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Cox’s proportional/hazard” model with-high-dimgnsional data ¢ans analyses in
several ways. |In this study we willtuser empirical Bayes wvariable selection methods
combined with iterated” conditional- modes/medians™ (ICM/M), algarithm which is
empirically faster and easy_to- imptement. /The objective of this dissertationis to
study the effects from the\ratio afrsample size to. thesnumber of independent variables,
the percentages of censgred dataand the wvalue\of initial coefficient by comparing false

positive and false negative rate:

The data in this study is survivaldimes-with Weibull distribution.| Simulate sparse
data with 100 sample size and.300, 500and1000%independent variables. The levels of
percentages of censored data are 10%, 50%@nd 70%. Based on the false positive and
false negative rate, the finding are following: i) the false positive and false negative rate
will decrease as low pereentage oficensoreds«data; iy false“positive and false negative
rate will decrease as thel number of variables is small @and iii) false positive and false
negative will decrease as the initial value of coefficients is true coefficients iv) empirical

Bayes method is better than the Lasso method.
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