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Abstract. We consider the progressively truncated estimating functions 
and estimators as a generalization of the progressively truncated likeli- 
hood estimating functions and maximum likelihood estimators. We show 
the uniform consistency and weak convergence of the progressively 
truncated estimators. 
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1. Introduction 

In a survival analysis observations are lifetimes of individuals under 
study and are often censored either at a predetermined length of time or at 
a given proport ion of the numbers of failures because of time, cost and the 
other consideration (see Lawless (1982) and Sen (1981)). Let observations 
X 1 , X z , . . . , X ,  be independent and identically distributed (i.i.d.) random 
variables with the distribution function Fo(x) and the positive density 
function Jb(x) on R + = {x > 0} where 0 e O, a subset of R k = ( - ~ ,  ~)k. 
Sequentially in time we have at first the smallest observation X,:I, next the 
second smallest X,:2, and so on, and lastly the largest X,:,,  where 
X,:I _< X,:2 _< ... ~ AT,:, are the order statistics of X1 ..... X,. However, in 
fact, we must perform the statistical inference about parameter 0 either 
with observations {X,. _< t} of type I censoring or with {X,:~ _< ... _< X,:r} of 
type II censoring. 

Sen (1976) proposed the progressively censoring (PC) scheme "which 
allows us to monitor  the experiment from beginning until a statistically 
valid decision with prescribed risks is made" and showed a Wiener process 
approximation for the PC likelihood ratio statistic. Sen and Tsong (1981) 
extended the result to the multiparameter ease. Inagaki and Sen (1985) 
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