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Keywords: Lipid nanoparticles own a remarkable potential in nanomedicine, only partially disclosed. While the clinical
Core-shell model use of liposomes and cationic lipid-nucleic acid complexes is well-established, liquid lipid nanoparticles
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(nanoemulsions), solid lipid nanoparticles, and nanostructured lipid carriers have even greater possibilities.
However, they face obstacles in being used in clinics due to a lack of understanding about the molecular
mechanisms controlling their drug loading and release, interactions with the biological environment (such as
the protein corona), and shelf-life stability. To create effective drug delivery carriers and successfully translate
bench research to clinical settings, it is crucial to have a thorough understanding of the internal structure of
lipid nanoparticles. Through synchrotron small-angle X-ray scattering experiments, we determined the spatial
distribution and internal structure of the nanoparticles’ lipid, surfactant, and the bound water in them. The
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nanoparticles themselves have a barrel-like shape that consists of coplanar lipid platelets (specifically cetyl
palmitate) that are covered by loosely spaced polysorbate 80 surfactant molecules, whose polar heads retain a
large amount of bound water. To reduce the interface cost of bound water with unbound water without stacking,
the platelets collapse onto each other. This internal structure challenges the classical core-shell model typically
used to describe solid lipid nanoparticles and could play a significant role in drug loading and release, biological
fluid interaction, and nanoparticle stability, making our findings valuable for the rational design of lipid-based

nanoparticles.

1. Introduction

Lipid nanoparticles (LNPs) have been widely investigated as drug
delivery systems for enhancing drug bioavailability and targeting ther-
apeutic and diagnostic agents to pathological sites such as brain and
solid tumors [1-6]. The recent introduction to clinics of RNAi and
mRNA-based medicinal products using LNPs [7,8] has highlighted the
enormous potential of lipid carriers as drug delivery systems for both
large biomacromolecules like nucleic acid and peptides, as well as small
molecule drugs. However, LNPs comprise a diverse range of nanometer
carriers composed of lipid molecules. Indeed, due to the broad defini-
tion of lipids according to IUPAC [9], LNPs encompass various struc-
turally different nanoscale carriers, including liposomes, liquid LNPs,
solid LNPs, nanostructured lipid carriers, and cationic lipid-nucleic acid
complexes [4].

LNPs for drug delivery have the advantage of using GRAS materi-
als [10] and industrial-scale production protocols [4], which increases
the likelihood of developing effective nanotechnology-based medicine
for clinical use. However, the lack of a deep and comprehensive under-
standing of the LNP structure hinders the rational, safe and effective
design of these drug carriers. The effectiveness and safety of LNPs are
not only influenced by the lipids in their formulation and the amount
of drug they can hold but also by various factors such as their size,
shape, surface chemistry, internal structure, and drug distribution. Care-
ful analysis of the entire system is essential in comprehending the
nano-bio interface, which is accountable for the safety and efficacy of
nanotechnology-based medication. [11].

Solid LNPs are a type of drug delivery and targeting carriers that
have shown great promise due to their stability over time. Compared to
other lipid-based delivery systems like liposomes and nanoemulsions,
solid LNPs have the solid-state stability of the core that is less prone
to problems such as drug leakage/degradation and particle coales-
cence. They can encapsulate a variety of hydrophobic and hydrophilic
drugs [12,13] and this adaptability to deliver a wide range of ther-
apeutic compounds is expected to increase demand for them in the
market [14].

Although solid LNPs have shown excellent performance in preclin-
ical studies, they have been studied as nanoscopic carriers for drug
delivery and targeting for only the last three decades, much less than li-
posomes and cationic lipid particles for RNA delivery. Also, solid LNPs
still face stability challenges like premature drug leakage and nanopar-
ticle aggregation, which hinder their clinical use [4]. Researchers pre-
viously thought lipid polymorphism was responsible for these issues,
as observed through techniques like calorimetry and X-ray diffraction.
Solid LNPs were described using a core-shell model with a (solid) lipid
core stabilized by a surfactant shell, possibly penetrating with its hy-
drophobic tail the lipid surface [15]. However, recent findings have
shown that the interplay between lipids and surfactants is more complex
and LNP structure cannot be explained by this model alone [16,17].
This new understanding sheds light on the structure, shelf-life stability,
drug loading/release, and interaction with the biological environment
of solid LNPs, offering new possibilities for drug delivery.

In this study, we used solid LNPs made of cetyl palmitate (CP) and
polysorbate 80 (P80) to investigate how the combination of lipids and
surfactants affects the internal lamellar structure and the P80 surface
coverage. CP was selected due to its easy biodegradability in vivo [18,
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10], fundamental to avoiding waste disposable, while P80 is non-ionic
surfactant approved by regulatory agencies for parenteral use and so
already employed in injectable formulations [19].

Understanding the internal structure and composition is crucial for
predicting drug loading, cargo stability, and release based on the drug’s
physicochemical properties. Similarly, studying the surface characteris-
tics is essential for analyzing the nano-bio interface and comprehending
the role of adsorbed biomolecules (bio-corona) on biodistribution and
cellular uptake.

We conducted synchrotron small-angle X-ray scattering (SAXS) ex-
periments on P80 micelles and P80-stabilized LNPs at different concen-
trations and temperatures. By using advanced methods, we were able to
determine that these particles have a barrel-like shape made up of CP
platelets that are covered by loosely spaced P80 molecules retaining a
large amount of bound water. These findings demonstrate the interplay
between lipid, surfactant, and water in the formation of the solid LNP
inner core. Furthermore, ~ 65% of the platelet surface is made of wa-
ter bound to P80 and in contact with amorphous CP. Consequently, we
found that some lipid regions are in contact with the surrounding water
via bound water.

2. Materials and methods
2.1. Materials

CP (batch 120851, purity ~ 93%) was kindly gifted by Gattefossé
s.a.s. (Saint-Priest, France) while P80 (batch BCBV8843) was from
Sigma-Aldrich (Milan, Italy). Water (resistivity 18.3 MQcm at 25°C)
was produced with a Synergy® UV Water Purification System (Milli-
pore Sigma, USA). If not specified, all the materials and solvents used
in the present research work were used as provided by the supplier
without further purification.

2.1.1. Solid LNPs preparation

Solid LNPs were prepared through the hot, high-pressure homog-
enization technique with slight adaptations of a previously reported
protocol [20,21]. Briefly, 4 g of CP, melted at 65 °C, were slowly added
to 40 mL of heated water (65 °C) containing P80 at a concentration of
2% (w/v) under mixing at 8000 rpm by a high-shear mixer (Ultra Tur-
rax T25 IKA® Werke GmbH & Co. KG, Staufen, Germany). The obtained
emulsion was passed through a homogenizer (high-pressure homoge-
nizer Emulsiflex C5, Avestin Inc., Ottawa, Canada) 7 times at a pressure
of 1500 bar [20]. The homogenizer was conditioned at 65 °C during all
the homogenization process. After the last homogenization cycle, the
obtained nanoemulsion was cooled down in an ice bath, maintaining
the dispersion under mild magnetic stirring (20 min). Upon cooling,
the nanoemulsion droplets solidify, generating solid LNPs.

2.2. Methods

2.2.1. DLS experiments

Dynamic Light Scattering (DLS) experiments were carried out to
evaluate the average size, at micrometric resolution, of solid LNPs as
well as their stability as a function of the time from preparation. Mea-
surements were performed on a Zetasizer PRO instrument (Malvern
Panalytical Ltd, Malvern, United Kingdom) at 25°C by detecting the
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intensity of the light (wavelength 6328 A) scattered at a fixed angle
of 173°. A freshly prepared dispersion of solid LNPs was diluted to
1 g/L, and three independent DLS measurements of the second-order
intensity autocorrelation functions, g,(7) — 1, where 7 is the correlation
time, were performed after 0, 2, 6, 15, and 30 days passed from the na-
noemulsion preparation. Data were analyzed by assuming a Gaussian
distribution of the hydrodynamic LNP radius, Ry, as detailed in the
Sect. S1 of the Supplementary Material (SM). Zeta Potential measure-
ments were also performed using the same instrument.

2.2.2. AFM experiments

AFM measurements were carried out on an AIST-NT Scanning Probe
Microscopy (Horiba Scientific, Kyoto, Japan). Images were generated
in non-contact mode with a pyramidal silicon tip with radius 80 A.
To improve the quality of the measurements, samples were diluted to
0.1 g/L. An amount of ~ 5 uL of the diluted dispersion was deposited
on a freshly cleaved mica surface and then dried with a nitrogen flux.
All images were acquired with a resolution of 512 X 512 pixels at a scan
rate of 1 Hz and were analyzed with Gwyddion [22] and ImageJ [23]
software. The AFM particle size analysis was carried out by selecting
about 50 individual LNPs and measuring the distance R. between the
center and the border along randomly oriented straight lines passing
through the center of the particle. A histogram of all measurements was
then determined by using a 50 A grid and fitted using a simple Gaussian
distribution.

2.2.3. SAXS experiments

SAXS experiments were carried out at the beamline ID02 of ESRF,
the European Synchrotron Radiation Facility (Grenoble, France). A
unique flow-through capillary, with quartz walls of 10 pm and a di-
ameter of ~ 2.0 mm, equipped with a motorized syringe that allowed
the sample volume to be moved continuously forward and backward
in order to limit the radiation damage, was used for both samples
and buffers. Two sample-to-detector distances were used, correspond-
ing to 1.5 m and 15 m, and data were merged to achieve a g-range
(q = 4z sinf/ A being the modulus of the scattering vector, where 26
is the scattering angle and 4 = 0.995 A the X-ray wavelength) of
0.001 — 0.5 A~!. For each of the two distances, SAXS measurements
were performed at the temperature of 20, 25, 30, 37, 25 and 20 °C by
using an increasing and decreasing temperature ramp accessible using
a Peltier-controlled stage. 2D SAXS patterns were collected by using a
CCD detector (Rayonix MX170 HS) and subsequently corrected for the
CCD dark counts, for the spatial inhomogeneities of the detector and
normalized to an absolute scale using the standard procedure [24]. Ten
2D SAXS patterns of 0.1 s duration were collected for each sample or
buffer. The 1D SAXS profiles were obtained by azimuthally averaging
each of the 10 normalized 2D SAXS patterns. The mean and the stan-
dard deviation of the 1D SAXS profiles were calculated based on the 10
2D SAXS patterns. To each sample, the buffer contribution, multiplied
by the factor 1 — 7, n being the sample volume fraction, was subtracted
from the 1D SAXS profile to finally obtain the macroscopic differential
scattering cross-section, d¥/d€(q), together with its standard devia-
tion, o(q), as a function of gq.

Other SAXS experiments on a second batch of samples prepared with
the same method exposed in the Sect. 2.1.1 were performed at the
Austrian SAXS beamline of the ELETTRA synchrotron (Trieste, Italy).
Measurements of both samples and buffers were carried out in a unique
quartz capillary (diameter 1.5 mm and wall thickness 10 pm) mounted
on a thermostatic support connected to a circulation bath for tem-
perature control. 2D SAXS patterns were collected 3 times with an
acquisition time of 20 s using a Pilatus3 1 M detector. Data reduction
was performed with the methodology previously described for the ESRF
data.
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Fig. 1. Chemical structure of the molecules cetyl palmitate, CP (top), and
polysorbate 80, P80 (bottom).

2.2.4. SAXS models

We have developed novel models to analyze SAXS data of solid
lipid nanoparticles formed by cetyl palmitate and stabilized by polysor-
bate 80 (Fig. 1) as well as SAXS data of only P80. The models take into
account the whole g-range of all synchrotron SAXS data and exploit
the information coming from (i) the absolute calibration of such data,
(ii) the chemical compositions of CP and P80 (Table 1) and (iii) their
nominal concentrations in the SAXS investigated water solutions. More-
over, those models are applied to simultaneously fit all the experimental
SAXS curves by following a so-called global fit approach [25].

Data of samples containing only P80 have been analyzed with the
form factor of cylinders with spherical end-caps [26], with size distribu-
tion described by the ladder model [27], and with the structure factor
derived by a perturbation of the Percus-Yevick (PY) model due to the
hard sphere double Yukawa potential (HSDY) in the framework of the
random phase approximation (RPA) [28-30].

SAXS curves of LNPs have been modeled by the form factor of a
barrel formed by the stacking of polydisperse CP platelets [31,32] cov-
ered with a non continuous layer of P80 with low surface density. The
stacking structure factor has been described in the framework of the
para-crystal theory [33-36]. The excess P80 molecules of these samples
are considered to form micelles, described with the same approach used
for samples of only P80.

In the following paragraphs, a complete description of these models
is shown.

SAXS of growing and interacting end-capped cylindrical micelles Micelles
composed by the nonionic surfactant P80 are supposed to be distributed
in different sizes according to the ladder model derived by Thomas et
al. [27]. We first consider the chemical potential of a micelle formed
by m self-assembled molecules, u,, =y, + RTlogC,,, where R is the
perfect gas constant, T the absolute temperature, C,, the molar con-
centration of the micelle and y, is the standard chemical potential
in the molar unit (corresponding to C,, = 1 M). The formation of this
micelle from m isolated molecules is written as a chemical reaction,
mP80 = P80,,. At the equilibrium, according to standard thermody-
namics, the chemical potential of P80 in any state should be the same,
hence y; = p,,/m. It follows that C,, = Cl'"e_(”':_m”?)/(RT). The ladder
model [27] simply assumes that the standard chemical potential differ-
ence, u, — my;’, is a linear function of m,

(€8]

where A is the free energy gain when a micelle with the minimum ag-
gregation number my, is formed and ¢ is the free energy gain when a
molecule is added to a micelle already formed. To note, both A and
6 must be negative, indicating that the two corresponding processes
are favored. On the other hand, A — m6, the free energy required

Py — mpt] = A+ (m — mg)d
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Table 1
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Chemical groups forming the polar and the hydrophobic domains of CP and P80
molecules. The first block of the table reports the number of electrons and the molec-
ular volume at 25°C of each group. The second bloc reports the abundance of the
groups in the hydrophobic and polar domains CP and P80 molecules. ® Data calcu-

lated according to Marsh et al. [37].

