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ABSTRACT

Longitudinal samples of DNA sequences, the DNA sequences sampled from the same population at
different time points, have increasingly been used to study the evolutionary process of fast-evolving
organisms, e.g., RNA virus, in recent years. We propose in this article several methods for testing genetical
isochronism or detecting significant genetical heterochronism in this type of sample. These methods can
be used to determine the necessary sample size and sampling interval in experimental design or to
combine genetically isochronic samples for better data analysis. We investigate the properties of these test
statistics, including their powers of detecting heterochronism, assuming different evolutionary processes
using simulation. The possible choices and usages of these test statistics are discussed.

ONGITUDINAL samples, or serial samples, are sam-
ples taken at a series of time points from the same
population. Strictly speaking, almost all DNA sequence
samples in population genetics studies are longitudinal
samples, since the sequence sample from different indi-
viduals is most likely taken at different times, although
the time interval between samplings may be small. In
most cases, such samples can be safely regarded as a
sample taken at a single time point, which simplifies
analysis of the data. The justification of such a conven-
tion is that the sampling interval is so small that the
possible mutations accumulated on the sequences stud-
ied within the sampling intervals are negligible. In other
words, these samples are genetically isochronic. How-
ever, for organisms with a very high mutation rate, e.g.,
RNA virus, caution must be taken in the sampling inter-
vals because the genetic change within the samples may
be significant. In fact, for fast-evolving organisms, samples
are purposely taken at different time points to keep track
of the change in the population. Several new statistical
methods have been developed for analyzing longitudi-
nal DNA samples (reviewed by DRUMMOND et al. 2003).
Important questions with regard to the experimental
design include how large a sample size and how long a
sampling interval is needed for conducting a meaning-
ful genetic analysis. Sample sizes that are too small may
render the study useless and sampling intervals that are
too long may lead to loss of important information from
the population. Furthermore, very short sampling in-
tervals may be unnecessary and cost ineffective.
Because genetic difference is the primary informa-
tion in such studies, genetical isochronism is a suitable
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criterion for guiding experiment design. A test of genet-
ical isochronism along with simulation can show the
probability of detecting the desired genetic change
within samples with given sample sizes, sampling inter-
vals, and evolutionary models. Such tests can also be
used to guide the combination of genetically isochro-
nic samples to obtain a larger “single sample” in the
data analysis. The increased sample size and reduced
parameter space will in general lead to more powerful
analysis.

SEO et al. (2002b) studied the optimal experimental
design specially for estimating mutation rate and di-
vergence time using longitudinal samples. The purpose
of the presentarticle is to develop general statistical tests
for detecting genetical heterochronism (i.e., deviation
from genetical isochronism). Assuming a fixed geneal-
ogy of the samples, such a test can be built under a
likelihood framework (e.g., RamBauT 2000; DRUMMOND
etal. 2001; RODRIGO et al. 2003) . However, the genealogy
of the samples is usually unknown and not easy to infer
with accuracy, so that a general test based on summary
statistics without assumption of genealogies may be
desirable. The tests proposed in this article are based
on two groups of summary statistics of longitudinal
samples, one of which is the average nucleotide differ-
ence between two sequences between and within sam-
ples, and the other is the number of private mutations
within samples. Different linear combinations of these
summary statistics were used to construct test statistics.
Besides the permutation approach we also used simula-
tion to determine the critical values of the tests. For
each combination of test statistics and critical values, the
test powers with different sample sizes and sampling
intervals under different evolutionary models were in-
vestigated. Finally, the choices of test statistics and criti-
cal values under different circumstances are discussed.
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CONSTRUCTING STATISTICAL TESTS

Genetical isochronism: Define genetical isochronism
as the genetic equivalence of two statuses of the same
population at two successive time points, which is due to
the time interval being relatively small such that the
gene frequencies were not changed significantly by
mutation and/or genetic drift, so that genetical iso-
chronism is a statistical concept. If the two statuses of the
population are significantly different, they are geneti-
cally heterochronic. Let G be a measure of the differ-
ence of gene frequencies between two samples taken at
different time points in a population; then the null
hypothesis of the test of isochronism is G = 0 and the
alternative hypothesis is G > 0.

Two-sample model: Suppose there are two samples
taken from an evolving haploid population at times ¢,
and ) + ¢, respectively, where ¢is the sampling interval in
generations. Let n; and ng be the sizes of samples taken
at ) and % + ¢ respectively. Define the population
mutation rate 6 = 2N.u, where N, is the effective
population size and . is the mutation rate per gene site
per generation, both assumed to be constant.

