
S2 Table. Optimal parameters for each algorithm given a volunteer sample
size and a group of covariates in the real data simulation, obtained with a 10
times repeated 10-fold cross-validation

KNN C5.0 CART
nvs Cov. k Trials Model Winnow CP % sample
500 G1 11 1 tree TRUE 0.1 0.5%
500 G2 11 1 tree TRUE 0.1 0.5%
500 G3 11 1 tree FALSE 0.1 0.5%
500 G4 11 1 tree TRUE 0.1 0.5%
750 G1 11 1 tree TRUE 0.1 0.5%
750 G2 11 1 tree TRUE 0.5 0.5%
750 G3 11 1 tree FALSE 0.25 1%
750 G4 11 1 tree TRUE 0.1 5%
1000 G1 11 1 tree TRUE 0.5 0.5%
1000 G2 11 1 tree FALSE 0.25 5%
1000 G3 11 1 tree FALSE 0.5 5%
1000 G4 11 1 tree TRUE 0.25 5%
2000 G1 11 1 tree TRUE 0.25 1%
2000 G2 11 1 tree TRUE 0.25 1%
2000 G3 11 1 tree FALSE 0.5 0.5%
2000 G4 11 1 tree TRUE 0.5 0.5%
5000 G1 11 1 tree TRUE 0.1 1%
5000 G2 11 1 tree TRUE 0.1 1%
5000 G3 11 1 tree FALSE 0.25 1%
5000 G4 11 1 tree TRUE 0.5 0.5%

C4.5 Naive Bayes Random Forest GBM
nvs Cov. group CP % sample Laplace Vars. in trees ID LR
500 G1 0.1 0.5% 0 p 8 0.01
500 G2 0.1 1% 0 p 8 0.01
500 G3 0.1 1% 0

√
p 8 0.01

500 G4 0.1 1% 0 p/2 8 0.01
750 G1 0.1 0.5% 0 p 8 0.01
750 G2 0.5 1% 0 p 8 0.01
750 G3 0.5 5% 0 p/2 4 0.1
750 G4 0.5 5% 0 p/2 8 0.01
1000 G1 0.5 0.5% 0 p 6 0.01
1000 G2 0.5 0.5% 0 p 6 0.01
1000 G3 0.25 1% 0 p/2 4 0.1
1000 G4 0.1 1% 0

√
p 8 0.01

2000 G1 0.1 0.5% 0 p 6 0.01
2000 G2 0.1 0.5% 0 p 4 0.01
2000 G3 0.5 1% 0 p/2 8 0.01
2000 G4 0.5 1% 0

√
p 8 0.01

5000 G1 0.1 0.5% 0 p 8 0.01
5000 G2 0.1 0.5% 0 p 4 0.01
5000 G3 0.5 0.5% 0 p/2 4 0.1
5000 G4 0.5 0.5% 0

√
p 4 0.1
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