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The objective of this study is lo compare nonparametric methods of estimating survival function
which has a type | right censared data. The methods of estimating under considerations in this study are the
Product Limit Method, the Actuarial Method, the Ciassical Method, and the Bayesian Nonparametric Method,
For the last method, its prior distribution are Derichiet Process and Homogeneous Process . The future life
time distributions are Weibull, Lognormai and Pareto. The comparison was done under conditions of sample
sizes 10,20,30,50 and 100 with the percentages of censoring 20%,30%,40%, and 50%, respectively. The
fixed censoring values are equal, less than, and more than 25%, 50%, 75%, 100% of mean distribution. The
data for this experiment were generated through the Monte Carlo simulation technique. The experiment was
repeated 1,000 times under each condition in estimating survival function. This stﬁdy Is useful for life
insurance business that can be applied in studying. persistency of life insurance policy for further financial

planning and long lerm investment.

Results of the study are as follows -

1. When the fixad censoring are between 2.0 to 5.0 the MAPE of each method decre.ases as the
percentages of censoring increases. The MAPE of Classical method is less than Product Limit method,
Actuarial method, and Bayeslan Nonparamatric methed.

2. When the fixed censoring are between 6.0 to 7.0 the MAPE of each method decreases with
some percentages of censoring and increases with other percentages of censoring increases. The MAPE of
Product Limit method, Acluarial method, and Bayesian Nonparametric method are less than Classicai
method.

3. When the fixed censoring are between 8.0 to 10.0 the MAPE of each method decreases as
the percentages of censoring increases. The MAPE of Product Limit method, Actuarial method, and Bayesian
Nonparametric method are less than Classical method,

4. The MAPE of estimates are decrease as the sample sizes are increased.
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