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We consider heterogeneous life data models and introduce a new visual inspection 

technique capable of detecting the credibility of our model assumptions. Our technique is 

based on a transformed data approach, where the density of the transformed data should 

be close to the uniform distribution when our model assumptions are correct. To estimate 

this filtered density estimator on the transform axis we take advantage of the recently 

defined local linear density estimator based on filtered data of Nielsen, Tanggaard and 

Jones (2009). We apply our method to mortality data and relate it to the recently 

published SAINT model, see Jarner and Kryger (2009), that is real life asset-liability 

model used by one of the major European pension funds. 


