Supplementary Materials for “Latent Class Dynamic
Mediation Model with Application to Smoking
Cessation Data”

1. Conditional posterior distributions for the MCMC algorithm

We first define some notations.

Y = (Y, Y, ... Yir)', Xi = (X, Xag, .o, Xir)', My = (M, My, ..., Mip)'
€= (&, .8, 8N ¢ = (G, Gy O
a; = (ag, a1y, a9)’, a = (ay,al,...a})
by = (bor, by, bay)', b= (b, by,....07)
¢ = (co, e, 0)'s e= (e, ¢, ..., ¢7)
d) = (do,dy,dy), d=(d},d,,....d})
e = (ey, ey, en), e= (e, e, ... .e)
&1 = (Pu, Doty o, 1) @ = (@), B, ..., 1)
1= (1, Pats - Px1)s @ = (@1, P, o PL)
X1 = (X1 Xats - X1) s X = (X1 Xy -5 X1)'
P = (wll,wzl, --ﬂ/JKl)/, Y= (1%71%7 a‘/JlL)/
w; = (wy, oy, ..., k1), @ = (W], @y, ..., ;)
2 2 2 2 92 2 2

(a2 2 2 2 2 2 2 2 2 2 /
3 = (015 095y O, 01, Ocay s O¢L, 115 01y s 0L, 01, 099y ooy 0oL 0y O gy Oy Oy O )

/
w = (w()l? ooy Wo(L—-1) Wi, "'7wp)
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