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ARTICLE

Machine learning can identify newly diagnosed
patients with CLL at high risk of infection
Rudi Agius1,2, Christian Brieghel2, Michael A. Andersen 2, Alexander T. Pearson 3, Bruno Ledergerber4,5,

Alessandro Cozzi-Lepri6, Yoram Louzoun 7, Christen L. Andersen2,8, Jacob Bergstedt 9,

Jakob H. von Stemann10, Mette Jørgensen 5, Man-Hung Eric Tang 5, Magnus Fontes5,11, Jasmin Bahlo12,

Carmen D. Herling12, Michael Hallek12,13, Jens Lundgren 5, Cameron Ross MacPherson5, Jan Larsen1 &

Carsten U. Niemann 2*

Infections have become the major cause of morbidity and mortality among patients with

chronic lymphocytic leukemia (CLL) due to immune dysfunction and cytotoxic CLL treatment.

Yet, predictive models for infection are missing. In this work, we develop the CLL Treatment-

Infection Model (CLL-TIM) that identifies patients at risk of infection or CLL treatment within

2 years of diagnosis as validated on both internal and external cohorts. CLL-TIM is an

ensemble algorithm composed of 28 machine learning algorithms based on data from 4,149

patients with CLL. The model is capable of dealing with heterogeneous data, including the

high rates of missing data to be expected in the real-world setting, with a precision of 72%

and a recall of 75%. To address concerns regarding the use of complex machine learning

algorithms in the clinic, for each patient with CLL, CLL-TIM provides explainable predictions

through uncertainty estimates and personalized risk factors.
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Overall survival (OS) for patients diagnosed with chronic
lymphocytic leukemia (CLL) has significantly improved
with the introduction of combination chemotherapy,

chemoimmunotherapy, and targeted therapy1–4. According to the
international workshop on CLL guidelines, CLL treatment is not
recommended unless cytopenia, symptomatic disease, or short
lymphocyte doubling time is present;5 most patients thus enter a
“watch-and-wait” period at diagnosis. During this period, severe
infections prior to CLL treatment result in a higher 30-day mor-
tality (9.8%) than upon CLL treatment, leading to worse
treatment-free survival and OS compared to matched patients
without severe infection6,7. Predictive models for identifying these
patients are warranted, since prognostic factors for infections in
CLL prior to and upon CLL treatment are largely unknown.
Resulting from the double-hit of immunosuppressive treatment
(from chemoimmunotherapy) and immune dysfunction (from
CLL)2,3,8, infections have become the most common cause of
death among all age groups in CLL1. Therefore, it is also necessary
to model patients at risk of CLL treatment to identify those at risk
of further immunosuppression. The first step in changing the
natural history of CLL-induced immune dysfunction is thus to
identify patients at risk of infection or CLL treatment at time of
diagnosis5. Previously, models in CLL have focused on the pre-
diction of progression — or treatment-free survival, and OS9–11 —
predictive models that combine treatment and infection as an
outcome, such as we propose, have not yet been explored.

Fueled by the tumor microenvironment interaction, neoplastic
CLL cells take hostage and impair normal B-cells, macrophages,
and T-cell functions12–16. This causes hypogammaglobinemia,
pseudo-exhausted immune function, and cytokine changes that
may be partially reversed by targeted therapies12,17–19. If patients
at high risk of infection or CLL treatment could be identified at
time of diagnosis, targeted therapies modulating the immune
dysfunction among these high-risk patients could be pro-
spectively tested in a clinical trial. Thus, we developed the CLL
Treatment-Infection Model (CLL-TIM), to select patients for a
randomized clinical trial (PreVent-ACaLL, NCT03868722),
investigating whether three months of venetoclax and acalabru-
tinib combination therapy can improve the natural history of
immune dysfunction due to CLL. To our knowledge, this is the
first time a machine learning model will be used for patient
selection in a randomized clinical trial.

Current prognostic models in CLL9–11,20–22, are based on a
handful of variables extracted at the time of diagnosis or treat-
ment, thus overlooking the complexity of CLL, and this, without
being able to handle missing data or present uncertainty esti-
mates. In order to address clinical viability, modeling of CLL-TIM
was initiated at the International Modeling Immune System and
Pathogen Camp23 where collaborations between physicians,
molecular biologists, and data analysts identified modeling
requirements for trustable machine learning implementations in
the clinic. Analogous to the different disciplines and experience of
this team, we took a “multiple-outlooks” approach to the devel-
opment of CLL-TIM, which was to collate an ensemble of 28
machine learning algorithms to model changes in patient his-
tories spanning 7 years prior to CLL diagnosis. Histories of which
included laboratory results, physician’s decisions, infectious
events and comorbidities along with traditional prognostic
markers11,24. Validated on an internal Danish test cohort, and an
independent external German cohort, CLL-TIM surpassed the
current gold standard for prognostication in CLL (CLL-IPI11). As
a result of our multiple-outlooks approach, we were able to
substantially increase the number of patients detected as high-
risk, and even under high rates of missing data, provided pre-
dictions for all CLL patients. By modeling both infectious disease
and CLL treatment events as an outcome, we establish a link

between immune dysfunction and progressive disease in CLL,
and demonstrate the complexity and non-linearity of risk factors
contributing to immune dysfunction and treatment need.
Through our online version of CLL-TIM, CLL-TIM.org, we
provide explainable predictions by accompanying them with
uncertainty estimates and personalized risk factors driving a given
patient’s predicted risk.

Results
Patient characteristics from Danish National CLL registry.
Based on the Danish National CLL registry, we identified 4149
patients diagnosed with CLL between January 2004 and July 2017.
To ensure inclusion of all results from tests ordered at time of
diagnosis we shifted time-point zero, which we refer to as the
prediction point, to three months post-diagnosis for the training
phase. We thus excluded patients who died (n= 74) or initiated
CLL treatment (n= 373) prior to this (Supplementary Fig. 1),
reducing the available sample size to n= 3720 (see Table 1 for
baseline characteristics). For assessment in the internal test
cohort, time-point zero varied between zero and three months
post-diagnosis and for the external test cohort it varied between
zero and 1-year post-diagnosis (Supplementary Fig. 2). For
modeling, we only used patient data prior to the prediction point.
As a composite outcome, we set out to predict the combined
event of an infection or CLL treatment within 2-years from the
prediction point. As it is standard practice that a blood culture is
drawn when a patient has symptoms classified as a serious clinical
infection, we used the event of having a blood culture drawn as a
proxy for infection. This, irrespective of the result of blood culture
being negative, indicative of contamination or positive25–27. As a
first event during the 2-year predictive window, 572 (15.4%)
patients had a severe infection, 398 (10.7%) received CLL treat-
ment and 103 (2.8%) died, while 2647 (71.1%) had no study-
relevant events (Supplementary Fig. 1). All CLL-IPI variables11

were available for 48% of the cohort. Using stratified sampling
that preserved class distributions, we randomly divided the cohort
into a training set of 2432 (65%) patients and equally sized
internal validation and test sets (~17.5% each at 642 and 646
patients, respectively).

Development and Composition of CLL-TIM. For each patient,
we used three look-back windows of 3 months, 1 year, and 7 years
prior to CLL-diagnosis to model microbiology, laboratory,
pathology, clinical and CLL-specific patient data (Fig. 1a–c;
Supplementary Methods subsection Feature Generation). Within
these windows we used features like the Bag-Of-Words28 (BOW),
which describes the frequency of past events. Other features were
designed to capture: the density and recentness of infections
(Supplementary Fig. 3); rates of change; variability; and minima
and maxima of laboratory test results, among others (Supple-
mentary Table 1). We further modeled information related to the
date of routine laboratory tests to capture the urgency of a
patient’s condition and symptomology as interpreted by the
physician (Supplementary Methods subsection Feature Genera-
tion). This resulted in a final feature space of 7,288 dimensions
(Supplementary Table 2), reduced using dimensionality reduction
techniques (Fig. 1d, Supplementary Table 3 and Methods sub-
section Base-learner generation), upon which we applied 2,000
different algorithms (referred to as base-learners) — each pro-
viding a unique outlook into the patient’s history (Fig. 1d;
Methods subsection Base-learner generation). We next generated
29 ensembles (of sizes 2–30 base-learners) using a genetic algo-
rithm (Fig. 1e; Methods subsection Ensemble generation), ranked
the 29 ensembles using an ensemble diversity and generalization
score (Methods subsection Ensemble ranking); from which the
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top-ranked ensemble, CLL-TIM, was selected as the final model
(Supplementary Fig. 4). We handled missing data using different
methodologies (Methods subsection Handling of missing data).
CLL-TIM is composed of 28 base-learners spanning both linear
and non-linear algorithms. In total, CLL-TIM uses 85 original
variables from patient histories (Fig. 2a), which translate to 228
engineered features (Fig. 2b and Supplementary Data 1). CLL-
TIM also exhibited low redundancy among the selected features,
where only 2% of all possible pair-wise feature correlations had an
absolute Pearson’s Correlation Coefficient (PCC) greater than 0.8
(Supplementary Fig. 5).

Predictive uncertainty is reliably reported. Central to achieving
trust in an algorithm’s predictions, is having an indication of when
it might be making an erroneous prediction. A limitation in pre-
vious prognostic models in CLL9–11,20–22 is the lack of uncertainty
estimates for their predictions. The magnitude of agreement
between CLL-TIM’s 28 base-learners was used to indicate the
confidence or uncertainty in CLL-TIM’s predictions (Methods
subsection Clinical trial requirements). This confidence was gen-
erated without any knowledge of the ground truth in patient
outcome. On the separate internal test cohort (n= 646, Supple-
mentary Fig. 1) that was used only after selecting CLL-TIM as our
final model, CLL-TIM’s predictions for patients meeting the high-
confidence (HC) threshold were more accurate than for those with
a low-confidence (LC) prediction (Supplementary Fig. 6, CLL-TIM
HC, n= 261 Hazard-Ratio (HR): 7.3 (CI95%: 7.2–7.5) vs. CLL-TIM
LC, n= 385, HR: 2.1 (CI95%: 1.8–2.8)). Thus, the magnitude of
agreement between CLL-TIM’s 28 base-learners was confirmed to
be a reliable uncertainty estimate.

