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Nonparametric Estimation of Error Density in Censored Linear Regression
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Abstract

This paper considers smooth estimation of error density function in linear regression
with right censored data. We propose the kernel-smoothed estimator based on the
Kaplan-Meier estimator of the residual distribution. The asymptotic normality of the
estimator is rigorously proved. The proposed method is illustrated with simulation
study and application to a real data set.
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