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We first introduce our epistasis model and concept of coordinated interaction (CI). We then illustrate
CI in the case of a nonnegative phenotype driven by two interacting SNPs (Section , where
coordination is always perfect but may act either synergistically or antagonistically. Next, we
study three SNPs with pairwise interactions (Section , which is sufficient to realize CI as a



correlation across SNP pairs. In Section [2] we discuss how we estimate coordination by regressing
on the interaction between even- and odd-chromosome PRS, as well as the key conditions underlying
our Even/Odd approach. Section 3 lays out the interacting pathway model, where CI has a simple
and interpretable form and the distribution of the Even/Odd estimator can be analytically derived.
Finally, in Section[d] we describe several plausible biological models for coordination, as well as the
behavior of our even/odd estimator Section [5| contains technical calculations.



1 Coordinated polygenic interaction

We assume a polygenic model with pairwise SNP interactions for a phenotype y measured on N
samples. Let G be the N x S genotype matrix of S SNPs measured on the N samples. We write
the saturated pairwise interaction model as:

S
Yi 1251 Z Gisﬁs + Z GisGis’st’ + €
s=1

s>s’
where we define:
e 3 € R” is the vector of additive SNP effects.

e () is a matrix of pairwise SNP interaction effects. ;5 gives the interaction effect between
SNPs s and s’. We assume {Q is lower triangular (WLOG).

e We assume that € has i.i.d. Gaussian entries with mean zero.

e We assume columns of G are scaled to mean 0, variance 1 (WLOG in the sense that 5 and Q
can be rescaled concomitantly).

o We have excluded fixed effect covariates for notational convenience.

e We also assume columns of G are independent. Allowing LD would complicate calculations
and estimation details but, we suspect, would not fundamentally change the situation.

The model can be written more succinctly by using *, the column-wise Khatri-Rao product.
Each column of the Khatri-Rao matrix product A x B is equal to the element-wise product between
a column of A and a column of B. Although apparently complicated, the Khatri-Rao product is
a basic component of linear regression with interactions, e.g. A % B is exactly what R creates with
model .matrix (~-1+A:B). Using %, the pairwise interaction model is:

Yy~ GB+(Gr Q) we (1)

This defines w := vec () € R5”, where vec () concatenates the columns of a matrix into a vector.

Previous analyses of such pairwise SNP interaction models have focused on two distinct, com-
plementary strategies. First, individual pairwise SNP effects can be tested by fitting individual
SNP pairs (or higher-order tuples) as fixed effects [1]. Second, random effect models can be used to
aggregate all SNP effects and SNP-SNP interaction effects under the assumption that these effects
are all independent [2H10]. The former approach is particularly attractive for SNPs of large effect
or candidate SNPs, but genome-wide screens can also be useful even in some polygenic contexts
[11]. The latter approach generally has high power for complex traits, but sacrifices resolution on
the specific causal SNPs and nature of the interactions. Both approaches have been established for
decades.

Several recent approaches have worked to bridge this gap. A particularly simple and elegant
approach is to test the interaction between a single SNP and a polygenic random effect |[12]-on one
hand, this provides the resolution of SNP-level tests, and, on the other, borrows strength across
the entire genome. A related concept is to test for interaction between SNPs and/or PRS and
rich, partially unknown environments, which has been facilitated either by assuming that the latent



environment is univariate |13]-hence admits simple analytic marginalization—or is multivariate with
prior covariance given by known proxy environmental measures [14].
We introduce a new type of polygenic interaction called coordination, defined (roughly) as:

’Y(Qv ﬂ) = Cors;és/ (st’ ) ﬂsﬂs/) (2)

Intuitively, coordination measures whether the interactions line up with the product of main effects.
When ~v > 0, the interactions in Q work in concert to amplify positive SNP effects; for v < 0,
however, ) dampens positive SNP effects. We call the coordination perfect if v € {—1,1}. The
definition of coordination excludes the diagonal terms )5 because we want to capture interactions
between different SNPs, not nonlinear single-SNP effects like dominance.

We next illustrate the notion of coordination in the simple cases of two and three SNPs.
With two SNPs, we can show how coordination measures the synergy/dampening of main SNP
effects. With three SNPs, we can show how polygenic coordination measures the average of the
synergy/dampening across all causal SNP pairs. We assume nonnegative phenotypes in these stylis-
tic sections so that synergy/antagonism are equivalent to positive/negative epistasis [15]. Although
coordination generally measures the latter, the former can be more intuitive.

In Section [d we provide several plausible polygenic models and show how they induce CI:

e Master transcription factors

Polygenic buffers

Structured random €2

GxE with G-E dependence

1.1 Pairwise interaction between two SNPs

In these two subsections, we write Q4 = [s8sTssr; this notation is useful and comes without
loss of generality except in aberrant situation where a SNP has zero marginal effect and nonzero
interaction effects.

The exact definition of coordination is:

sy BBy
Vor B[S B8

Although is our exact definition of coordination, we usually think about the correlation-based
approximation in because it is simple, interpretable and accurate for the polygenic models.

