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Вычислительная биология является одной из наиболее популярных областей на-
уки. Статья посвящена обзору и дальнейшему улучшению методов математического
моделирования восстановления структурно-функциональных связей в генных сетях
по данным анализа динамики экспрессии генов. Сделан учет неустойчивости на ста-
дии временной дискретизации системы, в частности, учтен смешанный дискретно-
непрерывный спектр изменения состояний. Реализована техника статистического до-
верительного интервала и генных сетей для описания приближения к изменению со-
стояния (разрыву) в уровнях экспрессии генов и правых частях системы, описываю-
щей данные процессы. Алгоритмический аспект задачи также рассматривается.

Introduction

In this work, we study the problem of predicting and anticipating gene expression patterns
with various objectives. We extend and improve the former contributions [16, 18, 19]. There, we
continuously approximated the behaviour of time-series of gene expression patterns by a system
of ordinary differential equations, which we analytically and algorithmically investigated under
the parametrical aspect of stability or instability. In this article, additionally possible jumps

are accounted for. Our algorithm [16, 18, 19] strongly exploited combinatorial information.
Reducing the possible locally unstable behaviour to the jumps of individual variables, we need
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an algorithm to detect those jumps and determine the temporal ranges where the system is
locally stable. A trivial solution to this problem an estimation of the transition matrices locally
within an adaptively sized running window for both describing the locally stable behaviour
and detecting the locally unstable regions which correspond to transitions (jumps) between
the stable states. The availability of genome sequence information facilitates large-scale gene
expression analysis. DNA-microarray technology enables us to monitor changes in gene expression
(mRNA-concentrations) on a whole genome scale.

With the current techniques in hand we are able to get insights into one of the great miracles
of life: its organization and adaptation capacity [28, 42]. This miracle does not only manifest
itself in an ecological and evolutionary scale but is also reflected in individual, tissue, cell,
molecular, and sub-molecular scales. In our focus, there is a basis of the organization of cellular
life, i. e., the concerted expression of genes.

Genes control cellular processes by initiating protein synthesis through mRNA transcription,
while transcription is controlled through the binding of proteins or protein complexes to the
appropriate promoter region. Hence, gene transcription regulates transcription factors, which in
turn regulate gene transcription. This cycle defines a dynamical regulatory network involving
highly nonlinear feedback mechanisms [3, 21, 23, 43].

The analysis of gene expression by DNA-microarrays leads to the information whether a gene
is expressed or not and, if two different expressions states of the same organism are compared,
to what extent the expression of particular genes differs in both states (fold-change).

In this work, first we introduce an analytically solvable model for a stable (in terms
of Lyapunov stability, pointwise stability) and linear feedback system. Then, we will treat
the genomic network as a locally stable and piecewise-linear system to include well known
multistationarity phenomena requiring coexistence of both stable and unstable ranges of beha-
viour with highly nonlinear transitions [9, 30, 44, 45]. We will enrich our linear and stable
model by introducing a self-testing statistical method to determine the locally stable and linear
portions of the data. Herewith, we can perform the model estimation locally. Later on, we will
formulate the transitions between the stable ranges by using a constant derivative approach,
investigate and discuss the asymptotic stability.

In this article, possible jumps are accounted for. We introduce a method for obtaining a
unique least mean square estimate for the matrix M representing the stationary behaviour.
Inference of the possible jump conditions for a particular gene is even simpler and will be
presented. We need to search for a Boolean representation of possible jump conditions only for
the limited number of genes which may be subject to positive feedback under some circumstances.
Additionally, we extend that approach and present first numerical results and a unique optimum
model.

1. Prediction and Anticipation for a Linear System without

Delays

The pointwise stability of a system is identified by Lyapunov exponents. A state of a dynamical
system is stable if a differential deviation in the initial states is diminished in time, neutrally
balanced if a differential deviation in the initial states is preserved in time and unstable if a
differential deviation in the initial states is amplified in time. A linear time-invariant system
is stable (or unstable) for all values if it is stable (or unstable) at any point of its state space.
In this work, we mention Lyapunov stability by stability and we will especially indicate when
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any other type (e.g. asymptotic) of stability is mentioned.

1.1. Stability, Predicting and Anticipating

The problem of stability is one of the most discussed in the literature to difference equations as
Corduneanu mentioned in [5]. He refers to the interesting work of [12, 20] and the PhD Thesis
of [47]. There, stability problems are considered using Lyapunov-type functions. In contrast
to our polyhedral approach [18], comparison techniques were used there. In [5], stability is
investigated by the linearization method.

We give only a short sketch of that interesting method in order to briefly introduce into
our discrete procedure.

