RECURRENT ESTIMATIONS OF INTEGRAL FUNCTIONALS OF A PROBABILITY
DISTRIBUTION DENSITY AND ITS DERIVATIVES

In this work we study integral functionals of distribution density and it’s derivatives. We
work on the problem of constructing recurrence estimates for such functionals. To estimate
density and it’s derivatives, we use recursive kernel density estimators and for functionals we

make plug-in estimator type argument. We study limit properties of constructed recurrence.



