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modified covariates
PCA+lasso
PLS+lasso
ridge+lasso
full−lasso
alasso (Sw)
alasso (Gw)
group−lasso
gradient boosting
univariate
two−I model
alasso (Aspw)

Scenario 6a + correlation 0.6 
 between the treatment−effect modifiers
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Scenario 6a + correlation 0.6 
 between all the active markers