Test statistics based on the average nucleotide
difference between two sequences between and within
samples: Let II; (i = 1, 2) be the average number of
nucleotide differences between two sequences from
sample i. Let I1;5 be the average nucleotide differences
between two sequences, one from sample 1 and the
other from sample 2. That is,
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where d;-k'l) is the nucleotide difference between the ith
sequence of sample k and the jth sequence of sample L

The expectations of II;, Iy, and Il;5 under the
neutral Wright-Fisher model are

E(IT}) =0,
E(Ilp) = 0,

E(H12) =6+ Wi,

where E( ) stands for mathematical expectation (e.g.
DruMmmMOND and Roprico 2000; Fu 2001).

Here testing genetical isochronism is equivalent to
testing the null hypothesis of w¢= 0. Itis easy to see that
the expectations of both (II;o — II;) and (I3 — Ily) are
equal to pwtand that the expectations of any linear com-
bination of (II;o — II;) and (IT;5 — IIy) are equal to 0
under the null hypothesis. The above analyses result in
the following form of test statistics by standardizing a
linear combination of (II;o — II;) and (ITyo — Iy),
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is the variance of I1;5 — ¢Il; — (1 — ¢)Il; under the null
hypothesis of wt= 0 (see APPENDIX A).

Three particular values of ¢, 1, 0, and ¢ = ny(n; — 1)/
(m(ny — 1) + ng(ny — 1)) are of interest. The first two
correspond to D, = (I1,o — I, Var(IT;, — I1;) and
D() = (H12 — Hg)/\/Var(ng — Hg)

Since the expectation of I1;5 — ¢Il; — (1 — ¢)II; equals
juZ, a significant positive value of D, is taken as evidence
of heterochronism, which corresponds to the one-tail test
of the alternative hypothesis of D. > 0 vs. D. = 0.

Test statistics based on the number of private
mutations within samples: Define the number of private
mutations within a sample as the number of sites that
are only polymorphic in that sample but are mono-
morphic in the other sample. Let K7) (=1, 2) be the
number of private mutations of sample i. WAKELEY and
HEy (1997) showed that the expectations of K1) and
K(2) under the null hypothesis are

(n1 — 1)(ng — 1)!

E(KP(I)) = e|:a"1+n2 = py —

| o

(m + N9 — 1)'
S A
where @, =1+4+ ... +1/(n—1).

If the sampling interval is big, both samples will tend
to contain more mutations that are “private” to that
sample. In other words, the expectations of both K,(1)
and K,(2) will be larger than their expectations under
the null hypothesis of no sampling interval. So both
K(1) and K,(2) and their linear combinations can be
used to test genetical isochronism. Therefore we con-
sider a group of tests of the form

_ K1) — BE(K,(1))) + (1 = 0)(Kp(2) — E(Kp(2)))
¢ V/Var[eK, (1) + (1 — ¢) K, (2)]

(5)
Five particular values of ¢, 1, 0, 0.5, ¢ = no/(m + ng),
and ¢ = ng/(nf + n3), are of interest.
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For example, if ¢ = 1 or 0, (5) is simplified to 77 =
(Kp(1) — E(K,(1)))/y/Var(Ky (1))  or Ty = (K,(2) —
E(K,(2)))/+/Var(K,(2)).

Var[cK, (1) + (1 — ¢)K,(2)] is the variance of ¢K,(1) +
(1 = ¢)K,(2) under the null hypothesis. There is no
simple formula for Var[cK, (1) + (1 — ¢) K, (2)]. However,
it can be calculated with the formulas
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where §; is the number of mutations whose frequency is
iin sample 1 and jin sample 2, and 8 is an index variable
such thatit takes the value 1 if conditions in parentheses
are true and takes the value 0 otherwise [see APPENDIX B
for derivation of (13)]. The test of genetical isochro-
nism is equivalent to the one-tail test of the alternative
hypothesis of 7. > 0 vs. 1. = 0.

DETERMINING THE LEVEL OF SIGNIFICANCE

Simulation: Although all the test statistics proposed in
this article are in standardized form, their distributions
do not follow a normal distribution or other standard
distributions under the null hypothesis, which is similar
to the tests for single sample (e.g., see Fu and L1 1999).
Furthermore, when such statistics are applied, an
estimation of 0 is needed to replace 6 in formulas (2),
(3), (4), and (13). Therefore simulation has to be used
to determine the critical values of these tests. However,
the standardization does help to minimize the effect of
0, ny, and ne on the test statistics and will lead to more
accurate and stable estimation of critical values using
interpolation (see below).

