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Abstract 
 

The distribution of the linear combination of two chi-square variables is 
known if the variables are independent.  In this paper, we derive 
distribution of the linear combination of two chi-square variables when 
they are correlated through a bivariate chi-square distribution. Some 
characteristics of the distribution, namely, the characteristic function, 
cumulative distribution function, raw moments, mean centered moments, 
coefficient of skewness and kurtosis are derived. Results match with the 
independent case when the variables are uncorrelated. 
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