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Supplementary Material Table 1: Quantiles for the prior distribution of σ2 for:
35 inverse gamma prior specifications assuming prior mean m2

σ and prior weight
w2

σ; 36 uniform prior specifications assuming lower bound a and upper bound
b; and 35 half-t prior specifications assuming scale parameter A and degrees of
freedom df (uses index from Figures 1-3 in paper).

Inverse-gamma Uniform Half-t
Quantiles for σ2 Quantiles for σ2 Quantiles for σ2

25% 50% 75% 99% 25% 50% 75% 99% 25% 50% 75% 99%
2e-126 8.8e-66 1.9e-30 3.9e-06 6.3e-02 2.5e-01 5.6e-01 9.8e-01 2.1e-01 5e-01 1.2e+00 3.2e+01
2.7e-16 2.8e-10 9.6e-07 5.5e-04 2.5e-01 1e+00 2.3e+00 3.9e+00 4.1e-01 1e+00 2.4e+00 6.5e+01
6.6e-06 1.1e-04 6.6e-04 6e-03 5.6e-01 2.2e+00 5.1e+00 8.8e+00 1e+00 2.5e+00 6e+00 1.6e+02
2.5e-04 1.1e-03 3.3e-03 1.7e-02 6.2e+00 2.5e+01 5.6e+01 9.8e+01 4.1e+00 1e+01 2.4e+01 6.2e+02
2.9e-03 6.9e-03 1.4e-02 4.6e-02 6.2e+02 2.5e+03 5.6e+03 9.8e+03 1e+01 2.5e+01 6e+01 1.6e+03
3.3e-02 5.4e-02 8.3e-02 1.9e-01 6.3e+06 2.5e+07 5.6e+07 9.8e+07 4.1e+01 1e+02 2.4e+02 6.5e+03
1.7e-01 2.3e-01 3.1e-01 5.8e-01 6.6e-02 2.5e-01 5.7e-01 9.8e-01 2.1e+02 5e+02 1.2e+03 3.3e+04
6e-124 4e-64 1e-28 9.8e-05 2.5e-01 1e+00 2.2e+00 3.9e+00 1.8e-01 4.1e-01 8e-01 5.1e+00
4.8e-15 6.3e-09 2.3e-05 1.4e-02 5.6e-01 2.2e+00 5.1e+00 8.8e+00 3.6e-01 8.2e-01 1.6e+00 9.9e+00
1.6e-04 2.7e-03 1.6e-02 1.5e-01 6.3e+00 2.5e+01 5.6e+01 9.8e+01 9.1e-01 2e+00 4e+00 2.5e+01
6.4e-03 2.9e-02 8.3e-02 4.2e-01 6.4e+02 2.5e+03 5.6e+03 9.8e+03 3.7e+00 8.2e+00 1.6e+01 9.8e+01
7.2e-02 1.7e-01 3.5e-01 1.2e+00 6.2e+06 2.5e+07 5.6e+07 9.8e+07 9.2e+00 2e+01 4e+01 2.4e+02
8.4e-01 1.4e+00 2.1e+00 4.7e+00 8.2e-02 2.7e-01 5.8e-01 9.8e-01 3.6e+01 8.2e+01 1.6e+02 9.8e+02
4.2e+00 5.8e+00 7.8e+00 1.4e+01 2.9e-01 1.1e+00 2.3e+00 3.9e+00 1.8e+02 4.1e+02 8e+02 4.9e+03
1.8e-124 7e-64 2.6e-28 4.4e-04 6.2e-01 2.3e+00 5.1e+00 8.8e+00 1.7e-01 3.6e-01 6.5e-01 2e+00
2.8e-14 2.7e-08 8.8e-05 5.4e-02 6.4e+00 2.5e+01 5.7e+01 9.8e+01 3.3e-01 7.2e-01 1.3e+00 4e+00
6.8e-04 1.1e-02 6.6e-02 6.1e-01 6.2e+02 2.5e+03 5.6e+03 9.8e+03 8.5e-01 1.8e+00 3.3e+00 1e+01
2.5e-02 1.1e-01 3.3e-01 1.7e+00 6.2e+06 2.5e+07 5.6e+07 9.8e+07 3.3e+00 7.3e+00 1.3e+01 4e+01
2.9e-01 6.9e-01 1.4e+00 4.6e+00 2.2e-01 4.2e-01 6.8e-01 9.9e-01 8.4e+00 1.8e+01 3.3e+01 1e+02
3.3e+00 5.4e+00 8.3e+00 1.9e+01 5.3e-01 1.3e+00 2.5e+00 3.9e+00 3.4e+01 7.3e+01 1.3e+02 4e+02
1.7e+01 2.3e+01 3.1e+01 5.8e+01 9.6e-01 2.7e+00 5.4e+00 8.8e+00 1.7e+02 3.6e+02 6.5e+02 2e+03
2.9e-123 7.8e-63 2.1e-27 1.4e-03 7.4e+00 2.7e+01 5.7e+01 9.8e+01 1.6e-01 3.5e-01 6.1e-01 1.6e+00
1.1e-13 1.2e-07 3.6e-04 2.1e-01 6.3e+02 2.5e+03 5.6e+03 9.8e+03 3.3e-01 7e-01 1.2e+00 3.2e+00
2.6e-03 4.4e-02 2.7e-01 2.5e+00 6.3e+06 2.5e+07 5.6e+07 9.8e+07 8.2e-01 1.8e+00 3.1e+00 7.9e+00
1e-01 4.5e-01 1.3e+00 6.6e+00 3.9e-01 5.6e-01 7.7e-01 9.9e-01 3.3e+00 7e+00 1.2e+01 3.2e+01

