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Abstract: 
This course provides a very short and partial introduction to 
high dimensional problems in Probability, with applications 
in Statistics and Compressed Sensing. Our focus will be on 
problems involving random covariance-type matrices and 

random matrices with independent entries. Besides proving 
concentration properties for these matrices, we will also 

discuss how these two kinds of matrices appear in 
problems such as Least Squares, Compressed Sensing 

and Community Detection in Random Graphs. 


