Exercise: Convolution of two Gaussians is a Gaussian

Show that the convolution of two Gaussians is a Gaussian, i.e.,
ply) = N(zilpr,o7) @ N(z2lp2, 03) = N(ylps + p2, 07 + 03)

where Y =21+ T2 21 NN(MlaJ%) and T ~ N(IU‘Q;O—%)'
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