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S1 Numerical Simulations

For the numerical simulations, we used coupled logistic maps on time-evolving networks. We denote the adjacency
matrix of the network at time ¢ by W;;(t). When the network is weighted, W;;(t) means the weight between nodes
i and j. On the other hand, when the network is unweighted, W;;(t) = 1 and W;;(¢) = 0 indicate the existence and
nonexistence of the link between nodes ¢ and j, respectively. The dynamics of the nodes in the time-evolving network

is described as follows:
p(t+1) = flze@) + KZ Wik (t) f(zi(1)), (S1)
l
f(x) = az(l-2),

where z(t) is the state of the kth node at time ¢, a is the parameter of the logistic map, and K determines the

strength of the interactions between connected nodes. In the following two simulations, we set a = 3.8 and K = 0.004.

S1.1 Periodically evolving networks

In the first numerical simulation, the weighted network W (¢) evolves periodically. The network is described as

Wia(t) = Way(t) =1+ sin(2rt/8000),

Wia(t) = Wai(t) =1+ sin(2r(t + 1000)/8000),
Was(t) = Waa(t) = 1+ sin(2m(t + 2000)/8000),
Was(t) = Wsalt) = 1+ sin(2r(t + 3000)/8000),
Waa(t) = Waa(t) =1+ sin(2r(t + 4000)/8000),



W4,5(t) = W574 (t) =14 sin(27r(t + 5000)/8000),

W1,5(t) = Ws,l(t) =14 sin(27r(t + 6000)/8000)

The elements that are not defined here are all 0. Thus, W (t) is symmetric.

We performed the simulation 100 times. The plot of averages and standard deviations of the 7-recurrence rate is
shown in Fig. S1. If the time series does not have any periodicity, the number of points plotted at (¢,7 + 7) in its
recurrence plot is distributed binomially. The red dashed line represents the 5 % significance level of this binomial
distribution. The peak values at times 8000 and 16000 are significantly large. Thus, the periodicity of the time-evolving

network is correctly extracted.

0.7

0.6} -
2 os5) -
©
S
o0
O 04+t i
C
O
=
S5 0.3 i
O
b}
T
e 0.2+ -

0.1} -

O L L L
0 0.5 1 1.5 2

Delay t (arb. units) x 10

Figure S1: The plot of 7-recurrence rate vs. 7. Error bars indicate standard deviations. The red dash-dotted line shows
the 5 % significance level of the null hypothesis that T-recurrence rates obey the binomial distribution irrespective of
T.

S1.2 Stochastically switching networks

In the second simulation, the network switches stochastically. We prepared five instances of random networks rep-
resented by the adjacency matrices W™ (n = 1,...,5) that consist of ten nodes. Each pair of nodes is connected

with the probability 0.4. We set the initial network as W (1) = W and switch the network to another instance with



probability 0.0001 at each time step.

We define the true recurrence plot of network patterns as

¢ _ )L i W) =W(j),
R = { 0, otherwise. (52)

We set the threshold of the long-term global recurrence plot such that the number of points in the long-term global
recurrence plot is equal to that of the true recurrence plot. Then, we define the precision of the recurrence plot as
the ratio of the number of points in both recurrence plots to the total number of points in the recurrence plot. To
validate the effectiveness of the proposed method, we constructed the recurrence plot from the raw time series x(t)
instead of the meta-time series. We call it a ‘raw recurrence plot.” The three recurrence plots of one realization are
shown in Fig. S2.
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Figure S2: The example of three recurrence plots. The long-term global recurrence plot of the meta-time series (left)
is more similar to the true recurrence plot (right) than the raw recurrence plot (centre).

We performed the simulation 100 times. Precisions of long-term global recurrence plots and raw recurrence plots
of 100 simulations are shown in Fig. S3. The precision of the long-term global recurrence plots is significantly higher

than that of the raw recurrence plots (p = 3.9 x 107!¥, Wilcoxon signed-rank test).
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Figure S3: The plot of precisions of long-term recurrence plots against those of raw recurrence rates. Averages and
standard deviations of precisions of long-term global and raw recurrence plots are 0.69+0.1 and 0.294+0.07, respectively.

S2 Application of other methods for real data

S2.1 Foreign exchange

For comparison with the proposed method, we analysed the datasets of foreign exchange markets using a combination
of conventional methods, namely, the method of Casdagli' and the edit distance for marked point processes?. We first
calculated the edit distance for each pair of currency we used in this study for each pair of times. Second, for each
pair of times, we summed up all the edit distances calculated for all the considered pairs to obtain the recurrence plot
of the entire foreign exchange market. Third, we obtained a recurrence plot with a threshold such that the recurrence
rate became 0.05. Fourth, we coarse-grained the recurrence plot with a window size of 12 to obtain a meta-recurrence
plot! (Fig. S4). Fifth, we finally calculated the 7-recurrence rate for the meta-recurrence plot.

We found that the obtained 7-recurrence rate shows a periodicity of a day; however, the half-a-day periodicity

could not be observed (see Fig. S5).
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Figure S4: The meta-recurrence plot of foreign exchange markets.

S2.2 Magnetoencephalogrpahy

To validate the effectiveness of the proposed method, we applied an existing method? for MEG data and compared the
results. We calculated the distributions of numbers of motifs* appearing in the meta-time series of networks. Because
we considered undirected networks, only two types of motifs are considered: Motif 1, in which one node connects the
other two nodes, and Motif 2, in which each of the three nodes is connected to the other two nodes (Fig. S6). The
distributions are shown in Fig. S7. The distributions showed no significant difference between the durations within

and without 5 s before and after perceptual alternations (motif 1: p = 0.17; motif 2: p = 0.087, Wilcoxon rank-sum

test).



0.5

[
= 0.4} 1
—
8 o3t ;
c
(<)
£ 02 1
=
O
C 01y -
'—
0 . . .
0 12 24 36 48 60

Delay (h)

Figure S5: The 7-recurrence rate for the meta-recurrence plot in Fig. S4. The periodicity of a day appears.

Motif 1 Motif 2

Figure S6: Two types of three-node motifs in undirected networks.
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Figure S7: The distributions of the numbers of motifs which appeared within the meta-time series of networks.
Solid lines indicate the distributions around perceptual alternations. Dashed lines indicate the distributions while no
perceptual alternation was reported.



