S1 Appendix.

Summary. In this supplementary information we derive the key mathematical
expressions which are used and referred to in the main text.

Time-independent Markov model

Assuming that the conditional probabilities 8 and ~ are constant, the time-independent
Markov model may be mapped to the following recursion relation

Pn = PBDn-1 +(1_7)(1 _pn71>- (1)

As in the main text, defining the system state vector as

Pn
= 5 2
Pn (1 - pn) (

we may rewrite Eq above in the form p,, = M p,,_; where we have defined the
following transition matrix
1= 7)
M= . 3
<1 -8 v ®)

The eigenvalues and eigenvectors of M are given by

I _ / 1 1_'7 — q
o v (00262 (4)

A=fB4ry—1, v:<11>. 5)

~—

where v’ is normalised to sum to 1. Given that |A| < 1 in all realistic circumstances, it
is clear from this description that v represents the equilibrium of the system over
multiple rounds with A defining the rate of relaxation towards it. When A = 0, the
model becomes a history-independent model in which the next round is dictated solely
by its probability at that round.

In order to study the dynamics in more detail, we apply the following transformation

pn%ﬁn:pn(ﬂ“i’fyfl)lina (6)
to the relation given by Eq , such that
Dn :pn71+(1_7)(5+7_1)1—”_ (7)

Through explicit summation, Eq ([7]) is solved by
n n
=B =" (b —Bw1) = »_ (L=9)(B+y-D""". (8)
n’/=2 n’=2
By reapplying the inverse transformation p,, — p, to Eq and identifying
p1 = p1 = «, we obtain the following solution to Eq

Pn = 04(5-1—’}/ — 1)n—1 + Z(l _ 7)(5“"}/ _ 1)7L—n’
n’'=2
1—
:a(ﬁ-l-’)’—l)”—l—i—ﬁ[(64'_7_1)'”—1_1] . (9)
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Fig a. The probability of receiving treatment in the n-th round given by the
Markovian model solution in Eq @ for a range of v values. The other probabilities
have been fixed to & = 0.5 and 8 = 0.5.

Equivalently, satisfying the dual to Eq in terms of the probability of non-treatment
in the n-th round 1 — p,,, solutions to Eq @ must also satisfy

1-5

1—Pn:(1—a)(5+7—1)n71+m

[(B+y—-1)" "t —1]. (10)
In Fig o we illustrate the dynamics of the system using Eq (9)) with range of parameter
values chosen for . Notice, in particular, that the system exhibits oscillation before
relaxing to a steady state when < is chosen such that the eigenvalue A = 5+ —1 < 0.
For another way of calculating the expected lengths of repeat adherence E(n..) or
non-adherence E(n;) of an individual (as computed in the main text), given that they
begin with the same choice in the first round, one need only fix (a« = 3, vy =1) or
(e =1—+, 8 =1) and take moments with Eq @, respectively, such that

(@=7v=1) = E<nT>=f:n(1— P )pn1

n—0 Pn—1
o0 e 1
— gn(l Bt = 13 (11)
(a=1-v8=1) = En,)=) n (1 ~1 __pp"1> (1 =pn-1)
n=0 n-
s 1
_ o n-1_ __— .
= 2 n(l —~)y 1=~ (12)

Time-dependent Markov model

Consider the choice matrices with elements C* , and C¥,, corresponding to the
conditional probabilities of treatment and non-treatment in round n given treatment
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and non-treatment in round n’, respectively, such that

n—1

bn = Z [O;fn,pn/ + Cwljn’(l —pn/)} . (13)

n’=1

When the only nonzero elements of the choice matrices in Eq are along the their
lower diagonals, i.e., such that only CY, | = B,,-1#0and CL, | =1—7,,-1 #0,
the system is described by a time-dependent Markov process with recursion relation

Pn = ﬁnnflpnfl + (1 - ’Vnnfl)(l _pnfl) . (14)

Following a similar argument to the one used in solving the homogeneous Markov case,
we may obtain an implicit solution to Eq . Using the transformation

Pn
HZ’:2(Bn’n’71 + Ynimr—1 — 1) ’

we once again substitute into the relation given by Eq , yielding

~ ~ 1_’Ynn71

n’;Q(ﬁn’n’fl + Yn'n'—1 — 1) ’
where Eq is solved by the explicit summation

n n

ﬁn _ﬁl = Z (ﬁn” _ﬁn”—l) = Z 1= Tn/in 1 . (17)

1"
n'’'=2 n'’'=2 HZ’:Q(BH'TL'*]. + Tn'n'—1 — 1)

Using the corresponding inverse transformation to Eq we hence obtain a solution to
Eq , which is given by

n n n
Pn =« H (/Bn/n’—l‘F’Y’n’n/—l_l)"' Z (1_7n”n”—1) H (ﬁn’n’—l""‘f)/n/n’—l_l) . (18)
n’/=2 n’’'=2 n’=n'’
General choice matrices: non-Markovian models

The most general set of causal adherence models described by Eq have choice
matrices which take the form

0 0 0 0 0 0
o ler 0 0 . R e/ 0 0
C =|ct, ., Cry, ., 0 . C=lct,, CF,, , 0 , (19)

where ‘non-Markovian’ behaviour in the n-th round clearly corresponds to a past
behaviour dependence between rounds which exceeds the immediate last round, i.e.,
T,F
Crnem 7 0 where m > 1.
Notice that all of the adherence models that we have identified in this work may be
categorised by various constraints on the elements of the choice matrices introduced in

Eq . For completeness and reference, these are

1. Past behaviour-independent adherence that is time-independent: Vn > 1 only
C’E;F_l #0,CF | =CF | =candp; = c, giving one degree of freedom
multiplied by the number of independent bins for population-level heterogeneity.
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2. Past behaviour-independent adherence that is time-dependent: Vn > 1 only
C’g;lF_l #0,CF | =CF | =c,and p; = ci, giving n degrees of freedom
multiplied by the number of independent bins for population-level heterogeneity.

