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S1 Additional Figures
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Figure S1: Results of variable selection in Example 2 for BLBVS with γ = 0.6, 0.7, 0.8, 0.9 and
BootVS. The variables in red are active and those in green are inactive. Horizontal line refers to
50% selection proportion.
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Figure S2: Results of variable selection in Example 4 for BLBVS with γ = 0.6, 0.7, 0.8, 0.9 and
BootVS. Variables from the same group share the same color. Horizontal line refers to 50%
selection proportion.
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Figure S3: Proportion results sorted by descending order: Bike Sharing data
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Figure S4: Proportion results sorted by descending order: Lending Club data