>C= =0 -0- OH CH CH, CH, H,0
n. electrons 6 8 8 9 7 8 9 10
ve @ (A% 13.0 120 150 160 215 27.7 529 29.9
CP polar head 1 1 1
CP hydrophobic tail 29 2
P80 dry polar head 1 1 22 3 4 42
P80 hydrophobic tail 2 14 1
to form two end-caps in the cylindrical body of the micelle should A B c
be positive. The mass balance of P80 leads to the following equation, \
0 . .
Cpgo =C; + Zmsz mC,,, where Cpgg = ¢pgo dyar / Mpgo is the nominal A
molar concentration of P80 (cpg is the w/v concentration at the refer-
ence temperature T, = 298.15 K, Mpg is the molecular weight of P80
and d,,, is the bulk water relative mass density, calculated, according
to Eq. (2) of Spinozzi et al. [30], as a function of T). We thus derive
— —(A-my3)/(RT) §00 -mé/(RT ;
Cpgy = C; + e~ (A=md)/( )Zmsz mCe="/®T)_ The last equation can
be re-written in terms of the fraction of free P80 molecules in solution,
h<0 h=0 h>0

a; = C;/Cpgp, and by calculating the derivative of the sum of the first
m elements of a geometric series. The result leads to an equation of the
unique variable z = a; Cpgge~%/®RT),

268/ RT) | p=(A=mg)/(RT) ;mq my — z(my — 1) _

(1-2)
We have checked that, by assuming z < 1, Eq. (2) can by numerically
solved. As a result, the fraction a; can be obtained as a function of ¢, T
and the two thermodynamic parameters ruling the micellar processes,
A and 6. Moreover, the average micellar aggregation number, <m>,
can be easily derived, according to Eq. S10 of the SM. Examples of nu-
merical solutions of Eq. (2) and calculation of C,, are shown in Fig. S1
of the SM. By extending this treatment from a discrete to a continu-
ous approach and by neglecting the SAXS contribution of isolated P80
molecules, the average form factor of end-cap cylindrical (ec) micelles
can be written by

P80 2

P..(q)= / pm)P.. ,,(q)dm 3)
mo
where P, ,(q) is the form factor of the micelle formed by the aggrega-

tion of m P80 molecules of which m are involved in the formation of
two end-caps and the remaining m — m, are forming a cylindrical region
between them and p(m) represents the probability density of having mi-
celles with m molecules,

m

—_— 4
S Cpdm @

p(m) =

An expression similar to Eq. (3) can be derived for the average ampli-
tude of polydisperse micelles,

o

P (@)= /

mg

p(m)PY (q)dm

ec,m

)

We have adopted one of the most suitable SAS models for describ-
ing this kind of micellar shape [38], which is the one developed by
Kaya [26], here extended to the presence of an inner hydrophobic do-
main (2-domain) and an outer hydrated polar head domain (1-domain).
A representation of this model is shown in Fig. 2. The geometrical pa-
rameters of the model are the radius R, (green segment, Fig. 2) of the
inner cylindrical domain (intense blue shadow, Fig. 2) and its length L
(dark-green segment, Fig. 2), the thickness 5, (orange segment, Fig. 2)
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Fig. 2. Sketches of the globular end-cap cylinder model, with negative, null
and positive parameter h, panels A, B and C, respectively. The geometrical
parameters of the model represented with colored segments, are: h (red, ab-
solute value), Ry oy (green), Ry cp (blue), 5Cy1 (orange), 6cap (dark-red) and L
(dark green). Areas with less intense and more intense shadings represent the
ED of end-cap and cylindrical regions, respectively, red and blue shading being
the corresponding hydrated polar head and hydrophobic domains, respectively.
(For interpretation of the colors in the figure(s), the reader is referred to the
web version of this article.)

of the outer cylindrical shell (intense red shadow, Fig. 2), the radius
R qp (blue segment, Fig. 2) of the inner spherical cap domain (less in-
tense blue shadow, Fig. 2) and the thickness 5cap (dark-red segment,
Fig. 2) of the outer shell of the spherical cap domain. The parameter

h=x, /R%mp - R;Cyl (red segment, Fig. 2) could be negative, null, or

positive, as highlighted in panels A-C of Fig. 2, respectively. To note,
the condition R; .., > R, 1 should be respected. By observing the right
triangles with the colored sides that appear in panels A and C of Fig. 2,

it is evident that 6.y + Ry oy = 1/ (Rg cap + cqp)? — h2, hence only one

of two parameters 6. and R, can be considered independent. The
scattering parameters of the model are the electron densities (EDs) of
the cylindrical and end-cap regions, distinguished in hydrated polar do-
mains (py ¢y and p ,,, more intense and less intense red shadows in
Fig. 2) and in hydrophobic domains (p ., and p; ,p, more intense and
less intense blue shadows in Fig. 2). The geometrical parameters of the
model can be related to the aggregation numbers m and m,. Indeed, by
referring to the hydrophobic molecular volume of P80 in the end-cap
domain, vy c,p, We have the following constraint,

3

3 h 1( >
1+2 -= ,
i () |

whereas, considering the hydrophobic molecular volume of P80 in the
cylindrical domain, vy cy1, We have

h
R2,cap

irL'R3

3 2,cap (6)

Mo Vhyd,cap =

(M= mo)iygep = RS L )

2,cyl

The X-ray scattering amplitude A,,(q), which is defined as the Fourier
transform of the excess X-ray scattering length density, of the core-
shell end-cap cylinder formed by m P80 molecules, derived according to
Kaya’s model [26], is fully reported in Eq. S11 of the SM as a function
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of the components of the scattering vector q parallel and perpendicular
to the cylindrical axis, ¢ = gcos f, and g, = gsin f3,, respectively (f, is
the angle between q and the cylindrical axis and ¢ is the modulus of q).
Corresponding orientational integrals P, ,,(q) and Pe(cl’)m(q) are defined
in Egs. S16 and S17 of the SM. By entering the results of the ladder
model, C,, = e~(A=m00)/(RT)g=mE 'syhere the positive dimensionless pa-
rameter E = 6/(RT) — log Cpg, — loga; has been introduced, we have
been able to simplify Egs. (3) and (5) according to

n/2
. N.
P.(g)= / dp, sinf, 2. ®)
2
0
/2
N
PV (g) = / dp, SinﬁqD—I, ©
0

where the working factors N,, D,, N; and D; are fully reported in
Egs. S18-S21 of the SM. The volumetric properties of the P80 molecules
have been used to calculate all the electron densities as well as the area
per molecule in both end-cap and cylinder regions. All details are shown
in Sect. S11.2 of the SM. Besides, the average number density of the
micelles, defined by n,. = N4 / mag C,,dm (N 4 is Avogadro’s number), is
N = (N 4/ E)e~(A=mod)/RT)=mo E

The effective structure factor S,,(¢q), a term that reflects the corre-
lation among micelles, particularly relevant at the high concentration
(particle volume fraction # greater than ~ 0.01), and that depends on
the coupling function f(q) = [Pe(cl )(q)]2 /P..(¢q) [30], is modeled with the
same approach, based on the HSDY potential, that some of us have suc-
cessfully applied to different nanosized systems [39,30,40]. In the case
of the nonionic P80 surfactant, the micelle charge is set to zero. Hence,
the only relevant parameters are the effective average micelle diame-
ter o, (so that the volume fraction that appears in the PY expression
of Sy(q) (see Eq. S1 of Piccinini et al. [40]) is n = neczmgc /6), the depth
J of the attractive potential’s well, and the decay range d. Moreover,
since our experimental data show a q’4 behavior at low ¢ (Sect. 3.3)
probably due to the presence of very large micellar aggregates, the final
equation used to fit all the experimental SAXS differential macroscopic
cross section recorded for the samples containing only P80 is

dx

dQec
where k. represents the Porod’s constant. The factor r, = 0.28 -

(@) = N2 Poc(@) S (@) + Kporq™ (10)

10712 cm is the scattering length of the electron.

SAXS of stacked polydisperse platelets in the form of barrel SAXS data of
CP solid LNPs stabilized by P80 (Sect. 3.3) show two sets of low-order
diffraction peaks, similar to previous results [41-43,21,44,20,6], that
grow over a typical bilayer band, widely seen in SAXS experiments of
flat bilayers [45], suggesting the presence of platelets. The first peak’s
positions of the two families are at ~ 0.160 A~! and ~ 0.143 A~!, cor-
responding to repeat distances of ~39.3 A and ~ 43.9 A, respectively.
The low g behavior of these SAXS curves shows a power trend ¢ *
with exponent 2 < p < 3, far from the characteristic p = 2 value of
freely rotating platelets in solution [46], indicating that a certain degree
of parallel platelet-platelet stacking interaction would occur. Based on
these preliminary observations, together with the AFM and DLS results
shown in Sect. 3 and by taking into account the detailed model devel-
oped by Schmiele et al. [31,32] for platelet systems, we have worked
out a novel model aimed at analyzing SAXS curves in the whole g-range.
As a matter of fact, it should be noted that no model among those re-
ported in the literature has proved capable of fitting the SAXS curves
in the entire range of g. This novel model (Fig. 3A) is based on the
following assumptions.

(i) The platelets are composed of three cylindrical structures that are
embedded inside one another (Fig. 3B). The innermost cylinder (blue,
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Fig. 3. The platelets model for LNPs. A) Randomly oriented, polydispersed,
barrel-like LNPs. Each comprises a stack of N, platelets, orthogonal to their
main axis z, separated by a distance ¢ (red marks), with N, and ¢ follow-
ing Gaussian distributions and a cross-section radius distributed according to
an elliptical profile (Fig. S2). B) Section of a single platelet along its central
axis z. The inner cylinder (blue), made of crystalline CP molecules (red), has
half-height ¢ and radius R (vertical and horizontal dark-blue double arrows, re-
spectively). The 7/R ratio is not in scale and has been chosen for the sake of
visualization. Amorphous-CP molecules (pink) form a cylindrical shell (cyan)
with thickness ¢, (dark-cyan double arrows) within another cylindrical shell
(green) with thickness ¢, (dark-green double arrows) made of P80 molecules
(orange) and bound water (not shown). Labels f = 1, 2, and 3 mark the regions
with different ED profiles along z. The f =3 region has six layers (j =1, 2,
3, and those specular to the central plane orthogonal to z, with thicknesses #;,
t,, and ¢, respectively) with distinctive EDs. The f =2 region has layers j =2
and 3 with the same ED, while for the f = 1 region all the layers have the
same ED. C) Cross section of the inner cylinder (outgoing z axis) in which small
crystalline domains, randomly oriented and containing several parallel CP bi-
layers, are shown. The crystalline domains are distinguished into two groups,
with shorter and longer lamellar distances. A zoom of two adjacent bilayers for
each of the two groups of crystalline domains is shown in panels D and E, re-
spectively, where the red double arrows represent the corresponding lamellar
distances d; and d,. A hypothetical disposal of the CP molecules, oriented dif-
ferently in the two types of bilayers, is shown. The three specular layers, shown
by decreasing intensities of blue, represent the ED of the carboxyl group, the
middle and terminal chains, respectively. Their corresponding thicknesses 6, ,
05 and 6, 3 (k=1,2) are indicated by the double arrows shown on the right
with the same color as the ED domains.

Fig. 3C) is made up of lamellar layers consisting of CP molecules (red)
with internal structures (Fig. 3D and E). This cylinder is surrounded
by a cylindrical shell (cyan) consisting of widely-spaced P80 aliphatic
chains (orange) and amorphous CP molecules (pink). The outer cylinder
(green) is made up of P80 polar heads and bound water molecules that
bridge the hydrophilic moieties, as illustrated in atomistic simulations
of phospholipid membranes [47].

(i) The innermost cylinder (shown in Fig. 3 in blue color) has both
the radius R and the height 2¢ polydisperse. The mean value of the
radius is indicated with Ry =< R>, its dispersion index is £z = (< R?>
—R2)!/2/ Ry, while t, =<t> indicates the mean value of half the height
of the inner cylinder, with dispersion index & = (<> —1(2))1/ 2 /to.
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(iii) According to AFM results, we assume that LNPs are barrel-shaped
particles, defined by a maximum and a minimum radius of the circular
cross-section, R, and R,, = VR,,, respectively, with 0 <v <1, v be-
ing the “bulging” parameter of the barrel. Also, we assume a smooth
variation of the barrel’s circular cross-section radius according to an el-
liptical profile, as depicted in Fig. S2 of the SM, where we have also
plotted the theoretical distribution function of the barrel circular cross-
section radius,
R-R,,

(Rpg =RV (Rpg —R)(Rp; +R—2R,,)
0

R, <R<R
m M (11)
otherwise

P(R, Ry, R,) = {

According to this view, the barrel shape is obtained by the stacking
of parallel cylindrical platelets (Fig. 3A). Since AFM results indicate a
polydispersion of the barrel size, we assume a Gaussian distribution of
the maximum circular cross-section radius R, of the barrel, centered
at Ry max and with standard deviation g Ry max> AS a consequence,
the overall distribution function p(R) of the platelet radius is written
as,

R uo
p(R) = / PR, Ry, VR ) p(Rp ) ARy (12)
Ry v
—~(Rpr—R /(&% RZ
p(RM)= 1 e (Ry M,max) /( ERM M.max) (13)
ZRM

The lower and the upper bounds of the integral are Ry, =
Max{ Rys max(1 = PGERy, s Ry min} @nd Ryg o = Rpg max (140G ER,, ) Te-
spectively, where p; ~ 3 represents the number of standard deviations
of the Gaussian taken into consideration, whereas R, i, Tepresents the
minimum value of R;;, a parameter necessary in order to avoid non-
physical negative values of R,. The normalization factor, Zy , can be
analytically calculated as reported in Eq. S22 of the SM. Examples of
p(R) calculated with Eq. (13) are reported in Fig. S3 of the SM. To note,
the average platelet radius and its dispersion are calculated according
to

Rt up
Ry = Rp(R)dR 14
VR 1b
Rt up
2 _ 1 2
&r= =2 (R—=Ry)"p(R)dR 15
OvRa o
with /[ 1;"; ‘;: p(R)dR = 1. Analytical expressions of R, and & are given

in Eqs. $23-S24 of the SM.

(iv) A Gaussian function also describes the distribution function of ¢
with the maximum at the position 7,,, and the standard deviation de-
fined as & 1. Since 1 is a positively defined quantity, the average
thickness, #, and the dispersion, ¢, are calculated by integrating the
Gaussian function only in a positive range of ¢, as described in detail in
the Sect. S5 of the SM. To note, ¢ is represented by a dark-blue arrow in
Fig. 3B.

(v) Platelets are highly anisometric cylinders, with R > ¢, hence, ac-
cording to scattering theory [46], the SAXS signal only depends on the
excess ED along the axis z of the platelet (drawn in Fig. 3B). As a conse-
quence, there are three distinct ED profiles along z, indicated with the
label f =1,2,3, each of them formed by 3 specular layers in respect to
the middle plane orthogonal to the z axis (Fig. 3B). Such layers are in-
dexed by j =1,2,3, and the corresponding thicknesses are ¢, t, and ¢.
In positions labeled with j = 0 in Fig. 3B there are stacked platelets with
their 1,, t, and ¢ layers, with a stacking interlayer distance Az~ 1 A, as
discussed in section 3.3.2 (Fig. 9M). We associate At/2 to each stacked
platelet as a correction to the thickness #; of the hydrated-P80 layer.
For the ED profile indexed with f =3, the 3 layers have distinct val-
ues of ED, as shown in Fig. 3 with blue (j = 3), cyan (j =2) and green
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(j = 1) colors. Differently, for the ED profile with index f =2, two lay-
ers have the same ED, shown in cyan (j =2,3) in Fig. 3B, whereas for
f =1 all layers have the same ED. We also assume smooth transitions
of EDs from two subsequent layers and from the last layer to bulk water
by adopting the error function to describe the smooth effect (see Fig. S4
of the SM and Spinozzi et al. [48] for details). The smooth parameter
from j-layer to (j — 1)-layer is the standard deviation oy, ; of the error
function.