To obtain the critical values of D.’s and 1.’s, we first
simulated independent samples under the null hypoth-
esis with a large number of combinations of 0, n;, and
ng. We chose 40 different n; [#; =5 (5) 100 (10) 300, i.e.,
5,10, 15, ..., 100, 110, ..., 300], 40 different no [no =
5 (5) 100 (10) 300] and 46 different 8 [6 = 0.2 (0.1) 1
(0.2) 3 (0.5) 4 (1) 20 (5) 50 (10) 80]. For each of the
parameter sets, 20,000 independent samples were sim-
ulated using the coalescent algorithms (e.g., HuDSON



330 X. Liu and Y.-X. Fu

1983). From each sample, all test statistics were calcu-
lated with 0’s in formulas (2), (3), (4), and (13) replaced
by Watterson’s estimator (WATTERSON 1975) 6, =
K/ @y, +n,, where K is the total number of polymorphic
sites when combining samples 1 and 2. The empirical
critical values for each parameter set can be easily
determined from the empirical distribution. For exam-
ple, the critical value of a given test with a 5% sig-
nificance level is the 95th percentile of the empirical
distribution of that test statistic after ascending sorting.
The critical values of other combinations of parameters
can be obtained by interpolating the values from the big
table obtained above.

Permutation: Permutation or shuffling has been
widely used in data analysis for conducting tests without
assumption of normality of the test statistics (e.g., EWENS
and GRANT 2005). The procedure of permutation is easy
to conduct: (1) combine sample 1 and sample 2 into a
big sample; (2) randomly pick n; sequences from the big
sample to form a pseudosample 1 and let the remaining
ng sequences be pseudosample 2 (each one of such a
shuffle is called a permutation); (3) from pseudosam-
ples 1 and 2, calculate some specified teststatistics; (4) re-
peat the process above from step 2 for alarge number of
times (20,000 times in our tests); and (5) the empirical
critical values can be obtained similar to that of simulation.

The rationale behind the procedure is as follows. In
the procedure of permutation, each test statistic esti-
mated from each permutation has the same probability.
If the null hypothesis is true, the actual observed value
of the test statistic should have only probability o to be
among the 100a% most extreme values. On the other
hand, if the alternative hypothesis is true, the random
permutation will tend to shift the distribution of the test
statistic estimated from each permutation to that
expected under the null hypothesis, which will make
the actual observed value of the test statistic more likely
to be among the extreme values.

POWERS OF THE TESTS

Since the main purpose of this research is to develop
guidelines for experimental design, we are mostly in-
terested in the effects of n, no, 6, and .t on the power of
the tests. For each combination of parameters, 5000 inde-
pendent samples were simulated using coalescent algo-
rithms, which assume a neutral Wright-Fisher model with
constant population size. Each test was applied to the
simulated samples and the frequency of successful detec-
tions by a given test was used as an estimate of its power.

Figure 1 shows the powers of the tests (D.’s and 7;’s)
using the critical values determined by simulation, with
different 7, no, and p¢and fixed 6 = 10. Figure 2 shows
the powers of the same tests with 6 = 40. Figures 3 and 4
show the powers of the tests using the critical values
determined by permutation, corresponding to the same
parameters of Figures 1 and 2, respectively. Figure 5

shows the minimum sample sizes (assuming 7; = no)
needed to achieve 50 or 90% power using D,, and Ty 5
(which are identical to T, and T, in this case) with a
5% significance level. For example, to achieve 50%
detection power using Ty 5 with a 5% significance level,
we need a minimum sample size n; = ny = 16 for a
population with 6 = 5 or n; = ne = 101 for a population
with 6 = 100.
The results can be summarized as follows:

1. The test power is positively correlated with ¢, thatis,
the larger the ¢ the higher the power. On the other
hand, 0 is negatively correlated with the test power,
i.e., the larger the 0 the lower the test power.

2. The larger the total sample size the higher the test
power, which is true for all test statistics. However, the
effects of n; and ny on different test statistics are quite
different. If total sample size is fixed, 7 and D, have
higher powers when n; > ny than when 7y > n,. On
the contrary, 77 and D, have higher powers when n; <
ne than when ne < ny. Dy and Dy have higher powers
when n; = ng than when n; > ne or when ny < ng. Ty 5
has higher power than 77 and 7, when n; = ng, butits
power is in between those of 77 and 7, when ne > n;
or ng < n,;. The powers of T,, and T, are consistently
better than those of both 7} and Tj. The power D, is
higher than that of D; and D, in general.

3. T, and T, are the most powerful test statistics in
general. D, is also quite powerful when n; = no.
Especially when ptis relatively large, e.g., the quantity
is comparable to 6, it can be the most powerful test
statistic under such a condition.

4. In general, tests using critical values determined by
permutation are slightly more powerful than those
using the critical values determined by simulation.
This is largely because they consider the sampling
variation but not the evolutionary variation (see
DISCUSSION). But there are some exceptions; e.g.,
Ty may be slightly less powerful using the critical
values from permutation rather than using those
from simulation, especially when n; < ng and/or with
population growth (see DISCUSSION).

