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Variable selection method for
high-dimensional survival error-in-variable data
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Abstract Analysis with censored survival data plays an important role in high-dimensional sparse
modeling. Much theoretical and applied work is based on clean data. However, we often face
corrupted data with missing data or error-in-variable data and as a result analysis on error-in-variable
data is more useful. While in the known literature, relatively few work has been done on high-
dimensional survival data variable selecting with measurement error. In this situation, we propose a
new method to select variables in high-dimensional additive hazards model with error-in-variable
data, which combines the pseudoscore function and the nearest positive semi-definite projection.
Our numerical studies and real data analysis show that the method has good performance and can
select the nonzero coefficients successfully.
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Table 1 The results of two methods under additive

error-in-variable data

0.25 0.5 0.75
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se( MSE) 2.30  2.54 3.24 3.60 4.48 4.07
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