(vi) The stacking among roughly parallel platelets (Fig. 3A) is de-
scribed by the para-crystal theory applied along the z direction, with
a repeat distance ¢ = 2(¢ + 1, + t; + At/2) (Fig. 3A, red arrows) and dis-
tortion parameter g, =0, /c, 6, being the standard deviation of c. The
number of stacking platelets, N, is polydisperse, according to a Gaus-
sian distribution function p NC(N ), with the maximum at the position
N, max and the standard deviation indicated with oy . Since N, can-
not be negative, the average para-crystal structure factors, as well as
the average number of platelets, N, are calculated by integrating the
Gaussian distribution function only in a positive range of N, as de-
tailed in the Sect. S6 of the SM.

(vii) The CP molecules in the innermost cylinder (Fig. 3C) are orga-
nized into three groups, two of which correspond to two nano-sized
lamellar domains (Fig. 3D and E) and the third group forming an amor-
phous domain. The molar fraction of CP in the three groups are named
¥k, with the obvious condition Zi: 1 i = 1. The lamellar orders of the
domains (1d) are described by the para-crystal scheme of Frithwirth et
al. [49], defined by the repetition distance d; (Fig. 3D and E, red ar-
rows), the distortion g4, and the average repeat number Ny, with
k =1,2. In turn, the repetition distance is dj = 2(J | +0y 5+ 6y 3), where
0y is the thickness of the i-layer of ED corresponding to the carboxyl
group, the middle, and the terminal chains of the CP molecules, with
i=1,2,3, respectively (see arrows with decreasing intensity of blue in
Fig. 3D and E). Smooth transitions from i-layer to (i — 1)-layer are mod-
eled based on the error function with standard deviation o, ;. To note,
the O-layer has the ED corresponding to the average of the EDs of the
three layers, as shown in Fig. S5 and Eq. S61 of the SM and Ref. Spinozzi
et al. [48].

(viii) The P80 molecules are divided into two groups. Those in the first
group (with molar fraction ypg,) are distributed on the platelets’ sur-
face, with their large polar head in the layer j = 1 and their hydrophobic
chain in the intermediate layer (j = 2), among the CP molecules con-
sidered in amorphous configuration (Fig. 3B). The polar heads of P80
molecules are hydrated by bound water in the j =1 layer. As discussed
in Sect. 3.3.2, the bound water is responsible for the collapse of the
platelets. The second group of P80 molecules, with a molar fraction
1 — ypgy, consists of all the molecules forming end-cap cylinder micelles,
according to the model described in the Sect. 2.2.4, paragraph “SAXS of
growing and interacting end-capped cylindrical micelles”. However, as
discussed in Sect. 3.3, we found that ypgy = 1. Hence, there are no end-
cap cylinder micelles in the LNPs, although the general theory includes
them.

(ix) Both the height of the barrel, H = ¢ N, and the circular cross-
section radius of the barrel, R, are considered larger than =~ 1/q,;,,
Gmin being the minimum modulus of the scattering vector detectable by
SAXS experiments. Hence, the contribution of the whole barrel to the
SAXS signal depends on the average surface of the barrel and is due to
the excess ED of all the molecules within the barrel (CP, P80 and bound
water between the platelets) with respect to the bulk water, a case simi-
lar to that described by Porod’s law. To note, in the case of a barrel-like
LNP that interacts with other molecules, such as proteins, the SAXS con-
tribution of the barrel surface will be approximated by the form factor
of N, layers of different EDs in planar geometry, with possible smooth
transitions, according to the classical scattering theory [46]. The distri-
bution function of H corresponds to p(H) = (1/c)p NC(H /c¢). We have
also developed a simple Monte Carlo method to derive the distribution
function of the center-to-border distance of the barrel, p(R.), by com-
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bining the distributions functions p(R,;) and p(H ). Details are given in
the Sect. S7 of the SM.

We will now derive the SAXS differential macroscopic cross section
of platelets according to all these assumptions, from (i) to (ix). Accord-
ing to scattering theory [46], the SAXS differential macroscopic cross
section of flat (fl), thin and not interacting (ni) platelet with surface Sy,
and number density n is

dX

a= 16
dQ f1ni (16)

(Q)_n 2 Sf1|Af1(lI)|
where Ag(g) = / 5p(2)e'%?dz is the Fourier transform the excess ED
profile 6p(z) along the direction z perpendicular to the platelet. The
number density of platelets, s with inner radius R, half-inner length
t and shell thicknesses #; and ¢, can be calculated considering the CP
w/v concentration, ccp, by ny = Nyccp/(McpNepp), where Mcp is
the CP molecular weight and Ncp, is the number of CP molecules in
the platelet, which can be derived on the basis of the mass balance, as
shown in Eq. S105 of the SM. By referring to assumption (v), since for
platelets we have three ED profiles along z (f = 1,2, 3), the differential
macroscopic cross section of the platelets is

dX

n 2 2\ 42
A pini — |F((R+ 1 +1)" = (R+1))Agy (@)

(@= pire

+7((R +1,)* — R)AF, ,(q) + 7 R* A, 4(9) a7

The real functions A (@) for specular layers with smooth transitions
based on error functions are reported in Eq. S44 of the SM. By sub-
stituting the expression of Ncpp, shown in Eq. S105 of the SM and
considering both the polydispersion model described in assumption (ii)
and the stacking correlation described in assumption (vi), the differen-
tial macroscopic cross section of interacting (in) polydisperse platelets,
averaged over R and ¢ (av), is

x:—z <<zl(zl F2AR+ LR +16) 2> < 1+ 1) A7 (@) >,

dX

dQ plin,av

@ =Pdep < 1+ VP80,hyd VP80
o =

VepTep,ps0Krep py

+<ty(ty + 2R)(R+ 1) 2> g < (1 + 1) A7 (@) >,

+<RYR+1)7>p< (1 +1)7 A2 (@) >,) S,(@) (18)

where ¢cp = N ccpVep/ Mcp (see Eq. S109 of the SM) is the overall CP
volume fraction, r¢p pg is the nominal molar ratio between CP and P80
molecules, with an eventual correction factor and k, reppso” . The terms
Vpgonya and Vep are the volumes of the hydrophobic tail of P80 and
the mean volume of CP, as detailed in Eq. S66 and S108 of the SM,
respectively. The radial averages (< --- >p) are calculated on the basis
of the function p(R), as shown in Eq. S52 of the SM. The t-averages <(7+
12)’1 A'Z,] f(q)>, are determined as fully described in Eq. S47 of the SM.
The factor Spl(q) in Eq. (18) represents the platelet-platelet structure
factor, which is calculated according to para-crystal order along the z
direction. The expressions can be found in literature [49,48].

Regarding the SAXS differential macroscopic cross sections of the
two groups of randomly oriented nano-sized lamellar domains (1d) of
CP within the inner cylinder, foreseen by assumption (vii), according to
scattering theory it can be shown that they are two terms that add up to
the one due to the platelets since the average cross-terms between the
cylindrical layer of the platelets, and the nano-domains drop to zero.
Considering the stacks of flat bilayers, as shown in Fig. 3D and E, their
differential macroscopic cross section is

dx
dQ1d,in

2
2 Yk

@=ridcps ¢ Edy Alzd,k(‘I)Sld»k(q) (19

k=1

452

Journal of Colloid And Interface Science 662 (2024) 446-459

where ¢cp; is the volume fraction of CP in the inner region of the
platelets (see Eq. S110 of the SM) and A,y ,(g) is the Fourier transform
of the excess ED profile of the 3-specular layers of the k-nano-domain
calculated with respect to the average ED of the CP molecules (repre-
sented in blue in Fig. 3). Its expression is given in Eq. S62 of the SM.
The stacking between CP k-domains is described by the para-crystal
structure factor .Syq (q)-

The SAXS contribution due to the overall barrel-like surface, based
on the assumption (ix), is
=yrs = 228 > <Sbr> | Ap ()| (20)
where n, is the average number density of barrels (see Eq. S123 of
the SM), <S> is the average barrel surface (calculated according to
Eq. S132 of the SM) and Ay, (q) is the Fourier transform of the excess
ED profile along the direction perpendicular to the barrel surface, fully
described in Eq. S138 of the SM. It can be easily shown that the scat-
tering cross-term between the barrel and the platelets has a mean value
that tends to be zero.

The final equation used to fit the SAXS data of LNP samples, which
includes all the assumptions (i)-(ix) is the sum of Egs. (18), (19), (20)
and (10),

sz
dQLNP

dZ
(q) - dQ pl,in,av

dx
+ —_—
@ dQ1d,in

dX
+ —_—
@ dQbrl

dX

+
@D+ 10

(@ 2D

where in the term Z—g (¢) (Eq. (10)), which accounts for the SAXS
contribution of P80 ‘molecules that are not involved in the platelets,
the number density of end-cap cylindrical micelles, ., is calculated as
widely described in Sec. 2.2.4, paragraph “SAXS of growing and inter-
acting end-capped cylindrical micelles”, and considering the available
molar concentration of P80 as large as Cpgy = cpgo(1 — ¥pgo) dyar / Mpgo-

Global-fit Considering the interplay between the SAXS models intro-
duced in Sect. 2.2.4, paragraphs “SAXS of growing and interacting end-
capped cylindrical micelles” and “SAXS of stacked polydisperse platelets
in the form of barrel”, all SAXS curves of samples containing only P80
and samples of LNP (containing both P80 and CP) can be analyzed by a
unique optimization procedure, referred to as global-fit [25]. All model
parameters are divided into two classes: the first-class includes the com-
mon parameters, such as the volumes of chemical groups, which are
optimized to a single value for all curves; the second-class includes
single-curve parameters, which can assume an independent value for
each curve. The merit function to be minimized is

H=y>+aL. 22)

In this equation, the term y? is the standard reduced chi-square of all
the N, experimental SAXS curves,

N, Ny -4z .
A=L JRER - dQL ORI CR) 23)
Ny 2 New 131 o,(4;) ’
where N, , is the number of g-points of the v- curve, d Q (q 1), 0,(q;) 1s

the experlmental standard deviation and 4= (g;) is the fitting curve

dQ th
calculated based on either Eq. (10) or Eq (21), depending on the kind of

sample (s = P80 or s = LNP). The second term, L, is the regularization
factor aimed to reduce unlikely oscillations of single-curve parameters
related to samples with the closest chemical-physical conditions (com-
position, concentration, and temperature). The term L is indeed defined
by

Nf%(l—_f,

s=P80,LNP p=1 v=1

L= (24)

where the index s in the first sum distinguishes the kind of sample, the
index p is the label of the p'" of the N, , single-curve fitting parameters,
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Fig. 4. DLS results of LNPs. A) Auto-correlation functions of LNP recorded at 0 (red), 2 (green), 6 (blue), 15 (magenta) and 30 (cyan) days after the sample
preparation with corresponding best fits (solid black lines). A factor of 0.1 vertically scales data for clarity. B) Distribution functions of the hydrodynamic radius
R, obtained by the best fit of DLS auto-correlation functions. C) Mean particle hydrodynamic radius of the distributions shown in panel B. The color code used in

panel B and C is as in panel A.

X, is the value of the parameter used to fit the v-curve and X, /s is
the value of the parameter used to fit the v’ curve, which is one of
the samples with the closest chemical-physical conditions to the sample
of the v-curve. The closest curve is the one that minimizes the term
(1-C,/Cy)*+(1~=T,/T,)?, where C, is the concentration of either
P80 or CP. The minimization of the merit function and the evaluation
of the uncertainties of fitting parameters are achieved according to a
combination of Simulated Annealing and Simplex methods, as detailed
described by Moretti et al. [50]. The constant @ in Eq. (22) is fixed
to ensure that, at the end of the minimization, the factor « L does not
overcome = 10% of the merit function . The present model has been
integrated into the GENFIT software [25].

3. Results and discussion
3.1. DLS

In Fig. 4A, we report the second-order intensity autocorrelation
functions of a solid LNP dispersion measured on different days after it
was prepared. These functions exhibit a single exponential decay, sug-
gesting that the sample primarily comprises particles of the same size.
Accordingly, we analyzed the data with a single Gaussian distribution
function of the solid LNP’s hydrodynamic radius, Ry, as in Eq. S9 of
the SM, and achieved optimal fits (black solid lines in Fig. 4A, with
fitting parameters in Table S2 of the SM). We show the resulting hy-
drodynamic radius distributions in Fig. 4B, and the histogram of the
average values < Ry > as a function of time from sample preparation
in Fig. 4C. These results indicate that the solid LNP size is stable, with
an average hydrodynamic radius of <Ry >= 950 A, with rather limited
temporal variations (in the order of 2%), and with a dispersion index
¢r, ~ 0.3. Additionally, we found that the particles were slightly neg-
ative with a ¢ potential of —6.5 + 0.6 mV, which remained relatively
constant throughout the investigation.

3.2. AFM

In Fig. 5A, we show a representative image of tens non-contact
mode AFM observations obtained from a solid LNP dispersion diluted
to 0.1 g/L. The particles show an elongated, barrel-like shape and are
noticeably polydisperse. In Fig. 5B-I, we show magnifications of the im-
ages centered on the single particles. The jagged morphology in the
region close to the border of AFM images (e.g., Fig. 5G and I) is consis-
tent, at least to some extent, with the presence of an internal structure
formed by parallel sheets. As described in the Sect. 2, we determined
the distribution function of the center-to-border distance R, along dif-
ferent straight lines passing from the center, of ~ 50 particles directly
observed by AFM (Fig. 5J). The mean value of R, is ~ 912 ./7\, with a
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Fig. 5. AFM results for LNPs. Panel A: example image of a sample recorded in
non-contact mode. Panels B-I: square magnifications of single LNPs. The bottom
horizontal bars span 1000 A. Panel J: distribution function of the center-to-
border distance obtained with ImageJ software [23] by selecting 300 distances
measured in random directions passing through the center of 50 individual
LNPs. The grid size was 50 A, and the error bars were assigned according to
Poisson statistics. The solid red line represents the best fit through a Gaussian,
with the center at 912 + 6 A and dispersion 0.100 + 0.006.

p(R) (107

dispersion as large as 0.1, in excellent agreement with the mean hydro-
dynamic radius < Ry; > measured by DLS.