AN EXAMPLE

Here we use longitudinal samples of env genes of
human immunodeficiency virus (HIV)-1 from Roprico
et al. (1999) to illustrate the use of the tests developed in
this article. These longitudinal samples were taken from
an AIDS patient over a course of 3 years. After the first
blood sample was taken from the patient, four other
blood samples were taken 7, 22, 23, and 34 months later.
From each blood sample, between 8 and 15 DNA se-
quences of a 0.65-kb region of HIV env gene were
obtained. The summary of their sample is listed in Table
1 of RODRIGO et al. (1999).

Consider sample 1 and sample 2 first. We have n; = 13,
no =15, 1II; =18.03, Il =17.75, Il = 19.56,
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F1GUrE 1.—Powers of D.’s and 7;’s with 5% significance level determined by simulation (6 = 10). g5, T,, and T, are identical
when n; = no.

K, (1) = 46, K,(2) = 41, and K = 113. Then we obtained empirical distributions of the test statistics and then
0, = K/a,, +,, = 29.04, which replaces 6 in formulas (2), obtained the empirical Pvalues (Table 1).
(3), (4), and (13), and calculated the test statistics (Table Table 2 shows the Pvalues of 7., using the critical

1). Finally, we used permutation and simulation to get the values determined by simulation and permutation for
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F1GURE 2.—Powers of D.’s and 7;’s with 5% significance level determined by simulation (6 = 40). Ty 5, T¢,, and T, are identical

when n; = no.

all pairwise comparisons of the samples. Most of them
are <0.05, and therefore most pairs of samples can be
regarded as significant deviation from genetical iso-
chronism. However, all tests involving sample 5 based

on simulation are not significant while all those based
on permutation are significant or marginally significant.
This may be due to the fact that the sample size of
sample 5 is only eight and is the smallest one of all. With
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such a small sample size, 7;, based on simulation may time because of drug treatment (DRUMMOND el al.
be just lack of enough power as that based on per- 2001).
mutation. This may be compounded by the possibility This example reveals the issues of sample size in

that the mutation rate changed after the third sampling experimental design. If one wants to study the evolution
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In this article we proposed and studied two forms of
test statistics for testing genetical isochronism, using

DISCUSSION




Test of Isochronism 335

9=5 6=20
240 —a— D, (50%) 240 —=— D, (50%)
220 1 *— D, (90%) 220 o D_(90%)
200 AT (50%) 2004, AT, (50%)
180 v T,,(90%) 180 \ ¥ 7,{90%)
160 160 - '
140 140 ;
£ 120 € 1204 % o
100, 100 4
| 1 1\ LY
80 %09 | &
60 1 604 4 .Q\ o
04 e 407 WN Tty
20 A\ i S 20 ] A =‘--|i_l__._‘v—f.l_:vuvmv-.-:t.—;f s R
] iR S == S e S = e e e i e S bt t-n o a s o
0 ¥ T ¥ T ¥ T £ T ¥ T ¥ T ® T ¥ T X T ¥ T 0 L T ¥ T L T ¥ T L T L T L T L T L T L T
o 1 2 3 4 5 6 7 8 9 10 o 1 2 3 4 5 6 7 8 9 10
ut ut
6=40 6=60
240 4 A —=— D, (50%) 2409 —a— D, (50%)
220 \ o D (90%) 220 \. . o D (90%)
200 - AT, ,(50%) 200 - \I AT, (50%)
180 . v T,,(00%) 180 |\ . v T,,(00%)
160 1604 |
] \ 4 \ .
o] | . 1401 ¥ L
€ 1204 f e < 1204 . \- e
100 - o 100 - '\ o
{1 & g .
80 - . 80 - .
] . i A L
60 - % \\\ - 60 - i %‘b_\k e
4 A \" "“V-‘ — g B J % g \V\vi_vk_‘\v7 .~ o .
40 -' . A : - \;k_‘_ﬁvh"*—v_,v_-: ;gl—v; ';'- L ] 40 - ‘ A—a A :\.‘_.“-‘-’ '-"_'_7'7-'-;"*7
20 1 Aol ‘1—‘!‘1—1—1—1 — ¥ 20 o S N
4 —R—i—a-a g 4
0 ¥ T T - T - T . T - T - T " T o T = T 0 » T - T . T - T b T * T * T h T ¥ T - T
0o 1 2 3 4 5 6 7 8 9 10 o 1 2 3 4 5 6 7 8 9 10
ut ut
6=80 6=100
sy o * —=— D, (50%) 240 —=— D, (50%)
220 1 * D, (90%) 220 . * D, (90%)
200 A . AT, (50%) 2004 v ‘e AT, (50%)
180 4 —v— T, (90%) 180 4 —v— T,,(90%)
4 v o ¥ 5 . .
160 - " e 1604 * o,
4 N F v L] \\
1404 4 \\ % 140 \\ .
< 1204 R g € 120+ * e
] \'\ Vo \‘\ e .
100 . 004 A 2
1\ \:\. s ) Ty T
80 5 \.\\ L . 80 a \\‘\ .
60 "By I, e 60 S R N
- —v— p —v—v—
40 e P 40 i Teanen
J A—a— 4 4 Aﬁ:_.k._‘ . i Ak 44 A‘—:—--_.
20 | A—a—i=E—g 20 - a2
0 ¥ T . T ¥ T v T ¥ T v T v T v T ¥ T v T 0 3 T v T L T v T v T | T ¥ T v T ¥ T v T
0o 1 2 3 4 5 6 7 8 9 10 0 1 2 3 4 5 6 7 8 9 10
ut ut

