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Abstract. Consider the regression model Y = m(X) + ε, where m(X) is some
smooth conditional location function (for example, the conditional mean E[Y |X])
and the error ε (with unknown distribution) has zero location and smooth con-

ditional scale function σ(X) (for example, σ(X) =
√

V ar[Y |X] =
√

V ar[ε|X]).
The pair (X, Y ) is subject to parametric selection bias and the response to right
censoring. We construct new estimators for m(X) and σ(X), and develop a boot-
strap technique to select the smoothing parameters involved in the procedures. The
asymptotic properties of the proposed estimators are studied as well as their prac-
tical behavior through extended simulations and an application to real data.
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