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Abstract

We study the generalized L-statistics

An =
n∑

i=1

hni(Un:i),

where {Un:i; i ≤ n} are order statistics based on a sample from the (0, 1)-uniform
distribution, {hni; i ≤ n} are arbitrary measurable functions on [0, 1]. For the first
time, L-statistics of such a kind were introduced in [3] (for more details, see [1, 2]).

Exponential upper bounds are obtained for the introduced statistics. We also
prove asymptotic normality of these statistics as well as that for L-statistics with
decomposed kernels without any restrictions on the sample distribution type.
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