
 

• Signal Processing - extracting information  
from observed data  



• Statistical signal processing – extracting  
information using statistical tools  

• Steps:  

– Signal modelling by random 

processes – Estimating model 

parameters  

– Signal estimation by optimal linear 

filters – Power spectrum estimation  

– Signal detection 



 



 







 



 



 







 





 



 





 



 



 













 







 



 



 



 



 



 



 



 





 



 



 





 



 



 