FIGURE 5.—Minimum sample sizes, assuming n; = ns = n, needed to achieve 50 or 90% power using D,, and T 5 (705, T,, and
T, are identical when n; = ng) with 5% significance level.

critical values based on two different approaches, sim- The permutation approach also has other advantages:
ulation and permutation. We showed that the tests with no parameters need to be estimated (indeed no stan-
critical values determined by permutation are slightly dardization is needed), and it is relatively fast for a small

more powerful than those determined by simulation. number of tests and easy to program. However, caution
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TABLE 1

The values and P-values of test statistics for sample 1 vs. sample 2

Test statistic D, Dy D, Ty To Tos T., T,

Value 0.321 0.392 0.729 1.866 1.091 2.107 2.151 2.183

Pvalue 0.260 0.231 0.122 0.044 0.100 0.025 0.023 0.021
0.196 0.158 0.008 0.076 0.422 0.001 0.001 0.003

The first and second rows of Pvalues are determined by simulation and permutation, respectively.

must be taken when using the permutation approach.
There are two levels of variation in samples that will
affect statistical tests. One level is due to the stochastic
nature of evolution, that is, the variation of different
replications (i.e., the resulting populations) of the
same evolution process. The second level is due to the
sampling process, that is, the variation of different
samples from the same population. The permutation
approach effectively assumes that the two samples are
taken from the same population, thus taking into
consideration only the second level of variation. The
result is that the variances of test statistics are smaller
than those from the simulation approach. Nevertheless,
it provides the lower bound of the total variance. On the
other hand, simulation considers both levels of varia-
tion, which makes it more conservative than permuta-
tion. Because of these differences, both approaches are
useful. We suggest using critical values from simulation
as the standard for experimental design, in which the
evolution process is the subject of research. As to the
application for combining genetically isochronic samples
in data analysis, passing tests with critical values from
permutation can be used as a prerequisite because it is
more powerful in detecting heterochronism.

To5, T¢,, and T, are linear combinations of 7} and 7T
with different weighting. 75 5 puts equal weights on 7;
and Ty, while T, and T, put higher weight on 7} than
on Ty when n; < ng and higher weight on 7 than on 7;
when n; > no. Since T has a higher power than 77 when
ny > ng while 7 has a higher power than 7; when n; <
ne, the strategy of putting more weight on the more
powerful test statistic successfully makes the powers of
composite test statistics T, and T, better than or atleast
as good as T3, Ty, and Ty . Similarly, D., can also be

TABLE 2

P-values of T, for pairwise comparisons of samples

Sample 1 2 3 4 5

1 0.023 0.008 0.003 0.060
2 0.001 0.019 0.037 0.058
3 <0.001 <0.001 0.045 0.084
4 0.004 0.001 0.005 0.187
5 0.049 0.010 0.019 0.027

Pvalues on the top diagonal and on the bottom diagonal
are determined by simulation and permutation, respectively.

regarded as a linear combination of D; and D, with
higher weight on D, than on Dy when n; > ng and higher
weight on D, than on D; when 7; < ne. The same weight-
ing strategy makes its power higher than D, and D in
general. There are infinite possible linear combinations
of Ty and T, with different weighting. It is possible to
construct more powerful test statistics than 7, and 7,.
However, the power of the test statistic depends on many
factors, e.g., ny, ne, i, and 0. The task of looking for the
most powerful test statistic in general may be extremely
hard. Our limited experience showed that the perform-
ances of T;, and 7, were quite good in most cases we
studied. The same is true for D,,. Other than looking for
a single test statistic that is powerful in all situations, an
alternative is to combine different test statistics to form a
multidimensional test that could be more powerful than
any single one of them by taking account of their
different performances under different situations.

