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The Estimation of a Distribution with Interval Censored
Data and its Convergence Rate

DING Bangjun

Department of Statistics, East China Normal University, Shanghai 200062

Abstract

Firstly, the result with binomial distribution is generalized to random variable X with function $P(X=x_i)={ 1 \over m}$ for

$i=1,2,\cdots,m$. With
this result, a procedure is proposed to obtain an estimation of distribution function with continuous variable, the
convergence rate of the estimation is also obtained.
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