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Feature selection is an important task for risk model building. In this manuscript, we consider the problem of
feature selection from private samples by means of privacy-preserving likelihood ratio test of the logistic regression
model. We propose a cryptographically secure protocol which evaluates log likelihood of the logistic regression
model in the vertical partitioned model. Privacy-preserving feature selection for the logistic regression model is
realized by performing likelihood-ratio tests with using the privacy-preserving log likelihood evaluation protocol.
We experimentally demonstrate our protocol with several benchmark data sets.
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