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When analyzing times of duration (e.g., survival times in clinical trials, failure times in reliability
studies, or the length of spells of economic interest), a number of problems related to “loss of
information” (in a wide sense) typically emerge. The presence of censored data is one of the
most common features in this field. (Right-)censoring is caused by the occurrence of a risk that
precedes the end of the spell being analyzed. Another phenomenon is that provoked by length-
biased sampling. Length-biased and censored data may appear when analyzing times of duration.
This work introduces a new empirical curve for approximating a distribution function under
right-censoring and length-bias. The proposed estimate is closely related to the product-limit
Kaplan-Meier estimator. As applications, the corresponding large sample results for estimates of
the distribution function, the cumulative hazard function, and the mean residual time function can
be obtained. The new method is illustrated with real data concerning unemployment duration.
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c© Copyright American Mathematical Society 2003, 2009

/mathscinet
/mathscinet/pdf/1922923.pdf?arg3=&co4=AND&co5=AND&co6=AND&co7=AND&dr=all&extend=1&pg4=AUCN&pg5=TI&pg6=PC&pg7=RVCN&pg8=ET&s4=&s5=&s6=&s7=rochus&s8=All&vfpref=html&yearRangeFirst=&yearRangeSecond=&yrop=eq&r=20
/mathscinet/search/publications.html?arg3=&co4=AND&co5=AND&co6=AND&co7=AND&dr=all&extend=1&pg4=AUCN&pg5=TI&pg6=PC&pg7=RVCN&pg8=ET&s4=&s5=&s6=&s7=rochus&s8=All&vfpref=html&yearRangeFirst=&yearRangeSecond=&yrop=eq&r=1
/mathscinet/pdf/1914673.pdf?arg3=&co4=AND&co5=AND&co6=AND&co7=AND&dr=all&extend=1&pg4=AUCN&pg5=TI&pg6=PC&pg7=RVCN&pg8=ET&s4=&s5=&s6=&s7=rochus&s8=All&vfpref=html&yearRangeFirst=&yearRangeSecond=&yrop=eq&r=22
/leavingmsn?url=http://dx.doi.org/10.1007/BF02595732
/mathscinet/search/publications.html?refcit=1915780&amp;loc=refcit
/mathscinet/search/mscdoc.html?code=62N01%2C%2862N02%29
/mathscinet/search/publications.html?pg1=IID&s1=639063
/mathscinet/search/institution.html?code=E_VIGO_OR
/mathscinet/search/journaldoc.html?&cn=Test
/mathscinet/search/publications.html?pg1=ISSI&s1=202230
/mathscinet/search/publications.html?pg1=IID&s1=298742