A necessary and sufficient condition for the exponential stability of the zero-solution of the
linear time-invariant system in biology according to [5] is

xk+1 =
k∑

j=k0

Mkjxj, k ∈ N0, k ≥ k0 ≥ 0, (1.1)

where xj ∈ R
m and Mkj ∈ L(Rm, Rm) are given. If x(k, k0, x0) is the solution of (1.1) with

x(k0; k0, x0) = x0,

then the exponential stability is defined by

‖ x(k; k0, x0) ‖≤ C ‖ x0 ‖ γk−k0 ,

where C > 0 and γ ∈ (0, 1) are fixed numbers. In [5], necessary and sufficient conditions are
formulated by introducing the following sequence spaces:

Lγ :=

{
f ; f = (fk)k∈N0

, fk ∈ R
m (k ∈ N0),

∞∑

k=0

|fk|γ
−k < ∞

}
,

Cγ :=
{
f ; f = (fk)k∈N0

, fk ∈ R
m (k ∈ N0), sup |fk|γ

−k < ∞
}

.

Then, the operator is defined as follows. For each f ∈ Lγ, let y be the sequence

yk =
k−1∑

j=0

Fk,j+1fj, k ≥ 1, y0 = θ.

Here, Fk,j+1 denotes the fundamental matrix of our system (1.1). The main issue of such an
approach is that necessary and sufficient conditions now can be expressed by an inclusion

FLγ ∈ Cγ, for some γ ∈ (0, 1).

1.2. State of the Art

The dynamic nature of gene expression time-series is captured by different models, including
linear models [11], dynamical Bayesian networks [29] and others.
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Chen et al. [4] proposed in 1999 to use a system of differential equations Ė = ME to
model gene expression data with E(t) being the vector of mRNA and protein concentrations
at time t and M being a constant matrix. Due to the fact that protein concentrations are not
as often available as mRNA-concentrations, many researchers build their models solely on the
basis of mRNA-data. Models of the kind Ė = ME + B are called linear additive regulatory

models, because they assume that the effect of the regulating genes on a regulated gene could be
accumulated. D′haeseleer [11] and Mjolsness et al. [27] investigated such models to show that
several important known regulatory interactions could be found, although these linear models
are only an extreme simplification of the biological system.

The matrix M has the following property: the rows and columns of the matrix stand for
genes and the entry mij represents the level of influence of the expression level of gene j on the
change of expression of gene i. By calculating the model’s parameters one therefore achieves a
gene regulatory network, represented by the matrix M , see also Section 2.

Chen et al. proposed two algorithms to construct the model based on time series data
of mRNA and protein concentrations. The first one uses minimum weight solutions to linear
equations (MWSLE), but the number of genes influencing the expression of the target gene has
to be set. The other algorithm is called the Fourier Transform for Stable System (FTSS). It
assumes that the system is stable and that genes repeat their expression patterns at cell cycle
periods.

De Hoon et al. [7, 8] applied their linear model already on mRNA-data of Bacillus subtilis
estimating the matrix M with the help of Akaikes Information Criterion [1, 22]. Their approach
maximizes a likelihood function under the constraint that the matrix M is sparse. This is done
by estimating the number of parents for each gene in the graph with the help of an information
criterion.

In a more flexible approach, Sakamoto and Iba [38] chose the model Ėi = fi(E1, ..., En)∀i =
1, ..., n with n being the number of genes and fi being a function in E1, ..., En. Sakamoto and
Iba found the functions fi with the help of genetic programming combined with the least mean
square method. Their method worked very well for small samples. For a large-sized network one
could use methods of pre-processing to reduce the given networks to small-sized sub-networks.

1.3. Mathematical Modeling Based on DNA Experiments

In [16], we extend the approach of de Hoon et al. and Chen et al. by letting the matrix M
depend on E. We obtain the following time-continuous differential equation

(CE) Ė = M(E)E.

Experimentators expect that M(E) better fits the data than a constant matrix M . Furthermore,
we intend to calculate the matrix M(E) not only for a small number of genes. This is an
extension of the fruitful approach of Sakamoto and Iba. At the end of Section 2, we present a
numerical example which is also containded in [16]. This example is restricted to the case where
M does not depend on E. The algorithm from [19] gives us information whether our system is
stable or unstable according to the corresponding time-discretization.