In this article we presented several methods for
testing genetical isochronism from two samples at two
time points. Extending them to samples from multiple
time points is of practical value. One possible approach
is to form a test statistics vector consisting of all pairwise
test statistics and testing the significance of deviation of
the observed vector from its expectation. A multivariate
normal distribution may be assumed and the variance
and covariance matrix of such a vector should be cal-
culated. Alternatively, we could define a new global test
statistic, such as the sum of the squares of all pairwise
test statistics, and use simulation to obtain the distribu-
tion of such a global test statistic under the null hypoth-
esis. In such a simulation, multiple samples will be taken
from the same population other than just two samples.
There are many ways to define such a global test statistic
and finding a powerful one will be a challenge.

Although we constructed the test statistics under the
assumption of constant population size, these tests can
also be used under different evolutionary models. We
also investigated the test powers assuming sudden
population growth or shrinkage at the sampling point
of sample 1 (data not shown). Compared to the powers
with constant population size, 7y becomes less powerful
with a decrease in population size in the second sample,
while most of the other tests become more powerful,
especially D.,. On the contrary, most tests become less
powerful with an increase of population size in the
second sample while 7, becomes more powerful.
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As to the choice of test statistics, we suggest either 7,
or T,, as the first choice, since they are the most
powerful test statistics in most cases we studied. When
there are evidences of population growth, 7 can be
added as a supplement. On the other hand, when there
are evidences of population shrinkage, D., can be added
as a supplement if 7, ~ no.

As shown in box 1 in DRUMMOND et al. (2003) and
in this study, the power of tests is positively related to
wt and negatively related to 6. This effect can be un-
derstood by examining one of the tests. Take D, for
example: the numeratoris I1;o — II;, whose expectation
is w¢ under the alternative hypothesis. Obviously,
the larger the W, the larger the departure from 0, which
is expected under the null hypothesis. The denomina-
tor is standard deviation (SD) of II;» — II; under the
null hypothesis. Using (2), it is easy to show that the
quantity is

(77,1 + l)(nl + ng) + 2(%2 - l)
6%1”2(”1 - 1)
(ng +4)(n + ng) +5(ng — l)92 ’
972177,2(711 — 1)

0

+

which is a monotone increasing function of 0. The larger
the 0, the larger the SD of II;s — II;, which makes the
deviation from O statistically less significant. For other test
statistics, wtand 0 will increase or decrease their power in
a similar way as for D.

When conducting tests, we choose to use Watterson’s
estimator éw = K/a,,+n, to replace 8 for calculating the
test statistics. Other estimators of 6 can also be used, e.g.,
Tajima’s estimator (Tajima 1983), Fu’s BLUE estima-
tor (Fu 1994), and maximum-likelihood estimators
(FELSENSTEIN 1992; GrirriTHs and TAvArRe 1994,
KUHNER et al. 1995). 6 can also be estimated without
assuming the null hypothesis, that is, be estimated
directly from longitudinal samples, e.g., likelihood-based
methods developed by DRUMMOND et al. (2002) and Sko
et al. (2002a). However, these maximum-likelihood-
based methods are quite time consuming and other
assumptions of evolution process, e.g., constant popula-
tion size, still need to be made. If the assumed evolution
process is true, a more accurate estimator will increase
the test power while retaining the false positive rate.
However, when we are not very sure about the true
evolution process, a relatively conservative test with a
slightly larger estimation of 0 is desired, and Watterson’s
estimator 0, seems to be a good choice in this case. This
is again similar to the case of a test for a single sample.

Although we constructed the simulation under the
assumption of a neutral Wright-Fisher model with
constant population size, the same test framework can
also be used for testing genetical isochronism under other
evolutionary models. The same 7;’s and D.’s can still be
used as indicators of deviation from genetical isochro-
nism. However, their expectations and variances are now

different from those used here. If these expectations and
variances cannot be calculated easily under the null
hypothesis with the new evolutionary model, or not many
comparisons are needed, direct simulation under the
null hypothesis with the new evolutionary model can be
used to obtain the empirical distribution of Il;o—
Il; — (1 — ¢)llyand K, (1) + (1 — ¢)K,(2), and the criti-
cal values or P-values of the tests can be estimated.

The tests we presented in this article are designed for
detecting genetical heterochronism. However, signifi-
cant test results may be caused by other departures from
the null hypothesis, such as population substructure.
Vice versa, significant tests for population substructure
may also be caused by genetical heterochronism. For
example, ACHAZ et al. (2004) directly applied HubsonN
et al’s (1992) tests, which were designed for testing
population substructure, to longitudinal samples of
HIV-1 populations and interpreted the significant
results as evidence of genetical heterochronism.

