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ÅMarkov models

ÅHidden Markov model (HMM)

ÅForward-backward algorithm

ÅViterbi decoding (dynamic programming)

ÅHidden semi-Markov model (HSMM)

ÅHMM with dynamic features (Trajectory-HMM)



Markov models
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Markov models - Parameters
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Example: language modeling
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Example: language modeling
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Example of text generated from a 4-gram model, trained on a 
corpus of 400 million words. 

The first 4 words are specified by hand, the model generates the 
5th word, and then the results are fed back into the model. 

Source: http://www.fit.vutbr.cz/~imikolov/rnnlm/gen-4gram.txt 
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Example: language modeling



MLE of transition matrix in Markov models
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