Our example imagines two haploid SNPs a/A and b/B with main effects 84 and Sp. To ease
interpretation, assume that the SNPs are coded such that 84, 5 > 0 and that the mean phenotype
for the ab genotype is 0. We parameterize the pairwise interaction through 745, which describes
the gap between the true interaction model and the linear prediction for the mean AB phenotype
(Table . In other words, the mean phenotype for samples with the AB genotype is 54 + 55 under
the linear model, but in reality the mean phenotype for AB samples is 84+ 85 + 84857ap. Hence,
Tap < 0 means the genotypes act antagonistically, with the total effect of A and B being less that
the sum of its parts. On the other hand, 745 > 0 means the SNPs act synergistically. In the former
case, adding marginal SNP effects overestimates the true genetic variance explained; in the latter
case, adding marginal SNP effects fails to capture all the (broad-sense) heritability.

(€, 5) (3)




For a single pair of SNPs, the coordination is trivially perfect by the definition in (unless Tap
= 0, in which case there is no interaction to coordinate). This emphasizes the difference between
coordination and generic interaction: rather than measure the existence or size of interactions,
coordination assumes interactions exist and measures their alignment with main effects.

a A BQﬁQ
bl 0 Ba o APBTAB o
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Table 1: Mean phenotype values with two interacting, haploid SNPs (a/A and b/B) with baseline
effects 84,0 > 0. When 7 < 0, the AB genotype is buffered relative to the additive model; when
T > 0, the genetic effect is super-linear. « is formally zero when the linear model holds.

1.2 Pairwise interaction between three SNPs

In this case of two SNPs, there is only one interaction effect, hence the coordination is trivially
perfect: all SNP pairs (i.e. the only SNP pair) have either inflated- or deflated-effects relative to
linearity, hence the coordination is perfect, with sign determined by 7. More generally, if there
are many SNPs, v is like a weighted average over the v values for each SNP pair. Intuitively, v
estimates whether positive SNP effects are, on balance, inflated or deflated (relative to additive) in
combination with another SNP.

We illustrate this in the case of three SNPs in Table[2] The first result is that v decomposes into
a weighted average of the 7 for each SNP pair (the T approximation in Table 2 below). This allows
us to extend our intuition from the two-/three-SNP cases to the more general polygenic models in
later sections.

The second result is that v? roughly describes the proportion of genetic interaction that is

coordinated with main effects: L,

9 T
N 4
TRV (4)
This is formalized and generalized to polygenic models in Section [5.1}
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Table 2: The equalities are general and emphasize that v is a type of weighted genome-wide average
across all SNP pairs. The approximation works well for polygenic models, see Section



2 The even/odd estimator for coordination

Clearly, if we knew Q and 8 we could just calculate the coordination v using equation . More
generally, we could evaluate 7 using estimates of 2 and .

However, we are primarily interested in the domain where S > N and S and (2 are dense,
a setting where accurate effect estimates are hopeless. In the simpler context of GREML, where
Q) is omitted, this high-dimensionality has led many others to consider random effect models to
estimate ||3|| directly, without first estimating 5. GREML works well for polygenic signals because
(a) there are more causal SNPs than samples and (b) ||8|| can be accurately estimated even when
the assumed parametric prior for S is relatively badly misspecified |16} [17].

Redolent of GREML, we do not attempt to fit all SNP effects and pairwise SNP-SNP interac-
tions. Instead, we average these signals over large genomic regions. For sufficiently polygenic traits,
this averaging increases power without incurring bias. Intuitively, both approaches succeed when
nonzero elements of § (and €, for CI) are spread uniformly across the genome, which happens with
high probability for polygenic traits. We formalize this under a model where phenotypes are driven
by interactions between additively-heritable pathways in Section 3.

Specifically, we are interested in the regression coefficients derived from fitting the following
(misspecified) phenotypic model with ordinary linear regression, symbolically represented by:

y~aaPs+ apPp + AP4 x Pp (5)
Py = Z GisBs; Pip:= Z GisfBs (6)
s€EA seB

This defines P4 and Pp as the risk score derived from the SNP sets A and B. For example, we are
primarily motivated by the case where A = SNPs on odd chromosomes, and B = even chromosomes.
We propose to estimate the coordination by rescaling the OLS estimate of A:

) [h2n2,
YaB = TAQ EXoLs (7)
AB
W= 18all% hg = 8sl?% Pap = Qas|”

Although this scaling is essential for unbiasedly estimating 7, it has no effect at all on testing
whether «y is zero or the estimated sign of . For this reason, we focus on A in the main text
(though we call it 4 for simplicity), and we only evaluate CI through its sign and p-value. In the
future, it may be useful to scale Aos using estimates of h%, h% and h? 5 derived from models like
[2H10], which may be helpful for quantifying the impact of CI on genetic architecture.

Our main theoretical result (Proposition 1) shows that this estimator is unbiased and consistent:

1
YaB =vaB + N (0, )
Nh,%lB

where the true A/B odd coordination v4p is defined as:

BEQapBE

YAB = ~ o —
Vhahphp

Intuitively, Nh? 5 is the effective sample size for coordination estimation.