CLL-TIM outperforms CLL-IPI and benchmark models. To
allow for benchmarking against the current gold standard CLL
prognostic model, CLL-IPI11 (developed for time to first treat-
ment (TTFT) and OS), we defined an internal benchmark
(BENCH-I; Supplementary Figs. 1, 4a) of 288 patients with both
a full CLL-IPI and a full 2-year follow-up. On BENCH-I, CLL-
TIM HC predictions (n= 145) achieved a precision of 0.72
(CI95%: 0.63–0.82) and a recall of 0.75 (CI95%: 0.65–0.86)
resulting in a Matthews correlation coefficient (MCC) of 0.56
(CI95%: 0.42–0.70). This equated to a 2-year event-free survival
(EFS) of 27.8 and 83.5% for the high- and low-risk group,
respectively (CI95%: 18.4–41.9% and 76–91.8%, Fig. 3a, b and
Supplementary Table 4). CLL-IPI score ranks a patient’s risk
with a score ranging from 0 to 10 (Supplementary Table 5). As
MCC, precision and recall vary depending on the CLL-IPI
threshold chosen, for an unbiased comparison to CLL-IPI, we
used the threshold insensitive precision-recall area-under-
curve29,30 (PR-AUC) as a metric. CLL-TIM HC (n= 145)
achieved a PR-AUC of 0.78 (CI95%: 0.69–0.86), significantly
outperforming the highest PR-AUC achieved for CLL-IPI at 0.52
(CI95%: 0.43–0.61, p < 0.005 with one-tailed Mann–Whitney U
test, Fig. 3c and Supplementary Tables 6–8). CLL-TIM also
outperformed CLL-IPI for the 5-year composite outcome (p <
0.0005, Supplementary Tables 9–11). In addition, ensembles with
variables selected by a data-driven strategy such as CLL-TIM,
outperformed those using variables chosen by experienced CLL
physicians and those not employing patient data prior to CLL-
diagnosis (ENS-COMPDoctor’s Choice and ENS-COMP3-months, p <
0.05 with one-tailed Wilcoxon signed rank test, Supplementary
Fig. 7).

Table 1 Baseline characteristics internal and external cohorts.

Variable Level Internal Train
(n= 2432)

Internal Validation
(n= 642)

Internal Test
(n= 646)

Internal Total
(n= 3720)

External CLL7
(n= 365)

Age (years) <65 years 708 (29.1) 218 (34.0) 188 (29.1) 1114 (29.9) 269 (73.7)
≥65 years 1724 (70.9) 424 (66.0) 458 (70.9) 2606 (70.1) 96 (26.3)

Sex Female 955 (39.3) 274 (42.7) 251 (38.9) 1480 (39.8) 131 (35.9)
Male 1477 (60.7) 368 (57.3) 395 (61.1) 2240 (60.2) 234 (64.1)

Binet stage A 2068 (85.0) 558 (86.9) 551 (85.3) 3177 (85.4) 365 (100)
B 303 (12.5) 63 (9.8) 77 (11.9) 443 (11.9) 0 (0)
C 61 (2.5) 21 (3.3) 18 (2.8) 100 (2.7) 0 (0)

β2 microglobulin > 4 mg L−1 No 1620 (87.6) 434 (90.0) 444 (87.2) 2498 (88.0) 345 (94.5)
Yes 229 (12.4) 48 (10.0) 65 (12.8) 342 (12.0) 4 (1.1)
missing 583 160 137 880 16 (4.4)

IgHV status mutated 1320 (69.3) 373 (72.9) 370 (71.2) 2063 (70.3) 275 (75.3)
unmutated 584 (30.7) 139 (27.1) 150 (28.8) 873 (29.7) 85 (23.3)
missing 528 130 126 784 5 (1.4)

Hierarchical FISHa del(17p) 108 (4.4) 25 (3.9) 25 (3.9) 158 (4.2) 9 (2.5)
del(11q)b 130 (5.3) 31 (4.8) 36 (5.6) 197 (5.3) 28 (7.7)
Trisomy12c 244 (10) 61 (9.5) 73 (11.3) 378 (10.2) 27 (7.4)
Normald 440 (18.1) 127 (19.8) 141 (21.8) 708 (19.0) 298 (81.6)
del(13q)e 981 (40.3) 251 (39.1) 222 (34.4) 1454 (39.1) –

ECOG performance status 0 1859 (76.4) 502 (78.2) 515 (79.7) 2876 (77.3) 312 (85.5)
1 459 (18.9) 112 (17.4) 100 (15.5) 671 (18) 48 (13.2)
2 71 (2.9) 20 (3.1) 19 (2.9) 110 (3) 1 (0.3)
3 25 (1) 4 (0.6) 9 (1.4) 38 (1) 0 (0)
4 7 (0.3) 1 (0.2) 1 (0.2) 9 (0.2) 0 (0)
missing 11 (0.5) 3 (0.5) 2 (0.3) 16 (0.4) 4 (1.1)

Baseline characteristics for n= 3720 patients after excluding patients that initiated CLL treatment or died before the prediction point of 3-months post-diagnosis (Supplementary Fig. 1). As expected for a
population-based cohort of patients at time of CLL diagnosis, 70% were above 65 years of age, 60% were male, 30% had IgHV unmutated status, 12% had elevated β2 microglobulin, and 15% were Binet
stage B or C. German External CLL7 cohort had 26% of patients above 65 years of age, 64% were male, 23% had IGHV unmutated status, 4% had elevated β2 microglobulin, and all patients were
Binet A
IgHV the immunoglobulin heavy chain gene, FISH DNA fluorescence in situ hybridization, ECOG Eastern cooperative oncology group
aAccording to Dohner hierarchical Model
bExcluding del(17p)
cExcluding del(17p) and del(11q)
dno del(17p),del(11q),Trisomy12 and del(13q) for internal cohorts, and no del(17p),del(11q) and Trisomy12 for external cohort
eExcluding del(17p), del(11q), and trisomy12
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Fig. 1 Development of CLL-TIM and selection of high-risk patients for PreVent-ACaLL clinical trial. a For each patient, we modeled patient data in three
look-back windows. Prediction-point was set at 3-months post-diagnosis and the 2-year risk of infection or CLL treatment (composite outcome) was the
target outcome. b We assembled five datasets on 4149 CLL patients from the Nationwide Danish CLL registry, the Danish Microbiology Database, the
Persimune data warehouse and health registries. c Using the Bag-Of-Words (BOW) approach, we modeled the frequency of occurrence of 216 diagnoses,
153 pathologies, and 46 microbiology findings (including 9 blood culture findings). We modeled the distribution of past infections and laboratory test
results and designed latent features that model urgency of patient’s condition and patient symptoms as interpreted by the treating physician. d Generation
of a single base-learner (single outlook) required the random selection of: a machine learning algorithm; hyper-parameters; a target outcome and feature
selection. In total, using this randomized protocol, we generated 2000 base-learners, each with their unique outlook into a patient’s history. e A genetic
algorithm (GA) was designed to generate 29 ensembles of 2–30 base-learners each. The generated ensembles were then post-ranked according to
multiple criteria designed to maximize the generalizability of the ensemble. f The top-ranked ensemble chosen as CLL-TIM was then invoked to predict the
2-year composite outcome on a previously unseen test cohort and subsequently for the selection of high-risk patients for the PreVent A-CaLL Clinical Trial.
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Increased call rate for high-risk predictions with CLL-TIM. The
modeling of risk through the multiple outlooks of CLL-TIM’s 28
base-learners (Fig. 2) was aimed at increasing the recall of high-
risk predictions by allowing multiple paths in risk estimation of
the composite outcome. On BENCH-I, CLL-TIM HC and CLL-
TIM predicted 60 and 86 patients as high-risk, respectively (n=
145 and 288; Precision 0.72 (CI95%: 0.63–0.82) and 0.63 (CI95%:
0.55–0.72)). In turn, using CLL-IPI, 6 and 37 patients were
respectively categorized as very-high-risk or above (7+), and
high-risk or above (4+) (n= 288; Precision 1 (CI95%: 1–1) and
0.60 (CI95%: 0.45–0.74). Additionally, 126 patients were categor-
ized as intermediate risk or above (2+), but 54% of these patients
had no infection or treatment within 2-years (n= 288; Precision
0.46 (CI95%: 0.40–0.52)). Furthermore, CLL-TIM enabled pre-
dictions on the remaining 48% of the test cohort patients, for

which one or more CLL-IPI variables were missing (Supple-
mentary Fig. 6e).

Robustness to missing data on internal Danish test cohort.
CLL-TIM is composed of 85 variables encoded into 228 features
(Supplementary Data 1), but designed to give robust estima-
tions even when only a fraction of these variables are available.
For instance, patients in the internal test cohort had a mean
missing feature rate ranging from 3% to 48% per base-learner
(Fig. 3d). To further test the robustness of CLL-TIM in
potential real-world missingness scenarios, we re-tested CLL-
TIM on BENCH-I by fixing entire variable categories to a
missing value state. Robustness was claimed if CLL-TIM’s
performance in a missing data simulation, was still significantly
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better than CLL-IPI. CLL-TIM met this robustness condition
under the unavailability of all laboratory test variables,
pathology data, blood culture data or diagnosis data; even when
set to missing all together – hence, even on predictions for
patients with only baseline data, CLL-TIM was still superior to
CLL-IPI (Supplementary Fig. 8).

