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Abstract: We propose a self-consistency based method to conduct local linear 

estimation of mean functions for general regression models with censored data. 

Self-consistent estimation techniques are frequently used to obtain consistent 

estimation of survival functions when data are censored. Such techniques have also 

been proven useful for estimation of linear regression parameters in censored 

setting. We extend such methods to local linear estimation of the regression 

functions for nonparametric models. The bandwidth will be selected adaptively 

according to the data. Simulation studies are conducted. Some basic asymptotic 

results are also obtained. 
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