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The objective of this study is to compare revision methods of estimation of mortality|
probabili'ty"r The estimation method of this study is Maximum Likelihood Estimation and three
revision miethods are Whittaker Graduation Method, Bayesian deuaﬂon Method, and Increasing
Bayesian IMe’thod. The probability that a person whose age x will die within one year are
estimated :Kq;) and then these estimates are revised between age 16 and 95 by these three
methods. ‘Irhe sample size are 50, 100, 300, 500, 700, a}nd 1,000 respectively. The percent
withdrawe{‘:l are 10%, 20%, 30%, and 40% respectively. The distribution of future life time for this
study is Ez:l(ponenﬁal. and distributions of withdrawal time are Uniform,and Gamma. The estimation
of g.'s forieacﬁ case is repeated 200 times using the Monte Carlo simulation method, and the
valué of qi are revised by the three revision methods. To compare the error of the revision the

mean absé)lute percentage errors (MAPE) are evaluted for the comparision.
]
|
iThe results of this study are as follows :

lFor each distribution, for each sample size and for each percent withdrawal, the
increasinq' Bayesian Method has the lowest MAPE, and the Bayesian Graduation Method has the
highest MA:\PE. However, in case of very large sample size (m=1000) or high age (between 56-95
years), tht:a. MAPE's of all three revision methods are not much different.

EWhen the sample size increases, the MAPE of each revision method decreases and

|
when the Qercent whitdraw decreases, the MAPE of each revision method also decreases.
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