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A A Kynpsasuen, O.B.Ilectakos, C.d.IMlopruu (Mocksa, BMK
MIY, ®UIl Y PAH). BeluncauTenbHbIE acCHeKTHI NCCIIENOBAHUS IIJIOTHOCTEN
MacHITaGHBIX cMecell 0600IIEeHHBIX MaMMa-pacIlpeneIeHun.
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Pesziome: Iokmanm MOCBSIIEH aHAIN3Y OCHOBHBIX BEPOSTHOCTHBIX XapaKTEPUCTUK
MacIITAGHON cMecu OGOOIIEHHBIX raMMa-pacapenernenunit. Oco6oe BHUMAaHUE yOEIsIeTCs
CIIy4ato, B KOTOPOM PACIIPENeSIeHNs] UMEIOT apaMeTphbl GOPMBI ONUHAKOBBIX 3HAKOB. [1pu-
BOMSTCS MOMEHTHBIE XapaKTEPUCTUKU U Pa3jInYHbIE IIPENCTABIIEHUs Ui INIOTHOCTU B
TepMUHAX IaMMa-3KCIOHeHINAIbLHON pyukunu, dyukuuit Pokca n1 MaknoHaibna, a Tak-
ke ODOOIIEHHON rumnepreomeTpudeckonn dyakiuu. MerTon aHanmms3a OCHOBaH Ha IpUMe-
HeHun npeobpazoBanus Menmuua u ero obparterun. O6CYXKTAIOTCS BBIYUCIUTEILHBIE
ACIEKTHI HAXOXKIEHNS PACCMaTPUBAEMBIX XapaKTEPUCTUK.

Kaouesvle ca08a: TaMMa-3KCIIOHEHIMAIbHAS (QYHKIUS, TUIEPreoMeTPUYecKast
dyHKIUs, 06006IIIEHHOE ramMMa-paclipenesienrne, npeobpa3oBanue MeriuHa, CMelIaHHBIE
pacnpenenenus, yukius Poxkca.

PaGoTa BbimosHeHa IpU 9acTUIHON puHancoBoil nognepxkke PODU (npoekt Ne 20-07-
00655).
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Abstract: The report is devoted to the analysis of main probabilistic characteristics of
a scale mixture of generalized gamma distributions. Particular attention is paid to the case
where distributions have shape parameters of identical signs. The moment characteristics
and various representations for the density in terms of the gamma-exponential function,
the Fox and MacDonald functions, as well as the generalized hypergeometric function are
given. The analysis method is based on the application of the Mellin transform and its
inversion. The computational aspects of finding the characteristics under consideration
are discussed.
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