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Abstract

Convolution is an integral operation, which is also artificially defined and often appears in genera-
lized function and functional analysis, while the convolution form in probability theory is the den-
sity of the independent sum of two random variables. In this paper, some properties and theorems
of convolution are summarized, and the application of convolution in probability theory is deeply
analyzed, so that the solution of probability density and other questions can be quickly answered,
and the convolution formula is promoted, further deepening the application of convolution formula.
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