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Abstract

There are a number of bivariate chi-square distributions in the literature. Some
properties of the natural one that follows from bivariate Wishart distribution
have been studied in the literature but without the specific form of the joint
density function. In this paper, we derive distributions of the sum, product,
ratio and many other interesting quantities of two correlated chi-squares
variables based explicitly on the joint density function. Product moments are
also presented. When the variables are uncorrelated, results match with the
independent case available in the literature. An application of the ratio of two
correlated chi-squares is referred.
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