Robustness to missing data on external CLL7 test cohort. Next,
we gathered data from the German phase 3 CLL7 watch and wait
cohort (NCT00275054; n= 365 patients) as a real-world valida-
tion of CLL-TIM’s robustness to missing data. This cohort
included no data for infection, pathology, diagnosis and laboratory
tests prior to CLL diagnosis and only 11 of CLL-TIM’s 33
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Fig. 3 CLL-TIM benchmarking on internal test cohort. a Kaplan–Meier graphs of infection-free, CLL treatment-free survival for CLL-TIM high-confidence
(HC) predicted high-risk (yellow curve with 95% confidence intervals) and low-risk groups (blue curve with 95% confidence intervals) on a subset of the
internal test cohort (BENCH-I, n= 288 with n= 145 high-confidence predictions). Patients in BENCH-I have full CLL-IPI and a full 2-year follow-up. p-value
is by log-rank test. b Cumulative incidence plots for CLL-TIM HC predicted high-risk and low-risk groups for CLL treatment (dark green), infection (bright
green) and death (grey) as first events on BENCH-I. c Two-year outcome PR-AUC (Precision-Recall Area-Under-Curve) for CLL-TIM and CLL-IPI on
BENCH-I. To allow for an equitable comparison, CLL-TIM HC (i.e. with removal of uncertain predictions) was benchmarked against an additional two
versions of CLL-IPI score; CLL-IPI with removal of patients in the intermediate-risk category, CLL-IPI NI_4+, and CLL-IPI with removal of the intermediate
and high-risk category, CLL-IPI NIH_7+. For box-and-whisker plots, whiskers are 95% confidence intervals generated using 5000 bootstrapped datasets
sampled from each respective cohort (See Methods), white square is the mean, centre line is the median, bounds of box are the interquartile range and
black dots are outliers. We performed model comparison using a one-tailed Mann–Whitney U-test on the mean difference of the PR-AUC over the
bootstrapped datasets. *** indicates p < 0.0005. d Average missing feature rate for patients in internal test cohort. Shaded distributions are blue – low-risk
high-confidence predictions, gray – low-confidence predictions, gold – high-confidence high-risk predictions. Missing feature rate is the percentage of CLL-
TIM’s 228 features that were missing for the given patient. Data shown for CLL-TIM’s predictions on the internal Danish test cohort (n= 646).
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laboratory test variables (Supplementary Fig. 9). Baseline variables
were all available except for del(13q). This resulted in an average
missing feature rate ranging from 42 to 58% per base-learner;
while the cohort overall had indolent baseline characteristics with
half of the high-risk patients randomized for early treatment and
thus removed prior to this analysis (Table 1). For comparison to
CLL-IPI and BENCH-I, we considered 281 patients with a full
CLL-IPI and a full 2-year follow-up (BENCH-E; Supplementary

Fig. 10c). Extracting the top 20% high-risk, and top 30% low-risk
patients (T20–30, Methods subsection Clinical trial requirements),
CLL-TIM T20–30 achieved a 2-year EFS of 43.9 and 75.3%, for
those patients predicted as high-risk and low-risk, respectively
(CI95%: 32.7–58.8% and 66.7–85.0%; Fig. 4a–c and Supplementary
Table 12). Under these substantial missing data conditions, per-
formance was still significantly better than CLL-IPI based on PR-
AUC (Fig. 3c) and MCC (Supplementary Tables 13–18).

p < 0.0001
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Fig. 4 CLL-TIM is robust to missing data on external test cohort. a Kaplan–Meier graphs of infection-free, CLL treatment-free survival for CLL-TIMT20-30

predicted high-risk and low-risk groups on a subset of the external test cohort (BENCH-E, n= 281 with n= 142 high-confidence predictions). Patients in
BENCH-E have full CLL-IPI and a full 2-year follow-up. P-value is by log-rank test. b Cumulative incidence plots for CLL-TIMT20-30 predicted high-risk and
low-risk groups for CLL treatment (dark green), infection (bright green) and death (gray) as first events on BENCH-E. c Two-year outcome PR-AUC
(Precision-Recall Area-Under-Curve) for CLL-TIM and CLL-IPI on BENCH-E. To allow for an equitable comparison, CLL-TIMT20-30 (i.e. with removal of
uncertain predictions) was benchmarked against an additional two versions of CLL-IPI score; CLL-IPI with removal of patients in the intermediate-risk
category, CLL-IPI NI_4+, and CLL-IPI with removal of the intermediate and high-risk category, CLL-IPI NIH_7+. For box-and-whisker plots, whiskers are
95% confidence intervals generated using 5000 bootstrapped datasets sampled from each respective cohort (See Methods), white square is the mean,
centre line is the median, bounds of box are the interquartile range and black dots are outliers. We performed model comparison using a one-tailed
Mann–Whitney U-test on the mean difference of the PR-AUC over the bootstrapped datasets. *** indicate p < 0.0005. d Average missing feature rate for
patients in external test cohort. Shaded distributions are blue – low-risk high-confidence predictions, gray – low-confidence predictions, gold – high-
confidence high-risk predictions. Missing feature rate is the percentage of CLL-TIM’s 228 features that were missing for the given patient. Data shown for
CLL-TIM’s predictions on the external German test cohort (n= 365).
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Addition of patient data reduces uncertainty in CLL-TIM. As a
result of the indolent baseline characteristics and missing data
conditions of BENCH-E, we observed a reduction in performance
in terms of recall (Supplementary Table 6 vs. 13) and the
detection of infection events (Fig. 3b vs. 4b) when compared to
BENCH-I. By re-simulating CLL-TIM’s predictions on BENCH-I
with similar indolent characteristics and missing data conditions
as BENCH-E, we observed a similarly low recall, with a 2-year
EFS of 61.5% and 72.1% for those patients predicted as high-risk
and low-risk respectively (CI95%: 38.5–57.3% and 73.1–84.7%,
Supplementary Fig. 11c). Upon including infection and pathology
history prior to diagnosis and including data for more laboratory
variables; we increased the detection of infections and recall by

3.4-fold and this with an improved discrimination between high-
and low-risk groups — 2-year EFS of 40.4% and 78.7% respec-
tively (CI95%: 43.8–86.5% and 66.4–78.3%, Supplementary
Fig. 11e). The addition of patient data, also had the effect of
increasing CLL-TIM’s confidence in its predictions (Fig. 5a, b),
thereby increasing the operating Hazard-Ratio of CLL-TIM
(Supplementary Fig. 6). Predictions using only baseline vari-
ables, were of mostly low-confidence (Fig. 5a). Infection and
laboratory histories had the most marked effects in increasing
CLL-TIM’s confidence, whilst pathology and diagnoses variables
had more subtle effects (Supplementary Fig. 12). The addition of
patient data from each variable category, affected the confidence
for each patient differently (Fig. 5c).
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Fig. 5 Addition of patient data increases CLL-TIM’s performance. a Distribution of CLL-TIM’s probabilistic output when making predictions using only
baseline variables. b Distribution of CLL-TIM’s probabilistic output when adding patient data for 7-year histories of laboratory, infection, pathology and
diagnoses. Predictions shown are for the internal test cohort, n= 646. Red distribution - truly high-risk patients, green distribution – truly low-risk patients.
Overlaps of the two distributions represent misclassifications. Infection and laboratory histories had the most marked effects in increasing CLL-TIM’s
confidence in its predictions (See Supplementary Fig. 12). c Predictions on a subset of five patients (P01–P05) from the test cohort. P01–P03 and P05 all had
an infection or required treatment within the first two years from CLL diagnosis. P01–P03 were misclassified with CLL-IPI (CLL-IPI score of 1: low-risk). P04
was a low-risk patient. We performed five rounds of CLL-TIM predictions on each patient, where in each round we added more data: baseline (gray);
infection histories of seven years (orange); laboratory variables up to a one year prior to CLL diagnosis (dark red); laboratory variables up to a seven years
prior to CLL diagnosis (dark purple); pathology and diagnosis variables (light blue). When predicting patients with only baseline variables, CLL-TIM only
achieved low-confidence predictions for P01–P04. By adding more data on top of baseline variables, we were able correctly classify P01–P03 as high-risk with
a high-confidence and P04 as low-risk with a high-confidence. When CLL-TIM gives a low-confidence prediction, this means that with the given patient
data, CLL-TIM is unsure of its prediction. In these situations, we can expect CLL-TIM to be operating at a Hazard-Ratio of around 2 (See Supplementary
Fig. 6c, f). The benefit of CLL-TIM is that for low-confidence predictions, we may add more patient data to try and get predictions with a high-confidence. In
this scenario CLL-TIM is more certain in its prediction and we can expect it to be operating at a HR of 7 or higher (Supplementary Fig. 6a, d).
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Immune dysfunction linked to progressive disease. To examine
the link between infections and CLL treatment as outcomes, we
compared ensemble models trained to predict the composite
outcome to models that were trained to predict CLL treatment
and models predicting infection as a first event (ENS-COMP,
which includes the CLL-TIM ensemble; ENS-TREAT and ENS-
INFEC, Supplementary Table 3). Training on infection as an
outcome in combination with CLL treatment (as in ENS-COMP
and CLL-TIM), synergistically improves the predictions of CLL
treatment (p < 0.05 with one-tailed binomial test for ENS-COMP
vs. ENS-TREAT, Fig. 6a). This result was corroborated by CLL-
TIM also outperforming CLL-IPI in predicting CLL treatment on
both internal and external cohorts (Supplementary Tables 19–24).
Considering next, patients with infection prior to CLL treatment
as an outcome, modeling only CLL treatment was not predictive
(recall 7%, Fig. 6a). However, both ENS-INFEC and ENS-COMP
models were predictive and had significantly similar recalls of
around 40% (p > 0.05, Fig. 6a). In brief, modeling only CLL
treatment was not enough to predict infection prior to CLL
treatment, and modeling infection as an outcome, while necessary
for the prediction of infections, was also somewhat predictive of
CLL treatment (See Supplementary Fig. 13 for further evidence).
Like ENS-TREAT, CLL-IPI was not predictive of infections prior
to CLL treatment (Supplementary Fig. 14a, b). To rule-out
whether this was due to CLL-IPI variables not being predictive of
infection, or due to them not being trained to predict infection as

an outcome, we trained ensembles with CLL-IPI variables to
predict both infection and treatment. Like CLL-IPI, these
ensembles were also not predictive of infection (Supplementary
Fig. 14c, d). We next assessed how the recall for infections differs
when changing the definition for this outcome (Fig. 6b, c). While
not statistically significant (p > 0.05), for high-confidence pre-
dictions, recall increased for patients with positive or multiple
blood cultures. In turn, for all outcomes, CLL-TIM achieved
significantly higher recalls than CLL-IPI.