This result provides the link between our estimated even/odd CI and the true even/odd CI, i.e.
YaB =~ Yap- In the next section, we will ask which models yield v4p = «y. Together, this will show
that 44p is a reasonable estimator of the coordination .

We assumed the true  are used in constructing these risk scores. We expect that errors in
estimating 8 will attenuate v estimates and power but will not induce bias or false positives,
similar to genotyping or phenotyping errors in GREML [17]. Tracking the effects of errors in 3
seems labor intensive but straightforward. Also, we assume that the pathways are independent, i.e.
A and B are disjoint. We lift this in Section [3.3]

The interaction between polygenic scores in model coincides with the fully saturated inter-
action model in when there exists some A € R such that:

0 Q 0 B2y B
( Quay 0 BBl 0 ®)

We call this perfect even/odd coordination. This implies perfect (general) coordination, and essen-
tially adds the further constraint that all coordination flows through the specific even/odd partition.

3 Interacting pathways model

Suppose the trait is defined by pairwise interactions between K discrete system-/pathway-specific
contributions. In this section, we derive the coordination, v, and show the even/odd estimator,
Y4B, is accurate for polygenic models. We then discuss several biological mechanisms that yield
such interacting pathway models in Section

We formalize the interacting pathways model as:

y:szJrZ(zkozk/)akk/ + € (9)
k

K<k’

2k = Z G,sﬁs

s€Sk

where z; are the K discrete pathway main effects driven by the SNPs in the the set Si. Note that z
reflect causal biological pathways, while the A/B risk scores we construct in P are based on chosen,
potentially arbitrary SNP sets.

Note that this interacting pathways model in @ is an instance of the full polygenic pairwise
interaction model in , with wse = BsBsrQp(s)k(s'), Where k(s) indicates the pathway to which
SNP s contributes.



3.1 v under interacting pathways

In the interacting pathways model, the coordination is:
_ Y s<sr BsBswsst
V(Saey 8282) (S w2
Do BB (s k()
¢ (Do 8282) (Zoew B2B202 1)
S Mok — 3, Bi(syi(s)
\/ (S hE03 = Sk Soen B) (S MR R — X, Bl03 ki)
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(= s2) 02 = s
_ D kk h2h2, gk
~ —h%\/@
W= p% hii=> A=) hi kL= hihiaiu ~2) wl
s k
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A few facts:

e v is invariant to jointly multiplying all % or all ayys by any positive number.

v # 0 implies that at least one heritable, interacting pathway exists—31i, j s.t. h2, h?, ai; # 0.

For K = 2, with no intra-pathway nonlinearity (i.e. a;; = ag =0),

v~ hihjois _ sign(asz) 02 (10)
(h2 + h2)\/h2h2a2, h? + h3

which is maximized in absolute value when h? = h3.

Assume all pathways interact equally in that a;; = al{j < i}. Then:

Dk hihi S ht
v = sign(a), | S22 5 =sign(a)y/1/2, 1+ =Ek
V Sk b2 (i)’

this attains its maximum, |y| = 1, when h3 # 0 for exactly one k. If instead o;; = al{j < i},
the coordination is:

: e PRME _ 2o M
v =sign(a) | =522 =sign(a)y/1/24/1 — =225
V S R (S k)’

which has opposite properties: |y| is maximized at % when all hz are equal, and v = 0

when all h? = 0 except for one k.



o Assume K is large and h? and a are independent. Then:

VI
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In this case, v is the average level of positive/negative epistasis across pathways, shrunk
toward zero to penalize variance between pairwise pathway-level interactions.

o We have loosely assumed that the residual terms s1, so, and s3 are approximately zero. This
will hold when the heritability is smoothly spread across many causal SNPs because these
terms each sum over only L SNP pairs rather than L2. This is particularly easy to see in the
limit that 32 = b for all SNPs s. Taking s; as an example, and defining L;, as the number of
SNPs contributing to pathway k:

23, b2 (s k(s) _ >k Lo,
25, V(o) (s) >k Lkl aterr

S1
D55 BEBY an(syn(s)

| < 2]eywl/Lay

where the inequality is over choices of o and (1) indicates the value of k that minimizes L.
So, as long as we consider the limit (IV, L;) — oo, then s1, 9,53 — 0.

e In the large-K limit and assuming « has mean 0, the coordination approximately becomes a
type of pathway-level coordination: letting h := (\/h%, o wh%),

v = Corr (h ® h, (h ® h) o vec (a))

If the pathway interaction strengths («) are not coordinated with the product of main pathway
effects (h ® h), then the coordination vanishes. In other words, coordination only persists in
the large K limit when the pathways themselves are coordinated. Biologically, this is not
expected to be a particularly interesting limit, which motivates our focus on traits driven by
interactions between a small number of pathways.

