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Abstract: We extend an approach suggested by Li, Zhong and Zhu (2012) to use distance covariance (DCOV) as

a variable selection method by providing the DCOV Variable Selection Theorem, which gives a principled

stopping rule for a greedy variable selection algorithm. We apply the resulting DCOV Variable Selection Method
in two genetic based classification problems with small sample size and large vectors of gene expression data.

The first problem involves the well known SBRCT (Small Blue Round Cell Tumor) childhood Leukemia data,
which involves gene expression data from four different types of Leukemia, and it is well known that these data
are easy to classify.

The second involves Ovarian Cancer data from The Cancer Genome Atlas, and involves Ovarian Cancer
~ patients that are either sensitive or resistant to a platinum based cancer chemotherapy.
The Ovarian Cancer data presents a difficult classification problem.
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