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S.1 MetHoDS

S.1.1 The Inverse Potts model for protein homologous
sequences

Let us consider probability distributions P(o") of amino acid se-
quences o (= (o, . ..,0L)), which satisfy the following constraints
that single-site and two-site marginal probabilities must be equal
to a given frequency P;(a;) of amino acid a; at each site i and a
given frequency P;;(ax,a;) of amino acid pair (a, a;) for site pair
(i, j), respectively.

P (0' i = le) =

D P = Pilar) (SD
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where o;,a; € f{amino acids, deletion} k = 1,...,q, ¢ =
[{amino acids, deletion}| = 21, i,j = 1,...,L, and 64,4, is the
Kronecker delta. The sequence distribution P(o|h,J) with the
maximum entropy can be represented as
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where Lagrange multipliers h;(ax) and J;;(ax,a;) are interaction
potentials called fields and couplings, and ¥y (o7|h, J) is referred to
here as evolutionary energy.

Fields hi(ax) and couplings J;j(ax,a;) provide useful infor-
mation to understand protein evolution [16] and also to predict
residue-residue contacts in protein structures on the basis of
coevolutional residue substitutions [1], [2], [8], [71].

For given single-site P;(a;) and two-site frequencies P;;(ax, a;),
which are evaluated from a multiple sequence alignment, inferring
hi(ax) and J;;(ax, a;) have been attempted as the Inverse Potts prob-
lem by the Boltzmann machine learning [14], [22], by the mean
field approximation [1], [2], [8], by the Gaussian approximation
[72], by maximizing a pseudo-likelihood [10], [11], [68], [73], and
by minimizing a cross entropy in the adaptive cluster expansion
[12].

S.1.2 The sample average of evolutionary energy

According to the Potts model, the sample average of ¥y (o) over
natural sequences, oy, fixed in protein evolution is equal to the
ensemble average of yy(0) over sequences, o. Sample averages
are calculated with a sample weight w,, for each homologous
sequence, which is used to reduce phylogenetic biases in the set
of homologous sequences; for example, the sample average of
evolutionary energy is calculated as follows.

Doy Woy¥n(on)
Za-N Waoy

Wn(o))o

Un(oy) (S5)

(S6)

where ¥y (o y) denotes a sample average of ¥y (o y) with a sample
weight w,,, for each homologous sequence oy, and (Yn(0))s is
the ensemble average of yy(o) that obeys a Boltzmann distribu-
tion.
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S.1.3 Ensemble average by a Gaussian Approximation for
the distribution of the evolutionary energies of random
sequences

The ensemble average over sequences, for example, of Yy(0) is
estimated by the Gaussian approximation [16], [53], in which the
distribution of the evolutionary energies of random sequences is
approximated as a Gaussian distribution, N (¢, 6¢°). The mean i
and variance 6y are evaluated as those of evolutionary energies of
random sequences whose amino acid composition is equal to the
average amino acid composition of sequences in a protein family.

Wn(@Ng = [ ) un(@)exp(~yn@N1/Z,  (ST)

[ v exp(—yn) N(@, 602 dipy
[ exp(=yn) N, 6u®) dipry
U(floy) — W (flon)

where f(oy) is the sample-average amino acid composition of
natural sequences in a protein family.

(S8)

(89

S.1.4 Relationships between evolutionary energy y (o),
fitness m(o), and folding free energy AGyp(0) of protein o
[16]

In [16], it was proved by assuming the detailed balance principle
that the equilibrium distribution of protein sequences must be the
Boltzmann distribution of their Malthusian fitness m as well as that
of Aynp. On the other hand, a protein folding theory [50], [51],
[52], [53] based on a random energy model (REM) indicates that it
can be approximated to the Boltzmann distribution of the folding
free energy divided by selective temperature, AGyp/(kgTs).