3.2 7v4p under interacting pathways

Above, we derived the behavior of the true, global coordination, . Here, we analyze v4p, the
oracle estimator of 7 we could create if we perfectly knew B4, Sp, and Q4p. Starting from its



definition,

g = BL0ABLE

VARG g
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We have defined h124, k= DscAn Sk % as the pathway-k heritability that is captured by the SNPs in

group A (and likewise for h% ;).
If only one pathway pair is active—ays # 0, say—then:

. W3, :
Yap = sign(aiz2) S h Z (11)
kP k

showing 7% ; measures the fraction heritability in group A (B) that tags pathway 1 (2). Hence yap
increases either when (a) superfluous main effects are excluded, so that h% ax (b B,k’) decreases for
k# 1 (K #2) or (b) meaningful main effects are added, so that h% ; or h% , increases.

We note that for non-perfectly-polygenic models, our assumption that ag; = 0 is not trivial, as
A and B may differ meaningfully. In this case, {2 must be symmetrized (i.e. we must set as; = 12
and then divide by 2). In this case,

N2y = 1h% 0% o + B2 5h%
AB = o5
2 h%h%

(12)

The is useful for the master transcription factor model in 11, because the master TF is assumed
to derive all its heritability from a small, contiguous genomic region that must live entirely in
either A or B. It is also clear that this exactly reduces to under perfect polygenicity, as then
h2A,2h23,1 = hQB,2h,24,1

Compared to v in (10), v4p replaces the proportion of heritability tagged by group 1 (h3/ h%)
with the proportion of A-heritability tagged by group 1 (hi,1 /h%); the B group is analogous. In
other words, y4p /v measures the enrichment of coordination between A and B SNPs compared to
the average coordination across all SNP pairs. Intuitively, most choices for A and B will give y4p
that reasonably approximates ~.

In the special case that the A/B split is purely random and the system is highly polygenic,
then b2, ~ Ea/B spiit (h%’k) = %hi (and h} =~ ‘%lh%), which means that the AB estimator
is approximately unbiased: E,/p spiit (YaB) = 7. This informally establishes that random SNP
partitions yield accurate estimates of polygenic coordination.

However, when A and B are chosen adversarially, arbitrarily large bias can arise (as in GREML,
[17]). For example, when A perfectly captures pathway 1 heritability (k% ; = h7) and only pathway

10



1 heritability (hEL1 = h%), and analogous for B perfectly coinciding with pathway 2, then 745 = 1
regardless the overall polygenic coordination.

More generally, increasing the concentration of A around pathway 1 (resp. B around 2) increases
the AB coordination. In this sense, we can use the variation of y4p as a function of A and B to
map the latent interacting pathways. This is the intuition supporting our tests for enrichment of
CI in trait-relevant tissues, but can be generalized in many ways. For example, in the limit where
|A] — 1, a SNP-level model is obtained, giving a coordination variant of the SNP-by-Polygenic
interaction test in [12].

3.3 Incorporating genetically correlated pathways

Now, we no longer require that the pathways z are each determined by non-overlapping sets of
SNPs. Instead, we just assume that each pathway follows an additive model, with pathway k
determined by the effects 5F):

2z, = GBW

In the specific case of K = 2, assuming no intra-pathway non-linearity (o117 = age = 0), the
coordination is now:

Soco (Ti (S 8) (028887
V=
\/ (Zrca (A7) (S (0252 )
128, (0 ) 8) (anaBtV8)

\/ 1/2 (S5 A02) (1/225,5/ (a125£1>/3§?>)2)

(BT B2+ 18111%) (BL B2 + 115211?)
18112 + 287 B2 + 118211) | A1 lll| Bl
(phiha + 7) (phihe + h3)

(B2 + 2phiha + 12) Inhs

~

= sign(a2) (

17| =

We define p = 6(;/([3(1),/8(2)) = BT B, (informally identifying 3; and 89 where convenient). Be-
cause we assumed only K = 2 pathways, the space of inter-pathway correlation collapses to the
scalar p. We assume p > 0 for simplicity and because this is usually biologically plausible, but
could do similar calculations for p < 0.

11



Letting a := ha/hq,

| = (pr+1)(p+ )
1+ 2px + 22
_p+ 1+ pPa + pa?
B 1+ 2px + 22
 1+42pz 422 (1+pHa—2p%
7p1—|—2px+x2 1+ 2px + 22

=p+(1-p

x
1+ 2px + 22

Vhih3

h% + 2ph1h2 + ]’Lg

W =p+(1-p)° (13)
This exactly agrees with the above equation when p = 0, as it should. On the other hand, as
p — 1, || — p, and in particular p = 1 gives perfect coordination. On the other end, for small
p, the sign of v and p can mismatch; however, this holds only when the pathways explain very
different amounts of heritability and also p is small (Figure [1]). More generally, p > 0 serves to
increase ~y estimates, hence showing another source of coordination.

2 2
In general, as a function of « := hy/hy > 0, 7y varies over the interval [p, p+ %] = [p, (HTM],
because 4z < 142z +22 for all x € R. We visualize these components as the upper/lower bounds in
Figure[I] and illustrate how v varies, especially for p < 0, as a function of the ratio of heritabilities

h2/h3 (i.e. holding constant total heritability).