3.3. SAXS

SAXS curves recorded at the ID02 beamline of ESRF for water dis-
persion for P80 in different concentrations and temperatures are shown
in Fig. 6A (semi-logarithmic plot) and B (logarithmic plot), whereas
SAXS curves of solid LNPs formed by CP and stabilized by P80 are pre-
sented in Fig. 6C (semi-logarithmic plot) and D (logarithmic plot). We
show in Fig. S7 of the SM additional SAXS curves, recorded at Austrian
SAXS beamline of ELETTRA, for P80 and solid LNPs samples of a sec-
ond preparation batch but in a more limited number of conditions in
terms of concentration and temperature. We analyzed simultaneously
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Fig. 6. Synchrotron SAXS curves recorded at the IDO2 beamline at ESRF for P80 (panels A-B) and LNP (panels C-D) samples reported in semi-logarithmic plots
(panels A and C) and in logarithmic plots (panels B and D), respectively. For a better visualization, curves have been stacked by multiplying for a factor 10"!,
where m is the index of the row from the bottom. In panels A-B, red and green points refer to 13.3 and 1.7 g/L P80 concentration, respectively. In panels C-D, red,
green, and blue points refer to 80.0, 40.0, and 1.0 g/L LNP concentration, respectively. Solid black lines are the best fits obtained with the global-fit method.

by a unique calculation, according to the SAXS models fully described
in the Sect. 2.2.4, all the P80 and the solid LNP sets of curves recorded
at ESRF and ELETTRA. We find that the results for each experimental
campaign are very similar. Therefore, we present and discuss here only
those from ESRF, while those from ELETTRA are included in the SM.
First, to reduce the number of free fitting-parameters, we duly ex-
ploited all the information related to the composition of the molecules
P80 and CP, including the volume of the different chemical groups and
their dependence on the temperature, to calculate the electron densi-
ties of the domains in each of the regions that constitute the end-capped
cylindrical micelles (Sect. S11.2 of the SM) and the platelets (Sect. S11.3
of the SM). The parameter ypg,, which represents, for the solid LNP
samples, the mole fraction of P80 bound to the platelets, was always
found equal to 1, indicating that, for these samples, there are no P80
molecules available to form end-cap micelles. To note, the global fit of
21 SAXS curves was obtained by optimizing 16 first-class (common) fit-
ting parameters and 280 second-class (single-curve) fitting parameters
(controlled by the regularization method), with an average of 14 pa-
rameters per curve. It should be noted that, despite the large number
of parameters, the validity range of many of them have been delimited
very carefully around known literature values to ensure physical mean-
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ing. The first-class fitting parameters, shared among all SAXS curves,
and their uncertainties are reported in Table 2.

We show the second-class fitting parameters, together with derived
parameters, as a function of temperature for P80 samples (Fig. 7) and
solid LNP samples (Fig. 9). The merit function H at the end of the
minimization, resulted 6.4, corresponding to a total reduced y? of 6.1.

3.3.1. Polysorbate 80

The quality of the fits throughout the whole range of g can be appre-
ciated by observing Fig. 6A and B. Considering the single-curve fitting
parameters (Fig. 7), we first observe that the inner radius of the two
end-caps is ~ 18 A (Fig. 7A), slightly depending on temperature and
concentration. We find that the parameter A (Fig. 7B) is negative, with
a value ~ —10 A, and the thickness of the end-cap shell (Fig. 7C) is
around 34 A. These values, the fitted thermodynamic parameters A and
6 (Table 2) lead to a very spheroidal shape of P80 micelles (Fig. 8).

The derived parameter m (Fig. 7G), corresponding to the number of
P80 molecules in the end-cap region, is ~ 14, very close to the average
value <m> from Eq. S10 of the SM. Indeed, the probability densities
p(m) of finding micelles with m molecules (Fig. S11 of the SM) is low
for m > m,. Therefore, the cylindrical region of the micelles is almost
negligible, and the micelle in Fig. 8A is the most representative.

~
~
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Fig. 7. Second-class fitting parameters (panels A-F) and derived fitting parameters (panels G-O) as from ESRF-SAXS data for P80 (Fig. 6A-B). The parameters and
symbols are defined in SM. Red and green points refer to Cpg, = 13.3 and 1.7 g/L, respectively. The validity ranges of the fit parameters shown in the panels are: A)
[6,30] A; B) [-30,30] &; C) [6,50] A; D) [0,100] A; E) [0,500] kJ/mol; F) [0.1,10] A.

Table 2

First-class fitting parameters for the SAXS data recorded by the ID02 beam-
line at ESRF. The parameters and symbols are defined in SM. The units of
length and volume are A and A3, respectively. Validity ranges of fitting param-
eters: * [—1000,1000]; ® [-50,50]; ¢ [12.0,15.0]; ¢ [11.0,14.0]; ¢ [14.0,17.0];
f [14.0,17.0]; & [19.8,23.0]; " [26.2,27.5];  [48.0,54.0]; I [29.8,30.0]; *
[0.95,1.00]; ' [0.95,1.00]; ™ [7.1,7.8]; " [0.97,1.15]; © [0.97, 1.15]; P [0.97, 1.15].

A (kJ/mol) a -352 + 4
5 (kJ/mol) b -24.8 + 0.2
o A3 c
Voo (1} ) 13.0 + 0.1
Vo (A% d 12.0 + 0.1
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SAXS results for the micelles’ size and shape agree well with those
estimated by coarse-grained (MARTINI) Molecular Dynamics (MD) sim-
ulations [38]. Nevertheless, the SAXS measure for the thickness of the
P80 hydrophilic shell, made of the very large three-branched molecule’s
headgroup, is larger, suggesting a higher degree of disorder than that
estimated by MARTINL

In particular, the number of bound molecules per polar head in the
end-cap regions is large, ~ 950 (Fig. 7H), corresponding, for the Eq. S73
of the SM, to a hydration level of ~ 94% (Fig. 7J), in agreement with
SANS experiments by Nayem et al. [51]. On the contrary, the number
of bound water molecules in the cylindrical region per P80 and the
hydration level are much lower, ~ 110 and ~ 66%, respectively (Fig. 71
and K).

We observe that the corresponding mass densities, Jwal,cap and

dyat cy1> Of bound water embedded in the 1-domain of end-cap and cylin-
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Fig. 8. Schematic representation of the P80-micelles shapes as from the ESRF-
SAXS data analysis. The shapes A-D are for micelles formed by m = 14, 19,
24, and 29 self-assembled molecules, respectively. The inner azure regions

represent the hydrophobic tails, while the pink regions represent the bulky hy-
drophilic side.

der regions are ~ 1 (Table 2). Therefore, water near the end-cap areas,
bound to polar heads, has a density similar to bulk water.

We report the trend of the area per polar head (Fig. 7L-O), that, as
expected, displays differences among regions and interfaces within the
same region. For example, the area between 1- and 2-domains in the
end-cap region, ~ 130 A2, almost doubles that in the cylinder region,
~ 62 A2, (Fig. 7N and O).

Next, we calculate the concentration C, of free P80 molecules in
solution as C; = a; Cpg, Where @, results from the numerical solution of
Eq. (2) and Cpgj is the total concentration of P80. In particular, we find
that at the reference temperature T, (Fig. S13 of the SM) the P80 critical
micellar concentration (cmc) is 0.014 + 0.003 g/L, fully in agreement
with literature [52].

3.3.2. Solid lipid nanoparticles

We find that the SAXS curves of our solid LNPs are fitted very well
in the whole g range by the model described in Sect. 2.2.4, paragraph
“SAXS of stacked polydisperse platelets in the form of barrel” (Fig. 6C-
D). The values of the first-class fitting parameters for the chemical
groups have a level of uncertainty < 1 A3 within reasonable validity
ranges (Table 2). The mass density of bound water, relative to bulk, in
contact with the P80 polar heads is dAqupl =1.00 + 0.01. The number
of bound water molecules per P80 around the platelets is 7y, pgy = 100
(Fig. 9A), much lower than the one found in P80 micelles, and the thick-
ness of the polar head domain is very low, #; = 5 A (Fig. 9E). Therefore,
SAXS data show that the bulky P80 polar heads are well attached to the
platelet surface. Indeed, the average distance between two adjacent P80
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Fig. 9. Second-class fitting parameters (panels A, B, C, D, F, G, H, I, J, K, L, M, N, O, Q, R, S, T, U, V) and derived fitting parameters (panels E, P, W, X, Y) as from
ESRF-SAXS data for LNPs (Fig. 6C-D). The parameters and symbols are defined in SM. Red, green and blue points refer to LNP concentration C; yp = 80.0, 40.0, and
1.0 g/L, respectively. The validity ranges of the fit parameters shown in the panels are: A) [35,500]; B) [10,500]; C) [2,100]; D) [0,2]; F) [4,20] A; G) [600,3000] A;
H) [100,400] 10\; D) [0,5]; J) [0,1]; K) [3,40] ;\; L) [0,10]; M) [0,30] 10\; N) [0,1]; O) [0,1]; Q) [30,65] ;\2; R) [30,65] ;\2; S) [1,20]; T) [1,20]; U) [0,1]; V) [0,1].

molecules, Eq. S112 of the SM, is quite large, dpg pgo = 30 A (Fig. o)
as necessary to get a narrow coating of P80 polar heads.

The fitting parameters allow us to evaluate that the average platelet
surface associated with each P80 molecule, Eq. S113 of the SM, is
946 + 6 10\2, of which 325 +2 A2 is occupied by the P80 polar head
and 622 + 5 A? by bound water. Furthermore, according to Eqs. S124-
S126 of the SM, we find that the barrel is consisting of 66.1 +0.1% CP,
11.41 £ 0.02% P80 and 22.5 + 0.2% bound water. In particular, we find
that the small thickness of the layer between two platelets, is almost
negligible (Ar ~ 1 A, Fig. 9M). Considering that a water molecule’s size
is approximately 3 A, this finding reveals that the thickness At~ 1 A
must be considered as split between two stacked P80 layers. Therefore,
the bound water molecules share this layer with P80 molecules and
bridge their polar heads, as seen in phospholipid membranes [47,53].
Hence, two adjacent platelets collapse one on top of the other in a
stacked conformation and comprise P80 polar heads, each hydrated by
~ 100 bound water molecules. Without stacking, bound water within
the P80 layer would form an interface with unbound water that would
separate it from bulk water, as seen in phospholipid membranes [47].
When the platelets’ surface is large enough instead, the system elimi-
nates this interface, which would have a free energy cost, and reduces
the total free energy by stacking the platelets into a barrel shape.
Therefore, the platelets stacking is an enthalpy-driven process with an
energy-favorable mechanism provided by the bound water. The fitting
parameters allow us to evaluate the fraction of platelets’ surface cov-
ered by P80 polar heads, Eq. S114 of the SM, as ¢ pgo = 0.343 +0.002,
weakly dependent of temperature and solid LNP concentration. There-
fore, =~ 65% of the platelet surface is covered by water bound to P80
and in contact with the layer of amorphous CP.

We estimate that the platelet has an inner radius, i.e. the radius
of the maximum circular cross-section of the barrel, with a maxi-
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mum value Ry . = 1500 A (Fig. 9G), with a polydispersion index of
Eprmax ~ 0.06 (Fig. 90), and minimum value Ry, i, = 130 A (Fig. oH),
with a bulging parameter v ~ 0.2 (Fig. 9J). Accordingly, the probabil-
ity density, p(R), of the platelet radius R assumes a peculiar shape
(Fig. 10A), almost independent on temperature and solid LNP concen-
tration.

The platelet core (made of CP) has a maximum half-thickness ¢, ~
8 A (Fig. 9K), with a high level of polydispersion &0~ 0.5 (Fig. 9L).
Moreover, the thickness of P80 hydrophobic chains, embedded in the
platelet, is small t, % 5 A (Fig. 9F). These values allow us to calculate
the probability density of the whole platelet thickness, 2(¢ + ¢, + 1,).
This density (Fig. 10D) is related to the probability density of the half-
thickness core, p,(?), as p(2(t + 1, +1,)) = (1/2)p,(1).

The distribution of the number of platelets forming a barrel-like
particle has a maximum at N, ... = 13 (Fig. 9B), with a very large stan-
dard deviation oN, R 100 (Fig. 9C) and distortion parameter, g, ~ 0.8
(Fig. 9D). The CP amorphous domain occupies a negligible part of the
platelets, y; = 10~3 (Fig. 9P), whereas the CP 1-domain accounts for
almost 58% of them, y, ~ 0.58 (Fig. 9N), with an area per molecule
acp,, ~41.5 A? (Fig. 9Q), a repeat distance d, ~ 43 A (Fig. 9W), slightly
increasing with temperature, and a repeat number Ny ~ 3 (Fig. 9S).
The CP 2-domain occupies only ~ 42% of each platelet, y, ~ 0.42
(Fig. 90), with an area per molecule acp, ~ 45 A2 (Fig. 9R) and a re-
peat distance d, =~ 39.5 A (Fig. 9X), both increasing with temperature,
and a repeat number N, ~ 8 (Fig. 9T).

Despite the low repeat numbers Ny, | and Ny ,, the order degree
of both lamellar domains 1 and 2 is high, with distortion parameters
8101 ® o ~ 1072 (Fig. 9U and V). The two lamellar orders agree with
similar results found by Barbosa et al. [42], Lukowski et al. [54], and
by Jenning and Gohla [55] for LNPs composed of cetyl palmitate.
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Fig. 10. Probability densities of the barrel circular cross-section radius R (panel A), the barrel height H (panel B), the total thickness of the platelets 2(t + ¢, +1,)
(panel D), and of the center-to-border distance R (panel E), as from ESRF-SAXS data for LNPs. Red, green, and blue lines refer to C; yp = 80.0, 40.0, and 1.0 g/L.
Solid, dotted, and dashed lines refer to temperatures 20, 25, and 37 °C. In all panels, the dark-gray vertical lines indicate the median at C; \p = 80.0 g/L and 20 °C.
The shaded areas mark the ranges between the 1st and the 3rd quartile in each distribution. Panel C represents three characteristic LNPs at 80.0 g/L and 20°C,
all with R,,, the maximum radius of the circular cross-section, corresponding to the 2nd quartile of p(R,,) distribution (R,, = 1520 f\) and with total height H
corresponding to the three quartiles of the p(H) distribution (from left to right, 1860 A, 3390 A and 5740 A) indicated by the three dotted-lines.

The fitting parameters also allow us to calculate the probability
densities p(H) and p(R.) of the whole barrel height H and the center-
to-border distance R, respectively (Fig. 10B and E). We find that H
has a broad distribution, with the median at 3390 10\, and the 1st and
the 3rd quartile at 1860 A and 5740 ;\, respectively, corresponding to
shapes (Fig. 10C) that resemble those observed by AFM (Fig. 5).

Nevertheless, it is essential to exercise caution when consider-
ing p(H) because data on H > 10* A are not directly accessible
from the experimental g range. This information is derived from var-
ious constraints, such as concentrations and molecular volumes, and
the approximations adopted in the model, e.g., the paracrystal the-
ory.