P™ (p) exp(dNm(p)(1 = Gn))

PG = >, Pmut(y) exp(dN.m(v)(1 — tIm_))) (510)
_ P @enCWn - @@

2y P ) exp(—(Wn(v) — Yo (f(»), 7))
P™ () exp(—AGnp(u, T)/(kgTy)) (S12)

2y P™U(v) exp(-AGnp(v, T)/(kpT))
where p™'(0) is the probability of a sequence (07) randomly
occurring in a mutational process and depends only on the amino
acid composition of the sequence f(0), g, is the frequency of a
single mutant gene in a population, kp is the Boltzmann constant,
T is growth temperature, T is selective temperature that quantifies
how strong the folding constraints are in protein evolution, f(o) =
> f(O)P(o) and log P™'(T) = Y, P(0) log([]; P™(c)). Then,
the following relationships are derived for sequences for which

fw = fQ.

AN.m(u)(1 —qn) = —AyYnp(u,T)+constant  (S13)
~ M + constant  (S14)
kBTs

The selective advantage of v to u is represented as follows for
f@) = f0) = flo).
4N, s(u — v)(1 — gn)

(4N,m®v) — AN m(p))(1 — q,) (S15)
—(Aynp (v, T) = Aynp(p, T)) = —(Yn(v) — Yn() (S16)
—(AGnp(v,T) = AGnp(u, T))/(kpT)

= —(GnW) — Gn()/(kpTy)

Yp(p) = Gp)/(kgTs)

14

(S17)

Un(p) = Gy /(kpTy) (S18)
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where Gy(0) and Gp(o) are the free energies of the native and
the denatured states of sequence o. It should be noted here that
only sequences for which f(c") = f(c) contribute significantly to
the partition functions in Eq. S11, and other sequences may be
ignored.

S.1.5 Relationships among selective temperature (75),
glass transition temperature (7,), and melting temperature
(T,,) of protein

The distribution of conformational energies in the denatured state
(molten globule state), which consists of conformations as com-
pact as the native conformation, is approximated in the random
energy model (REM), particularly the independent interaction
model (IIM) [53], to be equal to the energy distribution of the
randomized sequences, which is approximated by the energy
distribution of the random sequences with the same amino acid
composition and then by a Gaussian distribution, in the native
conformation. That is, the partition function Z for the denatured
state is written as follows with the number density per energy n(E)
of conformations that is approximated by a product of a Gaussian
probability density and the total number of conformations whose
logarithm is proportional to the chain length.

Z

-E
f exp(kB—T) n(E)dE (S19)

exp(WL)N(E(f(on)), SE*(f(on)))

Q

n(E) (S20)
where w is the conformational entropy per residue in the compact
denatured state, and N(E(f(ow)),0E>(f(oy))) is the Gaussian
probability density with mean E and variance 6E2, which depend
only on the amino acid composition, f(oy), of the protein se-
quence, oy. The free energy of the denatured state is approximated
as follows.

2
Golow.T) =~ E(f(aw))—w%ﬂm (s21)
B
_ NT/T,
= E(f(ow) - SEX(fay)) (k /Tg) (522)
B
_ T,
uponT) = BN =S G@WNTITYZ  (523)
T (1+T%T%»/2 forT >T
Hg) = {T/Tg 7 o<, (524)

where E () and 6E? (6y?) are estimated as the mean and variance
of interaction energies E (Y ) of the randomized sequences, which
are approximated by random sequences, in the native conforma-
tion; £ ~ kT and SE? ~ (kBT_Y)Z(Sz/rz. T, is the glass transition
temperature of the protein at which entropy becomes zero [50],
[51], [52], [53].

dGp
———lr=,

= 0
oT

(S25)
The conformational entropy per residue w in the compact dena-
tured state can be represented with 7.

S6E?

L = ——
@ 2k T,

(S26)
Thus, unless T, < T, a protein will be trapped at local minima
on a rugged free energy landscape before it can fold into a unique
native structure.
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The ensemble average of AGyp(o, T) over sequences, which
is observable as the sample averages of AGyp(oy,T) over homol-
ogous sequences fixed in protein evolution, is estimated as follows

[16].

