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1 Trimming Reads

Observing the nonuniform distribution of nucleotide frequencies surrounding the 5> end of
reads, a natural step to take would be to trim the 5’ end before mapping, in the hope that
simply removing the portion of the read in which the bias occurs will also remove the bias. Fig-
ure 1 demonstrates that this is not the case. Trimming the initial heptamer in the Mortazavi data
set does nothing to reduce the bias, and simply shifts the plot by seven positions. This indicates
that the issue is sampling bias, rather than a bias in base calling.
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Figure 1: Nucleotide frequencies observed before (plotted in red) and after (plotted in black)
trimming the initial heptamer.

2 Sensitivity of Parameters

The performance of our method is dependent on two parameters: the standard deviation at
which background sequences are sampled, and the degree to which model complexity in pe-
nalized. We have also introduced parameters limiting the number of parents a node may have
(Pmax) as well as the distance that an edge may traverse (dmayx), but these exist only to control the
amount of CPU time used and have a much simpler interpretation: bigger is better, but slower.



Here we retrain the model on 50,000 reads from the Mortazavi data set, varying these first two
parameters to assess the sensitivity of the observed results to their values.
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Figure 2: Sensitivity of the parameter controling the standard deviation at which background
sequences are sampled, as evaluated with McFadden’s R? goodness-of-fit statistic.

Figure 2 shows the median McFaddens R? goodness-of-fit statastic across 1000 test exons (as de-
scribed in Section 3.2 of the main paper) versus the standard deviation used to draw background
samples varied from 1 to 10,000. Apparent from this plot is that, while the optimal choice lies
somewhere between 10 and 100, the model performs competitively for any reasonable value.
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Figure 3: Sensitivity over adjustments to the complexity penalty. The Y axis is as in Figure 2.

Next we multiplied the complexity penalty term of the BIC by a constants varying from 10~
to 103. (Recall that the BIC is 2¢ — mlog n where £ is the log-likelihood, m is the number of
parameters needed to specify the model, and n is the number of training examples. Here we
compute 2¢ — cmlog n, varying c.)

It is clear from Figure 3, that a very severe complexity penalty will result in a poor model.
Here, for constants larger than 100, an empty model is trained, resulting in a median R? of 0.
Conversely, if this constant is very small, a overly-dense model will be trained. In this data, for
constants less than 0.01, the maximally dense model is trained (given the restraints on in-degree
and edge distance). This result is a sub-optimal but entirely adequate solution.
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Figure 4: Sensitivity over values of the Py, parameter, controlling the maximum in-degree of
any node in the directed graph. The Y axis is as in Figure 2.
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Figure 5: Sensitivity over values of the d,... parameter, controlling the maximum distance any

edge in the directed graph may traverse. The Y axis is as in Figure 2.

Figures 4 and 5 suggest that most dependencies are between adjacent nucleotides, as increasing
the maximum in-degree (Pmax), or maximum edge distance (dmax) has little effect for values of
at least 1.

3 Total Numbers of Reads Used to Train Each Method

Experiment Total 7mer GLM/MART BN

Wetterbom 3.9 x 107 2.3 x 107 5.9 x 106 1 x 10°
Katze 4.8 x107 2.0 x 107 3.1 x 106 1 x 10°
Bullard 1.2 x 107 3.1 x 10° 1.8 x 10° 1 x 10°

Mortazavi 3.9 x 105 1.9 x 10 3.8 x 10° 1x10°
Trapnell 34 x 107 16x107 59x10°  1x 10°

Table 1: Note that in the Trapnell data set (the only paired-end set considered) we count only
the first mate of each read.



4 Additional Kullback-Leibler Divergence Plots

Figure 6 plots the adjusted and unadjusted KL divergence plots, supplementing those in the
results section of the main paper.
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5 Sequence bias in data from Au, et al., 2010

Figure 7 plots sequence bias and KL divergence in the data published by Au, et al. [1] and
examined by us in Section 3.3.
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6 Runtime-Accuracy Trade-off

Training our model on more reads results in more accurate estimation of bias, but a longer
training time. Here we investigate that trade-off by training our model on progressively more
reads from the Mortazavi data set. For each subset we train our method, evaluate the median
pseudo-coefficient of determination (R?) over exons selected for our test set, and record the
training time required on one core of a 3Ghz Intel Xeon processor. These results are plotted in
Figure 8.
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Figure 8: Median R? is plotted against training set size. Each point is additionally labeled with
the run time of the training procedure.

