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#B: Variable Screening for Varying Coefficient Models

with Ultrahigh-Dimensional Survival Data

wBEAN: ARE

HEE: We develop a variable screening method for varying coefficient hazards models of sin—
gle—index form. The proposed method can be viewed as a natural survival extension of condi—
tional correlation screening. An appealing feature of the proposed method is that it is applica—
ble to many popularly used survival models, including the varying coefficient additive hazards
model and the varying coefficient Cox model. The proposed method enjoys the sure screening
property, and the number of the selected covariates can be bounded by a moderate order.
Simulation studies demonstrate that our method performs well, and an empirical example is

also presented.
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B : Quantile correlation—based variable selection

wREAN: BEH

$EE: This paper is concerned with identifying important features in high dimensional data
analysis, especially when there are complex relationships among predictors. Without any
specification of an actual model, we first introduce a multiple testing procedure based on the
quantile correlation to select important predictors in high dimensionality. The quantile—cor—
relation statistic is able to capture a wide range of dependence. A stepwise procedure is
studied for further identifying important variables. Moreover, a sure independent screening
based on the quantile correlation is developed in handling ultrahigh dimensional data. It is
computationally efficient and easy to implement. We establish the theoretical properties under
mild conditions. Numerical studies including simulation studies and real data analysis contain

supporting evidence that the proposal performs reasonably well in practical settings.
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