are associated with the disease (i.e., the markers are
not independent of the disease), we need to know which genotypes are associated with the
disease. For genotype (G4 = i/, Gg = j), we can test if it is associated with the disease using
one of the two following tests

T _@f_];f)z
Eij~ X[,j ’ 15
_ (ﬁij_aij)z (19

-0,

where A jis the estimate of A jand Var(P;; — Q;;) is the estimate of Var(B;— ;). The
estimates A jzand Var(P;; — Q) are given by

[d/lj] Z()/I/ [dé’ul Z ()aé'lQJ
D
A,j—

Var(P,j Qu)— u(l Pip Q,J(l Q,,)

The test 7;;compares the difference /-",/ Q,/ of the proportions of cases and controls with
genotype (Ga =/, Gg = J), and the test 7 ;is based on the difference f,/ 8if- If genotype
(Ga= 1/, Gg=))isstrongly associated with the disease, the differences £ - Q,j and f,/ 8ij
tend to be different from 0 and significant results are likely to be found using the tests 7;;
and/or 7.

Under the null hypothesis that the disease and the genotype (G4 = /, Gg=j) are

independent, the test 7 jand 7j;are centrally Xf—distributed. Under the alternative
hypothesis that the disease and the genotype (G4 = /, Gg=j) are not independent, the test

Tgjiand Tjare non- centrally xi-distributed with non-centrality parameters Az i=(9i~
fi)7IAjjand A= (Pj— O,/) /Var(P,j Q,j) respectively.

Genet Epidemiol. Author manuscript; available in PMC 2012 November 01.



1duasnuey Joyiny vd-HIN 1duasnuey Joyiny vd-HIN

1duasnuey Joyiny vd-HIN

Fan et al.

Page 12

Test Statistics Based on the 3-Way Interaction Information Gain and Total Correlation
Information Gain

Again, consider a case-control design with M controls from an unaffected population and NV
cases from an affected population. Let us denote by Xjj, the count of controls whose
genotypes are (G4 = /, Gg = J, £= €) and by Y, the count of cases whose genotypes are
(Ga=1,Gg=J, E=¢),1 J e=0,1, 2. The test statistics can be built based on two column
vectors X'and Y; where X'includes all X, except Xa2,, and Yincludes all Yjj, except Y22,
to remove the redundancy.

In the general population, we denote the joint genotype probabilities for markers A and B

and environmental factor £by Pje= AGa =/, Gg= j, E= ¢€). In the affected population, we

denote the joint conditional genotype probabilities by Qje= AGa= 1, Gg=J, E= dD=1).

Let us denote a column vector Awhich includes all 7, except 7,2, and we denote a column
X

vector @which includes all @y except ©»22. The column counting vectors( Xom ) and

[ (el 2 Jana (o )

Y22» ) follow the multinomial distributions \ "’ \ P> JJand\ 7\ 02 )/, respectively.
The mean vector of X= X/Mis Pand that of Y= Y/Nis Q. The variance-covariance
matrices of X'and Yare MZ and NZp, respectively, where % = diag (P) — PPTand X = diag
(@) — QQ*. As before, we assume that the sample sizes Mand N are large enough for the

large sample theory to apply. Based on the multivariate central limit theorem, % [)_( - P]

and ‘/N[Y - Q] tend to a multivariate normal distribution with a zero mean vector and
variance-covariance matrices X and X p, respectively [Lehmann 1983, Theorem 5.1.8, p343].

2 2 2«2 2 2
Denote P‘"':Zj:ozezopifg’P'j:zz':ozezopije’P"‘;Zizo j:OPije- Similarly, @;., @,

and Q... can be defined in a similar manner. Now, let us define

Oije

FrumPiglog— DB g — 0 log— 20
ije ije s ije ije QszQg s

I
°Cp.PiP..