(AGxp(@, D)o = Y AGrp(ar, TIP(0r)

~ Z AGyp(o, T)PN(o) (S27)
{olf()=f(on)}
= (Gn(0))o —Gp(f(on),T) (528)

where the ensemble averages of Gy(o) over sequences is also
estimated in the Gaussian approximation [53].

(GN (@)
E _
~ f Eexp(~ ) NEFow), 0E* (o) dE - (529)
______ SE?
- E(f(mv))——g ;"N” (S30)

The sample averages of AGyp(oy,T) and yy(oy) over ho-
mologous sequences fixed in protein evolution are equal to their
ensemble averages over sequences [16].

AGnp(on,T)/(kpTy)

= (AGnp(o, T))o/(ksTy) (S31)

~  [SE*(f(own) [HT/T)T,/T - 11/(ksT,)*  (S32)

= S (flon) [HT/THT,/T 1] (S33)

= AGyp(on, Ty) | (ksT}) (S34)

T; = TTs/Tg = 1)/HNT|THT/T - 1) (S35)
——— ey Won(ow)

ynioy) = ——— (S36)

ZaN Way
= (Wn () ~ I(f(oN) — U (f(oN)) (S37)

where the sample averages are calculated with a sample weight
we, for each homologous sequence, which is used to re-
duce phylogenetic biases in the set of homologous sequences.
AGnp(on,Tg) corresponds to the energy gap [50] between the
native and the glass states, and 7; will be the selective temperature
if AGnp(on, T,) is used for selection instead of AGyp(on, T).

The folding free energy becomes equal to zero at the melting
temperature T,,; (AGyp(ON,T))e = 0. Thus, the following
relationship must be satisfied [50], [51], [52], [53].

T, T, T, T2
HE) = = 1+ 2y=1 ith Ty, <T,<T, (538
(Tg)Tm 2Tm( +Tg2) with T, s (S38)

S.1.6 Boltzmann machine learning

The cross entropy with a regularization term, S, which corre-
sponds to a negative log-posterior-probability per instance, is
minimized.
-1
21

where R is a regularization term, and 7 denotes an instance.
According to [14], instead of h; and J;;, we use the new
parameters ¢; and ¢;; for minimization, which are Lagrange
multipliers in the maximum entropy model corresponding to
[Za- P(o-)éa',-ak - Pi(ak)] and [Za’ P(O-)éo',akéa',a, - Pij(aka al) -
Y P@)0a Piar) = Pi(a) T P(0)Ssq + 2Pia)P(@)] in the

> log P(a™) + R (S39)
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maximum entropy model, respectively. The partial derivatives of
the cross entropy can be easily calculated:

oS
o " Zp(a)(sm Piap) + ———— a¢( B (S40)
oS

o - [Z(,: P(0)6 060, — Pijlar, ap)

= > P(@)50a Pila) = Pia) ) P(@)5,q

+2Pi(an)Pj(an]] + (541)

OR
0¢;j(a, ar)
The relationships between (h;, J;;) and (¢;, ¢;;) are as follows.

hla) = gila) - Y > dilanan)Pia)  (S42)
J&) 1
éij(ax, ar)

(S43)

Jijag,a)) =

The single-site and two-site frequencies, P;(a;) and P;;(ax, a;),
are evaluated from homologous sequences, each of which has a
sample weight w,, , in a multiple sequence alignment.

§ Woy 6(rN\,ak/ § Way

on oy

E Woy 60'N\,»ak 5(71\/,,»11,/ § Woy
oN ON

where oy denotes natural sequences.

2o P(0)054, and Y, P(0)05,4,05,4, are estimated by a
Markov chain Monte Carlo method with the Metropolis-Hastings
algorithm [23], [24], and then a gradient-descent algorithm is
used to minimize the cross entropy S; the Metropolis-Hastings
algorithm was employed rather than the Gibbs sampler [25],
because calculating full conditionals require more computation
time.

