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Basic Problem 3 for HMM

· Results

(i = (1(i)

a ij = ((((
bj(k) = Prob[ot = vk | qt = j ] = ((((
(for discrete HMM)

•Continuous Density HMM

bj(o) = ( cjkN(o; (jk , Ujk )


N( ): Multi-variate Gaussian

(jk: mean vector for the k-th mixture component

Ujk: covariance matrix for the k-th mixture component

( cjk = 1 for normalization

(t(i, j)





T-1


(


t =1





(t(i)





T-1


(


t =1





T


(


t =1


ot = vk





(t( j) 





T


(


t =1





(t( j) 





M





k =1





M





k =1








PAGE  
1

