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HMM Example

Point: to siiess about HMMS;

* There need not be: a comelation beiween, real siates; and| the.
HMM  siates;

— EExample: modeling) a coim toss;

(b) g, 022 2-COINS MODEL

-0y (HIDDEN MARKOV MODEL)
; - O=HHTTHTHHTTH ..

i FEYN 1322123132,

P(H)=P, P(H) =P,

P(T)=1=-P, P(N = 1-pP, U}r{}dfmﬂx
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Three-state HMIM

Modeling a coin loss;

3-COINS MODEL
(HIDDEN MARKOV MODEL)

O=HHTTHTHHTTH..
o =3 ]1233112313%..

P(H) P, P Py
P(T) 1=P; 1=P3 1=Py
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