2 2 2 2 2 2
i f=TCHABLE=) " > > ofieand =TCIAB.ED)=) " 7" > sii, the

total correlation information gain can be expressed as

TCIG(ABE|D)=g - f= ZZZg,,g ZZZf,e

i=0 j=0 0 i=0 j=0e=0

We denote the partial derivatives of functions fand gas af and o, which are column vectors.
The elements of o and 95 are given in the Supplementary Materials Appendix A as

of _ e P

Py log 5- Pl 7 —log s 2 ;ZP..Z ) (16
g _ _ (0755

30, 1°25.0,0. ~ 1920, 0,05

Here, A<[ 17 ) /M+[ %] >" #IN.
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To build a 3-way interaction information gain based test statistic, we denote

2 2 2
Pij-zzezopije’P-JFZ,»:OPU'S’Pi-e:ZFoPiﬁ-’; and we define Qj, Qzand Qj,in a similar
manner. Let us define

Pingi--P.j.P..e QijeQinQ']lng

hie=Pielog=p—p—p—  lwe=Qiclog=p=5=1r
ijL jeli-e ij-¥-je¥lie

interaction information gain of markers A and B and environmental factor £can be
expressed as

IIG(ABE|D)=¢ — h:iiif‘f‘ iiih”‘
0

i=0 j=0 i=0 j=0e=0

We denote the partial derivatives of functions #and fas o and 2, which are column vectors.
The elements of a and o are given in the Supplementary Materials Appendix B as

oh _ PyeP P P, P222P>.Ps.P.»

l7szfe_10g Pl]PIeP/e — log Py PPy

35” =lOg Qi/e..Qi--Q-.i-Q--e _ lOg 0220207.02.0.2 . n
an]e Ql_]-QX-e Q-Je 022.02202

Here, [=[ %17 ) %/M+[ %] )" #/N

We denote the estimate of Pjzand Qjeas /5,-/-9 = Xjjd Mand QA,-je = Yjjd N, respectively.
Similarly, we denote the estimates of other parameters as P Z = OZQ o' Ue, etc. Then, the
estimates 7 8 AL A andT of £ g h LA, and T can be calculated by replacing Pjeand Qe

using P,/e and Q,/e The statistical tests to test the correlations and interactions between
markers A and B, environmental factor £and the disease can be constructed by

TC]G (\ -;\‘)2/;\\
= -)' [T,

(18)
IIG

The test T7¢yc is based on the total correlation information gain 7C/G(ABE|D) and can be
used to test for the existence of 3-way correlations. The test 7,5, on the other hand, is based
on the 3-way interaction information gain //G(ABE| D) and can be used to test for the
existence of 3-way interactions. Under the null hypothesis that the two markers A and B,
and the environmental factor £ are independent of the disease, the test statistics 775 and

Ty are centrally Xf—distributed. Under the alternative hypothesis that the two markers and
the environmental factor are not independent of the disease, the test statistics 77c/gand 7y6

are non-centrally X%—distributed with non-centrality parameters A 7¢y6= (g — H2IA and Ay
= (h- B2IT, respectively.
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Test Statistics Based on the K-Way Interaction Information Gain and Total Correlation
Information Gain

Given a case-control sample with A controls and AV cases, we are going to construct test
statistics to test K-way interactions between K attributes Aq, -, Ax. Hereafter, |4 is the
number of elements in a vector s. The approach is similar to the one we used for lower-order
interactions. Let us denote

2 2
TCIG(AD)=g = f= X -+ X [84uy = Lo s
a1:0 IJKZO
0 1o Quyay
g“l""’](_ ayag gn N Q?’
s C (als"' ,aK)
[$I=1
foow=P, ., lo S
arag = apa OB Py
s C (als“' 7“’()
<=1
[ 03=Qy. 0,
? C (al9"' 7aK)
where [$=1 is the product of all individual marginal
probabilities of Ay, -+, Ak in the affected population and
[ . Py=Pyy.. P,
§ Cla,--,ay)
[$=1 is the product of all individual marginal

probabilities of Ay, -+, Ak in the general population. We denote the partial derivatives of

functions fand g as o and o, which are column vectors. The elements of o and o are given
[
as

af Py Pys
Py =log Par PK - logs—5—,

P K Q K (19)
—% _—Jog Ak —log Q2.2
0,0 080, 0 O 03

which can be proven along the vein of relation (16) in Supplementary Materials Appendix

C. We define A=[ %]TZ%/M+[ %]TZD%/N, where Pis a column vector including all
Pay...aic €XCEPL Ps..5, T = diag (P)—-PPF, Qis a column vector including all @ ...4, €xcept

@..2, and Zp = diag (Q) - Q0"