Our model also extends an approach of Chen et al. Therefore, we regard E = E(t) as
expression patterns at different times t. The equation Ė = M(E)E describes the continuous

process of the gene expression. Such biological processes should be stable from an energetic
point of view. At the moment we consider 10–50 time-steps of a gene expression experiment.
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We simulate the dynamical behaviour with a set of suitable matrices (candidates) which occur
if we apply the Eulerian discretization principle in the following way:

According to [16] we get for all k ∈ N0:

Ek+1 − Ek

hk

= M(Ek)Ek,

delivering the sequence
Ek+1 = (I + hkM(Ek))Ek,

where hk = tk+1 − tk and tk is the k-th time step.
Now, we define

Mk = I + hkM(Ek),

such that we obtain the following time-discrete equation and dynamics:

(DE) Ek+1 = MkEk, k ∈ N0.

So we have obtained various candidates for our gene expression process. We can now analyze
whether a finite set of these system matrices (or: an a finite approximation of all of them),
M = {M0, ...,Mm−1} consisting of m distinct matrices is stable or not with respect to its
parametrical entries. Often, the Mj are generations of a matrix group.

We note that the right-hand side of our time-discrete system is of multiplicative form, that
is of a great advantage of the modelling of expression data in time by our continuous system
(CE). Indeed, the multiplicative recursive definition of (DE) can easily be calculated, and it
allows a natural stability analysis of the time-discrete dynamics.

As step by step a multiplication of matrices from M is performed, stability of the system
will mean boundedness of these matrix products, i. e., of the linear mappings defined by them.
Thus boundedness can be studied by the matrices’ eigenvalues.

Our aim is to analyze gene expression processes with the aid of microarray experiments. The
gene expression process has some continuous character (we shall specify this below), whereas
each microarray experiment is a discrete spot.

The vector-valued (time-continuous) differential equations given in the system (CE) Ė =
M(E)E are regarded as being given. In [16], we obtained the right-hand side by means of an
ansatz about the matrix-valued function M(E) and, then, by evaluating a time-series of finitely

many measurements (DNA-microarray experiments) Êj at times t̂j by a discrete approximation

(called method of “least squares” [10, 35, 36]). We can use different kinds of mostly elemenentary
functions in M(E), such as polynomials, trigonometric, exponential or logarithmic functions,
connected with parameters where, then, the discrete least-squares approximation refers to [16].
The data at times t̂j, to be approximated, do not primarily consist of the states (measurements)

Êk, but of (approximate) increase or decrease (mimicking a derivative). These tendencies can
be given by the difference quotients

˙̂
Ek :=

Êk − Êk−1

t̂k − t̂k−1

, k ∈ {1, . . . , l}.

The choice of how to define
˙̂
Ek should depend on the lengths of the time-intervals ĥk := t̂k−t̂k−1.

In the equidistant case ĥk ≡ c, for some small constant c > 0,
˙̂
Ek :=

1

2c
(Êk+1 − Êk−1)

(k /∈ {1, 2}) is a common choice.
As often it is very difficult to obtain the right-hand side of (CE) and to resolve the time-

continuous system, that discrete matrix calculus is an advantage.
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1.4. Perturbation and Noise

Usually, the range of values of the Êk, coming from counting realizations of the brightness of
the fluorescence signals from the DNA-microarray experiment at time t̂k, is large, e.g., Êk ∈
{0, 1, 2, . . . , 255}n. In the following, we regard the stochastic aspect of such measurements.

For that reason we begin with a very large number l + 1 of measurements and, possibly,
some repetition of the sequence of experimental treatments (varying the time intervals hereby).
Then, however, the turning to a time-continuous system can serve as a good approximation of
the underlying biochemical reactions. This possible repetition rules out some “noise” firstly and
statistical learning begins to take place [22]. Differentiability is understood as the (continuous)
differentiability of the solutions (trajectories) of (CE).

Nevertheless, there is already one central condition in our research by which we also take
account of random phenomena. In fact, as we study the stability (and instability) of the system
(CE) under slight perturbations [18, 19], there may also be random perturbations considered.
Hereby, the perturbations are small stochastical errors. One main advantage of our approach is
the evaluation of a certain degree of uncertainty of prediction, i. e., stochasticity in modelling
of the open time-horizon.

Our approach based which is on least squares method is to some extent, robust to measurement
noise and the accuracy of the method increases with the increasing number of measurements.

2. Determination of the Matrix M

In this section we will recall and deepen our mathematical modeling [16], distinguishing for
M(E) the constant and the general case.

2.1. Gene Regulatory Networks

As we mentioned, linear models can already discover some important regulatory interactions.
Thus, as a first step, we will focus on the case that M is independent from E, i. e., M(E) is
constant. Therefore, we have to solve the least square, optimization problem from Section 1.3,
which now has the form

min
M=(mij)

l∑

k=1

||MÊk −
˙̂
Ek||

2 ,

with Êk,
˙̂
Ek being the measurements and difference quotients of the gene expressions of genes

1, ..., n at time k = 1, ..., l, and ||.|| being the Euclidian norm.
This minimization problem can be restated in vector form as

min
m=(mi)

||Êm − ˙̂e||2.