7 ChIP-Seq

Though the MART model [6] performed very well in several cases, ours offers the advantage
that no gene annotations are required for training. In RNA-Seq this is useful in applications
of de-novo gene discovery, but it also allows our method to be applied to ChIP-Seq and other
short read data. Here we examine one publicly available ChIP-Seq data set from Cao, et. al.
[3]. Specifically, we used one run, with Sequence Read Archive accession number SRR034831,
containing 3,873,192 reads. These were mapped to the reference genome using Bowtie [5],
resulting in 1,382,867 uniquely mapped reads, which were used for this analysis.

Measuring nucleotide frequencies, we find the bias to be significantly less than that observed the
RNA-Seq data sets we tested, but the data was by no means unbiased, as shown in Figure 9.
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Figure 9: Nucleotide frequencies and KL divergence for the Cao data set.

In the analysis of the RNA-Seq data, we used the assumption of continuous transcription across
annotated exons to evaluate the efficacy of the models, as well as to train the GLM and MART
models. Evaluating bias correction on ChIP-Seq data necessitates dropping the Poisson regres-
sion test, as well as the GLM and MART models from our comparison, which can not be applied
to such data.

We did however repeat our analysis using the Kullback-Leibler divergence. We used several
variations of the method described by Hansen, et. al., [4]. “7mer” estimated the initial heptamer,
“Avg-7mer” averages the initial two heptamers, and “4mer” averages the initial two 4mers.

We trained each method using reads from chromosomes 1-8. The remaining chromosomes were
segmented into 500nt bins, and the KL divergence was sampled from the 50,000 segments with
the highest read counts.

Figure 10, we plot directly the positional KL divergence, computed in the same manner described
in the Results section of the paper. We see that our method is effective at reducing the bias in
this ChIP-Seq data.
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Figure 10: KL divergence for the Cao data set, after adjusting read counts for bias.



8 Bias in Amplification-Free Sequencing

To evaluate the extent to which the observed bias is caused by PCR amplification in the library
preparation stage, we analyzed data from the FRT-Seq protocol developed by Mamanova, et. al.
[7]. FRT-Seq avoids the amplification step during library preparation with reverse transcription
occuring on the flowcell surface. We obtained data generated by Mamanova, et. al., from the
European Nucleotide Archive with accession code ERR007689, and mapped them to the hg19
assembly of the human genome with Bowtie [5]. The nucleotide frequencies and divergence are
plotted in Figure 11.
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Figure 11: Nucleotide frequencies and KL divergence of the Mamanova data set.

It is clear from this analysis that the FRT-Seq method, as implemented to generate this data, is
not without bias, yet there is significant divergence at only a small number of positions near the
read start, including the position before it. When our method is trained on this data we obtain
the suitably sparse model pictured in Figure 12.
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Figure 12: The graphical model learned by training our method on the Mamanova data set.

9 Variability Between Replicates

Measuring differential expression or isoform switching is a primary application of RNA-Seq. If
the bias were inconsistent between replicates, it would call into question the accuracy of such



tests. In our experiments, we have observed the bias to be mostly, but not entirely consistent
between replicates. In Figure 13 we plot the frequencies from the four runs in the Trapnell data
set.
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Figure 13: Nucleotide frequencies of replicates in the Trapnell data set.

Though we do not know if the variability is always minor, assuming this is so, there remains
the risk that the sequence bias would greatly effect the depth to which a locus is sequenced, and
thus the statistical significance of differential expression tests. This would bias the discovery of
differentially expressed genes, but not the test itself. Additionally, as sequencing bias appears to
be at least partly related to sequence context, alternative splicing potentially will change the bias
at positions somewhat distant from the splice site itself, complicating any analysis of differential
isoform usage.

10 KL Divergence and Parameter Estimation

10.1 Overview

In this section and the next, we present some theoretical analysis quantifying the accuracy of
parameter estimation and the likelihood of falsely learning a biased model from unbiased data.
These results follow mostly from work originally done by Birch [2], but are presented here for
completeness, and in a manner more directly addressing the the question at hand.

