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Table 1: Algorithm of data simulation process for PLSR and PLSGLR

n = number of subjects
pl = number of predictors in the simulated dataset.
Let T =

(
tkρ
)

16k64
16ρ6pl

be a R4×pl matrix, representing 4 fixed orthogonal components.

for j = 0.01, . . . , η by γ do
for h = 0.01, . . . , ξ by λ do
σR = (σ1, . . . , σ5) = (10, 8, 6, h, j)
τG = (τ1, . . . , τ5) = (0.250, 0.125, 0.050, 0.0125, 0.005)
for l = 1, . . . , 100 do
for i = 1, . . . , n do
Let rk be a realisation of Rk ∼ N (0, σ2

k) for k = 1, . . . , 5
Let gk be a realisation of Gk ∼ N (0, τ2k ) for k = 1, . . . , 5
Let εiρ values be pl realisations of ε ∼ N (0, 10−4)
Let δi be a realisation of δ ∼ N (0, 10−3)

xiρ =


4∑
k=1

rk.tkρ + εiρ, ρ = 1, . . . , pl, PLS and PLS-logistic cases

4∑
k=1

rk.tkρ + εiρ, ρ = 1, . . . , pl, −1 6
3∑
k=1

rk 6 5, PLS-Poisson case

θi = ((r1 + g1)/2) + ((r2 + g2)/2) + ((r3 + g3)/2) + ((r5 + g5)/2) + δi

yi =

 θi,PLS case
B(inv.logit(θi)),PLS-logistic case
P(exp(θi)),PLS-Poisson case

Apply the different criteria, depending on the case, on the dataset.
Extract the retained number of components for each of them.
end for
end for
end for
end for

Table 2: Simulation parameters values

Parameters PLS PLS-logistic PLS-Poisson
n > p n < p n > p n < p n > p n < p

η 20.01 20.01 15.51 9.51 7.01 5.01
γ 0.50 0.50 0.50 0.50 0.20; 0.50 0.20; 0.50
ξ 30.01 6.01 9.51 9.51 9.51 9.51
λ 0.20;1.00 1.00 0.50 0.50 0.50 0.50


