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Let X1, X2, ..., Xn be a sequence of independent, equally distributed random variables,
having a distribution density f(x). Based on sample X1, X2, ..., Xn it is required to check
the hypothesis

H0 : f(x) = f0(x).

here we consider the hypothesis H0 testing, based on the statistics

Tn = na−1
n

∫
(fn(x) − f0(x))2r(x)dx,

where fn(x) is the recurrent Wolverton-Wagner kernel estimate of probability density
defined by:

fn(x) = n−1

n∑
i=1

aiK((ai(x−Xi))),

where ai is an increasing sequence of positive numbers tending to infinity, K(x), f0(x) and
r(x) satisfy certain regularity conditions.

1. Question of consistency for the constructed criterion against any alternative H1 :
f(x) = f1(x), where f1(x) is such that

∫
(fn(x) − f0(x))2r(x)dx > 0 is studied.

2. The limiting behavior of the power is studied for sequence of close to hypothesis
H0 alternatives of type Pitmen and Rosenblatt [1] and it is shown that the tests based on
Tn for above mentioned alternatives are more powerfull in limits than the tests based of
Bickel-Rosenblatt [2].
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