General and infection-specific risk factors. To pinpoint features
with impact on high-risk predictions, we calculated SHAP
feature importance values31 for all of CLL-TIM’s 228 features and
ranked them according to their ability to discriminate high- and
low-risk patients (Supplementary Data 1, Methods subsection
Risk factors). Features with most discrimination (referred to as
risk factors) such as β2-microglobulin, Binet stage, and IGHV
mutational status, corroborate previously described risk factors
for CLL treatment and survival11,32. Several routine analyses also
demonstrated good discrimination (Fig. 7a). These risk factors
were separated into those specific to the detection of infection
prior to CLL treatment and those specific to the detection of CLL
treatment prior to infection (Fig. 7b, c). Here, we found that the
mean number of days between infections (7-year look-back) was
important for predicting infection prior to CLL treatment, as were
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outcome). b Recall for alternative infection outcomes for CLL-TIM’s high confidence predictions on BENCH-I (N= 145). In this work we use the drawing of
a blood culture (1+ blood cultures), irrespective of the result, as a proxy for clinical infection. 4+ and 2+ are patients who had at least four and at least two
blood cultures drawn within the first 2-years post CLL diagnosis, respectively. c Recall for alternative infection outcomes for all of CLL-TIM’s predictions on
BENCH-I (N= 288). For CLL-IPI score we used CLL-IPI 4+ where score of 4 and above is considered as a high-risk prediction and below 4 as low-risk. Only
10% of blood cultures taken in the Danish CLL population had a positive finding. Precision was not calculated for each of these four outcomes, as the false-
positive predictions (according to each outcome) may still refer to patients who had CLL treatment. For CLL-TIM HC, CLL-TIM and CLL-IPI, precisions for
the composite outcome were 0.72, 0.63, and 0.60, respectively. * indicates p < 0.05 for one-tailed binomial test for difference in proportions.
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several routine analyses (Supplementary Data 1). We observed
that very few treatment-specific risk factors contributed to
infection as a first event, while numerous infection-specific risk
factors contributed to treatment as a first event (Supplementary
Data 1). This is in line with our previous finding that while ENS-
INFEC is predictive of treatment, ENS-TREAT is not predictive
of infection. From univariate analysis of the 7288 features gen-
erated in this work, we found that for CLL-TIM’s top 50 features,
92% were significant (p < 0.05) in at least one univariate test,
while 72% were significant (p < 0.05) in all four univariate tests
(Supplementary Data 2). We also observed homogeneity for the
features exhibiting the lowest p-values with each univariate test
(Supplementary Data 3). These consisted of features based on
clinical stage, β2-microglobulin, hemoglobin and leukocytes. We
also performed the same univariate analysis but with infection (as
a first event) as the only outcome (Supplementary Data 4). Here,
all four univariate tests were dominated by infection related
features. Composite outcome risk factors (See Fig. 6a) were
confirmed significant in all four univariate tests, except for three
that were significant in only two of the four univariate tests. From
the 15 infection risk factors (Supplementary Data 1), 13 were
significant in two or more univariate tests (Supplementary
Data 4). Visualization of key risk factors identified by CLL-TIM,
showed that CLL-TIM was able to learn complex non-linear
functions (Fig. 8). For instance, depending on the value of other
features, similar levels of β2-microglobulin may contribute very

differently towards risk of a composite event. This idea of con-
ditional risk contrasts greatly to the independent and additive
contributions of factors in prognostic indices such as CLL-IPI,
with β2-microglobulin either contributing two or zero points11

Personalized risk factors and multiple etiologies of risk. While
risk factors on a population level encapsulate tendencies in a CLL
population, a next step towards personalized medicine is the
derivation of risk factors specific to each patient that drive the
prediction in a given state. As part of a web-based beta version of
CLL-TIM (Fig. 9a, CLL-TIM.org), available for prediction of
individual patient outcomes, we provide personalized risk factors
driving the patient into high- or low-risk and a confidence value
for the specific prediction (Fig. 9b). To analyze the variability, if
any, in the personalized risk factors for patients with a composite
outcome, we extracted, from the personalized risk factors of each,
the top 3 factors pushing the patients towards high-risk (Fig. 9c).
Found in 14% of the patients, the most common combination of
risk factors was Binet stage, IGHV mutation status and leukocytes
maxima in the last 3 months. For 50% of the population, 17
different combinations of 12 risk factors were found in the top 3
personalized risk factors. For characterizing the risk of the
remaining 50% of the patients, 313 combinations of 34 risk
factors were in turn required – thus highlighting the strength
and necessity of having a multiple-outlooks strategy with a
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Fig. 7 Risk factors for composite outcome, infection and treatment. a Top 10 risk factors for the composite outcome. b Top 2 risk factors specific to
infection prior to CLL treatment. c Top 2 risk factors specific to CLL treatment prior to infection. Mean absolute SHAP contribution indicates the magnitude
by which the probabilistic output of CLL-TIM is affected by the given feature. This was calculated using 3720 Danish CLL patients (i.e. training, validation
and test cohorts) and averaged over CLL-TIM’s 28 base-learners. Specificity to infection in b was calculated as the mean difference between the feature’s
SHAP values for patients who as a first event, had an infection, to those that had CLL treatment. The converse of this was used to calculate specificity to
CLL treatment in c. Mean differences for b, c were significant (p < 0.005) using one-tailed Mann–Whitney U-Test. Risk factors identified in a-c were also
confirmed using multiple univariate tests (Supplementary Data 2, 3). For box-and-whisker plots, whiskers are the 95% confidence interval, white square is
the mean, centre line is the median, bounds of box are the interquartile range and black dots are outliers. When patients had missing data for a given
feature the SHAP contribution was zero.
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Fig. 9 Analysis of personalized risk factors shows multiple paths towards risk of a composite event. a Input interface of CLL-TIM webserver. CLL-TIM
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the next 2 years; a confidence value indicating the reliability of the given patient prediction; a set of risk factors specific to that patient that were responsible
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confidence) for the first patient, and 0.87 and 0.71 (high-risk, high-confidence) for the remaining two patients. To calculate these risk factors, for each
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high-risk factors. Figure generated using UpSet web-interface. d t-distributed Stochastic Neighbor Embedding (t-SNE) clustering of the top 3 personalized
high-risk factors. t-SNE was performed using scikit-learn with default parameters on the top 3 personalized high-risk factors for 970 patients with a
composite outcome. Color coding is according to c.
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heterogeneous set of features. For the 970 patients in the Danish
cohort with a composite outcome, we performed clustering of the
top 3 personalized risk factors with Stochastic Neighbor
Embedding33 (t-SNE – Fig. 9d) and Uniform Manifold Approx-
imation and Projection34 (UMAP - Supplementary Fig. 15).
Results from t-SNE and UMAP show that patients have distinct
clusters of personalized risk factors. Similar to previous com-
parisons35, UMAP clusters were more defined and less diffused
than those with t-SNE.

Discussion
While infection is the major cause of death in CLL1, no prog-
nostic index for prediction of infection in CLL has been presented
prior to our recent work36. A first step in attempting to change
the ramifications of immune dysfunction in CLL is to identify
high-risk patients prior to any infection or CLL treatment5. We
addressed this unmet need by developing an explainable machine
learning model based on data from 4,149 patients diagnosed with
CLL in Denmark between 2004 and 2017. CLL-TIM identifies
patients at risk of severe infection or CLL treatment within 2-
years of CLL diagnosis with high precision (0.72 CI95%:
0.63–0.81) and recall (0.75 CI95%: 0.65–0.86). Higher PR-AUC,
MCC and a clearer discrimination for 2-year EFS between high-
and low-risk patients were achieved as compared to all previous
models. CLL-TIM predicted infection and CLL treatment with
similar frequencies as first events, thus validating the ability of
CLL-TIM to identify both patients at risk of infection and in need
of CLL treatment. Predictions on the entire test cohort (n= 646)
are representative of the Danish CLL population as CLL-TIM
is modeled upon a registry with 98% coverage of patients diag-
nosed with CLL in Denmark37. However the Danish cohort
represents a more indolent population than in most other pub-
lished cohorts11,37. Patients with incomplete diagnostic work up
fare worse than patients with full diagnostic work up38. This may
affect predictions on the subset of patients with full CLL-IPI
(BENCH-I, n= 288 and BENCH-E, n= 281 cohorts). Boot-
strapping was necessary for MCC and PR-AUC, as CIs for these
metrics cannot be automatically generated by using the gaussian
approximation39. One limitation of comparing model perfor-
mance on a single test set using the bootstrap method40,41, is that
for small sample sizes, CIs were sometimes wide and overlapping.
Particularly, when low-confidence predictions were included.
However, even in these conditions, CLL-TIM still achieved sig-
nificant performance improvements over CLL-IPI.

In this work we find that using the drawing of a blood culture
as a proxy for serious clinical infection holds both prognostic
(Fig. 6b, c and Supplementary Data 1 and 4) and learnable
information (Fig. 6a and Supplementary Table 6). This agrees
with guidelines and standard practice to draw a blood culture
upon suspicion of a serious infection. We cannot rule out how-
ever, that for some infectious events, we may be annotating events
that have similar symptoms to infection but do not represent true
infections, as is also the case in the clinical setting. The increased
risk of mortality for CLL patients with infections during the first
year from diagnosis, has been demonstrated both when using a
blood culture as a proxy for infection36 and when using infections
classified as serious by physicians7,42. Although we achieved a
100% recall for positive blood cultures in CLL-TIM’s high-
confidence predictions, the patient count was too low for any
significant differences to be observed between prediction of blood
cultures with any finding and positive blood cultures. A link
between immune dysfunction and CLL aggressiveness has also
been established in our data driven approach. Analyses aimed at
understanding the link between the risk of infection and risk of
treatment showed that modeling infection together with CLL

treatment was necessary for the detection of infection prior to
CLL treatment but also improved the detection of CLL treatment
prior to infection (Fig. 6a). Thus, by combining the two clinically
interlinked outcomes of immune dysfunction leading to risk of
infection and risk of CLL treatment into a joined outcome, we
were able to draw mutually predictive information from both
event types. This also improved predictions for both outcomes.
The correlation between immune dysfunction in CLL and
aggressive disease is in accordance with recent reports of inferior
survival and TTFT for CLL patients suffering from infection
within the first year of diagnosis6. The link between immune
dysfunction and aggressive or progressive CLL is further sup-
ported by the microenvironmental interaction being fundamental
for CLL development13–16. CLL-IPI was developed for prediction
of OS and validated for TTFT but performed poorly for predic-
tion of infection. This is in line with our own ensemble models
that were trained only to predict CLL treatment not being pre-
dictive of infection. Additionally, for ensemble models using only
CLL-IPI variables but re-trained to predict the composite out-
come, prediction of infection prior to CLL treatment was
obfuscated with false-positives, resulting in low precisions. Thus,
approaching CLL modeling with a larger and more heterogeneous
set of features, together with the addition of infection as an
outcome, were necessary to improve overall detection.