The vector m = (mi)i=1,...,n2 consists of the entries of the matrix M = (mij) as follows:

m(i−1)n+j := mij i, j = 1, 2, . . . , n.

The vector ˙̂e = (˙̂ej)j=1,...,nl is built in a similar way by

˙̂e(i−1)l+k :=
˙̂
Ek,i
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for i = 1, ..., n and k = 1, ..., l, if we interpret Êk,i as the measurement of the expression of gene
i at time; k, k = 1, ..., l, and i = 1, ..., n.

It remains to define our system matrix Ê :

Ê =





Ẽ O

Ẽ
. . .

O Ẽ




,

where Ẽ = (ẽki)k=1,...,l;i=1,...,n with

ẽik := Êk,i.

This special block diagonal structure of Ê in our optimization problem

min
m=(mi)

||Êm − ˙̂e||2

allows us to decompose the problem into n subproblems, which can be written as

min
mi1,...,min

∣∣∣∣∣∣∣∣∣∣

∣∣∣∣∣∣∣∣∣∣





Ê1,1 · · · Ê1,n

Ê2,1 · · · Ê2,n

...

Êl,1 · · · Êl,n









mi1

mi2
...

min




−





˙̂
E1,i

˙̂
E2,i

...
˙̂
El,i





∣∣∣∣∣∣∣∣∣∣

∣∣∣∣∣∣∣∣∣∣

2

for i = 1, ..., n.
In the general case

M = M(E),

where M depends on E, we can easily modify the optimization problem by adding entries to
the vector m according to some functional expression. More precisely, if we model the changes
of gene expression instead of using a linear function

˙̂
Ek,i =

n∑

j=1

mijÊk,j,

now, with a second order polynomial function

˙̂
Ek,i =

n∑

j=1

mijÊk,j +
n∑

j=1

n∑

m=1

mjn+mÊk,iÊk,j,

then we expand our system matrix E with entries representing the quadratic term.
Analogously, we expand the vector m. This procedure can be regarded as addition artificial

genes to our model. Note, that the number of decomposed optimization problems remains the
same. This more general approach has the drawback that we have to consider a huge amount
of unknown variables. Even in the case where M is constant we have a high degree of freedom,
because the number of genes typically by far exceeds the number of time points for which data
are available. Therefore, it is worthwhile to restrict the solution space.
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2.2. Restriction of the Solution Space

According to our underlying biological motivation, we want to restrict our solution space,
because otherwise we would need a huge amount of expression data to solve our minimization
problem.

One aspect is to consider the existence of sibling genes, which are genes with very similar
expression scores. That is why we can not decide which of these sibling genes regulates another
gene; so we summarize these genes to one gene. We would like to detect them before the
optimization step. Thus give rise to a reduction of the number of free variables. For detecting
such genes we can use clustering algorithms [46].

Moreover, we assume that the values mij for i 6= j are not less than zero, because no gene
consumes another gene. If two genes i and j do not interact at all, the entry mij is zero. We
restrict the decrease of the transcript concentration by a constant vector λ ∈ IRn assuming that
the time steps are small enough. We can add such a condition to our model as follows:

mij ≥

{
−λ(i) if i = j,

0 if i 6= j.

As, in biology, gene regulatory networks are known to be sparse, it is useful to limit the
maximum outdegree and indegree of each node [17]. Thus, we get a relatively sparse network,
where only the highly significant relations between two genes i and j are exposed as non-zero
elements mij 6= 0. To preserve the decomposition property of the minimization problem, we
bound only the indegree of each gene by degmax. This means that the maximum number of genes
which regulates the expression of this gene, is restricted to degmax genes. Mathematically, we
bound the indegree of each node by imposing binary variables yi on our optimization problem,
defined as follows:

yi =

{
0 if mi = 0,

1 if mi 6= 0,

reminding that m(i−1)n+j := mij for i, j = 1, ..., n. Thus, our minimization problem becomes:

min
m

||Êm − ˙̂e||2 ,

with

mi ≥

{
−λ(i) if i = kn + k, k ∈ {1, . . . , n},

0 if otherwise,

kn∑

j=(k−1)n+1

yi ≤ degmax for k = 1, . . . , n + 1.

This problem is a mixed-integer programming problem, which can be treated computationally
by a branch and cut algorithm.

