Abstract

This paper faces the question of determining the distribution of linear vector-valued functionals
of the Dirichlet process. We study the conditions under which such functionals admit mixed-
moments and give an expression for them. In a natural way our result extends the expression of
the moments of the mean functional given by Regazzini (1998) to the vector-valued functionals.
Moreover, we obtain a representation for the moments of the variance of the Dirichlet process.

Some numerical experiments conclude the paper.
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