Recent recommendations for machine learning implementa-
tions in clinical practice propose interpretability of predictions
along with robustness to incomplete data as the hallmarks of a
clinically viable model43. Whereas ‘opening the black-box’ by
explainable predictions as provided by CLL-TIM is key to gaining
trust in the clinical setting, we believe that an additional —
somehow overlooked — requirement, is the justification for using
a complex model. Based on a multiple-outlooks ensemble model
of 28 machine learning algorithms, trained on different feature
sets, CLL-TIM is inherently complex. From one standpoint, the
complexity can be justified as being more conducive of the reality
of CLL — a complex disease ranging from an indolent to a
rapidly fatal disease course in which tumor microenvironmental
interaction, immune dysfunction, prior infections, and comor-
bidities all impact the clinical course1,7,17,36,44,45. From an equally
pertinent stand-point however, we propose that the multiple-
outlooks strategy used for the development of CLL-TIM increases
base-learner diversity46–48, and hence by design, is the main
driving force behind CLL-TIM’s (i) robustness under high-rates
of missing data40,49, (ii) ability to generate reliable uncertainty
estimates for its predictions50, (iii) improved recall51, and (iv)
ability to generate personalized risk factors. Considering the real-
world data in the Danish CLL registry, CLL-IPI could only assess
risk for 48% of patients due to missingness. In contrast, CLL-TIM
outperforms CLL-IPI and can assess risk for any CLL patient even
without information for most variables. With a significant
increase in MCC and PR-AUC, CLL-TIM improved the recall as
compared to CLL-IPI without jeopardizing precision.

In line with work deriving uncertainty estimates from
ensembles52,53, CLL-TIM’s uncertainty estimates allows the
treating physician to assess whether a predicted risk is actually of
clinical significance for the patient. As exhibited by the low HR
for low-confidence patients (Supplementary Fig. 6c, f), a low-
confidence prediction means that for this patient, CLL-TIM can-
not give a more accurate prediction. For a high-confidence
prediction, CLL-TIM is more certain of its prediction and operates
at a HR of 7–9 (Supplementary Fig. 6a, d). A related benefit of
CLL-TIM is that upon input of further patient data, low-
confidence predictions may still be converted into high-
confidence predictions (Fig. 5). For the external German CLL7
validation cohort, we observed a lower call-rate of high-risk pre-
dictions both by CLL-IPI and CLL-TIM. Partly explaining this, is
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that half of the high-risk patients in the external German CLL7
validation cohort were randomized for early treatment and not
part of our predictions. Additionally, the external cohort has
limited data besides baseline variables, which we have shown to
have very limited separability of high-risk and low-risk patients
(Fig. 5a). Further corroboration to this was found through simu-
lations on the internal cohort, where certain high-risk patients
could only be correctly identified with the addition of infectious
history and laboratory variables. Similarly, upon performing
simulations on our internal cohort that mimic the external cohort,
both recall of high-risk predictions and detection of infections was
reduced when using only post-diagnosis data. This, especially for
those patients with indolent baseline characteristics. Given that
current prognostic models in CLL are based on a handful of
variables around time of diagnosis or treatment9–11,20–22,54, for
future modeling strategies, we recommend inclusion of laboratory
values (without categorical cut offs) and medical history including
infections pre-dating diagnosis — most particularly for those
models addressing immune dysfunction.

In contrast to models that simply add the impact of individual
risk factors9–11,20–22, we uncovered the more complex and non-
linear mechanisms by which prognostic factors contribute toward
composite risk in CLL (Fig. 8 and Supplementary Fig. 16) — this,
both on a population (Fig. 7a and Supplementary Data 4) and
individual level (Fig. 9b, c). Our data-driven approach also
identified novel prognostic factors for immune dysfunction in
CLL (Fig. 7b), and did not select for immunoglobulins (Supple-
mentary Discussion). We demonstrated that the density of
infections several years prior to CLL diagnosis was highly specific
for the risk of infection after diagnosis but prior to CLL treat-
ment. As infections remain the major cause of death in CLL6,
with increased incidence after chemoimmunotherapy2,3,8, iden-
tification of patients at risk of infection and the provision of
personalized risk factors can aid efforts aimed at personalized
treatment for CLL. The ability to derive personalized risk factors
in CLL-TIM is a culmination of efforts in data cleaning, valida-
tion, and integration by PERSIMUNE55, combined with a diverse
modeling approach developed by the multiple perspectives from a
team of physicians, molecular biologists, bioinformaticians, and
data analysts during MispCamp23; and, the use of state-of-the-art
developments in interpretable machine learning tools31,56. We
also expect that PERSIMUNE data lake will provide the basis for
automating and integrating CLL-TIM directly into the medical
record, further integrating medical AI.

The next step is using CLL-TIM for patient selection in the
investigator-initiated, randomized phase 2–3 trial within the
Nordic and the Hovon CLL study groups, the PreVent-ACaLL
trial (clinicaltrials.gov: NCT03868722). This trial investigates
whether three months of acalabrutinib and venetoclax combina-
tion targeted treatment can improve the grade ≥3 infection-free,
treatment-free survival compared to the standard-of-care obser-
vation arm of the study. Addressing the lack of prospective
validation for machine learning in the clinic57, through the
PreVent-ACaLL trial we will also be able to further assess the
predictive performance of CLL-TIM, as the observation arm and
the patients predicted with low risk or low confidence predictions
will be followed for infections and CLL treatment. To allow
assessment of CLL-TIM in clinical practice in the meantime, we
have made the model publicly available as a web-based beta
version that includes confidence estimates and personalized risk
factors (CLL-TIM.org).

Methods
Data sources. To model multiple aspects of each patient, we assembled data from
several sources (Fig. 1a) into five datasets. (1) Baseline variables taken at time of
diagnosis (±3 months). We extracted these variables from the Danish National CLL

registry and include age, gender, Binet stage, family history of CLL, Eastern
Cooperative Oncology Group (ECOG) performance status, β2-microglobulin
levels, CD38 positivity, 70 kDa ζ-associated protein (ZAP70) positivity, IGHV
status, FISH for del(13q), tri(12), del(11q) and del(17p) (Supplementary Table 25).
(2) Routine lab; Routine laboratory tests including all available biochemical blood
work-up such as hemoglobin levels, complete blood counts, and C-reactive protein
levels. (3) Microbiology including blood culture findings from the Persimune
Microbiology Database55. (4) Pathology reports (SNOMED codes used as vari-
ables) from the Danish Patobank. (5) Diagnosis codes from the Persimune Data
Warehouse55 were used as variables, i.e. International Classification of Diseases
(ICD-10 codes). In order to reduce potential bias when comparing our model to
the CLL-IPI, we did not include CLL-IPI11 scores as a variable. To keep the process
entirely data-driven for routine laboratory tests, microbiology, pathology and
diagnosis codes, we used all available patient data for modeling. Hence, any vari-
ables from these data sources that were included in the final CLL-TIM model, are,
because of data-driven methods, described in the following sections. The study was
approved by the Danish National Committee on Heath Research Ethics and
informed consent was not required for retrospectively included patients according
to Danish legislation.

Base-learner generation. In this work, we employ an ensemble modeling
approach, which is the combination of predictions from multiple classifiers to
produce a single classifier58. The aim was to make the ensemble predictions more
accurate than any of the individual classifiers included in the ensemble. This
requires accurate ensemble classifiers (referred to as base-learners in context of
ensembling) and uncorrelated predictions, i.e. allowing for errors on different
examples59. For instance, it has been shown that combining base-learners with
independent errors and with accuracy that is only slightly better than chance, as the
number of classifiers combined in an ensemble goes to infinity, the error can be
reduced to zero59. In addition, the attractive property of reducing overfitting
through ensembling46 is integrated in the design and success of recent popular
machine learning methods like XGBoost and Random Forest60,61. Although
complete independence between the base-learners is hard to achieve, there are
many ways to reduce correlation between base-learner predictions47. The entire
protocol for CLL-TIM: feature generation (described in Supplementary Methods
subsection Feature Generation); base-learner generation, ensemble generation and
ranking (described in the forthcoming Methods sections), were motivated by
producing a final ensemble with high accuracy and low correlation between its
base-learners. Aimed at generating a diverse set of base-learners, we trained 2,000
base-learners on the training cohort, where the base-learners spanned seven types
of linear and non-linear machine learning classifiers and were trained using dif-
ferent hyper-parameter settings, feature sets and target outcomes (Fig. 2d and
Supplementary Table 3). The protocol used for base-learner generation was as
follows: (i) Assignment of Target Outcome: 1000 base-learners were assigned to
predict the composite outcome of risk of infection or CLL treatment: 500 base-
learners were assigned to the CLL treatment outcome and 500 base-learners to the
infection as a first event outcome. (ii) Assignment of Algorithm Type: An algo-
rithm was randomly assigned from a choice of seven different classification algo-
rithms (K-Nearest Neighbors (KNN), Logistic Regression (LR), Elastic Network
(EN), Perceptron, Random Forest (RF), extremely randomized Trees — Extra
Trees (ET), and Extreme Gradient Boosting — XGBoost (XGB)). The choice of
these specific seven algorithms was based on their ability to model the full range of
linear to non-linear decision boundaries, their ability to produce a confidence value
associated with their prediction, and efficient training. All algorithms were
implemented using Scikit-Learn62 and the XGBoost library61. (iv) Assignment of
Hyper-Parameter Settings: Hyper-parameter settings were assigned randomly from
the ranges detailed in Supplementary Table 3. To maximize de-correlation between
base-learners of the same algorithm type, the hyper-parameters were not optimized
and remained as per their initial random assignment. (v) Feature Bagging: To
reduce the feature set size from 7288, we employed a number of feature selection
methods to rank features according to their importance in separating high-risk and
low-risk patients (Supplementary Table 3). We then trained the base-learners using
a subset of the top ranked features, where the feature set size was a randomly
assigned integer ranging from 7 to 150. This is effectively a method of feature
bagging63 that promotes feature diversity in base-learners but is still biased toward
the top ranked features. (vi) After the assignment of the target outcome, algorithm
type, hyper-parameters and feature set, we trained the base-learner on the training
cohort. We performed five repetitions of 10-fold cross-validation — identical folds
were used for different base-learners. We performed feature selection separately
within each fold to avoid data leakage across folds and overestimation of cross-
validation performance. For quality control, we then pre-filtered the set of 2000
base-learners to remove low performing base-learners. Base-learners with cross-
validation Matthews Correlation Coefficient (MCC) smaller than the respective
base-learner population mean, were not put forward for selection.