With this method, it is even feasible to compute a matrix M(E) which depends on E.
The choice of the maximum indegree of each node is implemented in a static manner.

Therefore, we plan also to use other methods to obtain a sparse network. Good results have
been obtained by simultaneously trying to minimize the norm of the matrix M . Perrin et al. [33]
used the L1-norm ||M ||1 =

∑
ij |mij| in their approach with a dynamical Bayesian network.

They stated that instead of just getting a lot of weak connections, it turns out that some
coefficients decrease more slowly than others, such that one indeed gets a sparse matrix.
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2.3. Numerical Example

We conclude this section by a small numerical example, dealing with four different genes
and their expression levels at four different time points. The first gene A does not change its
expression level in time. The expression levels of gene B and C decrease or increase, respectively,
whereas the expression score of gene D is alternating; see Table 1.

We want to calculate a constant M , which is independent from E, and set the time step
equal to one, i. e., ĥk = t̂k − t̂k−1 := 1 ∀ k = 1, . . . , 3, such that the difference quotients

become:
˙̂
Ek = Êk − Êk−1 , where

˙̂
E1 = (0,−50, 50,−255)T ,

˙̂
E2 = (0,−20, 20, 255)T ,

˙̂
E3 =

(0,−10, 10,−255)T .
For the calculation we choose λ(i) = 2 for i = 1, . . . , 4 and degmax = 2, i. e., the expression

of each gene depends on a maximum of two genes. We have to solve the following the mixed-
integer minimization problem:

min
M=(mij)

3∑

k=1

||MÊk −
˙̂
Ek||

2

subject to

mij ≥

{
−2 if i = j,

0 if i 6= j,

kn∑

i=(k−1)n+1

yi ≤ 2 for k ∈ {1, . . . , 4},

where yi is defined as in Section 2.2. After solving the minimization problem we get the
matrix M :

M =





0 0 0 0
0.4 −0.61 0 0

0 0.2 −0.39 0
1 0 0 −2



 .

T a b l e 1
Expression scores of the genes A, B, C and D

at four time points

time \ genes A B C D

1 [255 250 0 255] = ÊT
1

2 [255 200 50 0] = ÊT
2

3 [255 180 70 255] = ÊT
3

4 [255 170 80 0 ] = ÊT
4

T a b l e 2
Approximation and extrapolation of gene

expression using the matrix M

time \ genes A B C D

1 255 250 0 255
2 255 199.5 50 0
3 255 179 70.4 255
4 255 172 78.9 0
5 255 169 82.6 255
6 255 167 84.2 0
7 255 167 84.9 255
...

...
...

...
...

100 255 167 85.8 255
101 255 167 85.8 0
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By calculating Ek+1 = (I + M)Ek, we get the approximation and extrapolation of the gene
expression data as shown in Table 2.

Here, we see the necessity and possibility of prediction and anticipation methods in the
challenging field of approximation and extrapolation of gene expression data.

3. Qualitative Behaviour of Gene Regulatory Networks and

Local Approach

3.1. Multistationarity

Up to here, we considered a system under the stability aspect, described an algorithm to infer
the model parameters for a linear system, and we expanded the algorithms for including some
non-linear behaviour. This approach is adequate for the mechanisms involved in homeostasis
which maintain the concentrations of some metabolites near a supposed optimal level [44].
However, there are also mechanisms involved in cell specialisation, differentiation, adoption
and memorization.

Delbrück [9] suggested that epigenetic differences including those involved in differentiation
might reflect multistationarity ; or existence of more than one stationary steady-state in a
biological system (1949). A stationary steady-state stands for a property that the mean, variance
and autocorrelation structure do not change over time, while time is going to infinity. Multista-
tionarity strictly requires existence of unstable fixed points or ranges of state space exhibiting
sensitive dependence to the initial states. This means, there exists M(E0) = I + M(E0) such
that at least one of its eigenvalues λk(M(E0)) > 1. Furthermore, those unstable ranges coexist
with a multiple number of possible steady-states which imply non-linearity. Various examples
of such non-trivial behaviour were demonstrated with Boolean Delay Equations in [30], with
Boolean Networks and continuous variable systems in [45].

In fact, a stationary steady-state does not strictly imply stability, nor does instability strictly
imply sensitive dependence of the future steady state to the initial conditions for all cases.
However, for a piecewise linear system which we will consider here, some types of chaotic
attractors corresponding to unstable but almost steady behaviour do not exist.

