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Hidden Markov Models

An, attempt: to undersiand Markov Processes;
*  We: know/the:siale: off the: Sysiem alran, ingiant:
— sfatex: 1.x 2 ... x nattimest 1.t 2, ... L0
*  iransitiong; o, new; siates: are: onlyydependent: on the: cureni siate:
— Wse:a matrx; Al represeniiransitions;
+  the trangitipns; between, states; are-welll undersiood
— alllelemenis offjjare:==0 and| <=1
— parameiers are: time: independeni
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Transition model

A matiix called| Al
* a_(iij) =P (systemin siate jj || system was;in state: i)

Tomorrow
Sunnyis)

—

Sunnvis)

Cloudwi () {3

RainyviR) 15

Table-1 Weather expectation probabilities
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