S
-

B Upper Bound
B Lower Bound
4 B Various h2/h1
T T T T T
-1.0 -0.5 0.0 0.5 1.0

Figure 1: The range of v implied by different choices of p. Upper bound corresponds to h? = h3,
and lower bound corresponds to h? ~ 0 or h3 ~ 0. Green lines indicate intermediate ratios
h?/h3 € (0, 0).
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4 Biological models of coordinated interaction

4.1 Master transcription factor

eQTLs are SNPs that effect the expression of a gene. Here, we build a phenotypic model where
SNPs effect the trait only through their impact on gene expression. We partition the eQTLs into
So, for a master TF, and Sy, for all the genes g regulated by the master TF. We assume each gene
is determined by the linear, cis effects from these eQTLs:

Zig = g + Gi(g)N(g) + dig

Zio = po + Giyn(o)y + dio
Each n4) represents the effects of cis SNPs on some gene, and here d;, indicates nongenetic deter-
minants of gene expression.

Except for the master TF, we model each gene as the product of this cis based genetic effect
and the activity level of the master TF:

Zig = ZigZio
Finally, we assume the phenotype is determined by linear gene effects plus some noise term e:

Yi = Z Zigwg + €

g>0

Intuitively, the master TF scales the cis-genetic architecture of the genes it regulates, either am-
plifying or dampening the cis-signal depending on the expression of the master TF (Z;0). In this
way, the organism can control the phenotypic penetrance of entire genetic programs without alter-
ing their cis-genetic architecture. This resembles a trans-genetic regulation mechanism that was
recently proposed as a biologically plausible mechanism for the omingenic model [1§].

This master TF model can be recast as a pairwise SNP interaction model by expanding Z;,:

i =Y ((1tg + Gitgyig) + 8ig) - (1o + Gioyno) + 0io)) Yy + €

g
= Ko Z /lngg + Mo Z 1/19 Z Gisns + Z ,Ugd)g Z Gisns + Z GisGis/nsns/¢g + E;j
g9 g9

SES, g SESy g9,5€84;5’€S0

This shows our stylized master TF model falls within the framework of the interacting pathway
model in @, where:

B o /.l,(ﬂ/)g if se Sg
s = s Zgugwg =:wy ifsesy
I
oy = I{s € S0, € Sy Ynenery — L€ 5 5
HoWo

These definitions assume, WLOG, that SNPs are indexed such that the smallest indices all corre-
spond to Sy. We also define the new noise term ¢ by combining the phenotypic noise € and the
phenotypic contribution of gene expression noise in §.

13



Note that © is essentially proportional to 387, except that .. is only nonzero when s corre-
sponds to the master TF and s’ corresponds to a regulated gene. Intuitively, then, we expect v to
be +1 divided by the fraction of the genome covered by cis SNPs for the master TF. In terms of
block matrices, we are asking about the block-wise correlations between the lower triangles of 537
and 2:

T
T BBl
: h and BBy O
Bis-1Bloy BBy : Do
T
Bs)B0) BBy - BsBlsy BBy 0 ... 0

HowoS2

BBT
Let h2, :== > 950 hﬁ and h% := h3 + h%,. Visually, the correlation decomposes into column-

wise terms capturing the master TF (,/h3/ h%) and row-wise terms capturing its downstream genes

(1/h20/h%). Then v can be derived directly from (10):
v/ h2h?
00 (14)

th%"‘hzo

Because (a + b)? > 4ab for all a,b € R, v € [-1/2,1/2], consistent with our interpretation of v as
a correlation. The factor of 2 accounts for the fact that there is no interaction between at least
half of all pairs of SNPs, i.e. SNP pairs where both contribute to the master TF or to a regulated
genes, and is an upper bound that is obtained only when marginal signal is evenly divided between
the master TF and the combination of its regulated genes’ marginal signals. These values for h3
and h? also maximize the proportion of heritability due to interaction, h2 /(hZ, + h3).

does not exactly agree with the approximation in because the latter makes an inde-
pendence assumption that does not hold for this model with a single TF, essentially because it
is very sparse. Nonetheless, under the further assumption that each gene explains roughly equal
heritability (h§ = hZ = h2), then equation becomes:

I CEDE I 1/G

LT VG UG A (/G- (G-D]G) PV

=@

This uses sy := wssr/(BsBs). It is not a coincidence that these equations agree under the as-
sumption that each gene is roughly equally heritable-this assumption makes 7 and § ® 8 roughly
uncorrelated, the condition for .

Finally, the AB coordination can be derived directly from : assume WLOG that Sy € A,
because S is assumed to be small and Sy, A and B are assumed contiguous. Also assume that h2
is divided evenly across A and B, as expected if the split is chosen randomly. Before we use (L1),

14



we must first symmetrize Q (i.e. update  with 1/2(2 + Q7), for the purpose of this calculation):
2

_1(03)(h20/2) + (h20/2)(0)
TAB = T (R4 120/2) (W20 /2)

2 (hg + h%,)?
(2h§ + h2)R2,

-7 2h2h2, + hi,

~ 2
~

where the approximation holds for small k32, i.e. when the master TF marginally explains a small
fraction of overall heritability. For h2 > 0, however, 7% 5 is slightly inflated due to the asymmetry
between A and B that is induced by the single, strong master TF, which violates the infinitessimal
model.