Suppose P and Q are probability distributions defined on a discrete sample space. E.g., in the
context of this paper, think of them as the probabilities of DNA k-mers for some fixed k. The
Kullback-Leibler divergence, also known as relative entropy, of Q with respect to P is defined as

H<Q||P>:Zq,-1n%

where g; (p;) is the probability of observing the i event according to the distribution Q (resp.,
P), and the summation is taken over all events in the sample space (e.g., all k-mers). In some
sense, this is a measure of the dissimilarity between the distributions: if p; &~ g; everywhere,



their log ratios will be near zero and H will be small; as g; and p; diverge, their log ratios will
deviate from zero and H will increase.

For a more quantitative and (perhaps) intuitive interpretation, consider the following hypothesis-
testing scenario. Given m independent samples from either P (arbitrarily called the “null”) or
from Q (the “alternative”), how large should m be to confidently choose between these cases?
A natural approach is to use a likelihood ratio test: letting Y; be the number of times event i/ is
observed in m trials (> Y; = m), the likelihood of the sequence of observations under model P

1s
Y;
H bi
i

and similarly for Q. So, the logarithm of the likelihood ratios is

i _ Yi, Gi
ZYI = Z_:Eln;

1

LIR =

If the sample is drawn from the alternative distribution Q, then the expectation of % is gj, so
the expected value of the LLR is

mz qi ln— = mH(Q||P)

That is, the KL divergence is exactly the expected per-sample contribution to the log-likelihood
ratio. So, assuming the null hypothesis is false, in order for it to be rejected with say, 1000 : 1
odds, one should choose m to be inversely proportional to H(Q||P):

mH(Q||P) > In 1000
. In1000
~ H(QIIP)

As a concrete example, all of the RNA-Seq data sets examined in this paper show a KL divergence
between the 1% position of reads versus the transcriptomic background nucleotide distribution
of 0.05 or greater. Thus, one can confidently reject the hypothesis that reads are beeing uniformly
sampled across the transcriptome by examining only a few hundred randomly selected reads (i.e.,
In 1000/0.05 ~ 140), a surprisingly small number, given the supposedly “random sampling”
accomplished by RNA-Seq.

10.2 Accuracy of Multinomial Parameter Estimation

Continuing the notation above, suppose P as an unknown distribution with parameters py, . . ., Drs
3" p; = 1 where r is the number of points in the sample space (e.g. r = 4 in the case of k-
mers). Given a random sample X1, X5, ..., X, of size n =3, X from P, it is well known that
the maximum likelihood estimators for the parameters are g; = % ~ p;. How good an estimate
for P is this distribution Q? The estimators are unbiased:

e [5] - B,

n n n

and the standard deviation of each estimate is proportional to 1/4/n, so these estimates are in-
creasingly accurate as the sample size increases. A more quantitative assessment of the accuracy
of the estimator is obtained by evaluating the KL divergence:

H(Q||P) = Zq,ln— Zq,1n<1+ > )



Using the first two terms of the Taylor series for In(1 + x), this is
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The summation is the test statistic for the x? goodness-of-fit test for a multinomial distribution,
and as n — oo is known to follow a x? distribution with r — 1 degrees of freedom. Finally, the
expected value of such a random variable is r — 1, hence the expected KL divergence of the MLE

inferred distribution Q with respect to the true distribution P is

_r—l

EIH(QIP) =

Stochastic simulations of this, shown in Figure 14, proves when P is uniform show that the

above formula is a very good fit when n > r.
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Relative Entropy, wrt Uniform, of Observed n balls in r bins

Each Circle is mean of 100 trials; Stars are theoretical estimates for n/r >= 1/4.
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Figure 14: For each value of n plotted, the circles indicate the value of H(Q||P), averaged over
100 samples of size n, where P is uniform and Q is the MLE estimator for P based on n
random samples drawn from r bins. The asterisks and the straight line interpolating them are
the theoretical approximation from Equation 1.

11 False Discovery of Bias in Unbiased Experiments

In the case that an experiment is unbiased, we would like an empty model to be trained, so that
using the method to correct for bias will have no effect. Any non-empty model would otherwise
decrease the accuracy of the quantification. To address this concern, we derive here an upper
bound on the probability of a non-empty model being trained, when the data is unbiased.

The training procedure begins by considering the set of models formed by including each single
nucleotide position from within the training sequences. For each single nucleotide model, the
Bayesian information criterion is evaluated. If in any of these models the BIC score increases
over the empty model, a non-empty model will be trained, otherwise the training procedure will
halt with an empty model.