3. Markovian past behaviour- dependent adherence that is time-independent: Vn > 1

only C’gnF L #£0,CF  =8,CF, | =1—~vand p; = a, giving 3 degrees of
freedom multiplied by the number of independent bins for population-level
heterogeneity.

4. Markovian past behaviour dependent adherence that is time-dependent: Vn > 1
Only nnFl#O nn 1_67”1 17 nn 1_1 Ynn—1 andp1:a7 glVlng 2n—1
degrees of freedom multiplied by the number of independent bins for
population-level heterogeneity.

5. Non-Markovian past behaviour-dependent adherence that is time-dependent:
VYn > 1 and Vn' < n only Cgr’f # 0 and p; = a, giving 1 + n(n — 1) degrees of
freedom multiplied by the number of independent bins for population-level
heterogeneity.

Likelihoods and Bayesian evidence

Let the data now correspond to a set of n-vectors D = { X} where each individual’s
adherence or non-adherence behaviour in the n-th round is recorded, such that

X, =T,F. Using Eq the full generalisation of the likelihood (which supports all of
the possible adherence models, becomes

n'—1
L(D|0) = H H { Z nn/]]-Xn/:T + C»Sn/ILXn,:F] }, (20)

VXp,eDn'=1 (n'"=1

where 1,4 denotes an indicator function which takes value unity when condition A is
satisfied, else it vanishes.

The large number of available degrees of freedom in Eq motivates a systematic
approach to inferring the choice matrix components from a given set of data. We elect
to consider models which isolate the many degrees of freedom by constructing scenarios
where past behaviour-dependent adherence only occurs for a single round and is
temporally dependent on only one other round — all other degrees of freedom are hence
set to those corresponding to time-dependent past behaviour-independent adherence, i.e.
CT ,=CF , =c,. The likelihood for this more restricted set of models — which we
denote as L,y (D|@), where nn’ corresponds to the pair of rounds chosen to be
dependent on each other in time — may be obtained by rewriting Eq in the
following form

Ly (D)6) =
(1= CF)Z (CF ) 747 (1 = CF, ) 56" () 787 I e (= cam)¥=Nnr - (21)
Vn''#£n
where we have defined )

{VX | X, =A, X,=B}

where the data D = {Nx} has now been compressed into the set of numbers of people
who track the same behaviour as X, i.e., for 3 rounds, this forms the set of the

January 14, 2021



following numbers of people: NprT, Nrrr, NTrT, etc. The Bayesian evidence integral
corresponding to Eq with a choice of flat prior 7(0) 1 is therefore

1 ,"L ’VL,"L 1 ’”./'VL ’”./774
g’ﬂn’ = / (1 - C’En’)ZTF (an’)ZTT / (1 - an’)ZFF (CSn’)ZFT dcgn’dCSn’
0 0

1
8 l:/ C?]j’r’z’” (1- Cn”)NiN"” degr
Vn''#£n 0
C D2+ D)D(ZRE + 1) D238 + DT (2R + 1)
 T(ZEp 2R+ 2) D(Zph + Zp 4 2)
(N + 1IN — Ny + 1)
(N +2)

X
Vn''#£n

(23)

Some non-Markovian past dependence may be captured by the likelihood defined in
Eq , however their Bayesian evidence may need to be compared with equivalent
Markovian models which also generate decaying long-term correlations of a particular

form. Using the same formalism as Eq , the time-dependent Markov model has the
following likelihood

L(D|§) =

oM (1— )N ] (- CF,_ %" (CF,_ %" (1 - CF, )% "(CF, )%
Vn>2
(24)

and, hence, yields the following Bayesian evidence

1 1
e= [avra-aan JT [fa- e %l o5
0 0

Vn>2
1 n—1n 1—1n
F VAL F Zo T T F
X/ (1 _Cnnfl) FE (Cnnfl) e annflannfl
0

(Nt 4+ DIT'(Ng + 1) H D(Zht " + DD(ZR " + D) T (Zeg ™ + DT (2ot + 1)
(N +2) iz D2+ 23" +2)  T(Zyp'"+ Zgp' " +2)
(25)

Eqgs and may also be used to obtain the likelihood of the time-independent
Markov model

L(D|0) =
oVt (1-— a)NFﬁZv7lz2 Zipt" (1-— ﬁ)zwzz Zyet nryz\mzfz Zpg ' (1-— ry)zwzz Zpp " ,
(26)
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and the Bayesian evidence of the same model

£ = / T(1-a) NFda/ BTwnz2Zrr' " (1 — B)Twnz2 Z2r "8
/ Yvnz2 Zn}«:l"(l — ,V)E\mzz Z;“Lj?l"dfy

n—1ln n—1ln
(Nt + 1)I'(Ng + 1) (Z\mzz Zrp "+ 1) r (Z\mzz Zpp 1)
IV +2) L [Svnze (227" + Z55"") +2
T (Sense 205" +1) T (Lvnso 207" + 1)

r [ZVnZQ (ZI?F_‘IH + Z;’L'l_’ln) + 2:|

X (27)
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