Pi(ar) = (544)

(S45)

Pij(ax,a)) =

S.1.7 Regularization

Couplings ¢;;(a,a;) are expected to be significant between
residues that are closely located in a 3D protein structure and
complex. Thus, they are expected to be sparse, because the number
of residue-residue contacts in a protein 3D structure is between 2
and 4 per residue depending on a criterion, in comparison with
the number of residue pairs, L(L — 1)/2, where L is a protein
length [74]. Here, to take account of the sparsity of the couplings,
the elastic net [54], [75], [76] and group L, regularizations are
employed to see the effects of different regularizations. The elastic
net regularization [54], [75], [76] is used instead of pure L;
regularization, which is not strictly convex and can occasionally
produce non-unique solutions [54]. Group L, is employed to deal
with pairwise couplings, ¢;;(ax,a;), between residues i and j as a

group.

S.1.7.1

An elastic net regularization [54], [75], [76] is a mixture of L; and
L.

1-6
R= 0 3 D iiata + W gy +

YD kbt + TS0 ar) s46)

i k jei) 1

where 0 < 6; < 1 and 0 < 6, < 1. If 6 = 0(1), the regularization
will be Ly(L;). In the present work, L1 regularization means the
elastic net with 6 = 0.9 rather than 1.0.

An elastic net regularization
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S.1.7.1.1 The soft-thresholding function for L; regular-
ization: Let us assume that the learning of fields and couplings
(¢i, ¢ij) is iteratively updated as follows.

Gt +1) = ¢/1(t)_[a',u(t+1)+ﬁy(l+1)(6¢ don]  (S47)
U

= @t + L without L) — ¥, (7 + 1)( 'Z"')M (S48)

= prox(yu(t + DIg,l, ¢u(t + 1without Ly))  (S49)

where the suffix p denotes ;(ay) or ;j(ax,a;), ¢,(t + 1 without L)
is ¢,(t + 1) which does not include the L; regularization term,
and the second term is one corresponding to the L; terms of the
regularization in Eq. S46, and the derivative in the second term
may be evaluated as a subderivative at a singular point. Here
the proximal operator [77] defined as follows is used for faster
convergence.

(S50)

prox(h(u),x) = argmin, (h(u) + % llu — x113)

The proximal operator for L; regression is equal to:

PTOX(Vy(l + 1)|¢,u| N ¢y(l + 1 without Ll ))
if ¢H(t + 1 without L]) > ’y#(l‘ + ])
¢#(Z + 1 without L) — ’)/l,(l‘ +1)
_ ] il é without Ly)| < ¥, (t + 1) S50
i @, (¢ + 1 without Ly) < —y,(t + 1)
¢y(l‘ + 1 without Ll) + }/H(l + 1)
Bui0r  for p =i (a)
t+1)=
’YN( ) { Bﬂ/lzoz fory =ij (ak’ ay)

S§.1.7.2 L, regularization for ¢;(ax) and group L, for ¢;(ay, a;)

(S52)

The regularization terms of the L, for ¢;(a;) and the group L; for
¢ij(ar, ap) are as follows.

R= AIZZ Gila + by > Zz(p,,(ak,al)

i j>i)
(S53)
The soft-thresholding function for group L;

S.1.7.2.1
regularization:

it + 1) = prox(yi;(t + 1)||@ij], - #ij(t + 1 without group Ly))

4ij(1)

if ¢U(l‘) > 0 and (ﬁ,,(t + 1 without group L) > )/,J(t + 1)”¢ ol

i(0)
[le:oll,
if ¢ij(t) < 0and ¢ij(t + 1 without group Ll) < ’)/l'j(t + 1)
KON
b0,
= (S54)
if {|@i(1)||, = 0 and ¢;;(t + 1 without group L1) > y;(t + 1)
¢ij(t + 1 without group L) — y;;(t + 1)

if ||¢;j(0)||, = 0 and ¢;;(¢ + 1 without group Ly) < —y;;(t + 1)
¢ij(t + 1 without group L) + y;;(t + 1)

otherwise
0

¢,j(t + 1 without group L1) — )/,j(t +1)