The distribution p(R.) from our SAXS data is asymmetric and shifted
toward large values, at variance with that derived from our AFM data
(Fig. 5J) and the p(Ry) from our DLS measurements (Fig. 4B). The
median value is at R, = 1600 A, the 1st and the 3rd quartiles are at
1150 A and 2100 A, respectively. To comprehend the inconsistencies,
it’s essential to consider that the three methods have varying degrees
of sensitivity regarding size. Specifically, SAXS measurements are ob-
tained by averaging over a significant number of solid LNPs of the order
of Avogadro’s number, while AFM does not. As a result, SAXS data are
considered to be more dependable than AFM. Therefore, we conclude
that a representative shape for the LNPs (Fig. 11) corresponds to the
medians of the distributions for H, R,,, and platelet thickness derived
from SAXS data (Fig. 10).

From the SAXS measurements, we calculate, using Eq. S39 of the
SM, the LNP’s excess electron-density (ED) profile along the direction z
(LNP’s main axis) perpendicular to three subsequent platelets with split
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Fig. 11. Panel A: Representation of a LNP with external and internal dimensions
corresponding to the medians of the distributions derived from the analysis of
SAXS data at C; p = 80.0 g/L and 20°C. (Fig. 10, R,, = 1520 A, H =3390 A,
2ty + 1t +1t, + At/2) =39 A). Panel B: three platelets in the core, with layers
schematically representing hydrated P80 polar heads (green), mixed P80 hy-
drophobic chains (cyan) embedded in amorphous CP (cyan) and lamellar CP
(blue)). The thicknesses of the blue layers were sampled from the derived p,(¢)
distribution.

distance At (Fig. 12A). We set the half-thickness of the CP domain to its
average value #j, Eq. S31 of the SM. To note, the volume distribution
functions of the hydrated P80 polar heads of a platelet, shown in green
in Fig. 12B, are merged with that of the two adjacent platelets, indi-
cating that the bound water acts as glue between the P80 polar heads
belonging to two subsequent platelets. Sharp transitions in the profile
between the P80 polar-head domain and the mixed P80 hydrophobic
domain embedded in CP (shown in cyan) mark the thicknesses 7; and
t,, respectively. Finally, a smoother transition indicates the interface
between the latter and the CP domain (shown in blue).
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Fig. 12. Panel A: Excess ED profile of three subsequent platelets with split-
thickness At within a LNP calculated from the global fit of the ESRF-SAXS data
at T =20°C and C| \p = 80 g/L (bottom curve in Fig. 6C-D). From right to left,
the size of the shaded gray bands represents the standard deviation o, ;, with
the indexes j = 1, 2, 3 corresponding to outer, middle and inner domain, respec-
tively, within the region f =3 in Fig. 3B. Panel B: Volume fraction distributions
¢;(2), calculated according to Eq. S41-S43 of the SM, for the hydrated P80 po-
lar head domain (green), the mixed P80 hydrophobic chain domain embedded
in amorphous CP (cyan), and the crystalline CP domain (blue).

4. Conclusions

Through synchrotron light small-angle X-ray scattering measure-
ments at varying temperatures and concentrations, we studied the solid
LNPs formed by CP and stabilized by P80. To analyze our SAXS data, we
created a novel structural model based on data gathered from dynamic
light scattering (DLS) and atomic force microscopy (AFM) measure-
ments. Our model effectively fits all SAXS curves in the full scattering
vector range.

Based on our findings, the shape of our LNPs is polydisperse and
barrel-like (Fig. 3A). This shape is achieved by stacking platelets
(Fig. 3B). Each platelet contains a core with small crystalline domains
of CP molecules. These molecules are elongated on the platelet surface
and randomly rotated around the normal to the surface (Fig. 3C). The
thickness of the CP core is also polydisperse, with an average thickness
of around 8 A.

Our study indicates that there are two different lamellar crystal
structures in roughly equal proportions. These structures have charac-
teristic (repetition) distances of approximately 43 and 39.5 A, respec-
tively, with repeat numbers of around 3 and 8 (Fig. 3D and E).

In contrast to the standard core-shell model, we discovered that the
P80 molecules surround each platelet (Fig. 3B) and intercalate between
them. Their polar heads are separated by an average distance of around
30 A, occupying a layer of approximately 5 A with roughly 100 water
molecules bound to each head and bridging between them, with ~ 1 A
between two stacked platelets. Instead, the P80 apolar tails are em-
bedded within the amorphous CP portion, creating a layer roughly 5 A
thick.

According to our estimations, around 35% of the LNP’s external sur-
face and the surface of the internal platelets are hydrophilic, made up of
P80 polar heads, with approximately 65% of bound water, which favors
the platelets stacking. As a result, about 65% of the barrels’ volume frac-
tion is occupied by CP, 11% by P80, and the remaining is bound water.

We believe that these findings, based on our SAXS data and the new
structural model for solid LNPs, are of paramount importance for creat-
ing effective devices to load and deliver therapeutics to their intended
targets with improved accuracy and precision.
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S1 Analysis of DLS measurements

According to Siegert’s relationship, the second-order auto-correlation function of the light intensity

measured by a DLS experiment for a suspension of monodisperse particles is
ga(7) — 1= e 2P47, (S1)

where g = (47 /A)ngsin(6/2) is the modulus of light scattering vector, A, ng and 6 being the light
wavelength, the solvent refraction index, and the scattering angle, respectively. By assuming a
Brownian motion of the particles caused by the movement of solvent molecules that surround them,

the translational diffusion coefficient, D, can be approximated by the Stokes-Einstein equation,

kpT
D= S2
61k (52)
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where kp is Boltzmann’s constant, T' the absolute temperature, 7 the viscosity of the solvent at T’
and Ry is the radius of sphere that best approximates the hydrated particle shape (hydrodynamic
radius). In the case of particles with polydisperse dimensions and assuming a simple Gaussian

distribution function of Ry, the auto-correlation function becomes

RH,ub 2D 5
Ry
where
1 —(Ry- 2 /(9¢2 9
p(RH) = — ¢ (RH RH,max) /(QSRH,maXRH,max) (84)
ZRy

In this equation, Ry = max{ Ry max(1 = PGERy max)» REmin} and Ry ub = R max(1 +PGERY max)
are the lower and the upper bounds of the integrals calculated on the basis of the dispersion {ry; .. -
Notice that in these equations, 7 min is the minimum allowed value of the lower integration bound,
which cannot be negative. In our case we fixed Ry min = 50 A. The normalization factor Z Ry 1S

determined by the following equation

R ub 2 2 2
7 ’ —(Rg—RH max 2 R .
/ e ( H H, ) /( £RH7 ax H,ma: ) lR

Ry

= (m(erf((RH,ub - RH,maX)/(\/ifRH,maxRH,maX)))

—erf (R = Rimax)/ (V2 Ry o Rt max))) /2. (S5)

The integral in Eq. S3 is numerically calculated with Simpson’s rule by using 100 points. The

average of the k-power of the hydration radius is defined as

1 Ry up (R —Rp max)? 2 R2
<RE>— R, i Frtma) ™ Clryy o Ritma) g g (S6)

ZRy Ry
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The average hydration radius, corresponding to £k = 1 in Eq. S6, is

<Rg> = - eXp(_R%—I,maX/SQ - R%{,ulo/s2 - R%le/s*?)(s? eXp(1“3%{,1110/32
+ (2R max R 1) /5%) — 52 exp((2R i max Rirun) /5% + R%{,lb/SQ)
—VTsR i maxerfc((Ruub — Ri,max)/$) exp(R%,max/s2
+RI2LI,ub/S2 + R%I,lb/52)
+V/ TSR max exp(R%—I,maX/SQ + Rlztl,ub/s2

+RY /5% )erfe((Rugb — Rimax)/$))/V/T (S7)
where s = 2R1211,max€12%H an- The second moment of the distribution is the case k = 2, which reads

<Ri> = —exp(~Ripmax/5" = Ripun/5” = Rigan/s°) (25" Ritmax exp (R /5°
+(2Rumax R b)/5°) + 25* Ry exp(Rip /8>
+(2RH maxRir1n)/5%) — 25> Rit max eXp((2RH max R ub ) /5
+R%{’Ib/52) - QSQRHyub exp((2RH7maxRH,ub)/s2 + R%{7Ib/s2)
—\/7?33erfc((RH7ub — Rimax)/$) e><p(R%,7maX/s2
+R%{,ub/82 + Rlzﬁl,lb/32)
—2v/7sRY paxerfe((Reub — R max) /) exp(Rir max /s>
‘f'R%r,ulo/S2 + R%I,lb/SQ) +/7s? GXP(R%{,max/SQ + R%r,ulo/s2
+R3 1,/ 8%)erfe((Reb — Rimax)/s)
+2V/ 5 Ry XD (R max /5 + Rigup/5°

+R12g,1b/52)erfc((RH,1b - RH,max)/S))/2~ (88)
The dispersion of Ry is calculated as

€ry = (KRY > ) <Ry > —1)1/2, (S9)
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S2 Average micelle aggregation number
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Figure S1: Size distribution of a cylinder with spherical end-caps according to the ladder model
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S3 SAXS amplitude of the core-shell end-cap cylinder

The SAXS amplitude of the core-shell end-cap cylinder formed by m P80 molecules reads!

Aeem(q) = Gsin (qHB m —mg) ) + F'cos (qHB(m - mo)) (S11)
2
7T J1 (QLRk,cyl)
G = kz 7| Pk,cyl Pk—1 cyl)Rk; Cylm
- Z/ dX Hy(X)sin(q)[X Rpycap + ) (S12)
h/Rk ,cap
Vhyd,cyl
B = S13
27TR§ oyl (S13)
2 1
F = > / dX Hy(X) cos(q)[X Rpcap + 1) (S14)
k=1 7h/Rk,cap

JI(CIJ_Rk,cap V31— X2)
QLRk,cap V13— X2

H/f(X) = 47TR2,cap(pk,cap - pk—l,cap)(l - X2) (815)

where Ji () is the Bessel functions of the first order, R; ¢y1 = Ra ¢yl +0cy1 and Ricap = R2,cap + dcap-
Moreover, pg cy1 = po,cap = po is the ED of bulk water.
The corresponding orientational average squared amplitude (the so-called form factor) and the

average amplitude of the m-micelle are the following integrals

w/2
Paom() = / 0B, sin 5 A2, (a) (S16)

w/2
PO (q) = /0 0B, 5in By Ace m(a) (517)

The numerical calculus of these integrals is realized with the 32-point Gauss-Legendre quadrature

method. The working factors appearing in Eqs. 8 and 9 are:

Ny = 2¢{B*(F?+ G?)+ EF(EF +2¢|BG) (S18)
Dy = E®44q;iB? (S19)
N1 = E(EF +qBG) (S20)
Dy = E*+¢qiB? (S21)

All the electron densities are calculated based on the volumetric properties of each group forming

the P80 molecule and considering the number of water molecules embedded among the polar heads
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Figure S2: Distribution function of the circular cross-section radius of a barrel with an elliptical
radial profile (Eq. 11). Parameters are R,, = 300 A and Ry = 1000 A.

in the k = 1 domain of both the end-cap and the cylinder regions. Detailed expressions are reported

in the Sect. S11.2 (Eqgs. S65, S68, S69, S70, S71 and S72).

S4 Distribution function of the circular cross-section radius of a

polydisperse barrel shape with smooth radial elliptical profile

The normalization factor Zg,,, seen in Eq. 13, is given by

Rpsup
’ —(Rr—R max 2 2 2 RQ
ZRM / e ( M M, ) /( SRM M’max)dRM

Ry

= (m(erf((RM,ub - RM,max)/(\@gRMRM,max)))

—erf((Rarm — RM,maX)/(\/§§RMRM,maX)))/2- (522)

The average platelet radius and its dispersion, defined in Eqgs. 14-15, are

Ry = Gl/ZRM((4—7T)I/—|—7T)/4 (823)
R = \/<R2>/R3—1 (S24)
<R?’> = Ga/Zp,,((10 = 37)v> + (31 — 8)v +4)/6 (S25)
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where

G = ((§ry Rasmax) exp((—(Rigw/ (Ery Barmax)?)/2)
—(R31un/ (ERp BMmax)?) /2 = (B3 max/ Ry BMmax)?) /2) (2(E Ry Rt max)
exp((RasmaxRBas b )/ (€ry Ratmax)” + (Rig b/ (ERar RMimax))/2)
~2(ERy Rt max) exp((Riw/ (ERp Barmax)?) /2 + (
Rt max Razun)/ (Rar Bamax)?) — V2V/T Ragmaxerfo((Razub — Ragmax)/ (V2
(ERp Rarmax))) exp((Rig b/ (ERy Rarmax)?) /2 + (Rigun/ (§Rar Rt max)?) /2
(R max/ ERy Rarmax)?) /2) + V2T
Ragmaxerfe((Rariy — Rarmax)/(V2(ERy Rasmax)))
exp((Rigin/ (Ern Barmax)?) /2 + (Rig b/

(gl'%MRM,maX)Z)/2 + (R%J,max/(fRMRM,maX)2>/2)))/2 (826>
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Gz = ((ERy Ratmax) exp((—(Rigm/ (Ery Ritmax)?)/2)
~(Risub Ry Bamax)?) /2 = (B masx/ (ERa B max)?) /2) (2R 0 max
(€Rus Batmax) exp((Rasmax R n) / (€Ru Batmax)?
+(Rr ub/ (ERp Barmax)?)) + 2Ra110(ERyy Rasmax) exp((
Rt maxBarn) / (Era Batimax)” + (Rig ./ (§Rp Bmax))/2)
—2 Rz max (ERpy Rt max) XD (R (ERyy Ratmax)?) /2 + (
Rt maxBatub)/ (ERp Bvimax)?) — 2Rz ub (ERyy B max)
exp((Rig 1/ (ERy B max)?) /2 + (RazmaxBarub) €y Ratmax)”) —
V2T R axerfe((Razub — Rtmax)/(V2(ERy Ratmax)))
exp((Rim/
(ERn Ratimax)?) /2 + (B3 p b (€Rps Bt max)®) /2 + (R g max/ (Sp Bt max)?) /2)
+V2y/TRY axerfe((Rarmn —
Rtmax) [ (V2(ERy Rt max))) exp (R 1 Ry Rt max)?) /2
(R 1 ub/ Ry Ritmax)?) /2 + (R max (ERas Rt max) ) /2) —
V2y/merfe((Raub — Ratmax)/(V2(ERy Rasmax))) (R Rtmax) exp((Riyp/
(ERp Batmax)®) /2R3 b/ (ER s Brmax)) /2 + (B s/ (ERas Bbmax)?) /2)
V2v/merfe((Rara — Rasmax)/ (V2
(ERpr Rt max))) (ERyr Rt mar)? exp((Rig 1/ (€Rp Rbmax)?) /2

+(R?\4,ub/(€RJMRM7maX)2)/2 + (R?W,max/(gRM RM,maX)z)/2)))/2 (827)
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Figure S3: p(R) of the circular cross-section radius of a polydisperse barrel shape. Rp/max =
1800 A, Ry min = 500 A, pg = 3.