Similarly, let us denote
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2 2
UG D)=t -h=3% - ¥ [(, ., —h, ]I
a;=0 a, =0 K

I

=
K
Q“l'"“i{ —
s C (d],"' 7(1]()

(@i, - ’aK)\_S>|m0d(2):0
o,

Coag =Dy 108

K
S Clanay)
_)
[(ar,- - ,a)\'s |m0d(2):]

11 P
T Clar, -, ag) ‘

—
(a1, s @\ S |pog2)=0
P

N
s

Puln-uK

Boag =Py 108
_S) C(al,"' 7‘11()
|(a1, I aK)\_S)lmod(Z)zl

where |(aq, -, HK)\ﬁmoa(z) = (l means that the subset (ay, -+, ax)\s contains an even number
of elements, and [(ay, -, @)\ moo(2) = 1 means that the subset (ay, -, ax)\s contains an odd

l_[ Oz

S clay, - ,dy)

number of elements. Moreover, the product [(a,--- ,ak)\?lmod(zfo does not
contain Qy ... ax since S C (ay, -, ax) means that Sis a real subset of (ay, -, ax) [i.e., 5%
(a1, -, ak)]. The same logic applies to the other products. We denote the partial derivatives
of functions fand /A as o and 2, which are column vectors. The elements of an and ocare
given as

Pu e l_[ P? 2. g
b Tl ay) el @y
o a1, 2 @\S o2y =0 12, 2\ S o) =0
P, =log N P log—r——; o
K s C(ar, -+ ,ay) sc2,---,2)
_)
(a1, @ OVS =1 12, 2D\ S oa2) =1 20
Quyay 11 oz
TR R @) el 3cey @
v lar, -, @ )\VS |2 =0 . 12, s 2\ S lnoa2) =0
FZ U | BN ; R | o
K S Cay,,ag) sc(2,_->--,2)
lar, - a)\S |yoay =1 12, 2D\ Slmoa)=1

which can be proven along the vein of relation (17) in Supplementary Materials Appendix

T , . - .
C. Here, I'=| %]TZ%/M+[ 5%] ZD,%/N. To test for the existence of K-way interactions

and correlations between the disease and the attributes Ay, -+, Ax, the X%—distributed test
statistics can be constructed as Tr¢yg = (8- H?A and Ty= (A - O2IT, respectively.

Association Test Statistics based on 1-way Entropy Loss

Suppose that we are interested in testing for the existence of an association between an
attribute and a disease in a case-control study. The entropy of the attribute can be used as the
basis to construct test statistics. The attribute here can be a single marker or an environment
factor. In addition, if two or more markers are in strong linkage disequilibrium and their
haplotype data are available, the haplotype data can be treated as an attribute. Here we use
marker A as the attribute. It is well-known that the entropy is maximized when a system
reaches its equilibrium state. In the one locus case, the equilibrium state refers to the Hardy-
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Weinberg equilibrium. Since the assumption of Hardy-Weinberg equilibrium is likely to be
true in the general population, the entropy A(A) can reach the maximum. In the affected
population, the assumption of Hardy-Weinberg equilibrium may not be true and the
conditional entropy H(A|D) may decrease. The entropy loss of marker A in the presence of a
disease can be defined as follows:

EL(A|D)=H(A) — H(A|D). (21)

If the disease and marker A are independent, H(A|D) = H(A). Then the entropy loss EL(A|
D) is equal to 0. Hence, we can test for the existence of an association between marker A
and a disease by testing if the entropy loss is zero. Based on this rationale, we can build test
statistics for practical applications.

In the general population, we denote the genotype probabilities for marker Aby P;= A(G4 =
/). In the affected population, we denote the conditional genotype probabilities for marker A
by Qi= AG4=AD=1). Here P=(FRy, A1) and Q= (Qy, @1)* The entropy loss can be
expressed as

2 2
EL(A|D)=H(A) — H(AID):ZP,:logPi - ZQilogQ,-.
i=0 =0

We denote the partial derivatives of the entropy functions A(A) and H(A|D) as the column

vectors a1 and 2AD), We can show that the elements of 2t and aHAD) are given by

d—g’;’?)zlogPi — logP,

22
01050, 10303 e

For a case-control design with M controls and A cases, let us denote by X;the count of
controls whose genotypes are (G4 = /) and by Y;the count of cases whose genotypes are
(Ga=1), i =0, 1, 2. We denote the estimates of P;and Q;as ;= X{Mand Q;= Y/N. Then,
the estimates H(A), Q, and H (A|D) of H(A), Q, and H(A|D) can be calculated by replacing
Piand Qjusing P;and Q;. Here Q=[%]TZ%/M+[ %@D)]Tzn%m, where T = diag
(P - PP*and Zp = diag (Q) - QQ@*. The entropy loss-based statistics to test for the
existence of an association between marker A and a disease can be constructed by

— —~ 2 —~
T,,=(H(A) - HAID)) /<.