Ensemble generation. After generating a set of diverse classifiers, each with their
unique outlook into the patients’ history (Fig. 2d), we subsequently devised a
method to solve the combinatorial optimization problem of finding a subset of
base-learners that could maximize the MCC on the validation cohort (Supple-
mentary Fig. 1). To this end, we used a meta-heuristic optimization algorithm
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inspired by natural evolution called Genetic Algorithm (GA)64. The details for a
single GA run are provided in Supplementary Fig. 17 and summarized in Fig. 2e.
The GA was run 29 separate times to generate ensembles ranging from 2 to 30
base-learners.

Ensemble ranking. To select a single ensemble that was most likely to generalize
well on unseen test cohorts, the 29 ensembles generated by the GA required a
model selection procedure. Selecting as the final ensemble, the ensemble that
achieves the highest MCC on the validation cohort does not necessarily guarantee
good generalization to an unseen test cohort. This because given that a large
number of ensembles are assessed by the GA for their performance on the vali-
dation cohort, there is the risk of over-fitting to the validation cohort. Therefore,
apart from the ensembles’ performance on the validation cohort, we used six
criteria for ensemble ranking that were designed to maximize the generalization
ability of the ensemble (Supplementary Table 26). These criteria promote accuracy,
predictive and compositional dissimilarity between the base-learners. The score of
each ensemble was calculated as the average score over the six criteria after stan-
dardization of each. We then ranked all 29 ensembles (of sizes 2–30 base-learners)
according to this score and the apex ensemble (CLL-TIM) was then tested for its
generalization performance on internal and external cohorts (Table 1).

Handling of missing data. Missing data was handled over several layers in the
design of CLL-TIM. On the feature level, baseline variables were one-hot-encoded,
hence we have a feature for each baseline variable indicating when it is missing. For
the laboratory data, we created features (Lab Test Date Modeling Variables; Sup-
plementary Table 1) that are missingness indicators. In this way the learning
algorithms, through these features, can take into account recentness of the test
dates or the lack there-of. On the base-learner level, XGBoost61 is capable of
creating splits for missing data without imputation. For the other methods, we used
median imputation for their features. No imputation was performed for baseline
variables as these were one-hot-encoded. On the ensemble level, the ensemble was
designed in such a way to promote diversity in predictions (Methods subsections
Base-learner generation and Ensemble ranking), the rational being that different
parts of the ensemble may be able to compensate for missing data in others40,49.
Given that we take the average probabilistic output over all base-learners, this
means that we are implicitly down-weighting base-learner predictions with
missing data.

Benchmark models. CLL-TIM was benchmarked against the current gold stan-
dard in CLL prognostication, CLL-IPI11,65. The protocol used to generate CLL-
TIM (i.e. data-driven strategy that models patient data prior to CLL diagnosis and
predicts the composite outcome) was compared to five other protocols of gen-
erating ensembles. Details and motivations of all benchmark models and protocols
are provided in Supplementary Table 5. The protocols include: ensembles trained
to predict CLL treatment as an outcome and those that predict infection as an
outcome. This enabled us to evaluate the effect of modeling the composite outcome
of CLL treatment and infection, both separately and jointly. In addition, other
protocols included: ensembles comparing the data-driven approach of CLL-TIM to
that of two experienced physicians pre-selecting variables; ensembles comparing
the effect of modeling data prior to CLL diagnosis; and ensembles using only CLL-
IPI variables that are trained to predict the composite outcome.

Evaluation metrics. We assessed the 2-year composite outcome of risk and/or
infection using Kaplan–Meier and Aalen-Johansen plots. As 26% of the patients in
the training cohort had the composite outcome (Supplementary Fig. 1), the class-
imbalance renders common evaluation criteria such as accuracy and the Area-
Under-Curve (AUC) of the receiver-operating-characteristics (ROC) to have
overoptimistic results30. We thus opted for metrics that are insensitive to class-
imbalance, namely the Matthews Correlation Coefficient (MCC):

MCC ¼ TP ´TN� FP ´ FN
ffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiðTPþ FPÞðTPþ FNÞðTNþ FPÞðTNþ FNÞp ð1Þ

In detail, we calculated MCC using correct high-risk and low-risk predictions as
true positives (TP) and true negatives (TN), respectively, while incorrect high-risk
and low-risk predictions were used as false positives (FP) and false negatives (FN),
respectively. For MCC, a value of −1, 0, and +1 correspond to an exact negative
correlation, random prediction, and an exact positive correlation; We used
precision to evaluate the proportion of truly high-risk patients from all the
predicted high-risk patients; Recall to evaluate the proportion of predicted high-
risk patients from the truly high-risk population; The precision and recall curve
(PR-AUC) to assess performance at multiple decision boundary thredhsolds29.
Whereas the MCC evaluates predictor performance for discrete outputs such as
high-risk (1) and low-risk (0) at a fixed threshold, the PR-AUC evaluates the
ranking ability of the algorithm. For instance, CLL-TIM outputs a continuous value
ranging from 0 to 1, where anything above 0.5 is considered as a high-risk
prediction and below zero considered as a low-risk prediction. The PR-AUC
calculates the precision and recall of the algorithm at all possible thresholds from
the continuous values generated by CLL-TIM. When used for the CLL-IPI11, the
precision and recall were calculated for each possible CLL-IPI score of 0–10 points.

This renders comparison of two algorithms without any bias that is introduced
when committing to a single threshold.

For the above metrics, we generated confidence intervals (CIs) using 5,000
bootstrap sampled datasets of the internal test cohort and the CLL7 external
cohort41,66. When algorithm variations generated predictions on different subsets
from these cohorts, a new set of 5,000 bootstraps were generated. Sampling was
performed with replacement and stratified to preserve original high-risk to low-risk
patient ratios within each bootstrapped dataset. We then generated CIs of 95% for
all metrics over the bootstrapped datasets. We performed comparison of CLL-TIM
to CLL-IPI score models using one-tailed Wilcoxon signed-rank test on the
difference in means of MCC and PR-AUC over the bootstrapped datasets. For
comparison of models, which predicted on different subsets of the cohort like CLL-
TIM High-Confidence (HC) and CLL-IPI NIH_7+/ CLL-IPI NI_4+, we
performed a one-tailed Mann–Whitney U-Test on the difference in means of MCC
and PR-AUC over the subsets of the bootstrapped datasets. As mentioned, we also
generated ensemble models with different protocols than CLL-TIM (ENS-
COMPDC, ENS-COMP3m, ENS-COMPCLL-IPI). For comparison of the protocol
that generated CLL-TIM (ENS-COMP) to the different protocols used as
benchmarks (ENS-COMPDC, ENS-COMP3m, ENS-COMPCLL-IPI) we used a one-
tailed Wilcoxon signed rank test on the difference in 29 mean MCCs. We generated
29 ensembles (Size 2–30 base-learners) for each protocol, and pairing for the
Wilcoxon signed rank test was performed with ensemble size.

Clinical trial requirements. In parallel with development of CLL-TIM, we aimed
at implementing CLL-TIM for the selection of patients for a clinical phase II trial of
preemptive BTK and BCL2 inhibition for newly diagnosed patients with CLL at
high-risk of infection or treatment (PreVent-ACaLL, NCT03868722). To ensure a
clinically meaningful hypothesis to be tested in the trial, the following requirements
for the CLL-TIM algorithm were predefined:

(i) High-risk patients should have at least a 65% 2-year risk of infection or CLL
treatment, and only patients predicted with high-confidence to be high-risk
should be eligible for enrollment. At least 20% of patients should fulfilling
these criteria.

(ii) High-confidence predictions on at least 50% of the patients in the Danish
nation-wide CLL registry should be available.

The high-confidence requirement was designed such as to minimize the risk of
initiating the preemptive therapy in low-risk patients which CLL-TIM mislabels as
high-risk. To derive high-confidence predictions from CLL-TIM, we used CLL-
TIM’s probabilistic risk (PR) through a process called soft-voting53. Using soft-
voting in CLL-TIM, a patient was predicted as high-risk if the average PR of CLL-
TIM’s base-learners was greater than 0.5. This averaging was used as an estimate of
predictive uncertainty (or predictive confidence). The rationale being that if the
average PR was close 0 or 1 (i.e. not close to 0.5) then most of the base-learners in
CLL-TIM agreed on a low- or high-risk prediction, respectively, and accordingly
treated as high-confidence. Given this, the next step was thus to derive thresholds for
what is considered as a high-confidence high-risk prediction, an uncertain prediction
and a high-confidence low-risk prediction. For extracting the lower-bound threshold
for a high-confidence high-risk prediction, we gradually reduced CLL-TIM’s average
PR from 1 until producing 20% high-risk predictions (criteria i) on the validation
cohort in accordance with our clinical trial requirement. For high-confidence low-
risk prediction, we similarly increased CLL-TIM’s average PR threshold from 0 until
producing 30% low-risk predictions (resulting in high-confidence predictions on
50% of the cohort i.e. criteria ii). The patients, for whom CLL-TIM’s probabilistic
output did not satisfy the thresholds for a high-confidence prediction, were
considered as low-confidence/uncertain predictions. Using these requirements, this
resulted in a lower-bound (average PR > 0.58) and upper-bound threshold (average
PR < 0.28) for a high-confidence high-risk and high-confidence low-risk prediction.

