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Abstract

Neural Networks are powerful tools for nonparametric regression and
prediction but may result in overfitting. Parameters shrinkage by penal-
ized likelihood methods is used to overcome this problem. Alternatively
the Bayesian approach allows to avoid overfitting. In this paper, we use
the two approaches to model censored survival data. We compare the
predictive accuracy of the models on simulated data and real data. In an
application to metastatic breast cancer data, the Bayesian network mod-
els allow a better identification of patients with short term survival than
the MLP. Regression tree on the output of the networks helps interpreting
the results and allows further comparison between the models.