Note that, in this example, the master TF is the key component of the underlying biology.
Nonetheless, it can explain small additive heritability relative to the rest of the genome.

4.2 Polygenic buffer

The polygenic buffer model is similar to the above master TF model, in that two linear, funda-
mentally different systems interact. Above, each gene interacts with a single master TF; here, a
polygenic buffer interacts with the individual effect of each SNP.

Partition the SNPs into Sy, for the polygenic buffer, and S7, for the directly trait-relevant SNPs.
We assume each pathway is linear and polygenic, as for the master TF, but now both pathways are
built from genome-wide SNPs:

Zi1 = pg + Giyny + 6
Zio = po + G0N0y + dio
Vi = Zio + Zio + ¥ ZioZin + €
As for the master TF model, the polygenic buffer can be recast within the polygenic model with
saturated pairwise SNP interactions @[) However, the pathways now potentially contain the same

SNPs, as buffer SNPs may also have trait-specific effects. Because of this genetic correlation, we
use the expression for v derived in :

o Vhihi

hZ + 2phohy + h?

IV =p+(1-p)

where p := Cor(Gfy, GB1) is the genetic correlation between the polygenic buffer and trait-specific
genetic effects. In the case that the causal SNPs for each pathway are disjoint, or the SNP buffer
effects and trait-specific effects are uncorrelated, then p = 0. In this case, the resulting v coincides
with the master TF ~ derived in .

4.3 Gene-environment dependence and interaction

Gene-environment interaction (GxE) can be an important component of genetic architecture across
diverse organisms and biological programs. Although GxE seems fundamentally distinct from
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epistasis (also called GxG), the two concepts come together when the environment E is heritable.
In this case, E is essentially another latent pathway in our CI model-mathematically, there is no
need for the pathway to live inside the organism.

In general, we expect that practically useful choices for the environment in GxE will have
some genetic basis, as is the case for most biologically meaningfully measurements. For example,
smoking is an “environment” that significantly modifies the penetrance of BMI SNPs [19], and stress
is another “environment” that significantly modifies the penetrance of major depression SNPs [20].
But smoking and stress are clearly heritable, and are themselves often treated as phenotypes of
direct interest.

Mathematically, we assume a GxE model where the polygenic score Gf, interacts with the
continuous environment e’:

y=GBy+e +((GBy)oe +¢
We also allow that the environment may have some genetic basis: ¢’ = G, + e. This gives:

y =GBy + Be) + e+ ((GBy) o (GBe) + ((GPg) o€ + ¢
= G(Bg + Be) + (G + G)(CBy ® Pe) + €

This collapses e and (Gf,) o e into €. As e is independent of G, € will be roughly Gaussian if € is
roughly Gaussian.

This is now in the form of the interacting pathways model in @D However, the pathways may
now be correlated if there is genetic correlation p between the direct effect of G on the trait (5,)
and the direct effect of G on the environment (8.). We note, however, that p # 0 is not implied by
h? # 0, i.e. G-E correlation is insufficient to cause p # 0.

Using the formulas that allow inter-pathway correlation (Section , the coordination is:

v = sign(¢) - (p p Aol Vhil )

4 (1/2(h1 + h2))?

This decomposes the coordination into two terms:

1. p, which captures the coordination from correlated pleiotropic effects of G on y and €’.

_2  \/h2n2
9 4p) e e R which captures the coordination from the interaction between the direct
g+he

genetic pathway and the genetic pathway through the environment ¢’. The deflation factor

% (cf. equation ) adjusts for double-counting the overlapping genetic signal between

By and Be—already counted in the first term-and ensures that |y| < 1.

4.4 Non-sparse random effect model for ()

In this section, we assume that € has a random effect distribution.

wWes |8 N (1858, 020) (15)

This model on € is identical to previous work for genome-by-genome interactions when 7 = 0, as
coordination drops out [2H10].
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First, we assume that S is large enough so that:

y= Zs>s’ st’ﬁsﬁs’ ~ T
\/Zs>s’ Qgs’ \/Zs>s’ ﬂgﬂ?’ \/TQ T U"%

Write Q = 7887+, and define h% := ﬁ Y oscA B2 and h% = ﬁ Y scB 2. The AB coordination
is:

Ap = BL0A6E
VIahEh g

2132
TZSGA,S’GB BS s’ + ZSGA,S’GB les’ﬂSﬂS/

\/ZSEA,S’EB (T2ﬂgﬂz/ + Q;s’Q) \/ZseA,s’EB Bgﬁg’
~ Thal + 01
\/hQAhZB (72203, + 1411 Blozat)
7(03|A|)(0%|B
B (o314])(3|B) A
\/<o§|A><azB> (72(o31A0(031B)) + |4l Blo2o})

= 5+ 6

~

The first approximation assumes that S is large enough so that, for any A, B, it approximately
holds that Wl\BI ZSGA,S’GB les’2 ~V(Qse) = JZ)UZ—}. The second approximation assumes that §;
and Jy are negligible, which we motivate below.

