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Abstract

This paper considers a new approach to estimate Cox proportional
hazard regression model parameters in presence of collinearity between
covariates.

Usually partial maximum likelihood estimator is used to estimate
Cox proportional hazard regression model parameters. But when there
exist collinearity partial maximum likelihood estimates can be effected
seriously. Parameter estimates have large variances so they may be far
from true values.

In 2007 Xue et al. generalized ridge regression approach to the Cox
proportional hazard regression model. But especially when there exist
severe collinearity this approach may not fully addresses the collinearity
problem.

In this study we developed Liu-type estimator for Cox proportional
hazard regression model and compared with ridge regression estima-
tor in terms of mean squared error (MSE). Finally we evaluated its
performance through simulation studies.
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