¢ij(1)
ll# Ol

¢,j(t + 1 without group L1) — )/,j(t + 1)t I

Yijt + 1) = Bijda

Here it should be noted that y;;(t + 1) must not depend on (ay, a;)
but may depend on (i, j).

(S55)
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S.1.8 Parameter updates

Given the convexity of the cross entropy function, its minimum
can be found by the gradient descent.

S.1.8.1  Modified Adam method (ModAdam)

The modified version of the adaptive learning rate method [62],
which is named ModAdam here, has been used.

my(t+1) = ppm,(t)+(1 - ,Dm)[( ¢ )¢(z)] (S56)
v+ 1) = pvu()+(1 - ,Ov)[( 9, )¢(z)] (S57)
1 — oty1i2
a1y = kO ! (S58)
1 —pi max,(v,(t+ DV2) + €
ou(t+1) = @) — k(@ + Dm,(t+1) (S859)
where kg is an initial learning rate, and p,,, oy, and €/(1 — p/+1)!1/2

have been set to 0.9, 0.999, and 1073 according to the Adam
method [62]. It should be noted here that unlike the Adam method
k(t+1) takes the same value for all parameters, because v, (¢ + )72
is replaced by its maximum in Eq. S58; the condition of Eq. S55
required for the soft-thresholding function is satisfied.

An important property of Adam’s update rule is its careful
choice of stepsizes. The effective stepsize is upper bounded
by |A¢(t + 1) < komax((1 — p,)/ /(1 —p,), 1) [62] but es-
sentially all elements of the increment vector A¢(r + 1) are
the same order. However unlike the original Adam, in which
Ag(t+1) = —ko( P (=ph N my (14 1)/ (v, (t+1) 12 +€)),
in this modified version the increment A¢(t + 1) is proportional to
-m(t + 1).

Thus, a, and g, in Eq. S47 are defined as follows.

a+1) =
Bu(t+1) =

(S60)
(S61)

k(t + 1pm (1)
k(i + 1)(1 = pyy)

S.1.8.2 Nesterov’s Accelerated Momentum/Gradient method
(NAG)

The algorithm of Nesterov’s Accelerated Momentum/Gradient
method (NAG) [56] employed here is a simple version with the
constant friction for velocity as follows. This version includes a
correction, which is employed in the Adam method, for the bias
that the estimate of the first moment of the gradients will be biased
towards zero if it is initialized as zero.

my(t+1) = pumy(t)+(1 - pm)[(a¢ Join] (562)
i

$ut+ 1) = ¢u(®) — ko [(1 + pr)my(t + 1) — pmmﬂ(t)] (563)

= () — ko [ppmu (D) + (1 —pm)((% Jon] (S64)

= ¢y(t) — Ko [pmmy(t + ]) + (] pm)( ¢ )¢(t)] (865)

where kg is an initial learning rate, and p,, has been set to 0.95. The
a, and B, in Eq. S47 for the NAG method are defined as follows
by replacing m,(t+1) in Eq. S65 by its estimate, m, (1+1)/(1-p'f"),
for the initial condition, m(0) = 0

(S66)
(S67)

Ko 02 [ ()] (1 = pihy]
ko Lpm/(L =P + 111 = pw)

at+1) =
But+1) =
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S.1.8.3 The number of iterations for learning

The objective function is expected to significantly fluctuate in
the minimization process, when the first-order methods based
on gradients are employed. In addition, the partial derivatives
of Egs. S40 and S41, which are calculated from the pairwise
marginal distributions estimated by Markov Chain Monte Carlo
samplings, include statistical errors. Thus, even though the learn-
ing rate « is sufficiently small, the cross entropy/log-likelihood
are not monotonically improved. However, the cross entropy/log-
likelihood can hardly be evaluated for the Boltzmann machine,
although its partial-derivatives can be easily calculated and then
it can be minimized/maximized. Thus, it is not obvious to judge
which set of interactions is the best in the learning process.

