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A New Generalization of Dirichlet’s Multiple

Integral

DUAN Hong ling*, SUN Ping?

(1. Department of Mathematics, Shenyang Ligong University, Shenyang 110159;

2. Department of Mathematics, Northeastern University, Shenyang 110004,China)
Abstract: It causes more and more attention on multiple integral’s calculation because of the important application
in physics and engineering fields and so on. This paper combined with knowledge about the probability and
mathematical statistics, according to order statistics from a uniform distribution on [0, 1], gives some new multiple
integral formulas and a new generalization of the classic Dirichlet’s multiple integral by using of the method of
conditional mathematical expectation of order statistics.
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