Under the null hypothesis, 7z is centrally Xf-distributed. Under the alternative hypothesis,

Tg, is non-centrally X?—distributed with a non-centrality parameter Az = (H(A) — H(A|
D))2/Q.

In this section, we apply the proposed methods to the bladder cancer data of Andrew et al.
[2006] to search for interactions between the disease and the genetic variants and smoking
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factor. Then, we investigate the robustness of the proposed test statistics by type I error rate
calculation, using the joint genotype frequencies of the bladder cancer data. We perform
power analysis using the analytical non-centrality parameters of 2-way tests under a few
interaction models taken from the literature [Moore et al., 2002; Ritchie et al., 2003a].

Application to Bladder Cancer Data

The bladder cancer data of Andrew et al. [2006] consists of 355 cases and 559 controls. The
genotype data of 7 SNPs are available, i.e., three SNPs (APE1 148, XRCC1 399, and
XRCC1 194) belong to the BER pathway, one (XRCC3 241) belongs to the DSB pathway,
and the remaining three (XPC PAT, XPD 751, and XPD 312) belong to the NER pathway.
In addition to the bladder cancer status, the following information about each individual is
also available: gender, age, and smoking status given in pack years (e.g., non smoking, < 35
pack years, > 35 pack years).

In the MDR analysis of Andrew et al. [2006], the combination of XPD 751 and XPD 312
was the best two-factor model, which was confirmed by the interaction dendrogram and
logistic regression analysis. The three-factor model added Pack-years of smoking to XPD
751 and XPD 312 was the most accurate model, which however was not confirmed by the
interaction dendrogram or logistic regression analysis (the logistic regression model failed to
converge).

We applied the proposed methods to the bladder cancer data of Andrew et al. [2006], and
the results are presented in Table 1. For 2-way interaction, we confirmed the result of
Andrew et al. [2006]. The combination of XPD 751 and XPD 312 was the only significant
SNP combination detected by our 2-way mutual information gain test statistic (7,5 = 51.62,
p-value = 6.75e-13), and none of the rest two-factor combinations provided significant result
by 7,c. By adding each of the remaining 5 SNPs and Pack years, the 3-way total correlation
information gain test statistic 77/ provided a significant result (p-value < 2.67e-9).
However, the 3-way interaction information gain test statistic 7,5 provided no significant
result for any of the three-factor combinations of XPD 751, XPD 312, and one for the
remaining 5 SNPs and Pack years (p-value = 0.23).

The only significant result provided by the 3-way interaction information gain test statistic
Ty at 5% significance level came from the combination of XRCC1 399, XRCC1 194, and
XRCC3 241 (7 = 4.25, p-value = 0.04). However, the result was hardly significant when
we adjusted for multiple comparisons, using the Bonferroni procedure for example, which
suggested that there is no 3-way interaction combination based on our analysis. The very
significant results provided by the 3-way total correlation information gain test statistic
Trcic (Table 1) were most likely due to the 2-way combination of XPD 751 and XPD 312.

Type | Error Rates

Using the joint SNP genotype frequencies of bladder cancer data, we performed simulations
to evaluate the type | error rates of 2-way information gain based test statistic 7,5 and 3-way
test statistics 7zand 7r¢yg and the results are presented in Table 2. Each empirical type |
error rate in Table 2 was calculated based on 100,000 simulations. That is, we simulated
100,000 random samples of = M= 100, 150, 200, 250, 300, 400, 500, 600, 700 cases and
controls, respectively. These sample sizes were used consistently for all error rate
calculations. In each sample, Mand N were generated according to the multinomial
distributions (M, P) and (N, Q), respectively. Here P= Qare the joint genotype frequencies
estimated from the bladder cancer data. For instance, the joint genotype frequencies of the
combination of Xpd 751 and Xpd 312 is P= Q= (156, 42, 15, 60, 193, 19, 5, 33, 36)%/(156
+42+15+60+193 + 19 +5 + 33 + 36) = (156, 42, 15, 60, 193, 19, 5, 33, 36) %559, which
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was used to generate simulation data to calculate the empirical type I error rates of the 2-
way test statistic 7;5. In Table D.1 of the Supplementary Materials Appendix D, we present
the SNP combinations and their joint genotype frequencies used in the calculations of
empirical type | error rates of 7;g, 76 and Tr¢sc

