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Results of the analyses without restrictions to the maximum
number of selected variables

Supplementary Table 1: Number of variables selected for each model.

Block 1 Block 2 Block 3 Block 4 Total

pl1A 2 6 0 0 8

pl1B 2 6 0 10 18

restricted Lassol 0 1 0 43 44
pl2A 14 7 0 8 29

pl2B 14 6 0 10 30

Lasso2 0 1 0 52 53

pl1A 2 6 0 0 8

bl1B 6 0 35 43

. Lassol 1 1 0 56 o8

not restricted pI2A 14 7 0 16 37
pl2B 14 6 0 30 50

Lasso?2 0 1 0 b7 58




Supplementary Table 2: Validation results for the model scenarios without restrictions to the
number of selected variables. The acronyms in the first column are: TPR: True positive rate;
TNR: True negative rate; AUC: Area under the curve, Cyrpo: Uno’s C-index, IBS,: Integrated
Brier score up to 2 years, IBS4 4: Integrated Brier score up to 4.4 years, Optimism: difference
between calibration slopes of training and validation data, Clﬁ)wﬂ: lower bound of the 95%
confidence interval for the hazard ratio of the low risk group, HR: hazard ratio of the low
risk group, CIﬁpper: upper bound of the 95% confidence interval for the hazard ratio of the
low risk group, CIf({ww: lower bound of the 95% confidence interval for the hazard ratio of
the high risk group, HR¥: hazard ratio of the high risk group, Clgjpe,,: upper bound of the
95% confidence interval for the hazard ratio of the high risk group, p-value: p-value of the
likelihood ratio test.

pl1A pl1B Lassol pl2A pl2B Lasso2 ELN2017

TPR 0.672  0.655  0.669  0.640  0.666  0.666 0.556
TNR 0.667  0.650  0.672  0.647  0.672  0.678 0.723
AUC 0.711  0.744 0734 0716 0.741  0.722 0.663
Clno 0.653  0.671  0.667  0.659  0.669  0.656 0.619
IBS, 0.175 0170  0.178  0.175  0.169  0.178 0.181
IBS,.4 0.197 018 0193  0.196  0.187  0.193 0.204
Optimism  0.393  0.240  0.956 0431 0162  1.021

CIE .. 0339 0238 0166 0316 0335  0.190 0.418
HRL 0536 0434 0273 0493 0500  0.305 0.669
CIL er 0.849  0.790 0451  0.768  0.747  0.490 1.074
cre 1175 1465  1.104 1219 1319  1.087 1.314
HR# 1.751 2103 1529  1.800  2.018  1.538 1.954
cri ., 2612  3.020 2231 2657  3.088  2.176 2.907

p-valuerp 1.11e-08 1.98e-10 2.60e-12 2.32e-09 5.51e-10 1.76e-11  1.36e-07
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Supplementary Figure 1: Prediction error curves for models without restrictions to the max-
imum number of coefficients. The curves show the Brier scores calculated in the validation
data for the different scenarios and for different time points. The left panel contains the
models considering ELN2017 as categories. The right panel contains the models considering
all ELN variables. The Reference scenario results from the Kaplan-Meier estimation and
is the same in both panels. Furthermore, curves for ELN2017, for priority-Lasso with and
without cross-validated offsets, and for standard Lasso are shown.
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Supplementary Figure 2: Kaplan-Meier curves for training and validation data in three risk
groups for models without restrictions to the maximum number of coefficients. The three
risk groups were built according to the highest logrank statistic in the training data. The left
panel contains the results for the standard Lasso models and the raw ELN2017 score. The
middle and right panels contain the plots of priority-Lasso with and without cross-validated
offsets, respectively. The top and middle panels show the results considering ELN2017 as

categories and using all ELN variables, respectively.
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Supplementary Figure 3: Observed and predicted Kaplan-Meier curves for the validation data
in three risk groups for models without restrictions to the maximum number of coefficients.
The three risk groups were built according to the highest logrank statistic in the training data.
The left panel contains the results for the standard Lasso models and the raw ELN2017
score. The middle and right panels contain the plots of priority-Lasso with and without
cross-validated offsets, respectively. The top and middle panels show the results considering
ELN2017 as categories and using all ELN variables, respectively.