Here we monitor the average, DXL, of Kullback-Leibler diver-
gences for pairwise marginal distributions over all residue pairs as
a rough measure of fitting to the reference distribution.

(Pij(ax, ap) + €)

D2 L(L -1 Z ; Z Z Plj(ak, @) log o P(O')éo',-akéoja/ +€)
(S68)

kL _ 1 ' (Pilag) + €
b=t Z ; P o (P o + ©

where € = 1073 is employed to prevent the logarithm of zero. The
iteration of parameter updates has been stopped when min D§L
over the iteration numbers larger than 1000 does not improve
during a certain number, 100, of iterations, and the number of
iterations passes over a certain threshold, 1200 iterations. Then
the fields and couplings and Monte Carlo samples corresponding
to the min DX% over the iteration numbers larger than 1000 are
selected.

(S69)

S.1.9 A gauge employed to compare h;(a;) and J;;(ax, a;)
between various models

The ¢y of Eq. S4 is invariant under a certain transformation of
fields and couplings, J;(ax, a;) — Jij(ar, a)) — J1 (ak) J (a1)+J0
hi(ar) — hia) = h) + 3z I} (@) for any J1 (@), J° and Y.
Therefore, in order to compare h and J between various models a
certain gauge must be used. Here we use the following gauge that
we call the Ising gauge.

W) = Y @) =) Jijlag,) =0
q q

where “-” denotes the reference state, which is the average over all
states for the Ising gauge. Any gauge can be transformed to this
gauge by the following transformation.

(S70)

J,I_,-(ak,al) = Jylak, a) = JiCoa) = Jijlag, ) + Jii(, ) (ST1)
ha) = hila) = hi()+ Y Uifan) = Ty, ) - (S72)
J#EI
S.2 FiGures
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Fig. S1. Comparison of the Adam with the ModAdam gradient-descent method in each of the inferred fields and couplings and the recovered single-
site marginals and pairwise correlations for PF00595. The upper left and upper right figures are the comparisons of the inferred fields and couplings
in the Ising gauge, respectively, and the lower left and lower right figures are the comparisons of the recovered single-site frequencies and pairwise
correlations, respectively. The abscissas and ordinates correspond to the quantities estimated by the modified Adam and Adam methods for gradient
descent, respectively. The regularization model L2-L2 is employed for both methods. The solid lines show the equal values between the ordinate and
abscissa. The values of hyper-parameters are listed in Table 2. The overlapped points of J;;(a, a;) in the units 0.001 and of C;;(ax, a;) in the units 0.0001
are removed.
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P P S PPN BTN BT BRI I - N N S AN B AR BV
PF00595, by L2-L.2 L ig PF00595, by L2-L.2
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[ =
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(a,.a) where (a,.a)

