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Abstract:

      In survival analysis and in the analysis of life tables an important biometric function of interest is the life expectancy at age

, defined byx M x, ( )
,M x E X x X x( ) [ ]= − >

where is a life distribution, i.e., .  is called the menu residual life function (MRLF).  Grace Yang (1978)X X ≥ 0 M
produced an empirical estimator, , of , showed that it is strongly uniformly consistent, and thatM n M

converges weakly to , a mean-zero Gaussian process.n M Mn[ ]− Z

      In many applications it is reasonable to assume that is decreasing.  A few years ago I gave a talk on an estimator, ,M M n
*

of under this order restriction, showed that it is strongly uniformly consistent, and that  converges toM n M Mn[ ]* −
, the same Gaussian limit as in the unrestricted case, but under some heavy analytic assumptions on (Kochar, MukerjeeZ M

and Samaniego, Annals of Statistics, 2000, 905-920.).  In this talk we generalize the weak convergence results with none of these

analytic assumptions, and provide some asymptotic confidence intervals and tests for a decreasing mean residual life distribution. 

In particular, we show that the mean square error of  is less than or equal to that of the unrestricted estimator, .  ThisM n
* M n

is joint work with Edgardo Lorenzo.
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