Genomic regulation can be treated as a multistationary system which may exhibit more than
one possible stable state and can perform a transition from one stable state to another. Some
expected qualitative features of genomic regulation, their biological meaning and mechanism
are summarized in the following Table 3. Stable and locally stable states are expected to appear

T a b l e 3
Aspects of genomic regulation

System features Biological relevance Mechanism

Stable (locally stable)
Behaviour

Homeostasis Negative feedback

Multistationarity
Epigenetic differentiation
Cell specialization

Transitions from a possible
stable state to another

Adoption
Learning
Memorization

Activation of a
positive feedback
circuit
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in genomic activity which corresponds to homeostasis. Homeostatis stands for maintaining the
cell functions at constant or periodically oscillating desired levels. Homeostasis is controlled by
negative feedback mechanisms. Multistationarity corresponds to epigenetic differentiation and
cell specialization. Epigenetic differences are the differences observed between the cells having
the same genome. Existence of various different cells and cell types in the same organism can be
explained by multistationarity, i. e., the same system may have various different steady states.
On the other hand, transitions (jumps) from a possible stable state to another also frequently
occur in cells. Those may be adoption (for example to the nutrition conditions, responses
to drugs, etc.), learning (e.g., plastic changes in neuron connectivities), memorization (e.g.,
immunity). Such transitions can take place by activation of a positive feedback circuit [44].
Positive feedback can take place only within a range of values. Otherwise, the variables may
tend to go to infinity which is not possible.

3.2. Model Class Selection

Modelling of gene regulatory dynamics is a type of inverse problem: The available information is
the time-evolution of mRNA-concentrations, by which we wish to infer the governing equations
for being able to predict the future behaviour, diagnostic state, etc. Let us consider the following
time-discrete system:

Ek+1 = f(Ek), E0 is given. (3.1)

When the relation between the next and previous states of the variables can be taken as
any function, a very wide range of dynamics can be represented and functions representing the
real biological relation can be found within this set. However, in this case, the inverse problem
does not have a unique solution, i. e., infinitely many different functions fitting an observation
can exist, hence, such an approximation does not have any predictive value. When f is taken
as a linear function, the state transition function will be a matrix and (3.1) will turn into
Ek+1 = MEk form. In this case, a unique optimum solution of M providing the minimum least
mean square deviation between the model and observation can be determined. However, as it is
mentioned before, linear systems are not capable to exhibit a multistationary behaviour, hence,
the dynamic capabilities of a linear approach are beyond the requirements of representing gene
regulatory dynamics. As an option, f can be taken as a piecewise linear function. This means,
f can be represented by a matrix which is constant within some values and the elements of
that matrix may switch to other values when one or some of the variables exceed a threshold.
A system which may exhibit more than one possible stable state and can jump from one stable
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state to another under some circumstances, can be represented by piecewise linear functions.
Furthermore, Jacob and Monod [24] found out that activation or inhibition of a gene takes
place when the concentration of a promoter or inhibitor protein exceeds a threshold (1961).
This is a very strong motivation to consider piecewise linear class of functions to express the
genomic interactions. We can presume that constant rate reaction kinetics (which is linear)
determines the expression levels until the concentration of a transcription factor reaches its
threshold value. Unless the thresholds are exceeded, no new genes are activated or inhibited to
interrupt the locally stable behaviour.

3.3. Formulation

Since a positive feedback circuit may cause the corresponding variable to go to a maximum or
a minimum in a relatively short period of time, we can treat those transitions as jumps. Thus,
we can represent them by a ramp of constant derivative to express the time-evolution of gene
expression Ek as follows:

Ei,k+1 =
n∑

j=1

mijEj,k if θi,k 6= 1,

Ei,k+l = Ei,k + lisi if θi,k−1 6= 1 and θi,k = 1,

θi,k = FB(E1,k > T1, E2,k > T2, ..., En,k > Tn).

Here, θi,k is a logical variable determined by a Boolean function FB of the logical variables
Em,k > Tm indicating if the expression level of a gene is over or under a corresponding
threshold [26], si is the slope of the time-evolution of Ei during a jump and li is the duration
of the jump. In the preceding sections, we introduced a method for obtaining a unique least
mean squares estimate for the matrix M representing the stationary behaviour. Inference of
the possible jump conditions θi for a particular gene is even simpler and it was discussed
in Boolean Networks literature [41] in case if such transitions can be detected in the gene
expression profiles. Moreover, we need to search for a Boolean representation of possible jump
conditions only for the limited number of genes which are subject to positive feedback under
some circumstances. This formulation utilizes the quantitative numerical solution and unique
optimum model advantages of the linear (piecewise linear) differential equation approach
as much as possible. Hereby, it also allows the qualitative dynamical behaviour matching
advantages of Boolean Network approach wherever necessary. Combining Boolean representa-
tions of gene state relations with piecewise linear differential equations describing the evolution
of protein concentrations was also discussed in [13, 14]. There, a different approach was given
which is mainly concerned with how mutations affect the asymptotic stability of a model gene
network.

