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E.H. Apyrionos, A.A.Kynpsasues, I.H.Henonusxko (Mocksa,
OUIT 1Y PAH, BMK MI'Y). IIpeo6pa3oBanue MemnuHa B 6alleCOBCKAX MOIEISIX
GasiaHca ¢aKTOpPOB, MMEIOIINX allpuopHbIe pacupenesieHus Kpunkoro—MeHkess.
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PeB?O./VLeZ B JOOKJIa e HpI/IBOIISITCH OCHOBHBEBIE BepOHTHOCTHbIe XapaKTepI/ICTI/IKI/I MHOCK-
ca OasraHca B 6alleCOBCKOI IOCTAHOBKE B IIPENIIOJIOKEHNN, YTO HEMATUBHBIN U TO3UTUBHLIN
(axTOPBHI UMEIOT AIPUOPHBIE OGOOIIEHHBIE raMMa-pacupeneienus. PopmyupoBka 3ana-
Yy 5KBUBAJIEHTHA M3YYEHUIO XapaKTEPUCTUK MACIITAOHON cMecu OGOOIIEHHBIX raMMa-
3aKOHOB. HpI/IBOJIFITCSI MOMEHTHBIE XapaKTEPUCTUKU U PAa3JIMYHBbIC IIPpENCTAaBJICHUSA OJIA
IIJIOTHOCTHU B TepMI/IHaX N3BECTHBIX CIIEINAJIbHBIX q3yHK]_U/I171 MeTOL[ aHaJIn3a OCHOBAH Ha
npumeHeHuu npeobpasoBanus Mesumuaa u ero obpartieHun. [IpuBonsiTCs HOBbIE CBONCTBA
raMMa-dKCIoHeHnraabaol (yukiuu. [TomydeHHble pe3ynbTaThl MOIYT HAWTH IIMPOKOE
MPUMEHEHNE B €CTECTBEHHOHAYYHBIX MOMEIISX, UCIIOIB3YIOIINX ISl OIMUCAHUS IIPOLIECCOB
n HBHeHIfIﬁ pacnpeﬂeneHusl C IIOJIO2KUTEJIbHBIM HeOI‘paHH‘IeHHbIM HOCHUTEJIEM.

Kaouesvle caoea: 6aleCOBCKUI MTONXOM; aMMa-dKCIIOHEHIAIbHAs GQYHKINs; MOIIe-
nu GasiaHca; 0600IIEHHOEe raMMa-pacipenesnenne; npeobpasosanue Memmuaa

PaGoTa BeimosHEHA TPH YacTUIHON uHaHCOBOU nonnepxkke PODU (npoekT Ne 20-07-
00655).
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Moscow State University). Mellin transformation in Bayesian models of balance
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Abstract: The report presents the main probabilistic characteristics of the balance
index in the Bayesian statement under the assumption that the negative and positive
factors have a priori generalized gamma distributions. The statement of the problem is
equivalent to studying the characteristics of a large-scale mixture of generalized gamma
laws. The moment characteristics and various representations for density are given in
terms of known transcendental functions. The analysis method is based on the application
of the Mellin transform and its inversion. New properties of the gamma-exponential
function are presented. The results can be widely used in natural science models, which
use distribution with a positive unlimited support to describe processes and phenomena.
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