L e L A e L e e e . e
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]
i
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£ FE
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o e a2 e = B e LA I it
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Fig. S2. Differences in the learning of coupling parameters, J;j(a,a;), between the ModAdam and Adam gradient-descent methods for PF00595. All
Jij(ak, ar) where (ax, a;) = argmax,, . :qeietionij(ax> al in the Ising gauge are plotted against the distance between ith and jth residues. The upper left and
lower left figures are for the iteration numbers 371 and 1119 in a learning process by the modified Adam method, respectively. The upper right and lower
right figures are for the iteration numbers 387 and 1012 in a learning process by the Adam method, respectively. These iteration numbers correspond to
min Dg'- over the iteration numbers smaller than 400 and those over the iteration numbers larger than 1000. The regularization model L2-L2 is employed
for both methods. The learning processes by both methods are shown in Figs. 2 and 5. Please notice that more strong couplings tend to be inferred for
closely located residues pairs by the modified Adam method than by the Adam method. The values of hyper-parameters are listed in Table 2.
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Fig. S3. Comparison of the NAG with the ModAdam gradient-descent method in each of the inferred fields and couplings and the recovered single-site
marginals and pairwise correlations for PF00595. The upper left and upper right figures are the comparisons of the inferred fields and couplings in the
Ising gauge, respectively, and the lower left and lower right figures are the comparisons of the recovered single-site frequencies and pairwise correlations,
respectively. The abscissas and ordinates correspond to the quantities estimated by the modified Adam and NAG methods for gradient descent, respectively.
The regularization model L2-L2 is employed for both methods. The solid lines show the equal values between the ordinate and abscissa. The values of
hyper-parameters are listed in Table 2. The overlapped points of J;;j(ax, a;) in the units 0.001 and of C;;(ax, a;) in the units 0.0001 are removed.
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Fig. S4. Comparison of the RPROP-LR with the ModAdam gradient-descent method in each of the inferred fields and couplings and the recovered single-
site marginals and pairwise correlations for PF00595. The upper left and upper right figures are the comparisons of the inferred fields and couplings in the
Ising gauge, respectively, and the lower left and lower right figures are the comparisons of the recovered single-site frequencies and pairwise correlations,
respectively. The abscissas and ordinates correspond to the quantities estimated by the modified Adam and RPROP-LR method for gradient descent,
respectively. The regularization model L2-L2 is employed for both methods. The solid lines show the equal values between the ordinate and abscissa. The
values of hyper-parameters are listed in Table 2. The overlapped points of J;;(ax, a;) in the units 0.001 and of C;;(ax, a;) in the units 0.0001 are removed.
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Fig. S5. Differences of inferred couplings J;; among the regularization models for PF00595. All J;;(ax, b;) where (ax, a;) = argmax,, , zqeletionij(ak, a)l in the
Ising gauge are plotted against the distance between ith and jth residues. The protein family PF00595 is employed. The regularization models L2-GL1,
L2-L1, and L2-L2 are employed for the left, middle, and right figures, respectively. The values of regularization parameters are listed in Table 2.
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Fig. 86. Comparisons of inferred fields h;(ax) and couplings J;;j(ax, a;) in the Ising gauge between the regularization models for PF00595. The upper and
lower figures show the comparisons of fields and couplings in the Ising gauge, respectively. All abscissa correspond to the fields or couplings inferred by
the L2-GL1. The ordinates in the left and right figures correspond to the fields or couplings inferred by the L2-L1 and L2-L2 models, respectively. The
values of regularization parameters are listed in Table 2. The solid lines show the equal values between the ordinate and abscissa. The overlapped points
of Jjj(ax, a;) in the units 0.001 are removed.
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Fig. S7. Comparisons of inferred fields /;(a) and couplings J;;(a, b) in the Ising gauge between the regularization models for PF00153. The upper and lower
figures show the comparisons of fields and couplings in the Ising gauge, respectively. All abscissa correspond to the fields or couplings inferred by the
L2-GL1. The ordinates in the left and right figures correspond to the fields or couplings inferred by the L2-L1 and L2-L2 models, respectively. The values
of regularization parameters are listed in Table 3. The solid lines show the equal values between the ordinate and abscissa. The overlapped points of
Jij(ax, a) in the units 0.001 are removed.
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Fig. S8. Learning processes by the L2-GL1 model and the ModAdam method for PF00595 and PF00153. The averages of Kullback-Leibler divergences,
DﬁL for pairwise marginal distributions and DII<L for single-site marginal distributions, are drawn against iteration number in the learning processes with the
L2-GL1 model and the ModAdam method for PF00595 and PF00153 in the left and right figures, respectively. The values of hyper-parameters are listed in
Tables 2 and 3 as well as others.
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Fig. S9. Recoverabilities of the single-site frequencies and pairwise correlations of PF00595 by the Boltzmann machine learning with the L2-GL1 model and
the ModAdam method. The left and right figures are for single-site frequencies and pairwise correlations, respectively; D{“ = 0.003695 and D§L =0.0759%4.
The solid lines show the equal values between the ordinate and abscissa. The overlapped points of C;;(ax, a;) in the units 0.0001 are removed. See Table
2 for the regularization parameters employed.

