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Figure S1 Empirical type | error rates under the nominal significance level of 0.05 (binary trait)
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Figure S2 The sensitivity of the marginal-association filtering in ENET, LASSO, and SBERIA, for

continuous traitsand P(E = 1) =
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Figure S3 The positive predictive value of the marginal-association filtering in ENET, LASSO, and SBERIA,

for continuous traitsand P(E = 1) = 0.2
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Figure S4 Power given a significance level of 0.05, for continuous traits and
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Figure S5 Percentages of sign-misspecifications for
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Figure S6 Power given a significance level of 0.05, for continuous traits and a continuous E
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Figure S7 Percentages of sign-misspecifications for
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Figure S8 Power given a significance level of 0.05, for binary traits, P(Y = 1) = 0.1,and P(E =1) = 0.2
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Figure S11 Percentages of sign-misspecifications for y;,,;, under binary traits, P(Y = 1) = 0.4,
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Figure S12 Power given a significance level of 0.05, for binary traits, P(Y = 1) =0.1,and P(E =1) = 0.5
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