Risk factors. To rank features according to their importance in the model pre-
diction, we used SHapley Additive exPlanations (SHAP). SHAP is a unified fra-
mework for explaining the output of any machine learning model31,56. For the
post-learning stage, it was important to understand how the features contributed to
the predictive performance of CLL-TIM. Therefore, we were limited to using the
in-built feature importance of each base-learner in CLL-TIM, such as XGB Feature
Selection (FS), RF-FS etc. These methods do not satisfy the feature attribution
property of consistency, i.e. a model may rely more than another model on a given
feature, but it may still assign a lower importance31,67. Additionally, we needed a
method that provided a consistent metric enabling us to generate the average
feature importance values to create a single ranking for the ensemble. For the
derivation of personalized risk factors, we needed a ranking method that could
provide local/case-wise feature importance’s for each patient and each base-learner.
SHAP satisfies the feature attribution property of consistency31,67, provides a single
metric for feature importance across different learning algorithms and provides
local interpretability for derivation of personalized risk factors31,67. An alternative
to using SHAP is LIME68, as it satisfies most of our requirements but the con-
sistency property of feature attribution that SHAP guarantees, may be violated in
certain instances with LIME31. For any given feature, the SHAP value (averaged
across all of CLL-TIM’s base-learners) quantifies the contribution of that feature
towards predicting a patient as high or low risk. Negative SHAP values indicate
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that the feature pushed a patient towards low-risk and positive values towards
high-risk. SHAP values for the same feature may differ across patients. Thus for
each patient, we ranked the top low-risk and high-risk features (according to their
patient-specific SHAP value), thus representing personalized risk factors. For this,
we averaged the SHAP value for each feature across all the base-learners in CLL-
TIM and then displayed the top five risk factors pushing the patient towards low-
risk and those pushing the patients towards high-risk. For population risk factors,
the SHAP values were averaged across all patients in the training, validation and
test cohorts. “Kernel SHAP explainer” was used for Logistic Regression and Elastic
Network base-learners. “Tree SHAP explainer” was used for the Extra Trees,
Random Forest and XGBoost tree-based models. We also perform univariate tests
for all 7288 features and CLL-TIM’s features using Student’s t-Test, ANOVA F-
Value, Mann–Whitney U-Test and Kruskal–Wallis tests. This enables us to con-
firm the risk factors discovered by CLL-TIM and SHAP, for their sole predictive
power discriminating between high-risk and low-risk patients.

Reporting summary. Further information on research design is available in
the Nature Research Reporting Summary linked to this article.

Data availability
The individual patient level data that support the findings of this study are available from
the corresponding author upon reasonable request. As the individual patient level data
cannot be anonymized, only pseudonymized, according to Danish and EU legislation, the
data cannot be deposited in a public repository. However, the authors provide a data
repository with individual patient level data that can be made available with 2-factor
authentication for researchers on request. The remaining data is available in the article
and supplementary information files.

Code availability
Code for CLL-TIM feature encoding, base-learner prediction and generation of
personalized risk-factors is available at https://github.com/RA19/clltim.

Received: 4 June 2019; Accepted: 11 December 2019;

References
1. da Cunha-Bang, C. et al. Improved survival for patients diagnosed with

chronic lymphocytic leukemia in the era of chemo-immunotherapy: a Danish
population-based study of 10455 patients. Blood Cancer J. 6, e499 (2016).

2. Hallek, M. et al. Addition of rituximab to fludarabine and cyclophosphamide
in patients with chronic lymphocytic leukaemia: a randomised, open-label,
phase 3 trial. Lancet 376, 1164–1174 (2010).

3. Goede, V. et al. Obinutuzumab plus chlorambucil in patients with CLL and
coexisting conditions. N. Engl. J. Med. 370, 1101–1110 (2014).

4. Farooqui, M. Z. H. et al. Ibrutinib for previously untreated and relapsed or
refractory chronic lymphocytic leukaemia with TP53 aberrations: a phase 2,
single-arm trial. Lancet Oncol. 16, 169–176 (2015).

5. Hallek, M. et al. iwCLL guidelines for diagnosis, indications for treatment,
response assessment, and supportive management of CLL. Blood 131,
2745–2760 (2018).

6. Andersen, M. A. & Niemann, C. U. Immune failure, infection and survival in
chronic lymphocytic leukemia in Denmark. Haematologica 103, e330 (2018).

7. Crassini, K. R., Best, O. G. & Mulligan, S. P. Immune failure, infection and
survival in chronic lymphocytic leukemia. Haematologica 103, e329 (2018).

8. Eichhorst, B. et al. First-line chemoimmunotherapy with bendamustine and
rituximab versus fludarabine, cyclophosphamide, and rituximab in patients
with advanced chronic lymphocytic leukaemia (CLL10): an international,
open-label, randomised, phase 3, non-inferiority trial. Lancet Oncol. 17,
928–942 (2016).

9. Wierda, W. G. et al. Prognostic nomogram and index for overall survival in
previously untreated patients with chronic lymphocytic leukemia. Blood 109,
4679–4685 (2007).

10. Pepper, C. et al. Defining the prognosis of early stage chronic lymphocytic
leukaemia patients. Br. J. Haematol. 156, 499–507 (2012).

11. International CLL-IPI working group. An international prognostic index for
patients with chronic lymphocytic leukaemia (CLL-IPI): a meta-analysis of
individual patient data. Lancet Oncol. 17, 779–790 (2016).

12. Riches, J. C. et al. T cells from CLL patients exhibit features of T-cell exhaustion
but retain capacity for cytokine production. Blood 121, 1612–1621 (2013).

13. Burger, J. A. et al. Blood-derived nurse-like cells protect chronic lymphocytic
leukemia B cells from spontaneous apoptosis through stromal cell-derived
factor-1. Blood 96, 2655–2663 (2000).

14. Herishanu, Y. et al. The lymph node microenvironment promotes B-cell
receptor signaling, NF-kappaB activation, and tumor proliferation in chronic
lymphocytic leukemia. Blood 117, 563–574 (2011).

15. Herman, S. E. M. et al. Modeling tumor-host interactions of chronic
lymphocytic leukemia in xenografted mice to study tumor biology and
evaluate targeted therapy. Leukemia 27, 2311–2321 (2013).

16. Bagnara, D. et al. A novel adoptive transfer model of chronic lymphocytic
leukemia suggests a key role for T lymphocytes in the disease. Blood 117,
5463–5472 (2011).

17. Niemann, C. U. et al. Disruption of in vivo chronic lymphocytic leukemia
tumor-microenvironment interactions by ibrutinib–findings from an
investigator-initiated phase II Study. Clin. Cancer Res. 22, 1572–1582 (2016).

18. Bachireddy, P. & Wu, C. J. Arresting the inflammatory drive of chronic
lymphocytic leukemia with Ibrutinib. Clin. Cancer Res. 22, 1547–1549 (2016).

19. Pleyer, C. et al. Partial reconstitution of humoral and cellular immunity in
patients with chronic lymphocytic leukemia treated with acalabrutinib. 132,
1874–1874 (2018).

20. Rossi, D. et al. Integrated mutational and cytogenetic analysis identifies new
prognostic subgroups in chronic lymphocytic leukemia. Blood 121, 1403–1412
(2013).

21. Baliakas, P. et al. Refining prognosis of chronic lymphocyticleukemia with
somatically hypermutated B-cell receptors: a novel prognosticindex on behalf
of the european research initiative on CLL (ERIC). Haematologica 100, 52–52
(2015).

22. Delgado, J. et al. Chronic lymphocytic leukemia: A prognostic model
comprising only two biomarkers (IGHV mutational status and FISH
cytogenetics) separates patients with different outcome and simplifies the
CLL-IPI. Am. J. Hematol. 92, 375–380 (2017).

23. Danish National Research Foundation. Precision medicine and bioinformatics
with 320 mph: when data sharing increases the understanding of diseases.
DNRF. https://dg.dk/en/precision-medicine-and-bioinformatics-with-320-
mph-when-data-sharing-increases-the-understanding-of-diseases/ (2017).

24. Parikh, S. A. & Shanafelt, T. D. Prognostic factors and risk stratification in
chronic lymphocytic leukemia. Semin. Oncol. 43, 233–240 (2016).

25. Fournier, P.-E. et al. Blood culture-negative endocarditis: improving the
diagnostic yield using new diagnostic tools. Medicine 96, e8392 (2017).

26. Salimnia, H. et al. Evaluation of the filmarray blood culture identification panel:
results of a multicenter controlled trial. J. Clin. Microbiol. 54, 687–698 (2016).

27. Iroh Tam, P.-Y. et al. Detection of Streptococcus pneumoniae from culture-
negative dried blood spots by real-time PCR in Nigerian children with acute
febrile illness. BMC Res. Notes 11, 657 (2018).

28. Sivic & Zisserman. Video Google: a text retrieval approach to object matching
in videos. Proc. Ninth IEEE Int. Conf. Comput. Vision 2, 1470–1477 (2003).

29. Raghavan, V., Bollmann, P. & Jung, G. S. A critical investigation of recall and
precision as measures of retrieval system performance. ACM Trans. Inf. Syst.
7, 205–229 (1989).

30. Saito, T. & Rehmsmeier, M. The precision-recall plot is more informative than
the ROC plot when evaluating binary classifiers on imbalanced datasets. PLoS
ONE 10, e0118432 (2015).

31. Lundberg, S. M. & Lee, S.-I. A Unified approach to interpreting model
predictions. Adv. Neural Inf. Process. Syst. 4765–4774 (2017).

32. Damle, R. N. et al. Ig V gene mutation status and CD38 expression as novel
prognostic indicators in chronic lymphocytic leukemia. Blood 94, 1840–1847
(1999).

33. Van Der Maaten, L. & Hinton, G. Viualizing data using t-SNE. J. Machin.
Learning Res. 9, 2579–2605 (2008).

34. McInnes, L., Healy, J., Saul, N. & Großberger, L. UMAP: uniform manifold
approximation and projection. JOSS 3, 861 (2018).

35. Becht, E. et al. Dimensionality reduction for visualizing single-cell data using
UMAP. Nat. Biotechnol. 37, 38–44 (2018).

36. Andersen, M. A. et al. Incidence and predictors of infection among patients
prior to treatment of chronic lymphocytic leukemia: a Danish nationwide
cohort study. Haematologica 103, e300–e303 (2018).

37. da Cunha-Bang, C. et al. The danish national chronic lymphocytic leukemia
registry. Clin. Epidemiol. 8, 561–565 (2016).

38. da Cunha-Bang, C., Christiansen, I. & Niemann, C. U. The CLL-IPI applied in
a population-based cohort. Blood 128, 2181–2183 (2016).

39. Bishop, C. M. Pattern Recognition And Machine Learning (Springer, 2006).
40. Polikar, R. Bootstrap - inspired techniques in computation intelligence. IEEE

Signal Process. Mag. 24, 59–72 (2007).
41. DiCiccio, T. J. & Efron, B. Bootstrap confidence intervals. Stat. Sci. 11,

189–212 (1996).
42. Crassini, K. R. et al. Humoral immune failure defined by immunoglobulin

class and immunoglobulin G subclass deficiency is associated with shorter
treatment-free and overall survival in Chronic Lymphocytic Leukaemia. Br. J.
Haematol. 181, 97–101 (2018).