We thank Bruce Walsh and two anonymous reviewers for their
wonderful comments and suggestions. This work was supported by
National Institutes of Health grants GM60777 and GM50428.
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APPENDIX A

To derive (2), we begin with decomposing Var[ll;o — ¢Il; — (1 — ¢)Il] :

Var[llyy — cIl; — (1 — ¢)Ily] =Var(Ile) + ¢*Var(IT}) + (1 — ¢)* Var(Ily)
+2¢(1 — ¢)Cov(Il}, I1y) — 2¢ Cov(Il9, I1;)

- 2(1 - C)COV(HlQ,HQ).

(A1)

Var(Il,) and Var(lly) concern only the information of single samples. Their formulas are known since the seminal

work of Tajima (1983):

n +1 2(nf +m +3) ,
Var(Il}) = A
ar( 1) 3(n1 _ 1) 9n1(n1 _ 1) ( 2)
no + 1 2(n3 +no +3)
Var(Ils) = (s A3
arlle) = g 1 e — 1) (A3)
To compute Var(Il;5), we decompose it further:
Var(Tlyg) = E(I1}y) — [E(TTg)]*. (A4)
Under the null hypothesis ¢ = 0,
E(Thg) =6 + pt = 0 = E(I1;) = E(Iy) (A5)
and
)
1 n e
I, = — di?
G NPT IR - i (12) ,(1.2)
= d;:’ + d;: " d:.
2 92 ( 1 ) () 7
My | = = ’ =1 j=1 j'=j+1 b
m—1 m ny L . m—1 n me—1 no . )
+ dyf 2 al? + SN aPal?, (A6)
i=1 i'=i+1 j=1 i=1 i'=i+1 j=1 j'=j+1 ‘

where d;-l‘g) is the difference between sequence i of sample 1 and sequence j of sample 2. Since there is no order
structure in either sample 1 or sample 2, ¢and ¢’ are just two randomly picked sequences from sample 1, and jand ;' are
just two randomly picked sequences from sample 2, so that

oo 1 DN\ L =1 (19 s 1/ a0
By = B((df?)) + 2 g () + M ()
N1 N9 y n1No 7 9 n1 Ny Y J

L (= 1)(me — 1)E(d<1,2)d(12)).

ny N

g Ty (A7)

', so that in the remaining text of
APPENDIX A we just write it as d; regardless of where sequence i or j comes from. According to Tajima (1983),

Under the null hypothesis, dfjm) has the same statistical property as dfjl’n or d\>?
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2\ 2
E(d) =6+ 26 (A8)
0 4,
E(dydy) = E(dydiy) =5+ 36 (A9)
6 11
E(dydyy) =5+ 592. (A10)

Combining (A4)—(A10), we have

+ oy + mg + + o+ omg +
Var(IT;s) = 2mng + ny + no 29 n 2mng + my + no 592. (AL1)
6m1 1o 9nyng
Similarly, we can get
COV(Hl,HQ) = E(H]HQ) — E(Hl )E(HQ) (Al?)
Cov(Ilyg, 1T ) = E(Ijolly) — E(I2) E(T) (A13)
COV(H]Q, Hg) = E(H12H2) — E(ng)E(Hg) (A14)
and
E(IL11y) = E(d;d;) (Al5)
; 2 n—2
E(ILolly) = — E(djdy) + ——— E(dydiy) (A16)
n m
2 N9 — 2
E(ITells) = —E(dljdl]) + 7E(dl»]~dl-f,-r). (A17)
ng ng
Combining (A5), (A8)-(A10), and (A12)-(A17), we have
Cov(Ily,Iy) = g + 392 (A18)
m+1  20m+1),
Cov(Ilo,I1;) = 0 + 0 Al9
OV( 12 1) 3711 9721 ( )
net+1  2me+1),
Cov(Il,IIs) = 0+ 0-. A20
OV( 12 2) 3712 9712 ( 2 )

Combining (A2), (A3), (All), and (A18)-(A20) with (Al), we finally get (2).

APPENDIX B

Fu (1995) showed, for a single sample,

n

E(glg,) = (i) Z kP(k, | n)E(gi) +3(i+j=n) k(k—1)P(k,i;k,j| n)E(siSh)
k=2

k=2
n—1 n
8= > > KK'Pu(k ik j| n)E(sisy)
k=2 k'=k+1
n—1 n
8= Y > Kk Py(kji ki n)E(sisp)
k=2 k'=k+1
n—1 n
F8isjzm D D kK[Py(k ik j|n) + Py(k,ji ki | n)]E(sisk), (B1)
k=2 k'=k+1

where §; is the number of mutations whose frequency is i 8 is an index variable so that it takes the value 1 if all
conditional statements in parentheses are true and takes the value 0 otherwise. Define state k as the time period in
history during which the sample has exactly k ancestral sequences. Then s, is number of mutations accumulated on
one of the ancestral sequences during state k, and s/ is number of mutations accumulated on another ancestral
sequence during state &,
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2

