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In our paper we obtain an explicit representation for the third order density function
of a Rayleigh distribution with zero mean. It has come to our attention that a symbolic
representation for the n th order density function of a Rayleigh distribution with zero
mean has appeared in
A. 8. Krishnamoorthy and M. Parthasarathy, A multi-variate Gamma type distribution,

Annals of Mathematical Statistics, 22, 549-557, (1951).
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