3.4. Detecting the Jumps and the Regions of Locally Stable Behaviour

If we reduce the possible locally unstable behaviour to the jumps of individual variables, then
we need an algorithm to detect those jumps and determine the temporal ranges where the
system is locally stable. A trivial solution approach to this problem is to estimate the transition
matrices locally within an adaptively sized running window. Such a method both describes the
locally stable behaviour and detects the locally unstable regions, which correspond to transitions
(jumps) between the stable states.
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When a available microarray measurements are corrupted with various noise components (as
it is in real application) the local approach becomes difficult. That is due to the fact that more
noise can be eliminated only by using more samples in the state transition matrix estimation.
However, this is not impossible.

Here we propose using confidence interval statistics and use intersection of confidence

intervals (ICI) rule. This approach has successful applications in robust signal and derivative
estimation problems [15, 31, 37].

The ICI Rule

Let the observation model for the measurement Xi,k be of the form:

Xi,k = Ei,k + Ni,k, (3.2)

where Ei,k and Ni,k are a signal and a zero mean noise, respectively.

Let Êi,k,h be the estimate of Ei,k obtained by a smoothing estimator with the window
size h. Let us introduce a finite set of window sizes: H = {h0 < h1 < .... < hM}, starting with
a small h0, and determine a sequence of confidence intervals [2] D(hl) of the biased estimates
corresponding to the window size hk:

D(hl) = [Ul, Ll], (3.3)

where

Uk = Êi,k,hl
+ Γσ(i, k, hl),

Li = Êi,k,hl
− Γσ(i, k, hl).

Here, Γ is a threshold of the confidence interval, Êi,k,hl
is the estimate of Ei,k using the window

hl, and σ(i, k, hl) is the standard deviation of this estimate.
The ICI rule gives the adaptive window size by the following procedure:
Consider an intersection of the intervals D(hl), l = 1, 2, . . . ,M, with increasing hl, and let

m be the largest of those l for which the intervals D(hl), l = 1, 2, . . . ,m, have a common point
[25, 37]. This m defines the adaptive window size.

Herewith, the adaptive window size is defined as the largest window size whose confidence
interval of the corresponding estimate intersects with the confidence intervals of all smaller
window sizes. This ICI window size selection procedure requires knowledge of the estimate
x̂Nj

(i) and its local variance only. Although the ICI rule is introduced for local polynomials,
this rule can be generalized for other bandwidth dependent estimators [15, 31]. Furthermore,
it was shown in [15, 31] that this adaptive window estimation procedure works for derivative
estimates (thus for the entries Mi,j of M), too. However, it is sufficient to apply the bandwidth
for the eigenvalues λM of M to verify whether there is a change in the local characteristic of
the system.

A simple algorithm to identify the regions and detect the jumps can be described by the
following steps:

1. Select the minimum window size from the beginning of the data and estimate the state
transition matrix Mkh1

using only the data within the minimum size window. Set a confidence
intervals of the eigenvalues based on the noise estimate of the window size.

2. Then, increase the window size and compute the transition matrix Mkh2
for a larger

window which provides a more noise-free estimate. Modify the confidence intervals if they are
within the confidence intervals of the first estimates.



16 M. U. Akhmet, H. Öktem, G.-W. Weber, J. Gebert, S. W. Pickl

3. Continue increasing the window size while the estimates are lying within the confidence
intervals of the previous estimates.

4. Pass to the next location (move the center of the window, start to the next window) if
any eigenvalue of the state transition matrix estimate lies outside of its confidence interval or
the largest allowed window size is reached.

If our hypothesis is valid and gene expression patterns exhibit locally stable behaviour with
possible transitions, then the following behaviour can be observed . . .

• . . . within stable range:
— growing window estimates are likely to lie within the confidence intervals of the previous

estimates;

— estimates from the successive windows are likely to be close to each other;

— state transition matrices are likely to indicate negative feedback.

• . . . within the state transition regions:
— growing window estimates of the previous locations are likely to fall out of the confidence

intervals;

— state transition matrices are likely to indicate positive feedback ;
The main motivations of this approach are as follows:
1. The algorithm is based on hypothesis testing. Therefore, we can also test our assumption

while proceeding with the estimation task.
2. The algorithm allows usage of not all but as many as possible samples for each range.