43. Towards trustable machine learning. Nat. Biomed. Eng. 2, 709–710. https://
doi.org/10.1038/s41551-018-0315-x (2018).

44. Burger, J. A. Targeting the microenvironment in chronic lymphocytic
leukemia is changing the therapeutic landscape. Curr. Opin. Oncol. 24,
643–649 (2012).

ARTICLE NATURE COMMUNICATIONS | https://doi.org/10.1038/s41467-019-14225-8

16 NATURE COMMUNICATIONS |          (2020) 11:363 | https://doi.org/10.1038/s41467-019-14225-8 | www.nature.com/naturecommunications

https://github.com/RA19/clltim
https://dg.dk/en/precision-medicine-and-bioinformatics-with-320-mph-when-data-sharing-increases-the-understanding-of-diseases/
https://dg.dk/en/precision-medicine-and-bioinformatics-with-320-mph-when-data-sharing-increases-the-understanding-of-diseases/
https://doi.org/10.1038/s41551-018-0315-x
https://doi.org/10.1038/s41551-018-0315-x
www.nature.com/naturecommunications


45. Niemann, C. U. & Wiestner, A. B-cell receptor signaling as a driver of
lymphoma development and evolution. Semin. Cancer Biol. 23, 410–421
(2013).

46. Perrone, M. P. & Cooper, L. N. in How We Learn; How We Remember:
Toward an Understanding of Brain and Neural Systems 342–358 (World
Scientific, 1995).

47. Brown, G., Wyatt, J., Harris, R. & Yao, X. Diversity creation methods: a survey
and categorisation. Inf. Fusion 6, 5–20 (2005).

48. Hsu, K.-W. A theoretical analysis of why hybrid ensembles work. Comput.
Intell. Neurosci. 2017, 1930702 (2017).

49. Melville, P., Shah, N., Mihalkova, L. & Mooney, R. Experiments on ensembles
with missing and noisy data. Lecture Notes Comput. Sci. 3077, 293–302 (2004).

50. Shui, C., Mozafari, A., Marek, J., Hedhli, I. & Gagné, C. Diversity
regularization in deep ensembles. Preprint at arXiv https://arxiv.org/abs/
1802.07881 (2018).

51. Wang, S. & Yao, X. Diversity analysis on imbalanced data sets by using
ensemble models. in Proc. IEEE Symp. Comput. Intell. Data Mining (IEEE,
2009).

52. Baraldi, P., Razavi-Far, R. & Zio, E. A method for estimating the confidence in
the identification of nuclear transients by a bagged ensemble of FCM
classifiers. in Proc. NPIC&HMIT. 283–293 (2010).

53. Muhlbaier, M., Topalis, A. & Polikar, R. in Multiple Classifier Systems Vol.
3541 (eds Oza, N. C., Polikar, R., Kittler, J. & Roli, F.) 326–335 (Springer,
2005).

54. Molica, S., Giannarelli, D., Mirabelli, R., Levato, L. & Shanafelt, T. D. Chronic
lymphocytic leukemia international prognostic index (CLL-IPI) in patients
receiving chemoimmuno or targeted therapy: a systematic review and meta-
analysis. Ann. Hematol. 97, 2005–2008 (2018).

55. Persimune. Danish National Foundation for Research’s (DNRF) centre of
excellence (COE) for personalised medicine of infectious complications in
immune deficiency (PERSIMUNE). http://www.persimune.dk (2019).

56. Lundberg, S. M. et al. Explainable machine-learning predictions for the
prevention of hypoxaemia during surgery. Nat. Biomed. Eng. 2, 749–760
(2018).

57. Topol, E. J. High-performance medicine: the convergence of human and
artificial intelligence. Nat. Med. 25, 44–56 (2019).

58. Dietterich & Thomas, G. Ensemble Methods in Machine Learning (Springer-
Verlag, 2000).

59. Hansen, L. K. & Salamon, P. Neural network ensembles. IEEE Trans. Pattern
Anal. Mach. Intell. 12, 993–1001 (1990).

60. Breiman, L. Random Forests. Mach. Learn. 45, 5–32 (2001).
61. Chen, T. & Guestrin, C. XGBoost: a scalable tree boosting system. in Proc.

22nd ACM SIGKDD Int. Conf. Knowledge Discov. Data Mining (ACM Press,
2016).

62. Pedregosa, Fabian et al. Scikit-learn: machine learning in Python %J. J. Mach.
Learn. Res. 12, 2825–2830 (2011).

63. Breiman, Leo. Bagging predictors. Mach. Learn. 24, 123–140 (1996).
64. Holland & John, H. Adaptation in Natural and Artificial Systems. (MIT Press,

1992).
65. Bahlo, J. et al. Evaluation of the international prognostic index for chronic

lymphocytic leukemia (CLL-IPI) in elderly patients with comorbidities:
analysis of the CLL11 Study Population. Blood 128, 4401–4401 (2016).

66. Rajkomar, A. et al. Scalable and accurate deep learning with electronic health
records. npj Digital Med. 1, 18 (2018).

67. Lundberg, S. M., Erion, G. G. & Lee, S.-I. Consistent individualized feature
attribution for tree ensembles. Preprint at arXiv https://arxiv.org/abs/
1802.03888 (2018).

68. Ribeiro, M. T., Singh, S. & Guestrin, C. Why should I trust you?: Explaining
the predictions of any classifier. in Proc. 22nd ACM SIGKDD Int. Conf.
Knowledge Discov. Data Mining (ACM Press, 2016).

Acknowledgements
This work is in part supported by funding from the Novo Nordisk Foundation, grant
NNF16OC0019302 and the Danish National Research Foundation grant 126. This work
was initiated during a Modeling Immune System and Pathogen Camp (MispCamp). The
authors thank the Danish hematology centers that participated with data submission to
the Danish National CLL Registry. The following physicians contributed to data col-
lection and represent the Danish Hematology centers participating in the Danish
National CLL Registry: Christian Hartmann Geisler, Lisbeth Enggaard, Christian Bjørn
Poulsen, Peter de Nully Brown, Henrik Frederiksen, Olav Jonas Bergmann, Elisa
Jacobsen Pulczynski, Robert Schou Pedersen, Ilse Christiansen, and Linda Højberg
Nielsen.

Author contributions
R.A., J.La., and C.N. contributed to study conception, C.N. generated the original idea of
the study, M.H., C.H. and J.B. provided data for the external validation, C.A. provided
laboratory data for patients prior to diagnosis of CLL, M.A. and C.B. contributed to data
cleaning and coding, R.A. developed the algorithm based on ideas and input from A.P.,
M.A., B.L., A.C., Y.L., J.B., J.S., M.J., C.M., M.T., M.F., J.La., and J.Lu. R.A. and C.N. wrote
the paper, all authors commented the paper during the writing process and approved the
final version. J.La. passed away during the preparation of this work. He contributed
significantly to the work, however he did not have the chance to review the paper.

Competing interests
C.N. has received consultancy fees and/or travel grants from Janssen, Abbvie, Novartis,
Roche, Gilead, Sunesis, Acerta, AstraZeneca, and CSL Behring, research support from
Abbvie, AstraZeneca, and Janssen, outside this project. C.D.H. received research funding
and travel support from Roche. The other authors declare no competing interests.

Additional information
Supplementary information is available for this paper at https://doi.org/10.1038/s41467-
019-14225-8.

Correspondence and requests for materials should be addressed to C.U.N.

Peer review information Nature Communications thanks Davide Chicco and the other,
anonymous, reviewer(s) for their contribution to the peer review of this work. Peer
reviewer reports are available.

Reprints and permission information is available at http://www.nature.com/reprints

Publisher’s note Springer Nature remains neutral with regard to jurisdictional claims in
published maps and institutional affiliations.

Open Access This article is licensed under a Creative Commons
Attribution 4.0 International License, which permits use, sharing,

adaptation, distribution and reproduction in any medium or format, as long as you give
appropriate credit to the original author(s) and the source, provide a link to the Creative
Commons license, and indicate if changes were made. The images or other third party
material in this article are included in the article’s Creative Commons license, unless
indicated otherwise in a credit line to the material. If material is not included in the
article’s Creative Commons license and your intended use is not permitted by statutory
regulation or exceeds the permitted use, you will need to obtain permission directly from
the copyright holder. To view a copy of this license, visit http://creativecommons.org/
licenses/by/4.0/.

© The Author(s) 2020

NATURE COMMUNICATIONS | https://doi.org/10.1038/s41467-019-14225-8 ARTICLE

NATURE COMMUNICATIONS |          (2020) 11:363 | https://doi.org/10.1038/s41467-019-14225-8 |www.nature.com/naturecommunications 17

https://arxiv.org/abs/1802.07881
https://arxiv.org/abs/1802.07881
http://www.persimune.dk
https://arxiv.org/abs/1802.03888
https://arxiv.org/abs/1802.03888
https://doi.org/10.1038/s41467-019-14225-8
https://doi.org/10.1038/s41467-019-14225-8
http://www.nature.com/reprints
http://creativecommons.org/licenses/by/4.0/
http://creativecommons.org/licenses/by/4.0/
www.nature.com/naturecommunications
www.nature.com/naturecommunications

	Machine learning can identify newly diagnosed patients with CLL at high risk of infection
	Results
	Patient characteristics from Danish National CLL registry
	Development and Composition of CLL-TIM
	Predictive uncertainty is reliably reported
	CLL-TIM outperforms CLL-IPI and benchmark models
	Increased call rate for high-risk predictions with CLL-TIM
	Robustness to missing data on internal Danish test cohort
	Robustness to missing data on external CLL7 test cohort
	Addition of patient data reduces uncertainty in CLL-TIM
	Immune dysfunction linked to progressive disease
	General and infection-specific risk factors
	Personalized risk factors and multiple etiologies of risk

	Discussion
	Methods
	Data sources
	Base-learner generation
	Ensemble generation
	Ensemble ranking
	Handling of missing data
	Benchmark models
	Evaluation metrics
	Clinical trial requirements
	Risk factors
	Reporting summary

	Data availability
	Code availability
	References
	Acknowledgements
	Author contributions
	Competing interests
	Additional information




