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This course will introduce the basic concepts of probability and random
process, Furthermore, we will apply probability theory to statistical inference
problems.
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basic concepts of probability.
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basic concepts of random
processes,
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concept of Bayesian statistical
inference,
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concept of classical statistical
inference,
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An Introduction to Statistical Signal Processing, R. M. Gray and L. D,
Davisson,
Principles of Signal Detection and Parameter Estimation, B, C. Levy,
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