We assumed P= Qin our simulation to calculate the type I error rates, i.e., the disease status
Dis independent of genetic/environmental factors. We calculated an empirical test value for
each sample. The empirical type I error rates at nominal levels a = 0.01 and a = 0.05 are
reported in Table 2 and represent the proportions of the test values calculated for the

100,000 samples, that exceed the 99-th and 95-th percentiles of the X%—distribution. Because
the disease status Dis independent of genetic or environmental factors, the empirical type |
error rates reported in Table 2 can be thought as false positives.

We then calculated 9 empirical type | error rates for each combination of genotype
frequencies, i.e., As the combination of SNPs Xpd 751 and Xpd 312 was the only one to
provide very significant 7,5 value (Table 1), we calculated the type | error rate only for this
combination. To calculate the empirical type | error rate for 775 we added one of the
remaining five SNPs or pack year to Xpd 751 and Xpd 312 and calculated the joint SNP
genotype frequencies. This resulted in six combinations of three factors or attributes, i.e.,
Xpd 751 and Xpd 312 plus one SNP or Pack years. These six combinations provided very
significant results of total correlation between the bladder cancer and the three attributes
(Table 1). The results of Table 2 show that the empirical type | error rates of 2-way test
statistic 7,5 and 3-way test statistic 77/ are around the nominal level a = 0.01 or a = 0.05
when the sample sizes M= N = 300. Therefore, the test statistics 7,gand T7¢/gare
reasonably conservative and robust. The very significant results of 7;zand 77z in Table 1
were most likely from the strong interaction between the bladder cancer and the two SNPs
Xpd 751 and Xpd 312.

In our simulation to calculate the entries of Table 2, the null hypothesis of 7,z was that the
disease status D is independent of genetic markers A = Xpd 751 and B= Xpd 312, i.e., Qji=
AGa=1, Gg=jiD=1)= AGa= i, Gg=J) = Pj; but that the genotypes of SNPs Aand B
are not independent from each other. The null hypothesis of 77¢g in turn was that Qe =
AGa=1,Gg=J E=D=1)=RAGa=1i Gg=J, E= €) = Pjj, i.e., the disease status Dis
independent of both genetic and environmental factors, but pair-wise and three-way
dependences between genetic and environmental factors are allowed. Actually, the
genotypes of SNPs Xpd 751 and Xpd 312 are strongly dependent of each other (Pearson /1/2
= 256.83, p-value < 0.00005). In addition, Xpd 751 and Xpd 312 are in strong linkage
disequilibrium. Therefore, the simulated data were generated under the null hypothesis of
either 7, or Tr¢yc since the two SNPs, Xpd 751 and Xpd 312, are correlated to each other.
The empirical type | error rates of tests 7;,sand 77¢s reported in Table 2 were around the
nominal levels, and the two tests were reasonably robust.

To calculate the empirical type | error rates of the interaction information gain-based test
statistic 7,5, we chose the three SNP combinations which were significantly correlated to
each other. In the case of three SNPs A, B, and C, significantly correlated means that the
four null hypotheses

