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ADbDstract

This thesis focuses on the estimation of regression functions in the presence of
mixed-censored data, by combining articial neural networks (ANNs) and the least squares
(LS) method. The main objective is to develop an estimator capable of modeling complex
nonlinear relationships while incorporating the constraints imposed by censoring
mechanisms.

After presenting the theoretical foundations of ANNs and classical least squares
methods, the study proposes a joint ANNLS estimator specically designed for double
censored situations. Theoretical properties, including convergence in L2 norm, are
rigorously established. A series of comparative numerical simulations is conducted to
evaluate the performance of the proposed estimator against traditional methods,
considering various censoring scenarios and sample sizes.

The results demonstrate that the joint ANNLS estimator provides reliable
approximations of the regression function and improves the utilization of partial
information from censored data. This approach highlights the relevance of combining the
exibility of neural networks with the statistical robustness of least squares in a rigorous
and generalizable framework .
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