Supplementary Figure 2

Pseudo-code for the permutation test

permutation loop (i in 1:1000)

Generate permutated Y 2 Yperm

Feature selection on (Xoxp, Yoerm) 2 Xoxpz Using F-test as in the CV loop

CV /loop (LOO)
Selection of the (Xin-1)xpz , Yperm,n-1) training set
Estimated linear model (OLS, or PLS ) on (Xin-1)xpz , Yeermn-1) 2 B
Predict the response of the test set using ,6’.')9 perm = X1xp2 B

end CV loop

Roermi= cor(Y, Y pem)

end permutation loop