The 0; term is just mean zero noise deriving from random uncoordinated fluctuations in €.
This term vanishes as the number of interacting SNPs, |A||B|, increases, as it averages out over the

increasingly large number of comparisons. More formally:

’ Q// sMs’ 2
51 — ZSEA,S €B ssﬂ ﬂ — 51‘A7B75NN <O g, )

’T2h2h2 + A BO'20'4
\/hih% (7233, + 1411 Blo2ot) alg +|Al|Blogog

In particular, this shows that for all A and B we have V (4|4, B, ) < |A||113|o47 hence 6; — 0
5

deterministically as |A||B| grows.
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For 6, let £ := "4l _ 1. Then:
or 2,65.—@7. en:

s N r
2 1=

- 2 3
\/T2h1h%+|A||B|agag VTt o

_ e+1 T

“Net1+02/2 2 x o2

SO (Y S S B A S N D
~ 1+02/72 2(r2 +02) VPt 02
o3
e

Tt o2)

The approximation is a first-order approximation of ¢ around 0, i.e. assuming h%h% ~ |A||B |ag.
Essentially, this approximation assumes that CI is stable over most random A/B splits, as expected
for polygenic models.

We do not pursue formally characterizing the distribution of € as a function of random A and
B. But we list a few facts to demonstrate that the approximation € ~ 0 is reasonable for polygenic
models:

e By the LLN, as |A[,|B| — oo, then h%h% — 0%\A|B| = ¢—0.

e By the CLT, h%, — N (0§|A|, WU%) in distribution as the number of (causal)
SNPs in A grows. The variance calculation assumes S is large enough to approximate the
probability of SNPs being in A or B as independent across SNPs.

L] Assuming hi ~ N (O'I%|A|, mag) then:

1 S A 1
= [ =2 4=l
V) =57 <|A| S |A|sag> —0

where the convergence is for |A], S — oo.

5 Technical results

5.1 Aup is consistent and unbiased for v,

Proposition 1. Assume the linear model in , and that the S SNPs are partitioned into “inde-
pendent” subsets A and B, i.e.:

N
r?(A,B) ;== max 12@-5@5/:0
=1

se€A,s’eB N .

Assume also that G has columns scaled to mean zero and variance one.
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Define the A/B coordination as

_ BL0ABLE 16
L AT (16)

then the even/odd estimator of v w.r.t. the partition A and B defined in @ 18:

. 1

Proof

We are interested in the OLS estimate of 7. Letting II+ be the orthogonal projection onto P :=
(P4|Pp), the two stage least squares expression for the OLS estimate of 4 is:

[Py o Pg]" Ity
[P4 o Pg) TIL [Py o Pg)

We assume that P4 and Pg are created from independent SNPs and that sample size is sufficiently
large to replace empirical moments by their theoretical expectations. This implies that the PRS
interaction terms P4 o P orthogonal to both P4 and Ppg, which in turn implies the OLS estimate
of X is:

A~

[Pao Pg)" (|G *Glw+e€)
[PAOPB]T [PAOPB}

AoLs &

Expanding these product in the denominator gives:

[Pao Pg]" [Pao Pgl = Z Z (GisGijGis'Gijr) BsBiBs By

i s,jeEA,s',j'e€B

Z (Z GisGijGis’Gij’> BsBiBs By

s,J€A,s",j'€EB 1
E GisGisr g Gi;jGijr
A [

>
s,J€A,s',j'EB
_ T T
- NﬂARAﬂAﬁBRzﬁB
= N||Ball*||8&]I? (1)
T uses the assumption of no LD between A and B, and i uses the much stronger assumption that

all causal SNPs are in linkage equilibrium. A similar expansion in the numerator gives:

ZsEA,s’EB,j,j’,i (GisGijGis/Gij’) ﬂsﬂs/wjj/ + ZseA,sleB (Gz’sGis’ﬂsﬁs’ei)

> BsB;Bs B (1)

x:
NBalIB5IP
4 BLQapBE ( 1 )
L AAPE N (0, s
PAREE N(IBal?TBsl
a 19245 ( 1 >
LA N (0, 5y | =
TAB 1B ] NI% I

1
YA ~ 0, —
YAB ~ VAB +N( ’N||QAB||2>
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5.2 Monotone phenotype transformations

We consider the effect of nonlinear phenotype transformations on coordination. Assume that trait
values are transformed by some twice-differentiable function f : R +— R. We assume that f is
monotone, which is equivalent to the notion of rescaling y because the order of the traits f(y;) is
the same as the order of the traits y;.

The coordination definition given in assumes that the pairwise interaction model in holds
exactly for some true 8 and 2. However, if f is applied to each phenotype value, then clearly
no longer holds for the transformed phenotype; moreover, unless f is linear, does not hold for
any values of 8 and Q. Hence it is not clear how to define v by (3| .