This allows as much noise elimination as possible.
After detecting the stable regions and jumps, M can be determined using the data lying on

the stable regions. Also the variable(s) exhibiting a jump can be identified and included into
the formulation by using the data in the corresponding region.

4. Discussions

As discussed in Section 3.1, inferring the possible jump conditions is not difficult and various
methods were discussed in Boolean Networks literature. This inference is not to uniquely solve
all possible jump conditions θi, but rather to determine the simplest Boolean expression which
identifies the jump conditions observed in an experiment. However, the model is applicable for
anticipatory prediction, if an asymptotically stable behaviour can be observed as we expect.
That is, the variables (gene expression levels) exhibit constant, periodic, almost periodic or
quasiperiodic patterns and slight deviations from such patterns converge back to the stationary
behaviour [26, 34]. As a multistationary system, a genomic regulatory network (e.g., the model
studied here) may also perform transitions from a possible stationary state to another in case
of a consistent shift in the environment or a strong stimulus. Naturally, a model identified
under some conditions may not give an idea on the epigenetic variants of the same genome.
However, the way how epigenetic variations are regulated can convey very valuable information,
in case it can be observed (e.g., by changing the environment during the experiment). In [40],
possible transitions in steady states were discussed with a perspective of target planning in
drug development.

There are two biologically relevant factors important in dynamic behaviour of the system
which should also be considered:

1) delays in the interactions;

2) refractory periods.
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The protein synthesis starts with activation of the corresponding gene, continues with
mRNA-synthesis, transportation of the mRNA out of the cell nucleus, and synthesis of the
proteins [43]. This process definitely takes nonzero time, hence, there exists a delay between the
concentration of a protein exceeding the threshold and its starting to affect the concentrations of
the other proteins. Furthermore, synthesis of different proteins takes time from order of minutes
to order of days (for the extreme case). These delays affect a dynamical system in the sense of
dynamic variability. When the system can be expressed only by differential (or approximated
by difference) equations, the future behaviour of the system merely depends on the values of the
variables at a time (initial values). However, when delays are involved, not only the values of
the variables but also their whole behaviour within the delay period are distinctive on the future
behaviour of the system. Hence, the possible range of initial values and the range of possible
stable states are dramatically increased [30]. This dynamical variability is essentially important
in genomic regulation. This especially counts if the range of all epigenetic differentiation (both
from cell to cell and in time) within an organism is considered. The generability of patterns
representing complicated memorization features was demonstrated in [30], and the possibility
of generating stable periodic oscillations with negative feedback circuits was shown in [45] when
the delays are involved.

Another fact to consider is the refractory periods, which stand to some nonzero time before
the state of a gene can change again, just after a state change. When a gene is activated or
inhibited by binding of a transcription factor to its corresponding promoter region, a reaction
requiring nonzero time also must exist to break the bond and another state change can happen.
Even though they are not comparable with delays, those refractory periods are very important in
the dynamical behaviour of a system too. In fact, they limit the maximum transition frequency.
Otherwise, the system may go into a mode of infinitely frequent switchings, called Zeno effect

in hybrid systems literature [6].
The delays and refractory periods are very difficult to infer in a dynamical system. An

approach may include analysis the time differences of the jumps between the locally unstable
genes and involving them into the formulation of possible jump conditions. On the other hand,
formulating the jumps as constant derivative ramp functions (Section 3.2) somehow involves a
refractory period.

Conclusion

In this work, we studied the problem of predicting and anticipating gene expression patterns
with various objectives. We started with a solvable formulation based on the system of continuous
differential equation:

Ė = M(E)E.

We paid special attention to the linear case of a constant M(E) = M . The matrix-valued
function M(E), and the matrix M , were obtained by discrete approximation. Then, we aimed
at extending the model to match the qualitative behaviour of the model and the modeled
process. On the other hand, we tried to approach most biologically relevant restrictions in the
solution space to bring the very general form of the time-discrete formulation

E(k + 1) = f(E(k))

to a solvable form. We formulated a possible locally unstable behaviour as jumps to combine
advantages of two popular model classes: discrete difference equations and Boolean networks.
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Finally, we introduced a statistical method to detect the possible jumps and we discussed some
remaining challenges.

As a future work, formulations by impulsive differential equations [39] and differential
equations with discontinuous right side can be studied. Investigating possible algorithms to
estimate the possible delays in the interactions is remaining as a further challenge. Possible
effects of the perturbations and uncertainities in the gene regulatory networks are also important
questions to study.
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[16] Gebert J., Lätsch M., Pickl S.W. et al. Genetic networks and anticipation of gene
expression patterns // Proc. CASYS 2003 Computing Anticipatory Systems, Liege, Belgium,
2003.
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