H:P(G,,G,,G.)=P(G,,G,P(G,),

H>:P(G,,G,,G.)=P(G,)P(G,,G,.),

H3:P(G,,G,,G.)=P(G,)P(G,,G,),
H4:P(G,,G,,G.)=P(G,)P(G,)P(G,),
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are all unlikely to be true. We used the Pearson y? test to choose the three SNP
combinations. In Table D.2 of the Supplementary Materials Appendix D, we present the
three attribute combinations of theses SNPs. Utilizing the joint genotype frequencies of the
three SNP combinations in Table D.2 of the Supplementary Materials, we performed
simulations to calculate the empirical type | error rates for the 3-way test statistic 7;,5. Since
each of the three SNP combinations was selected based on the existence of significant
correlations between these SNPs, the simulated data were likely to be generated under the
null hypothesis of 7y, i.e., LA, B, D) = (A, B, C). The empirical type | error rates of the
3—-way test statistic 7, reported in Table 2 were generally slightly lower than the nominal
levels, which suggests that the test 7,z is conservative and robust. The test 7,5 was more
conservative than the test 77 since the the former was constructed to detect the 3-way or
higher order interactions and the the latter was constructed to detect the correlations. The
existence of 2-way or 3-way interactions implies 3-way correlations, but 3-way correlations
are not necessarily due to 3-way interactions.

In Table E.1 of the Supplementary Materials Appendix E, we present the type | error rates of
1-way entropy loss test statistic 7z, . The test statistic 7z is reasonably robust and
conservative.

Power Comparison

After evaluating the robustness of the test statistic 7,5 by type | error rate calculation, we
performed power calculations for the information gain based test 7,5 and the naive test 7.
We were mainly concerned with the performance of the test statistic 7,5 for nonlinear
interactions and in the absence of main effect. To achieve the goal, six models of two-locus
penetrance functions and allele frequencies were taken from Moore et al. [2002], Figures 5—
10, and the penetrance functions and allele frequencies are presented in Table 3. Similarly,
four models were taken from Ritchie et al. [2003a], Figure 2, and the related parameters are
presented in Table 4.

To make a comparison, we calculated the theoretical power curves of both test statistics 7,5
and 7 based on their non-centrality parameters A 7,, and A 7; and the results are plotted in
Figures 2 and 3, respectively. Generally, the power of the information gain-based test 7,5
was similar to or higher than that of a naive test 7. For models 2 and 4-6 in Table 3 and
model 1-2 in Table 4, the power curves of 7,z were higher than those of 7. For the other
models, the power was similar. Hence, in terms of power, the information gain-based test
T, performed equally well or better.

By construction, high dimension data are collapsed to build X%—distributed test 7, which is
based on a one-dimension variable. However, the test 7 is based on genotype frequency

comparison of high dimension data and it is X%—distributed. The information of high
dimension data is condensed in 7;5. The degrees of freedom of 7'is 8 and so it is less
powerful than 7,5 which has only 1 degree of freedom. Intuitively, the reduction of degrees
of freedom leads to high power for the test statistic 7;5.

Discussion

In this paper, we propose information gain based test statistics to detect and to characterize
gene-gene and gene-environment interactions of complex diseases. For 2-way interaction, an
information gain based approach is proposed using mutual information. The information
gain in the presence of disease is defined as a one-dimensional variable through mutual
information and entropy function of genetic markers, i.e., /G(AB| D) = (A, B\D)- /A, B).
Based on the one-dimensional information gain, a test statistic 7,5 is constructed and is
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showed to be yi-distributed. As equation (14) shows, the information gain based test 7;5
does not involve matrix inverse calculation which facilitates the implementation in practical
applications because it is based on the normalization of a one-dimensional random variable
g- 7= RA, BD) - (A, B). However, the calculation of the naive test 7 involves matrix
inverse calculation and it is almost impossible to use it for sparse data as in our simulation
calculation of empirical type | error rates. One can calculate the generalized inverse of
matrix to implement the naive test 7, and then its degrees of freedom changes from dataset
to dataset. By power comparison, we clearly showed that the naive test 7 does not have an
advantage over the information gain test 7;6.

In Wu et al. [2009], a mutual information based approach was proposed to construct a
statistic to test 2-way gene-environment interaction by using a multi-dimensional vector.
Under the null hypothesis of independence of the genetic marker and the environmental

factor, the test statistic was showed to be a X%—distributed variable with 2 degrees of freedom
[Wu et al., 2009]. Some of the theoretical justification in our discussion such as mutual
information is similar to that of Wu et al. [2009]. However, our way to construct the test

statistic 7,5 is different. In addition, our test statistic 7,5 is X%—distributed no matter under
the null hypothesis of independence of disease status and genetic and environmental factors

or under the alternative hypothesis. Under the null hypothesis, 7,5 is centrally X%—
distributed. Under the alternative hypothesis, the 7,z is non-centrally X%—distributed.