1.2e+00 2.8e+00 5.5e+00 1.8e+01 7.6e-01 1.6e+00 2.6e+00 3.9e+00 8.1e+00 1.7e+01 3e+01 7.9e+01
1.3e+01 2.2e+01 3.3e+01 7.5e+01 1.3e+00 3.1e+00 5.6e+00 8.8e+00 3.3e+01 7e+01 1.2e+02 3.2e+02
6.7e+01 9.3e+01 1.3e+02 2.3e+02 8.2e+00 2.7e+01 5.8e+01 9.8e+01 1.6e+02 3.5e+02 6.1e+02 1.6e+03
1.2e-121 1.6e-61 1.7e-26 4.2e-02 6.5e+02 2.5e+03 5.6e+03 9.8e+03 1.6e-01 3.4e-01 5.8e-01 1.3e+00
2.7e-12 2.8e-06 9.1e-03 5.3e+00 6.2e+06 2.5e+07 5.6e+07 9.8e+07 3.2e-01 6.7e-01 1.2e+00 2.6e+00
6.3e-02 1.1e+00 6.4e+00 6.1e+01 6.1e-01 7.3e-01 8.6e-01 9.9e-01 8.1e-01 1.7e+00 2.9e+00 6.6e+00
2.5e+00 1.1e+01 3.3e+01 1.7e+02 1.1e+00 1.8e+00 2.8e+00 3.9e+00 3.2e+00 6.7e+00 1.2e+01 2.6e+01
2.9e+01 6.9e+01 1.4e+02 4.7e+02 1.6e+00 3.4e+00 5.9e+00 8.9e+00 7.9e+00 1.7e+01 2.9e+01 6.6e+01
3.3e+02 5.4e+02 8.3e+02 1.9e+03 9.1e+00 2.9e+01 5.9e+01 9.8e+01 3.2e+01 6.8e+01 1.2e+02 2.6e+02
1.7e+03 2.3e+03 3.1e+03 5.8e+03 6.6e+02 2.5e+03 5.7e+03 9.8e+03 1.6e+02 3.4e+02 5.8e+02 1.3e+03

6.2e+06 2.5e+07 5.6e+07 9.8e+07

2



Vary Accrual Rates

In the following figures, the top panel assumes for each basket, 2 patients enter every
month; the middle panel assumes 3, 2, 2, 1, and 1 patient enter every month for Basket
1, 2, 3, 4, and 5, respectively; and the bottom panel assumes 1, 1, 2, 2, and 3 patient
enter every month for Basket 1, 2, 3, 4, and 5, respectively.

