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A Study of the Elastic Net Method in
Variable Selection for the Cox Model

LI Chun-hong', WEI Xin-xing’
1. College of Mathematics and Information Science , Guangxi University s Nanning 5630004 , China ;

2. College of Mathematics and Statistics s Hechi University , Yizhou Guangxi 546300 , China

Abstract: In this study, the elastic net method was used for variable selection of the Cox model, and an

EN-Cox model was established. The estimations of the Cox model obtained proved to have the group effect

property. A numerical simulation showed that the elastic net method could select all the strong correlation

variables into the Cox model while the Lasso method could not. An empirical analysis further confirmed

the feasibility of applying the elastic net method to the Cox model and verified that the EN-Cox model was

superior to the traditional Cox model in fitting effect and forecasting ability.

Key words: elastic net method; Cox model; variable selection; strong correlation; group effect property
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