The methods are generalized to test high order K-way interactions and correlations of
genetic markers and environmental factors, K= 3. Two approaches are proposed: (1) an
interaction information gain based approach, and (2) a total correlation information gain
based approach. Such as the 2-way case, the interaction information gain and total

correlation information gain are defined as one-dimensional variables. The related x3-
distributed test statistics 7;,cand T7¢c are constructed to test higher order interactions and
total correlations, respectively. The test statistic 7, is based on interaction information
gain and it can test K-way interactions, K= 3. The test statistic 77/, however, is based on
total correlation information gain and it can test K~way correlations, K= 3. One may want to
notice that correlation can be treated as the interaction in 2-way case, but they are not the
same for high order K-way cases, K= 3.

The power analysis of high order K-way cases, K= 3, is not carried out in this article. Our
problem is that we can not find appropriate models of high order K-way interaction such as
those of 2-way cases. It would be interesting to explore some high order K-way interaction
models first. Then, it will make more sense to calculate the theoretical power of the high
order interaction models and make comparison with the simulated results. To our
understanding, the area is still very new and a lot of work still need to be done to understand
the high order interactions. The current paper is just a starting point. We will continue our
research and report our results to scientific community in the future.

The proposed method was applied to bladder cancer data of Andrew et al. [2006]. We
confirmed the significant result of 2-way interaction combination of XPD 751 and XPD 312
in Andrew et al. [2006]. However, we found that there was no significant result of 3-way
interaction combinations for the bladder cancer data after adjusting for multiple tests. In the
meantime, significant 3-way correlations were found which were basically from the 2-way
interaction combination of XPD 751 and XPD 312.

In practice, one can use forward procedure to detect the interactions using test statistics 7,5

and 7. As the first step, one can test 2-way interactions by 7, first. In the presence of 2-
way interactions, one can search for evidence of 3-way and higher order interactions by
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Ty If there are multiple genetic markers, the proposed method can be used to construct

genet network to interpret the relation among the markers and environmental factors with
the disease. Our analysis of the bladder cancer data provides an example of the procedure.
Similarly, one can use test statistics 7;zand 77¢g to detect the correlations, but the high
order correlations may be actually from low order interactions.

One advantage of the proposed method is that it collapses high-dimensional genetic and
environment data into a single dimension, and this makes it possible to build test statistic for
high-dimensional sparse data to detect and to characterize gene-gene and gene-environment
interactions and correlations. For instance, there are 27 genotype combinations if we
consider 3 di-allelic markers. By using 3-way interaction information gain and total
correlation information gain of the three markers, we may reduce the 27-dimensional data to
be one-dimensional variables to construct the three-way information gain based test
statistics. The principle applies to high order K-way interactions and correlations.

To our knowledge, there is no much research about gene-gene and gene-environment
interactions using entropy-based approaches, although investigators are paying more and
more attention to the research [Dong et al., 2008; Kang et a., 2008; Moore et al., 2006; Wu
etal., 2009; Chanda et al., 2007]. It is a new and an interesting area which deserves more
attention and investigation. In this article, we make no assumption about population history.
It is unclear which kind of impact would appear in the presence of population structure,
genotyping error, missing genotypes, phenocopy, and genetic heterogeneity. It would be
interesting and important to systematically investigate the issues in the future study. So far,
we focus on qualitative trait of complex trait, i.e., either with disease or no disease. It would
be interesting to extend the method for quantitative traits. Besides, new methods and models
need to be developed to analyze other data type such as sibling and nuclear family [Lou et
al., 2008; Martin et al., 2006]. These can be exciting areas for future investigation.

Supplementary Material

Refer to Web version on PubMed Central for supplementary material.
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Appendix A Proof of Relation (13)
A.1 The Subscripts ij Do Not Contain 2

Notice
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Moreover, we have
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a) [-diagram of H(A), H(B), and I(A, B)

~—H(B)
H(A)
!
I(A, B)
b) I-diagram of H(A), H(B), H(E), and I(A, B, E)
~—H(B)
H(A)

c) I-diagram of H(A), H(B), H(E), and TCI(A, B, E)

~—H(B)
H(A)——
TCI(A, B, E)
H(E)
Figure 1.

a) The I-diagram of entropies H(A), H(B), and 2-way mutual information /A, B); b) The I-
diagram of entropies H(A), H(B), H(E), and 3-way interaction information /A, B, E); c)
The I-diagram of entropies H(A), H(B), H(E), and 3-way total correlation information
TCIA, B, E).
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(b) Power curves of model 2
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The power curves of test statistics 7;gand 7 at a significance level a = 0.01 for the four

models of Table 4.
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Table 1

Results of the 2-way test statistic 7,z and the 3-way test statistics 7, and 77y of the bladder cancer data of

Andrew et al. [2006].

