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 Consider a sequence of independent, identically distributed random variables  

1 2, ,..., ,...n     with a distribution function   ( )F x . In order to estimate functional  ( )F  of this 

distribution function    ( )F x  we consider a statistical estimators 1 2( ) ( , ,..., )n n nF     , which 

have finite expectations and, therefore, can be represented in the following form,
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consistent estimators of  2 ( )F . Introduce the stopping time 

                                      
1(2 )

2 2 2inf 1: / ,nN n n a V


 


 
   

 
     0   .                              

          Theorem. 1)  If  2 2( )P

nV F  as n  , then  / 1PN n     as  0  . 

2)  If  ( ( )) ( ) 0nn E F F     as n   and ( ), [0,1] ( ), [0,1]Jt t W t t      as  0  , 
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    , ( ), [0,1]W t t  is the Wiener process, symbol  

J   denotes  convergence in Skorokhod J - topology, then
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