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Figure S1: (A): Number of positive reference signals detected according to number of signals generated
by multiple regression approaches: BIC-lasso, CISL-5% and CISL-10%, where signals are ranked in
ascending order by their associated p-values for BIC-Lasso, and in decreasing order of their 5% or
10% output distribution quantile value for CISL-5% and CISL-10%. (B): Number of positive reference
signals detected according to number of signals generated by adjustment on propensity score methods,
depending on how the propensity score was estimated: adjustPS-BIC, adjustPS-CISL, adjustPS-GTB and
adjustPS-hdPS, where signals are ranked in ascending order by their adjusted p-values. (C): Number of
positive reference signals detected according to number of signals generated by weighting with matching
weights on propensity score methods, depending on how the propensity was estimated: mwPS-BIC,
mwPS-CISL, mwPS-GTB and mwPS-hdPS, where signals are ranked in ascending order by their adjusted
p-values. (D): Number of positive reference signals detected according to number of signals generated by
inverse probability of treatment weighting on propensity score methods, depending on how the propensity
was estimated: iptwPS-BIC, iptwPS-CISL, iptwPS-GTB and iptwPS-hdPS, where signals are ranked in
ascending order by their adjusted p-values.
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Figure S2: (A): Number of negative reference signals detected according to number of signals generated
by multiple regression approaches: BIC-lasso, CISL-5% and CISL-10%, where signals are ranked in
ascending order by their associated p-values for BIC-Lasso, and in decreasing order of their 5% or
10% output distribution quantile value for CISL-5% and CISL-10%. (B): Number of negative reference
signals detected according to number of signals generated by adjustment on propensity score methods,
depending on how the propensity score was estimated: adjustPS-BIC, adjustPS-CISL, adjustPS-GTB and
adjustPS-hdPS, where signals are ranked in ascending order by their adjusted p-values. (C): Number of
negative reference signals detected according to number of signals generated by weighting with matching
weights on propensity score methods, depending on how the propensity was estimated: mwPS-BIC,
mwPS-CISL, mwPS-GTB and mwPS-hdPS, where signals are ranked in ascending order by their adjusted
p-values. (D): Number of negative reference signals detected according to number of signals generated by
inverse probability of treatment weighting on propensity score methods, depending on how the propensity
was estimated: iptwPS-BIC, iptwPS-CISL, iptwPS-GTB and iptwPS-hdPS, where signals are ranked in
ascending order by their adjusted p-values.
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Figure S3: (A): Number of positive reference signals detected according to number of signals generated by
adjustment on propensity score methods, weighting with matching weights on propensity score methods and
inverse probability of treatment weighting on propensity score methods, where the score is estimated with
BIC-Lasso methodology: adjustPS-BIC, mwPS-BIC, iptwPS-BIC, where signals are ranked in ascending
order by their adjusted p-values. (B): Number of negative reference signals detected according to number
of signals generated by adjustment on propensity score methods, weighting with matching weights on
propensity score methods and inverse probability of treatment weighting on propensity score methods,
where the score is estimated with BIC-Lasso methodology: adjustPS-BIC, mwPS-BIC, iptwPS-BIC, where
signals are ranked in ascending order by their adjusted p-values.
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