No. of Factors SNPs Test P-value
Xpd_751, Xpd_312* Tic=51.62 | 6.75¢-13
2-way interaction
XRCC1_194, XPC PAT# Tic=241 012
Xpd_751, Xpd_312, APE1 148 Treie=44.54 | 2.49-11
Tuc=0.19 0.66
Xpd_751, Xpd_312, XPC PAT Treic=43.87 | 3.51e-11
Tus=0.12 0.73
Xpd_751, Xpd_312, Pack_years Trcic=40.93 | 1.58e-10
Tye=0.11 0.74
Xpd_751, Xpd_312, XRCC3_241 Treic=40.20 | 2.29e-10
Ty=0.12 0.73
Xpd_751, Xpd_312, XRCC1_399 Trcic=39.90 | 2.68e-10
3-way interaction and 3-way correlation
Tue=1.46 0.23
Xpd_751, Xpd_312, XRCC1_194 Treic=3541 | 2.67e-9
Tue=0.30 0.58
Xpd_751, XRCC1_194, XRCC3_241 Trei=5.67 0.02
Tie=1.80 0.18
XRCC1_399, XRCC1_194, XRCC3_241 | Tyes=3.67 0.06
Tug=4.25 0047
XPC PAT, XRCC1_194, Pack_years Treic=3.97 0.05
Tue=0.21 0.65

*

- the most significant result of 7/G;

- the second most significant result of 7yG;

f- the only significant result of 3-way interaction information gain test statistic 77/ at 5% significance level.
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Six models of two-locus penetrance functions and allele frequencies taken from Moore et al. [2002], Figures

5-10.

() Model 1, PA=Pg =05
BB Bb bb

AA | 0.083 | 0.076 | 0.964

Aa | 0.056 | 0.508 | 0.085

aa | 0977 | 0.098 | 0.062
(b) Model 2, P, =Pg =0.5
BB Bb bb

AA | 0.094 | 0.905 | 0.097

Aa | 0.967 | 0.097 | 0.937

aa | 0.027 | 0.990 | 0.080
(c)Modd 3, P,=Pg =05
BB Bb bb

AA | 0967 | 0.314 | 0.137

Aa | 0.313 | 0.312 | 0.742

aa | 0129 | 0.779 | 0.075
(d) Model 4, Py = Pg = 0.5
BB Bb bb

AA | 0967 | 0.139 | 0.799

Aa | 0.057 | 0.655 | 0.627

aa | 0974 | 0.544 | 0.019
(&) Moddl 5, P =Pg =05
BB Bb bb

AA | 0.017 | 0451 | 0.711

Aa | 0.520 | 0.571 | 0.039

aa | 0.640 | 0.053 | 0.949
(f) Model 6, Po=Pg=0.5
BB Bb bb

AA | 0954 | 0.256 | 0.360

Aa | 0.010 | 0.731 | 0.300

aa | 0.801 | 0.093 | 0.808
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Table 4
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Four models of two-locus penetrance functions and allele frequencies taken from Ritchie et al. [2003a], Figure
2.

(a) Model 1, PA=Pg=0.25
BB | Bb | bb

AA .08 .07 .05
Aa .10 0 .10
aa .03 .10 .04
(b) Model 2, P = Pg =0.25
BB | Bb | bb

AA 0 .01 | .09
Aa .04 .01 .08
aa .07 .09 .03

(c) Modd 3, PA=Pg=0.1

BB Bb bb

AA | .07 .05 | .02
Aa .05 .09 .01
aa .02 .01 .03

(d) Model 4, Py =Pg =0.1

BB Bb bb

AA | .09 | .001 | .02
Aa | .08 .07 | .005

aa | .003 | .007 | .02
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