Additional file 2: Conditional expectation of TVMEM:
Models (1) - (4) can also be written in the form of conditional expectation as 






and



Accordingly, the conditional expectation of the final outcomes for each of the 8 embedded adaptive interventions in the SMART design of Figure 1 is 

 for subjects following adaptive intervention (A1=1,A2R= 1,A2NR=1);

 for subjects following adaptive intervention (A1=1,A2R= 1,A2NR=-1);

 for subjects following adaptive intervention (A1=1,A2R= -1,A2NR=1);

 for subjects following adaptive intervention (A1=1,A2R=- 1,A2NR=-1);

 for subjects following adaptive intervention (A1=-1,A2R= 1,A2NR=1);

 for subjects following adaptive intervention (A1=-1,A2R= 1,A2NR=-1);

 for subjects following adaptive intervention (A1=-1,A2R= -1,A2NR=1);

 for subjects following adaptive intervention (A1=-1,A2R= -1,A2NR=-1).

[bookmark: _GoBack]The conditional expectation of the final outcomes for each of the 4 embedded adaptive interventions in the SMART design of Figure 2 is 

 for subjects following adaptive intervention (A1=1 ,A2NR=1);

 for subjects following adaptive intervention (A1=1, A2NR=-1);

 for subjects following adaptive intervention (A1=-1,A2NR=1);

 for subjects following adaptive intervention (A1=-1,A2NR=-1).
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