Instead, we define the coordination under the transformation f as the coordination amongst the
least-squares best fits for the linear and interaction parameters, 3 and

77 (2, 8) = 7(2, 5) (18)

We assume perfect coordination on the original scale for ease, so y := g8+ A (g ®g) (B8R 5) +e.
Then the least-squares estimates at some reference genotype value g € R are given by:

Vo f(y) = f(y)Bs(1+ \gB)
V2 o F) = [ @)BBe(1+ AgB)* + f(y)(ABsBy)
= BBy (f"(y)(1+XgB)* + Af' ()
—> 77(g) == Cor ((Vf)g @ (V)g, (V?f)g)
= Cor ((f"(y)B(1+AgB)) @ (f'(W)B+ AgB)), B B (f'(y)(1 + Agh)* + Af'(v)))
= sign (f"(y)(1 + AgB)* + Af'(v))

When |f'A|/|f"| is large, the second term dominates and

v¢(g) = sign(Af'(y)) = ysign(f’) (19)

The last equality using the fact that v = sign(\) and emphasizes that sign(f’) is constant for all y
because f is monotone. (19 is the “right” answer, in the sense that v is unchanged except, perhaps,
a sign flip if f is decreasing.

On the other hand, if | f'|/|f”| is small-meaning the function varies wildly compared to linear—or
if |A| is small-meaning the overall interaction signal is weak-then ~¢(g) may have the incorrect sign.

On average over mean-zero genotypes g, the former force wins out, showing coordination is on
balance preserved under relatively smooth, strictly monotone functions. Assume that A > 0 (a
symmetric argument applies for A < 0), so

E (£/(5)(1+A98) + Af' () 2 B (="l (1 + Ag)?) + AE (f'(v)
= "o (L +X207) + A 2 0 =

A e

e =

This has the same sign as A so long as |f”/f'| never grows too large (over the distribution of g), i.e
the function never curves dramatically relative to its overall linear approximation. Large is defined
in comparison to A, which is basically (proportional to) the left hand side for realistic parameters.
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6 Simulation details

6.1 Genotypes

Genotypes were generated under three scenarios: 1) absence of assortative mating and structure, 2)
presence of assortative mating and absence of structure, and 3) absence of assortative mating and
presence of structure. To simulate the absence of assortative mating and structure, genotypes were
generated for 2,000 individuals at 500 SNPs. Genotypes for each individual g;; were drawn from a

binomial distribution g;; ind Binomial(2,p;), with p; drawn i.i.d. from a Beta(5,5) distribution.

To simulate the scenario of assortative mating in the absence of population structure, genotypes
were generated for a parent generation of 4,000 individuals at 500 SNPs in the same manner
described above for g;;. Phenotypes for each individual in the parent generation were then calculated
(details below). Individuals were sorted by phenotype and paired in sequential groups of two to
simulate one generation of extreme assortative mating. Child genotypes were then generated by
randomly drawing the value of one maternal allele and one paternal allele.

To simulate the scenario of population structure, genotypes were simulated for two populations
separately, each with 1000 individuals and 500 SNPs, where Fgpr = 0.1. Population specific allele

frequencies py; were drawn i.i.d. over SNPs and populations from Beta(%(l — Fsr), % (“}SL;T))) .

Each individual’s genotypes were then drawn independently from Binomial(2,py;), where k indicates
each person’s respective population and j indicates SNPs.

6.1.1 Phenotypes

For each set of simulated genotypes, phenotypes were simulated under three causal scenarios: ad-
ditive, uncoordinated interaction, and coordinated interaction. To simulate phenotypes under the
additive model, SNP effects § were drawn i.i.d. from a standard normal distribution. Phenotypes for
each individual were then simulated by summing genotypes g;; weighted by their respective effects,
Bj, across all SNPs and adding a random error drawn i.i.d from a standard normal distribution.

To simulate phenotypes under uncoordinated interactions, effects for 1% of all SNP pairs were
chosen to have an interaction effect 3;;; which is drawn i.i.d. standard normal. Genotypes from
the resulting 2,500 randomly sampled pairs of simulated SNPs were multiplied together element-
wise and subsequently multiplied by the corresponding effect for each pair. These values were
then summed across all 2,500 causal SNP pairs, and i.i.d. standard normal noise is added to each
individual.

To simulate phenotypes under the coordinated interaction model, 200 SNPs were randomly
chosen to be modified (modified group) by the effects of an independent set of 100 SNPs (buffer
group). Effect sizes for all chosen SNPs in each group were equal in distribution to those in the
additive model. Genotypes in the buffer group were multiplied by their respective effect sizes and
then summed to create the buffer values b. Effect sizes of the modified group were then multiplied by
70 percent of the effect of the buffer SNPs. Genotypes in the modified group were then multiplied
by the respective modified effect sizes. For each individual, phenotypes were the sum across all
SNPs in the modified group with the addition of random error drawn i.i.d. from a standard normal
distribution.
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