S5 Averages of the half thickness of the core of the platelet and
its square over a Gaussian distribution comprised between two
bounds

The distribution function of ¢ (the half thickness of the core of the platelet) is

pt (t) = ief(tftmax)z/(2£t2maxt?nax) (S28)

The normalization factor Z; is determined by the following equation

tu
7, = /b6_(t_tﬂlax)2/(2§t2maxt?ﬂax)dt

213

= (V2r(erf((tup — tmax)/ (V2pmantmax))) — erf (b — tmax)/ (V2 purtmax))) /2. (S29)

where t1, = max{tmax(l — Pc&tua)s tmin} and tup = tmax(1 + peét,., ) are the lower and the upper
bounds of the integrals calculated based on the dispersion & . . In these equations, i, is the
minimum allowed value of the lower integration bound, which cannot be negative. In our case we

fixed tmin =1 A

S9



The average of the k-power of the half thickness of the platelet core is defined as

by
ctbor L[k )2/ Q€ ) g (S30)

T Jty,

The average thickness, corresponding to k = 1 in Eq. S30, is

ty = —exp(—tha/s” — toy/s” — t,/5%)(s% exp(tl, /s
+(2tmaxtin) /5%) — 5 exp((2tmaxtub)/s” + ti,/s°)
— /T stmaxerfe((tub — tmax)/5) eXP(thay /5
+t2,/8% + 1, /5%)
/T stmax XDt /5 + top /87

2 /s2)erfe((tp — tmax)/5)) /. (S31)

where s? = 2¢2 . The second moment of the distribution is the case k = 2, which reads

max gtmax

<t?> = —exp(—td,. /5% — 12, /5% — 13 /57)(25% tmax exp(t2, /s°
+(2tmaxtin) /57) + 257t exp(t, /57
+(2tmaxtib) /%) — 28 bmax exp((2tmaxtub) /8°
+t2 /5%) — 25%tup, exp((2tmaxtub) /s> + th,/5%)
—vmsderfe((tup — tmax)/s) exp(t2,.. /s>
+on /st + th,/5%)
—2\/773t12naxerfc((tub — tmax)/S) exp(tfna@(/s2
12, /8% +18,/5%) + V7S exp(t2,. /5% + 12, /5%
+t2 /s%)erfe((ty, — tmax)/S)
+2/Tst2 o exp(tan /52 + 12157

+i,/5%)erfe((tn — tmax)/5))/2- (S32)
The dispersion of ¢ is calculated as

&= (<> /12 —1)1/2, (S33)
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S6 Average number of stacked platelets over a Gaussian distribu-

tion comprised between two bounds

The Gaussian distribution function of the number N, of stacked platelets is

1
O (s34

c

The normalization factor Z; is determined by the following equation

Nc,ub 9 2
ZNC — / e*(Nc*Nc,max) /(ZUNC)ch
Ne¢ b

Ncu _Ncmax Nc _Ncmax
:(mwﬁpqu>_m(vwvﬂ. (335)
2 \/§ch \EO'NC

where N¢jp, = max{Nemax — PGON,, Nemin} and Neup = Nemax + Peon, are the lower and the
upper bounds of the integrals and N yin is the minimum allowed value of the lower integration

bound, which was fixed to N.min = 1. The average number of stacked platelets is

Nc,ub G5
Nc,O = / Ncch(NC) dNe = ——
Ne¢ b ZN.

GB = Vv 27T]Vc,maXO'Nc

+O—]2\78 (6_(Nc,1b_Nc,max)z/(20']2vc) _ 6_(Nc,ub_Nc,max)2/(20'12\[6))

m Negb — Nemax Neub — Nemax
+N, o C\/> [erfe <’> — erfe <’ 536
c;max?Y N, 9 \/§UNC \/§UNC ( )

S7 Distribution function of the center-to-border distance of a

polydisperse barrel

For a barrel with minimum and maximum circular cross-section radius vRj; and Ry, respectively,
and with height H, the distance from the center and the border taken along a direction that forms

an angle 8 with the barrel axis is given by the function

H 0<pB<tan"! (21/[1?1)

2cos f3
H Ry [Hv tan 8+(1-v)\/A(1—20) 3, + H2 tan® ] 0< 8 < tan-] (21/11}1%) (S37)
Ry B=1

cos ,8[4(1—V)2R?V[+H2 tan? ,B]

S11



Hence, the average center-to-border distance is the zenith integral

w/2
Re — / 4B sin B £o(8) (938)
0

For a polydisperse barrel over both Rj; and H, the probability density of the center-to-border dis-
tance, p(R.), is obtained by sampling Rj; and H over the two corresponding distribution functions
p(Rar) and p(H) determined by the analysis of SAXS data. A simple Monte Carlo method that

samples 300000 values of R. has been developed for this aim.

S8 SAXS amplitude of 3 specular layers of electron densities with

smooth transitions

The excess ED profile, relative to the average ED of the entire barrel (py,1, see Eq. S122), of 3

specular layers with smooth transitions along the z direction perpendicular to the layers is?

3
py(z Z Pt — Pri-1)E(2, 2, 0p1,5) (539)
j=1

where pro = ppr, the indexes j = 1,2, 3 correspond to the outer, middle, and inner domains, the
z levels are z; = t + 7;, with, by definition, 71 = #; + t2, 2 = t2 and 73 = 0. The smoothness
parameter on going from the j-layer to the (j —1)-layer is oy, ;. The function E(z, 29, o) represents

a combination of two symmetrical error functions?,

1 z+ 2 z—Z
E(z,zp,0) = 3 [erf (21/200> —erf (21/200)] (540)

A representative plot of §p¢(2) is shown in Fig. S4. To note, the volume fraction distributions along

z of the three domains are,

vi1(z) = E(z,21,0p11) — E(2, 22,0p12) (541)
902(2) = E(Z7227Up1,2) - E(Z>Z370p173) (842)
03(2) = E(z,23,0p3) (S43)

Details on the calculation of the electron densities py ; in Eq. S39 on the basis of the composition

S12



of the platelet are shown in Sect. S11.3.2 (Egs. S65, S115, S116, S117).

The one-dimensional Fourier transform of Eq. S39 reads

P1-Po

6p¢(2)

P2-Po

P3-Po

Figure S4: Excess ED calculated with Eq. S39.

3 )

sin(gz)) —q202, /2

Aq £(q) 2Zz3 Pfj— Pfj—1) qz~] ?op 5/
j=1 J

Eq. S44 can be re-written in the more useful complex space according to

.3
An,f(q) — Z Pfj — Pfj-1)€ zagl’j/Z(eiqzj )
q =
The squared amplitude is
2 —q%02 /2 —q%02 /2
Aﬂ,f(q) = 2 Z Z Pl — pf7j1—1)e 7 (pf,j2 - pf7j2—1)6 72
1=1j2=1

("1t + i) _ o1a(Tiy —Tia) _ o =1(m ~ i) 4 a2 +T0)

S13
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The averages < (t + tg)_lAaf(q) >, which enter into Eq. 18, read

3
_ 202
<+ AR > = o Z (Prn — Prar-1)Pe T
(e ’2‘1”1 <(t+t) et >y —2 < (t+t) >y

+e —12q7j, <(t+t2)_1 —2iqt >t)

—q%(c2 +02)/2
2 Z Z pf?.]l pf:]l 1)(pf7]2 pf:j? 1) I (Ujl UJ2)/
J1=1j2=j1+1

(eiq(TJlJ’_TJQ) < (t + t2)—1€2iqt >, _(eiq(le ~Tjy)
e T T)) < (t 4 t9) T >y

e Tt T2) < (t 4 ty) e Ha >y (S47)

We have calculated the term < (t + t2) '€’ >, by sampling the Gaussian distribution seen
in Eq. S30 over n; points and by performing an analytical integration over the piecewise lines

according to

tu

(bt ta) e s = T [ gy etk () (26 ) g
Zt b

ne—1

~ ziﬁ 3 (1 — igk Attt — ity (1 g ty)~Le (1 —tman)/ (6 )
tq °
7j=1

+((1 4 igkAt)ekti — glaktiv) (¢, tg)_le_(tj_tmx) ACTNEN) (S48)

where the sampled points are t; = ty, + (j — 1)At, with At = (typ, — ) /(e — 1).

S9 Calculation of the radial averages of Eq. 18

The three radial averages shown in Eq. 18, which involve the following three functions,

FI(R) = ti(t1 +2(R+t2))(R+t2) 2, (S49)
FQ(R) = tg(tz + QR)(R + tg)_Q, (S50)
F3(R) = R*(R+1y)7% (S51)

S14



are defined by the following integral

R b
<Fu(R)>r = / Fu(R) p(R)dR
VR b

1 RM,ub _ _ 2 2 2
— Fk,a(RM) e (RM RM,max) /(2€RM RM’maX)dRM, (852)
ZRM R

where, considering the definition of p(R, Ry, vRyr) (Eq. 11), we have introduced the following

functions

Ryg,ub
Fro(Ry) = / Fi,(R)p(R, Ry, vRy)dAR

Rarb
Ry
= Fi(R)p(R, Ry, vRy)dAR (S53)

vRy s

We have been able, by exploiting the computer algebra system Maxima?, to analytically solve the

integrals shown in Eq. S53. Results, for the case Ry;(2v — 1) + t2 > 0, are given by the following

S15



relationships:

Fio(Ry) = —(VRy +tav/2Ryv — Ry + ta(27
3t + (wt? — 2mtgt) )R, + ((—2mty
R3,) + (47toty, — 2mt2)R2, + 6mtdt,
Ry )v + (At Ry, + (dntoty + mt3)
R34 (((2t3 + 8tot1)R3, + 8t Ry )v* + (1245
tiRas + (Stoty — 43 R, — 4t R3)v + (263 — 4
tot1)R%, 4+ 4t3ty) sin ™ (Ryv — Rag)/(t2 + Ry
V) + ((4tot? — Smtdty)R3, + (43 — 167ty
t1)R3; — 8mt1 Ry)v? + (26313 — 8xt3
t1) Ry + ((—4tot?) — 8wtat)) R, + (Smty
t| — 6t3)R3; + 87t Ry )v — 21t Ry + 2
2R3, + Awtat  R3, — 26313 Ry — 27
tat1)/((—2taRa) + 4t3R3, — 2R3, + (10R3, + 8ta Ry, — 12
2R3, — 8t3R3, + 2taRyr)v + ((—16R3,) — 242 Ry, + 8

t3R2 )% + (8RY, + 16ta R4, + St3R3,)VP) (S54)
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Fyo(Ry) = —(V Ry +tav/2Ryv — Ryr + to(27
ty — 3mtiR%, + (—27toR3;) + 6712 R3, + 6
T3 Ry v + (AmtyRY, + 3mtaR3,)
V2 + ((613R3; + Sto Ry )W + (1263 Ry + 1265R5, — 4
taR3 v — 6t3R3, + 4t3) sin ™ ((Ryv — Ryy)/(ta +
Ru))) + (((=87m) — ) t3R3, + ((—167) — 4)t2R3, — 8nty
RV 4 (((—=87) — 2)taRyr + (4 — 8m)t3R3, + (87 + 6)13
R3, + 8mto Ry v — 2mta Ry, — 263R3, + 4
TSR3, + 25 Ry — 2mt3) ) ((—2t5 Ray) + 4t3
R, — 2R%, + (10R%, + 8ta Ry, — 12t2R3, — 8t3R3, + 213
Ruy)v + ((—16R3,) — 24t Ry, + St3R3,)v* + (8R3, + 16t

R}, + 8t2R3 )1 (S55)

F3.(Ry) = (VRm +ta/2Ryv — Ry + to(2r
t3 — 3mtiR3, + ((—27taR3,) + 6713 R, + 6
T3 Ry v + (Anty Ry, + 3mtaR3,)
V2 + ((6t3R%, + 8toR3,)v? + (1263 Ry + 12t3R%, — 4
toR3 v — 6t3R3, + 4t3) sin Y ((Ryv — Rag)/(ta +
Ryv))) + (=83 R}y) — 1662 Ry, — 8R3 )V + (((—=8) — 12)13
R3, + ((—167) — 4)t3R3; + (24 — 8m)ta Ry, + 16R3)v? + (((—87) — 4)
taRar 4+ (12 — 8m)t3R3, 4 (87 + 18)t3R3, + (87 — 8)to
Ry — 10RS,))v + 2R3, — 2nta Ry, — 6t3R3, + 4n
tSR3, + 4t5 Ry — 2mt3) /((—2t3Rpy) + 43R5, — 2
Ry, + (10R3, + 8ty Ry, — 1262R3, — 8t3R3, + 2t3Ryy)
v+ ((=16R5;) — 24to R4 + 8t3R3,)v? + (8R3, + 16to Ry, + 8

t3R3)v°) (856)
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On the other hand, for Ry;(2v — 1) +t2 < 0, the functions Fj, ,(Ras) are:

Fio(Ry) = —(VRu +ta/(—2Ryv) + Ry — to((—2i
Ttsty) + (2imtoty — imt?)
R3, + (2imt Ry, + (2imt? — 4im
tot1)R3; — 6imtaty Ryr)v + (((—4i
Ttoty) — imt?)R3, — dimty
RV + (((—17) — 4tat1) RYy — 461 Ry )2 + (615
tyRar) + (267 — dtaty)RY; + 201 RY, v + (2t
t1 —t3)R3, — 263t1) log(Rasv + t2) + (85 + 4
tot1)R3, 4 4t R3,)v? + (613t Ry + (4t

t — 23R, — 261 R3,)v + (3 — 2tot1) R, + 2

t3t1)log(v/Rar + tan/(—2Ryv) + Ry — to +
Ryv — Rup))) + ((2tat] — dmtsty) Ry, + (2

t2 — 8mtoty )R, — dmt Ry, + ((t5

t1 — dmtat)) Ry + ((—2tat3) — drtsty)

R2, + (4rtoty — 313)R3, + 4wt Ray)v —

mt Ry, + 2R3, + 2ntat RS, — 13

iRy — 7taty)/((—taRar) + 2t5RY, — Ry, + (5
R}y + 462 Ry — 613RY, — 465R3, + tyRy)v + ((—8

RY) — 12t9RY, + 463 R3 )% + (4R, + 8t2 Ry, + 43R V%) (S57)
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Fyo(Ry) = —(V/Rur +ta/(—2Ryw) + Rap — to((—2i
mty) + JimtaRa, + (2inta Ry, — 6
inta R, — 6imts Rar)v + ((—4i
mtaR3,) — JimtsRa, )2 + (((—3t3R3,) — 4
toR3 )V + ((—6t3Ryy) — 6t2R3, + 2t9R3,)v + 3
2R3, — 2t3) log(Rav + t2) + ((3t3R3, + 4t

R3O + (6t3 Ry + 613R3, — 2t R3 v — 313

R2, + 2t log((v/Ras + t2n/(—2Rpv) + Ray — to +

Ryv — Rup))) + (((=4m) = 2)13R%, + ((—87) — 2)t3R}, — 4
Tt Ry + (((—47) — D3Ry + (2 — 4n)t3R2, + (4

7+ 3) 2R3, + Anty Ry, v — mta R, —

3R, + 2mty R, + ta Ry — 7t5) /(5

Ru) 4+ 263R3, — Ry, + (5R3, + 4taRY, — 6t3R3, — 43

R2, +t3Ruy)v + ((—8R3,) — 12ta Ry, + 4t3R% )% + (4

R3, + 8tyRY, + 4t3R3,)1%) (S58)
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Fso(Ry) = (VRm +ta/(=2Rpv) + Ry — ta((—2i
mty) + 3imt3Ra, + (2inta Ry, — 6
int3 R, — 6imtsRar)v + ((—4i
mtaRy,) — Jimts Ra, )V + (((—3t3R3,) — 4
ta RV + ((—6t3Rps) — 63R2, + 2t R3,)v + 3
t3R3, — 2t3) log(Rav + t2) + ((3t3R3, + 4t

Ry + (6t3 Ry + 613R3, — 2t RS, )v — 313

R2, + 2t log((v/Ras + t2v/(—2Rpv) + Ray — to +

Ryv — Ryy))) + ((—4t2R3,) — 8taR3; — AR5,V + (((—4

7) — 6)t5R3, + ((—87) — 2)t3R3; + (12 — 47)ta R}, + 8R3))
V2 4 (((—4m) — 2)taRyr + (6 — 4n)t3R3, + (47 + 9)t3R3, + (4
7 —4)ta Ry, — 5R3,)v + RY, — wta Ry, — 33

R3, +2mt3R3, + 264 Ry — t5) /((—taRyr) + 2

2R3, — Ry, + (BRY, + 4o R3; — 6t2R3, — A3 R%, +

t3Ra)v + ((—8R3,) — 12t R4, + 463 R2 )v? + (4R35, + 8

ta Ry + 43RS )V) (S59)

Notice that Egs. S57-S59 have been solved in the complex space so that, for example, the logarithmic
functions are applied to negative numbers. However, we have checked that the imaginary part of
all the expressions is zero. Finally, the integral averages < Fj(R) >p over a Gaussian (shown in

Eq. S52) are numerically calculated with the Simpson’s rule by using 10 points.