3



0.00.40.8

Probability

0.
1

0.
1

0.
1

0.
1

0.
1

0.
1

0.
1

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

1
1

1
1

1
1

1
2

2
2

2
2

2
2

10
10

10
10

10
10

10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

m
σ2

w
σ2

0.00.40.8

Probability

0.
1

0.
1

0.
1

0.
1

0.
1

0.
1

0.
1

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

1
1

1
1

1
1

1
2

2
2

2
2

2
2

10
10

10
10

10
10

10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

m
σ2

w
σ2

0.00.40.8

Probability

0.
1

0.
1

0.
1

0.
1

0.
1

0.
1

0.
1

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

1
1

1
1

1
1

1
2

2
2

2
2

2
2

10
10

10
10

10
10

10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

m
σ2

w
σ2

S
u

p
p

le
m

en
ta

ry
M

at
er

ia
l

F
ig

u
re

1:
T

h
e

x
-a

x
is

d
is

p
la

y
s

th
e

a
ss

u
m

ed
p
ri

o
r

m
ea

n
a
n

d
w

ei
gh

t
h
y
p

er
p
a
ra

m
et

er
s

fo
r

th
e

In
ve

rs
e

G
am

m
a

p
ri

or
d

is
tr

ib
u

ti
on

on
σ
2
.

P
re

se
n
te

d
ar

e
th

e
av

er
a
g
e

(s
o
li

d
li

n
es

)
a
n

d
ra

n
g
e

(d
a
sh

ed
li

n
es

)
o
f

th
e

p
ow

er
(g

re
en

),
m

a
rg

in
a
l

fa
ls

e
p

os
it

iv
e

ra
te

(b
lu

e)
,

an
d

fa
m

il
y

w
is

e
er

ro
r

ra
te

(r
ed

)
a
cr

o
ss

a
ll

sc
en

a
ri

o
s

(A
=

0
,

1
,

..
.,

K
=

5
b

a
sk

et
s

a
ct

iv
e)

.

4



60708090110

Expected Trial Size

0.
1

0.
1

0.
1

0.
1

0.
1

0.
1

0.
1

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

1
1

1
1

1
1

1
2

2
2

2
2

2
2

10
10

10
10

10
10

10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

m
σ2

w
σ2

60708090110

Expected Trial Size

0.
1

0.
1

0.
1

0.
1

0.
1

0.
1

0.
1

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

1
1

1
1

1
1

1
2

2
2

2
2

2
2

10
10

10
10

10
10

10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

m
σ2

w
σ2

60708090110

Expected Trial Size

0.
1

0.
1

0.
1

0.
1

0.
1

0.
1

0.
1

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

1
1

1
1

1
1

1
2

2
2

2
2

2
2

10
10

10
10

10
10

10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

0.
01

0.
1

0.
5

1
2

5
10

m
σ2

w
σ2

S
u

p
p

le
m

en
ta

ry
M

at
er

ia
l

F
ig

u
re

2:
T

h
e

x
-a

x
is

d
is

p
la

y
s

th
e

a
ss

u
m

ed
p
ri

o
r

m
ea

n
a
n

d
w

ei
gh

t
h
y
p

er
p
a
ra

m
et

er
s

fo
r

th
e

In
ve

rs
e

G
am

m
a

p
ri

or
d

is
tr

ib
u

ti
on

on
σ
2
.

P
re

se
n
te

d
ar

e
th

e
av

er
a
g
e

(s
o
li

d
li

n
es

)
a
n

d
ra

n
g
e

(d
a
sh

ed
li

n
es

)
o
f

th
e

ex
p

ec
te

d
tr

ia
l

si
ze

ac
ro

ss
al

l
sc

en
ar

io
s.