We begin by considering one single nucleotide model. Suppose the background and foreground
nucleotide distributions for this single position are equal (i.e., the experiment is unbiased in this
position) specified by the parameters (p,, pc, Pg, Pt)-

The model is trained on a set of n foreground and n background sequences. Let X = (X3, Xc, Xg, X¢)
give the number of times each nucleotide was observed in the foreground sample, and Y =
(Va, Ye, Yg. ye) in the background sample.

First, suppose the nucleotide distribution estimated from X and from Y both have KL divergence
bounded by some number e:

Dx= Y (x/n)log <X;£”) <e

ke{a,c,9,t}

11



and

Dy= 3 (w/n)log (y;i”) <e

ke{a,c,9,t}

Now, the objective function evaluated is the Bayesian information criterion (BIC) applied to the
conditional log-likelihood (CLL).

BIC = 2 - CLL — mlogn

where CLL in this single nucleotide case can be written as,

CLL= Y. <Xk log (M) T Yilog <(Xk)‘/:i/r:)/n>)

ke{a,c,g.t}

The KL divergence obtained by combining the two samples X and Y is,

Dy — Z (XK + Yk) log <(Xk +yk)/2n>

ke{a,c,9,t} 2n Pk

The KL divergence is non-negative, and so adding 2nDxy to the CLL, we get
CLL <CLL+2nDxy
=D kefaca) Xklog (%) + yi log (%) + (xk + y«) log (W)
= 2kelacat) (Xk log (szé,n> + Y log (yﬁé,n))

=nDx + nDy + Zk in{a,c,g,t}(xk + )/k) IOg(l/Q)
< 2ne +2nlog(1/2)

Thus, if the KL divergence of the two samples X and Y are bounded, the conditional log-
likelihood is as well.

The BIC score of an empty model is,

BIC; =2 Z (xk log(1/2) + vk log(1/2)) — mlogn = 4nlog(1/2)
ke{a,c,g.t}

where the number of parameters needed to specify the empty model is m = 0.

The BIC score of the single nucleotide model, when the KL divergence of X an Y is bounded by
€ls

BIC=2-CLL —mlogn
=2.CLL—6logn
< 4ne +4nlog(1/2) —6logn
It follows that if
4ne +4nlog1/2 —6logn < 4nlog1/2

e<ilo n
~ 2n J

then
BIC < BIC,

12



In summary, if Dx, Dy < 2 log n, then BIC < BIC, and the empty model is retained. That is,
the probability of an empty model being trained is bounded below by the probability that the
3

KL divergence of both samples is bounded above by = log n:

3 3
Pr(Dx < %log n)-Pr(Dy < %log n)

Since X and Y are drawn from the same distribution, Dx and Dy are identically distributed as
well, and so we can simplify this formula as,

(Pr(D < 2—?)” log n))?

where D is the divergence of any sample of size n. The probability of a non-empty model being
trained is then less than

3 2
1—(Pr(D < o log n))

In training we consider multiple nucleotides. If h nucleotides are considered, the probability of
a non-empty model being trained is less than

3

1—(Pr(D
(Pr(D < o

log n))2h

As discussed in Supplementary Section 10.2, 2nD is approximated by a x? distribution with 3
degrees of freedom for large n, and so we can estimate this probability for various values of n.
This is shown in Figure 15. From this figure we can see, for example, that training with more
than 10,000 reads results in an incorrect non-empty model with probability less than 0.0004.

For small n, the upper bound on non-empty model probability is much higher. In our tests, this
upper bound is not tight for a small number of reads. We trained the model on 100 sets of 100
simulated reads, drawn uniformly at random from exonic sequences and in only 3 trials was a
non-empty model trained, far less than the upper bound expectation of 23 out of 100. This test
was repeated using sets of 10,000 reads, and in no trial was a non-empty model trained. From
these results, and the results in Supplementary Section 6, we recommend training our method
with at least 10,000 reads.

Here we considered only the case of an empty model versus a non-empty model. A similar
analysis can be conducted to show that if an extraneous position were added to to the initial
empty model, it would be very improbable that more extraneous positions are edged were added.
So that if, despite the very low probability, a non-empty model were trained from unbiased data,
it would be extremely sparse and have little effect.

13
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Figure 15: Plotted is the upper bound on the probability of training a non-empty model when
there is no real bias in the experiment when the model is trained with various numbers of
reads. We fixed the number of nucleotides being considered as h = 41, as was used for the
evaluation in Section 3.
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