S10 SAXS amplitude of 3-electron density levels of CP bilayers

with smooth transitions

The excess ED profile of 3 specular layers of EDs with smooth transitions along the z direction

perpendicular to the layers, representing the k-th nano-crystal region of CP (see Fig. 3, panels C
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and D), is?
3
0pr(2) = Y (ki — Pri-1)E(2, 2, ki) (S60)
i=1
where pcp g is the average CP ED, according to

3
Zizl VCP,iPCP,i
3
Zi:1 VCP,i

Pro = (S61)

In this equation, vcp; and pcp; are the molecular volume and the ED of the carboxyl group
(¢ = 1), the middle (i = 2) and the terminal (i = 3) chains of the CP molecules, respectively. The
z levels are z; = Zf,:l Ok, and oy, is the smoothness parameter on going from the i-layer to the

(¢ — 1)-layer. A representative plot of dpi(z) is shown in Fig. S5. The one-dimensional Fourier

transform of Eq. S60 reads

3 .
sin(qz;) _g252
Aak(g) =2 zilpri = pric1) q(z. i) g /2 (S62)
=1 ¢

P1-Po

0Pk (2)

P2-Po

P3-Po

Figure S5: Excess ED calculated with Eq. S60.

Electron densities p;; and thicknesses d;; are calculated according to the physical-chemical
characteristics of the groups forming the CP molecule, shown in Table 2. Explicit equations are
reported in the Sect. S11.3.1, Egs. S85, S86, S90, S91, S92, S93, S94, S96, S97, S98, S99, S100 and
S101.
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S11 Volumetric constraints and calculation of electron densities

S11.1 Water and thermal expansivities

The relative mass density of bulk water is calculated as a function of T" with the following expression
—Qwat (T_TO)_BWat (T_T0)2/2 (863)

dwat =e€ ’

where the thermal expansivity of water at T, and its first derivative are ayat = 2.5 - 1074 K~! and
Bwat = 9.8 - 1076 K=2, respectively®. Conversely, the temperature dependency of the relative mass
density of both CP and P80 molecules is expressed as a function of the thermal expansivity ou;, of

lipids, according to
dyyp = e~ w(T=To), (S64)

ayip being considered an adjustable parameter.

The bulk water electron density is

P0 = €H,0/ (Vgat/dwat ) (S65)

S11.2 End-capped cylindrical micelles

The molecular volume of the hydrophobic region of P80 is
vpgo,hyd = (14vcn, + 2ven + ven, )/ diip- (566)
The molecular volume of the dry polar region of P80 is written as
VP80, poldry = ((2vcH, + V—0-)20 + v>c= + 2v_o— + vo= + 2vcH, + 4vcn + 3von)/diip.  (S67)

The number of water molecules per molecule of P80 in (k = 1) domain (see Eq. S12, here
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referred to as 1-domain) of the end-cap region of the micelle is derived by the following equation

3 2
T'wat,cap — (25capVP80,hyd+6R2,cap6capVP80,hyd
3hd; 6123 capd
F9M0capP8O,hyd + 0415 ¢apOcap’P80,hyd
3
JF6h-R2,cap(scapVPSO,hyd - 2f€2,cap7/13‘807p01,dry
—3hR3 + h? )/
2,capP80,pol,dry VPg0,pol,dry

((h+ R2ycap)2(2R2,cap - h)’/;)vat/dwat/czwat,cap) (568)

The number of water molecules per molecule of P80 in 1-domain of the cylinder region of the micelle

is derived by the following equation

2 2 2
5capVP80,hyd + 2RQ,Cap(ScapVP80,hyd - RQ,CapVP8O,pol,dry +h VPg0,pol,dry
(Rz,cap = 1) (h + Racap)Vigar / dwat / dwat eyl

(S69)

T'wat,cyl =

Accordingly, the electron densities of the 1-domain of the end-cap and of the cylinder regions of

the micelle are

preap = ((2ech, +e-0-)20+esc=

+2e_o— + eo= + 2ecH, + 4ecH + 3eoH + T'wat,cap€H,0)

/(VP80,pol,dry + T'wat,capVwat/ Awat/ CZwat,cap) (S70)
preyl = ((2ech, +e—0-)20 +esc=

+2e_o— + eo= + 2ecH, + 4ecH + 3e0H + Twat,cyl€H,0)

/(VP8O,pol,dry + rwat,cylyxc;)vat/dwat/dwat,cyl) (871)

In Eqgs. S68-S71, (fwamap and ciwat,cyl represent the relative mass density of water molecules embed-
ded in the 1-domain of the end cap and the cylinder regions, respectively.

The electron density of the hydrophobic domain of the P80 molecule is

ppso2 = (14ech, + 2ecuH + ecHs;)/VPso,hyd (S72)

This ED corresponds to the ED of the 2-domain of both end-cap and cylinder regions of the micelle,

p2,cap and po ey, respectively (see Eq. S12). The hydration of the 1-domain is calculated by the
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ratio between the volume occupied by water and the total volume of the 1-domain, in both regions

X . Twat,capl/é)vat/dwat/dwat,cap (S?3)
cap — =
VP80,pol,dry + Twat,capy\?vat/dwat/dwat,cap
R R
rwat,cylywat / dwat / dwat,cyl
Xeyl = (S74)

VP80,pol,dry + Twat,cylV\?vat/dwat/dwat,cyl

The area that each P80 molecule faces towards the water in the end-cap and the cylinder region

can be calculated by the following expressions

VP80,hyd ) 2 1+ gt
apP80,ec,cap,l — 37[1) o <1 + Rcap > 2 3 (875)
2,cap 2,cap 1+ %R h _ % (R h )
2,cap 2,cap
VP80, hyd eyl
apgo,ec,cyl,l = 27}/ <1 + cy> (876)
R2,cy1 RQ,cyl

We can also calculate the corresponding areas at the interface between 1-domain and 2-domain in

both regions. They are

VpPg0,hyd L+ th
) ,cap
apP80,ec,cap,1,2 — 3 3 (877)
R2,cap 1+ 3_h _ 1 h
2 R2,cap 2 R2,cap
VPg0,hyd
apg0,ec,cyl, 1,2 = QT (S78)
2,cyl

S11.3 Platelets

The molecular volume of CP, seen as a function of T, in the amorphous region (disordered chains,

a) is

VCP,o = (29VCH2 +2vcH; + Vsc= FV_0- + I/o:)/dhp. (879)

In the lamellar phases (ordered chains, (), the volume becomes

vep,g = (29vcH, Ben, + 2veH, BeH, + vso= + v_o— + vo=)/diip, (S80)

where (cn, and Scn, are, respectively, the reduction factors of volumes of the groups CHy and

CHs in the ordered chains relative to the values they have in disordered chains.
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S11.3.1 Lamellar domains

The number of CHy groups of CP that are considered to be part of the i = 1 domain (see
Eq. S60, shortly referred to as 1-domain) of each of the two lamellar phases are Nc, cP pol,1
and NcH,,cP,pol,2, respectively.

The fractions of CHs and CHjs that occupy the i = 2 domain (see Eq. S60, shortly referred
to as 2-domain) of the first lamellar phase are xcp,ch,,1 and xcp,cH,,1, respectively, where the
fractions of CHy and CHj3 that occupies the 2-domain of the second lamellar phase are xcp,cH,,2
and xcp,cH,, 2, respectively.

The number of correlated bilayers of the first and the second lamellar phase are Ncp,; and
Ncp 2, respectively, and the corresponding distortion factors are gcp,1 and gcp, 2, respectively.

The areas associated with each CP molecule in the two lamellar phases are acp,1 and acp,2,
respectively. These values allow us to calculate the repetition distance of two lamellar phases

according to

di = wvcpg/acpa (S81)

dy = wvcpg/acpp. (582)

The volumes of the 1-domain of the CP molecule in the first and the second lamellar phase are,

verag = (1/dip)(vsc= + v—o— + vo= + NcH,,CP pol,1 VCH, BCH, ) (S83)

veppn = (1/dip)(vsc= 4+ v—o— + vo= + NcH,,CP pol,2V/CH, BCH, ) (S84)

and the two corresponding thicknesses are

i1 = wvepii/ace (S85)

d21 = wvcpai/acpz2 (586)

The total volume of the CHy groups in both the 2-domain and the 3-domain of the CP in the

first and in the second lamellar phases are

VCP,1,CH223 = (29— NcH,,CP pol,1)VCH, BcH, / diip (S87)

VCP2,CH:23 = (29 — NCH,,CP pol,2)VCH, BcH, / diip (S88)
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The total volume occupied by the CHj3 groups in the CP molecule is

VCP,CH; = 2VCH;BcH,/ diip (589)

The thicknesses of the 2-domain the CP molecule in the first and in the second lamellar phase

are

d12 = (VCP1,CHy,2,3TCP,CHa,1 + VCP,CHs £CP,CHs,1)/ACP 1 (590)

d22 = (VCP2,CH,,2,3TCP,CH,,2 + VCP,CH3 £CP,CH3,2)/ACP 2 (S91)

The thicknesses of the 3-domain the CP molecule in the first and in the second lamellar phase

are

013 = (Vep1,CcHs2,3(1 — 2P cHa1) + vop,cHs (1 — Zop,cH,,1))/acP 1 (992)
d23 = (vcp2,cHe23(1 —2ep,cH,,2) + vop,cHy (1 — Zop,cHs,2))/acp 2 (S93)
The average electron density of the CP molecule is

ec + 2eo + 29ecH, + 2ecH,
VCP,3

pcp,o = , (594)

where we have introduced the mean molecular volume of CP for ordered and disordered regions of

the inner part of the platelet,

Ucp3 = Ysvcp,a + (1 — y3)vep g (595)

The electron densities of the 1-domain of the first and the second lamellar phase are

pcpi1 = (ec +2eo0 + ecu, NcH,,CPpol,1)/VCP,1,1 (596)

pcp21 = (ec +2eo + ecH, NcH,,cP pol2)/VCP 2,1 (897)
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The electron densities of the 2-domain of the first and the second lamellar phase are

) TCP,CH,,1(29 — NCH,,CP,pol,1)€CH, + £CP,CH;,12€CH; (398)
CP,12 =
VCP,1,CH,,2,3CCP,CH,,1 + VCP,CH3XCP,CH3,1

) TCP,CH,,2(29 — NCH,,CP,pol,2)€CH, + LCP,CH;,22€CH; (99)
CP22 =
VCP,2,CH,,2,3LCP,CH,,2 T VOP,CH; LCP,CH3,2

The electron densities of the 3-domain of the first and the second lamellar phase are

(1 —zcp,cH,,1)(29 — NcH,,CP pol,1)€CH, + (1 — ZcP,cH,,1)2€CH,
popis = (S100)
VCP,1,CH,,2,3(1 — Zcp,cH,,1) + vop,cHs (1 — Zop,cHs, 1)

(1 —zcp,cH,,2)(29 — NcH,,CP pol,2)€CH, + (1 — Zcp,cH,,2)2€CH,

pPCP2,3 = S101
VCP,2,CHs,2,3(1 — Zop,cH,,2) + Vep,cHs (1 — Zep,cHs 2) ( )

S11.3.2 Entire platelet

The nominal w/v concentration (in g/L) of nanoparticles, corresponding to both CP and P80
molecules in the sample, is indicated as c;np and the nominal molar ratio between CP and P80

molecules as rcp pgy. To each of these two parameters, we associate two correction factors, k¢, \p

and k Hence, the w/v concentration of CP in the sample is

TCP,P80°

B kepxpciNpMop
Mcp + Mpso/ (krep psoTCP,P80)

ccp (S102)

The mass balance of CP and P80 is combined with the structural parameters of the platelet as
follows. By referring to Fig. 3, the volumes of the platelet’s core and the second (or intermediate)

platelet’s shell (labeled with 7 = 2,3 and f = 2,3) are related to the number of CP and P80

molecules in the platelet (Ncp p1 and Npgg p1, respectively) using

3 3

S Vi o= 2m(t+ta)(R+ 1)’
F=2j—2
= Ncp pivcp + Npgo plVP8o,hyd (S103)

where Ucp is the average molecular volume of CP in the platelet’s core and the second platelet’s
shell. The number of P80 in the platelet can be expressed as a function of the fraction of P80

molecules embedded into the platelet, ypgg, and the nominal molar ratio between CP and P80
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molecules, rcp pso (a parameter known by the composition of the sample),

Ncp,p1
Npgo,pl = ypso—p- (S104)
TCP,P80Krcp pso
Combining Eqgs. S103-S104, we find Ncp p1
27 (t +to)(R + ta)?
NCP,Pl = UP80,hyd YP80 (8105)