5



0.00.40.8

Probability

0
0

0
0

0
0

0.
01

0.
01

0.
01

0.
01

0.
01

0.
01

0.
05

0.
05

0.
05

0.
05

0.
05

0.
05

0.
3

0.
3

0.
3

0.
3

0.
3

0.
3

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

0.
71

0.
71

0.
71

0.
71

0.
71

0.
71

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

a b

0.00.40.8

Probability

0
0

0
0

0
0

0.
01

0.
01

0.
01

0.
01

0.
01

0.
01

0.
05

0.
05

0.
05

0.
05

0.
05

0.
05

0.
3

0.
3

0.
3

0.
3

0.
3

0.
3

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

0.
71

0.
71

0.
71

0.
71

0.
71

0.
71

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

a b

0.00.40.8

Probability

0
0

0
0

0
0

0.
01

0.
01

0.
01

0.
01

0.
01

0.
01

0.
05

0.
05

0.
05

0.
05

0.
05

0.
05

0.
3

0.
3

0.
3

0.
3

0.
3

0.
3

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

0.
71

0.
71

0.
71

0.
71

0.
71

0.
71

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

a b

S
u

p
p

le
m

en
ta

ry
M

at
er

ia
l

F
ig

u
re

3:
T

h
e

x
-a

x
is

d
is

p
la

y
s

th
e

a
ss

u
m

ed
lo

w
er

a
n

d
u

p
p

er
h
y
p

er
p

a
ra

m
et

er
s

fo
r

th
e

U
n

if
o
rm

p
ri

o
r

d
is

tr
ib

u
ti

on
on

σ
.

P
re

se
n
te

d
ar

e
th

e
av

er
ag

e
(s

o
li

d
li

n
es

)
a
n

d
ra

n
g
e

(d
a
sh

ed
li

n
es

)
o
f

th
e

p
ow

er
(g

re
en

),
m

a
rg

in
a
l

fa
ls

e
p

o
si

ti
v
e

ra
te

(b
lu

e)
,

an
d

fa
m

il
y

w
is

e
er

ro
r

ra
te

(r
ed

)
ac

ro
ss

a
ll

sc
en

a
ri

o
s

(A
=

0
,

1
,

..
.,

K
=

5
b

a
sk

et
s

a
ct

iv
e)

.

6



60708090110

Trial Size

0
0

0
0

0
0

0.
01

0.
01

0.
01

0.
01

0.
01

0.
01

0.
05

0.
05

0.
05

0.
05

0.
05

0.
05

0.
3

0.
3

0.
3

0.
3

0.
3

0.
3

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

0.
71

0.
71

0.
71

0.
71

0.
71

0.
71

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

a b

60708090110

Trial Size

0
0

0
0

0
0

0.
01

0.
01

0.
01

0.
01

0.
01

0.
01

0.
05

0.
05

0.
05

0.
05

0.
05

0.
05

0.
3

0.
3

0.
3

0.
3

0.
3

0.
3

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

0.
71

0.
71

0.
71

0.
71

0.
71

0.
71

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

a b

60708090110

Trial Size

0
0

0
0

0
0

0.
01

0.
01

0.
01

0.
01

0.
01

0.
01

0.
05

0.
05

0.
05

0.
05

0.
05

0.
05

0.
3

0.
3

0.
3

0.
3

0.
3

0.
3

0.
5

0.
5

0.
5

0.
5

0.
5

0.
5

0.
71

0.
71

0.
71

0.
71

0.
71

0.
71

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

1
2

3
10

10
01

00
00

a b

S
u

p
p

le
m

en
ta

ry
M

at
er

ia
l

F
ig

u
re

4:
T

h
e

x
-a

x
is

d
is

p
la

y
s

th
e

a
ss

u
m

ed
lo

w
er

a
n

d
u

p
p

er
h
y
p

er
p

a
ra

m
et

er
s

fo
r

th
e

U
n

if
o
rm

p
ri

o
r

d
is

tr
ib

u
ti

on
on

σ
.

P
re

se
n
te

d
ar

e
th

e
av

er
ag

e
(s

ol
id

li
n

es
)

a
n

d
ra

n
g
e

(d
a
sh

ed
li

n
es

)
o
f

th
e

ex
p

ec
te

d
tr

ia
l

si
ze

a
cr

o
ss

a
ll

sc
en

a
ri

o
s.

7


