Supplementary Information for “Bayesian Inference
for High Dimensional Cox Models with Gaussian and
Diffused-Gamma Priors: A Case Study of Mortality
in COVID-19 Patients Admitted to the ICU”
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Fig. S1: MC coverage plot for Scenario 1 for n = 100 and p = 20. The legend “True”
is 1 if the variable is nonzero and 0 if the variable is zero.
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Fig. S2: MC coverage plot for Scenario 2 (left column) and Scenario 3 (right column)
for n = 100 and p = 20,100,200. The lggend True represents 1 if the variable is
nonzero or 0 if the variable is zero.
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Fig. S3: Solution path for the tuning parameter in Scenarios 1 (top), 2 (middle), and
3 (bottom) for » = 100 and p = 20. The path for the first 10 regression coefficients in

Scenarios 1 and 3, and the 10 regression coefficients with true values of 1 are displayed
in Scenario 2.
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Fig. S4: Marginal likelihood estimates for selecting tuning parameter x selection in
Scenarios 1 (top), 2 (middle), and 3 (bottom), with n = 100 and p = 20. The chosen &

is indicated by the blue dotted vertical line corresponding to the maximum marginal
likelihood.
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Fig. S5: MCMC trace plots for the selected variables in COVID-19 data.
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Fig. S6: MCMC autocorrelation plots of the selected variables in COVID-19 data.