17
cp + TcP,P80Krop pso

The average value of Ncp 1 over both the radial distribution p(R) (Eq. 13) and the distribution of
the half-thickness p;(t) (Eq. S28) is
27 (to + t2) (RG(1 4 £F) + 2t2Ro + £3)

VP80,hyd P80
TcP,P80krap pso

<Ncpp1 >=

- (S106)
vcp +
Moreover, by considering only the volume of the second (intermediate) shell of the platelet, the one
that contains the hydrophobic domain of P80 molecules embedded in the CP region (represented
in cyan in Fig. 3 panel B), we can write
3 5—f
SO <Vii> = 2m(to + b)) (RA(L + €3) + 2t5Ro + 13) — 2mto RA(1 + €3)

=2 j=2
= < Npgopi> (VPso,hyd + T'CP,PoCP) (S107)

where 7cp pgo represents the average number of CP molecules per P80 molecule in the second
platelet shell. This definition allows to calculate the average molecular volume of CP in the whole

platelet,

YP80TCP,P80 (

VCP,a — UCP3) (S108)
TCP,P80Krcp pso

vcp = VUcpgs+t

where we have assumed that in the second platelet’s shell, all CP molecules are in the amorphous
configuration. Combining Eqgs. S103-5108 it is easy to analytically find out 7cp pgy as well as

< Ngp pl >, <Npgopi > and vcp. We can also calculate both the overall volume fraction of CP and
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the volume fraction of CP in the inner part of the platelets, according to,

Naccpvcp
b = Nacorler (S109)
CP
YPg0TCP,P8OVCP,
¢cp3 = ¢cp <1 — = - ) (5110)
VCPTCP,PSO]{TCP,PSO

The average area of the platelet associated with each P80 molecule can be calculated by referring
to the second layer of the platelet and considering the ratio between the sum of the volume occupied
by the hydrophobic domain of P80 and the one occupied by 7cppgop molecules of CP and the

thickness of this layer,

VP80,hyd + TCP,PSOVCP,a
to

apggjpl = (Slll)

To note, by assuming an average hexagonal displacement of the P80 molecules on the platelet

surface, the average distance between the nearest neighbor P80 molecules is

dpso,pso = \/ 2apso.pl/V3 (S112)

We also consider the number of water molecules associated with each P80 molecule occupying the
first layer region of the platelet (shown in green in Fig. 3), indicated with 7yat pso. On the other
hand, the thickness of the first layer of the platelet can be calculated by taking into account the
volume occupied by the polar head of P80 and the one due to 7yat,pgo Water molecules, supposed

to have a relative mass density Ciwat7p1 in respect to the bulk water mass density

o
Vwat

VP80,pol,dry T+ Twat,P80 T s
t1 = 2 (S113)
apgo,pl

Therefore, we can calculate the fraction of the platelet surface occupied by the polar head of P80

VP80,pol,dr
¢spsy = ——t (S114)
t1apgo,pl
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The electron density of the 1-domain of the platelet results,

pr1 = (ec+2e0 +29%cH, + 2ecH; + Twat,PROCH,0)

VO

/ (VP80 pol.dry + Twat,pgo—-—2—) (S115)
wat,pldwat

The electron density of the 2-domain of the platelet results,

pPr2 = (14ecn, + 2ecu + ecu, + TCP,P80 (ec + 2e0 + 29ecH, + 2ecH;))

/(VPso hyd + TP psovcp) (S116)

Finally, the third ED values correspond to the average electron density of the CP molecule, given

in Eq. S94.

Pf3 = PCP,0 (S117)

S11.3.3 Barrels with shells

The average volume of the region between two subsequent platelets (represented in white in Fig. 3

panel B) is

Vo = 2rAHRE(1+ER) + 13 +13 + 2Ro(ta + 1) + 2tat] (S118)

The average volume of the first shell region of platelets (represented in green in Fig. 3 panel B) is

Vi= = 27Tt1[R(2)(1 + 5}23) + t2(2R0 + t2) + (to + i+ tl)(QRO + 2t9 + tl)] (8119)

The average volume of the second shell region of platelets (represented in cyan in Fig. 3 panel B)

is

Vo = 2mty[Rg(1+£R) + (to + t2)(2Ro + t2))] (S120)

The average volume of the core region of platelets (represented in blue in Fig. 3 panel B) is

Vs = 2mtoR:i(1+£%) (S121)
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The average ED of barrels is

pwat‘/() + pf,l‘/l + pf,QVQ + pf’3‘/3

_ S122
Porl Vo+ Vi+ Voot Vi (5122)
The average number density of barrels is
- Nyccp
' Mcp <Ncgp,p1> Ne
ocp
= S123
vop <Ncpp1> Ne ( )
The volume fractions of CP, P80 and water in the barrel are
< Ncppl > Vcp
Pbri,cp = —E (S124)
< Npsgo,p1 > (VP80,hyd + VP80, pol,dr
Pripso = p> ( l’)y ol dry) (S125)
< Npgo.pl > T'w d VoS /d
Goriwat = (< Npgop1 > 1 at,Pso/D wat,pl T V0)Viat/ dwat ($126)
where
D = (<Npgopl> Twat,Ps0/ dwat.pl + Vo) Vot / dwat
+ < Npgo,p1 > (VP8o,hyd + VP80,poldry)+ < NP pl > Vcp (S127)

S11.3.4 Average surface of the barrel

The surface of a barrel with height H, major and minor radii vRj; and Ry, respectively, results

Sp = 2wR3,(v+2)f(e,v) (S128)

where e = 2R);/H and the function f(e,v), corresponds to the following integral

fley) = 1/01 PRt \/1+E%2(1_V)2d¢ (S129)

£ 1—¢2

that can be easily derived in the framework of the revolution solid theory. We have solved numer-
ically the integral in Eq. S129 in a two-dimensional grid of € and v in the corresponding ranges

% <e<5and 0 <v < 1. Subsequently, we have expanded the results in power series of v up to
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b(),j bl,j CLj b27j CQJ‘ bgyj 6373'
0.5382 -0.0739 0.1724 -2.9555 6.0253 1.3475 2.3820
0.8831 0.3803 -0.6286 2.3728 -9.8397 -8.1622 -3.6075
-0.8858 -0.6223 -0.2495 -0.2482 -0.3393 -0.0033 -0.3686
.2566 -0.5802 1.1276 -1.1853 0.4495
-12.0772 -11.3033 -5.5527 -4.6906 -5.6968 -4.7512 -6.1686

3.5727 0.9426 0.2049 1.0701 3.0945 7.7301 0.9234
-3.6432 -3.0487 -1.2873 -0.2511 -0.5396 -0.2639 -0.5900
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Table S1: Expansion coefficients according to Eqgs. S130 and S131.

the 6 degree
6 .
flev) = ) aje)! (S130)
§=0

We have then approximated the coefficients a;(e) with a combination of three exponential functions

over a background,

3

a;j(e) =boj+ Y by ek (S131)
k=1

Best fitting parameters are shown in Table S1 The comparison between the integrals and their
approximations due to Eqgs. S130 and S131 is shown in Fig. S6. The double expansion allows an
analytical calculation of the mean barrel surface, according to Gaussian distributions of both Ry,

and e,

<Spn> = 2m <R3, >R, (v+2) <fle,v)>:. (S132)
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Figure S6: Best fit of the integral expressed in Eq. S129 according to Eqs. S130 and S131.
The first average is given by
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where Zpg,, is calculated with Eq. S22. The second average depends on the mean value of e,

g0 = 2Rnr0/Ho, and its variance o2 = €53+ €30%1/(4R%\470) where 07, = Hjox, + 4§ N2tg. To

notice, Ry, is the average maximum circular cross-section radius of the barrel, according to

R

1 R,ub _ _ 2/090¢2 P2
RMQ (RM R]\Lmax) /(2§RM RJ\/I de)
ZRy,

Rarb
Gy
ZRy,
\/%SRI\/[R?WJH&X
1 *221 22R1g2”0 221 +22R1g21b
_56 SRar 2Ry, M, max rgRMRMmaX SRy %Ry, PR max

IV
2R x— V2R 2 N
erfc <\/> M ma \f MJb) - 2§RM RM max© gRM M max >

2§RM RM,max
2 2
1 1 R ub R ub 1, Ry, ub
T 2¢2 2¢2, R2 £, R / 262 267 ¢
— 56 Ryr Rjp; " M,max Qé‘%M R?M max® Rj -"M,max + 27T€R]u R%\l max® Rps Ry 1\1 max
bl b

erfc (ﬁRM,ub - \/ERM,maX>> (8134)

2§RM RM,max

As a result, we have obtained the following analytical expression for the average < f(e,v)>.

6
<fle,v)> =~ Z<aj ) > 1

1

0.2
<a](€) >€ = Z 6 60) /(2 s)dg
- ck,j(0tcr,;02/2)
= bojt 2Z Zbk eS0TI
i - ‘ B L
x |erf (50 6\1;5; Ck’JUE> —erf <€O E%j Ck’]%)] (S135)

€ub

e_(E_EO)Q/(2O-§)d€

N
I
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€lb

() o (352

N |

where the two integral bounds are e}, = max{1/5,e9 — po.} and e,, = min{5, g + po.}.
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S12 SAXS amplitude of N, layers of electron densities with smooth

transitions

The excess ED profile of Ny layers with smooth transition in respect to the bulk water ED pq is

N,
1 < 2 — Zjbrl
Spoei(2) = 5 (pis1pr — pjpn) |1+ erf | =22= (5137)
24 2120 1
_]:O Js
where zjpn = i:l Tkbrl is the z coordinate of the plane that separates the (j + 1)-layer (with

ED pji11) and the j-layer (with ED pjy,1) with the assumption 2g 1 = 0, 7 b is the thickness
of the k-layer, oy is the smooth parameter between (j 4 1)-layer and the j-layer and with the
assumption pg 1 = po. To note, in the case of Ny = 0, there is only a smooth transition between

O-layer (bulk) and 1-layer (overall barrel). The Fourier transform of Eq. S137 is
i s
5 .
Abrl(q) = — Z(pj-f—Lbrl — pj7br1)€_§(q0'j,brl) £4%5,brl (8138)
q

J=0

To note, in the case Ny = 0 and for o py1 = 0 we have |Apn(q)|> = ¢ 2(p1,11— p0)?, which, combined

with Eq. 20, leads to the typical ¢~* Porod behaviour.
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Time from preparation < Rpy > ERy

(days) (A)
0 939+6  0.29£0.02
2 988+8  0.32£0.02
6 9637  0.31+0.02
15 938+9  0.2940.02
30 959+5  0.2840.01

Table S2: Mean hydrodynamic radius of the LNS and associated dispersion obtained from the
analysis of the second-order autocorrelation functions measured by DLS.
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Table S3: Common fitting parameters obtained by the analysis of SAXS curves as recorded at
the Austrian SAXS beamline at ELETTRA. The unit of length is A. Validity ranges of fitting
parameters: * [—1000, 1000] (kJ/mol); ® [-50, 50] (kJ/mol); € [12.0, 15.0]; 4 [11.0, 14.0]; © [14.0, 17.0];
£114.0,17.0]; & [19.8,23.0]; ' [26.2,27.5]; | [48.0,54.0]; § [29.8,30.0]; * [0.95,1.00]; ! [0.95,1.00]; ™
[7.1,7.8] (10~* K~1); » [0.97,1.15]; © [0.97, 1.15]; P [0.97, 1.15]

A a 34843

) b 24.740.2
oo o © 13.040.1
Ve d 12.0£0.1
o o © 15.540.2
Vdu b 14.0£0.1
vy & 20.440.2
Ve, b 26.540.3
Vo, { 50.140.5
ZA 29.840.3
BcH, k 0.97+40.01
Ben, ! 0.97+0.01
ip mo7.2240.07

dyateyt ™ 1.1240.01

dyateap ©  1.0140.01

~

dyatpt P 0.9940.01

S13 SAXS analysis of the data recorded at ELETTRA
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Figure S7: Synchrotron SAXS curves recorded the Austrian SAXS beamline of ELETTRA of P80
(panels A-B) and LNP (panels C-D) samples reported in semi-logarithmic plot (panels A, C) and
in logarithmic plots (panels B and D), respectively. For a better visualization, curves have been
stacked by multiplying for a factor 10™~!, m being the index of the row from the bottom. In panels
A-B, data refer to 13.3 g/L P80 concentration. Green and blue points in panels C-D refer to 80.0
and 40.0 g/L LNP concentration, respectively. Solid black lines are the best fits obtained with the
global-fit method.
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Figure S8: Second-class fitting parameters (panels A-F) and derived fitting parameters (panels G-
O) obtained by the analysis of SAXS data recorded at the Austrian SAXS beamline at ELETTRA
of P80 shown in Fig. S7 (panels A-B). Points refer to 13.3 g/L P80 concentration. The validity
ranges of the fit parameters shown in the panels are: A) [6,30] A; B) [-30,30] A; C) [6,50] A; D)
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Figure S9: Second-class fitting parameters (panels A, B, C, D, F, G, H, I, J, K, L, M, N, O, Q, R,
S, T, U, V) and derived fitting parameters (panels E, P, W, X, Y) obtained by analyzing SAXS
data recorded at the Austrian SAXS beamline at ELETTRA of LNP shown in Fig. 3 (panels C-D).
Green and blue points refer to 80.0 and 40.0 g/L LNP concentration, respectively. The validity
ranges of the fit parameters shown in the panels are: A) [35,500]; B) [10,500]; C) [2,100]; D) [0,2];
F) [4,20] A; G) [600,3000] A; H) [100,400] A; I) [0,5]; J) [0,1]; K) [3,40] A; L) [0,10); M) [0,30] A;
N) [0,1}; O) [0,1}; Q) [30,65] AQ? R) [30,65] A23 S) [1,20]; T) [1,20]; U) [0,1]; V) [0,1].
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Figure S10: Probability densities of the circular cross-section barrel radius (panel A), of the total
thickness of the platelets (panel B), of the barrel height (panel C) and of the center-to-border
distance (panel D) obtained by the analysis of SAXS data recorded at the Austrian SAXS beamline
of ELETTRA. Green and blue lines refer to 80.0 and 40.0 g/L LNP concentration. Solid, dotted,
and dashed lines refer to the temperature of 20, 25, and 37 °C. In all panels, the dark-gray vertical
lines indicate the median at 80.0 g/L and 20 °C, and the shaded area indicates the corresponding
range between 1% and 3" quartile.
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Figure S11: Size distribution of a cylinder with spherical end-caps micelle resulting from the fit of
SAXS data recorded at the ID02 beamline at ESRF on P80 samples.
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Figure S12: Size distribution of a cylinder with spherical end-caps micelle resulting from the fit of
SAXS data recorded at the Austrian SAXS beamline of ELETTRA on P80 samples.
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Figure S13: Concentration of free P80 molecules in solution as a function of the total concentration
of the molecules calculated on the basis of the fitting parameters of SAXS curves. Linear fittings
at the beginning and the end of the curve allow us to calculate the cmc of P80.
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