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Figure S1: Performance of candidate signatures for scenario (i). Empty signatures are excluded from
averaging. Each data point is the result of 5000 simulation runs. The parameter values are given
in Table 1, signal strength is varied in terms of the parameter β̃. top left: fraction of non-empty
candidate signatures. top right: average number of features in the candidate signature. (A)
average false discovery rate (FDR) in non-empty signatures. (B) average mean squared prediction
error (MSPE) in non-empty signatures. (C) fraction of successful validations (SV) of non-empty
signatures. (D) average calibration slope (CS) of non-empty signatures. Shaded areas indicate
2.58-fold standard error of the mean, and thereby approximate the 99%-confidence intervals of the
mean.
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Figure S2: Performance of candidate signatures for scenario (ii). Empty signatures are excluded from
averaging. Each data point is the result of 5000 simulation runs. The parameter values are given in
Table 1, the number of informative genes is varied. Note that the overall signal (

∑
g β̃ ≡ β ·ninf ) is

kept constant by adapting β̃ to the number of informative features ninf . top left: fraction of non-
empty candidate signatures. top right: average number of features in the candidate signature.
(A) average false discovery rate (FDR) in non-empty candidate signatures. (B) average mean
squared prediction error (MSPE) in non-empty signatures. (C) fraction of successful validations
(SV) of non-empty signatures. (D) average calibration slope (CS) of non-empty signatures. Shaded
areas indicate 2.58-fold standard error of the mean, and thereby approximate the 99%-confidence
bands of the mean.
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Figure S3: Performance of candidate signatures for scenario (iii). Empty signatures are excluded
from averaging. Each data point is the result of 5000 simulation runs. The parameter values are
given in Table 1, the sample size is varied. top left: fraction of non-empty candidate signatures.
top right: average number of features in the candidate signature. (A) average false discovery
rate (FDR) in non-empty candidate signatures. (B) average mean squared prediction error (MSPE)
in non-empty signatures. (C) fraction of successful validations (SV) of non-empty signatures. (D)
average calibration slope (CS) of non-empty signatures. Shaded areas indicate 2.58-fold standard
error of the mean, and thereby approximate the 99%-confidence bands of the mean.