JENTE EETEE N ENEN PR SEETE P ST N T T T AR ETUT T AT AT A

] PF00153, by L2GL1 and ModAdam F ] PF00153, by L2-GL1 and ModAdam [
o P(a) Fa ] Cy@a)=P,(a ) - P(a) P(a) F
AT £ 3
. = C 3 ] L
8 Fo 1 i
& 0.6 E 9 ] [
;‘ ] F s 017 C
= . F g ] i L
= = . 4 L

] F s r
E 7 A - 7o L
- 04 - @’ 1 L
§ ] [ = ] [
z ] Fs F
=027 . :
< ] Fe -
= Fo ] L

07\\‘\H\‘HH‘HH‘\H\‘HH‘HH‘HH‘\\\\‘\\\\‘\\7 '0~17““ "“‘““““““““““‘\\\
0.1 0.3 0.5 0.7 0.9 0.1 0 0.1 0.2
P,(a,) of PF00153 C;(ay.a)) of PFO0153

Fig. S10. Recoverabilities of the single-site frequencies and pairwise correlations of PF00153 by the Boltzmann machine learning with the L2-GL1 model and
the ModAdam method. The left and right figures are for single-site frequencies and pairwise correlations, respectively; D" = 0.001120 and DX = 0.03176.
The solid lines show the equal values between the ordinate and abscissa. The overlapped points of C;;(ax, a;) in the units 0.0001 are removed. See Table
3 for the regularization parameters employed.
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Fig. S11. Recoverabilities of the single-site frequencies and pairwise correlations by the Boltzmann machine learning with the L2-GL1 model and the
ModAdam method for the protein-like sequences, the MCMC samples that are obtained by the same Boltzmann machine for PF00595. The MCMC samples
obtained by the Boltzmann machine learning with the L2-GL1 model and the ModAdam method for PF00595 are employed as protein-like sequences for
which the Boltzmann machine learning with the same model and method is executed again in order to examine how precisely the marginals of the protein-
like sequences can be recovered. The marginals recovered by the Boltzmann machine learning for the MCMC samples are compared to those of the
MCMC samples in the upper figures, and to those of PF00595 in the lower figures. The left and right figures are for the single-site probabilities and pairwise
correlations, respectively. The solid lines show the equal values between the ordinate and abscissa. The overlapped points of C;;(ax, a;) in the units 0.0001
are removed. See Table 2 for the regularization parameters employed.
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Fig. S12. Recoverabilities of the single-site frequencies and pairwise correlations by the Boltzmann machine learning with the L2-GL1 model and the
ModAdam method for the protein-like sequences, the MCMC samples that are obtained by the same Boltzmann machine for PF00153. The MCMC
samples obtained by the Boltzmann machine learning with the L2-GL1 model and the ModAdam method for PF00153 are employed as protein-like
sequences for which the Boltzmann machine learning with the same model and method is executed again in order to examine how precisely the marginals
of the protein-like sequences can be recovered. The marginals recovered by the Boltzmann machine learning for the MCMC samples are compared to
those of the MCMC samples in the upper figures, and to those of PF00153 in the lower figures. The left and right figures are for the single-site probabilities
and pairwise correlations, respectively. The solid lines show the equal values between the ordinate and abscissa. The overlapped points of C;;(ax, a;) in the
units 0.0001 are removed. See Table 3 for the regularization parameters employed.