E(s?) = 0+ 62 B
) == T EG-1) (B2)
2
E(sis'y) = — 507 B3
(§k§ k) kz(k— 1)2 ( )
E(spsy) = ! 62 (B4)
SESE) = k= DR (K — 1)
( n—i—1 )
k—2 . .
- - 72 jfk=21=i<
Pk, i| n) = (n—l) if k=2, 1<n
k—1
0 otherwise (B5)
is the probability that an ancestral sequence at state k has i descendants in the sample,w
<n—i—j—l)
i:? ifit+j<mk>2i=1j =1
P(k,ik,j|n) = (k—l)
L ifi+tj=nk=2i=1,7=1
0 otherwise (B6)
is the probability that two randomly chosen ancestral sequences at state k are of size ¢ and jin the sample,
<k’—k> (i—j—l)(n—i—l)
min(k'—k+1,i—j+1) ,
t—1 ) k-1 t—2 B —t1—1 e
; ; ifi>j k' >k
; k=1 k n—1
t k=1
Py(k,i; k' j|n) = (n—i—l)
k—1 k-2 ey
W E = 1) (nl) ifi=j,k >k
k-1
0 otherwise (B7)

is the probability that an ancestral sequence at state kand one of'its descendantsequences atstate k' (k' > k) are of size i

and j, respectively, in the sample, and

min(k'—2,k'—k + 1,i)

2

t=1

(

Py(k, ik, jn) =

<k—k> (i—l)(n—i—j—l)

t—1 E—1) (kK —1) \ t—1 B —t—2

( x ) ifitj<nk >k=2,
k=1 tk n—1

) .y

k=1

i=1,7<n
ifi+j=mnk'>k=2,

=1, 7<n

otherwise
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is the probability that an ancestral sequence atstate kand one of its nondescendant sequences at state k' (k' > k) are of
size i and j, respectively, in the sample.
Extending (B1) for two samples under null hypothesis, we have

n no
i ] n1+ng
E(&;&, | m, mp) = a(i:l,jzm)W Z kP(k, i+ j| m + ng)E(sF)
k=2
("))
(D)
i J l m
+6(i+l£n17j+mﬁ712) (n1+ng><n1+n2—i—j>
i+ I+m

n1+ng

X Y k(k—1)P(kyi+ jik, L+ m|m + ng)E(sish)
k=2
ny N9 i ]
(GG
n + ng i+
< i+ ><l+m>
ntne—1 njtng

X Z Z KK Py(kyi+ i k' 1+ m| ny + no)E(spsy)
k=2 k'=k+1

(O
G

X > KR Pu(k L+ mik i+ | my + m)E(spsy)

L)

+8(i+15n1,j+m5n2) n + no n1+n2—i—j
) )

nptng—1 myt+ne

XS Y KR (ki ik m] o m)Esisy)

k=2 k'=k+1
(O
o i)\ ! m
+8(z+lSn1.]+mSn2) <n1+n2)(n] +1’L2—i—j>
i+ l+m

+0(i=1j=m)

t8=im=j)

nitne—1 njtng

X3 R Py (kL mi K i | g+ mo)E(sisi), (B9)
k=2 k'=k+1

where &; is the number of mutations whose frequency is 7 in sample 1 and jin sample 2.

U
P(k,i+jn + no) (< nl,l > < 7;.2 > / ( nll _—::JnQ )) is the probability an ancestral sequence at state k has ¢ descendants
in sample 1 and j descendants in sample 2.

P(kyi+ gk, L+ m|n +n2)(<nzl><7;2><nll_l)(7727;])/<nlli]nz><nl+lni;nl_])> is the probability

that one ancestral sequence at state k has ¢ descendants in sample 1 and j descendants in sample 2 while at the
same time another ancestral sequence at state k has [ descendants in sample 1 and m descendants in sample 2.
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Py(kyi+ k' I+ m|n + n2)<(nll> (1;2) (;) <zn)/<n121]n?> (;:&)) is the probability that an ancestral

sequence at state k has ¢ descendants in sample 1 and j descendants in sample 2 while at the same time one of its
descendant sequences at state k' (k' > k) has [ descendants in sample 1 and m descendants in sample 2.

Po(k,i+ji k' 1+ m|m + @((”Zl) (’;2> ("1; ’) (”27;])/<"IZI]"2> ("1 +l”j;l’_]>> is the probability

that an ancestral sequence at state khas ¢descendants in sample 1 and jdescendants in sample 2 while at the same time
one of its nondescendant sequences at state k' (k' > k) has {descendants in sample 1 and m descendants in sample 2.
After some algebra, we can simplify (B9) to (13).



