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Hidden Markov models have become awidely used class of statistical models with applicationsin diverse
areas such as communications engineering, bioinformatics, finance and many more. Thisbook isa
comprehensive treatment of inference for hidden Markov models, including both algorithms and statistical
theory. Topics range from filtering and smoothing of the hidden Markov chain to parameter estimation,
Bayesian methods and estimation of the number of states. In aunified way the book covers both models with
finite state spaces, which allow for exact algorithms for filtering, estimation etc. and models with continuous
state spaces (also called state-space models) requiring approximate simulation-based algorithms that are also
described in detail. Simulation in hidden Markov modelsis addressed in five different chapters that cover
both Markov chain Monte Carlo and sequential Monte Carlo approaches. Many examplesillustrate the
algorithms and theory. The book also carefully treats Gaussian linear state-space models and their extensions
and it contains a chapter on general Markov chain theory and probabilistic aspects of hidden Markov models.
This volume will suit anybody with an interest in inference for stochastic processes, and it will be useful for
researchers and practitioners in areas such as statistics, signal processing, communications engineering,
control theory, econometrics, finance and more. The algorithmic parts of the book do not require an
advanced mathematical background, while the more theoretical parts require knowledge of probability theory
a the measure-theoretical level. From the reviews: 'By providing an overall survey of results obtained so far
in avery readable manner, and also presenting some new ideas, this well-written book will appeal to
academic researchersin the field of HMMs, with PhD students working on related topics included. It will
also appeal to practitioners and researchers from other fields by guiding them through the computational
steps needed for making inference HMMs and/or by providing them with the relevant underlying statistical
theory. In the reviewer's opinion this book will shortly become areference work in itsfield." MathSciNet
"This monograph is a valuable resource. It provides agood literature review, an excellent account of the state
of the art research on the necessary theory and algorithms, and ample illustrations of numerous applications
of HMM. It goes much beyond the earlier resources on HMM...I anticipate thiswork to serve well many
Technometrics readers in the coming years.' Haikady N. Nagaragja for Technometrics, November 2006
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From reader reviews:
Sean Scruggs:

A lot of people aways spent their own free time to vacation or even go to the outside with them household or
their friend. Do you know? Many alot of people spent they will free time just watching TV, or even playing
video games all day long. If you wish to try to find a new activity hereislook different you can read some
sort of book. Itisreally funinyour case. If you enjoy the book which you read you can spent all day every
day to reading a publication. The book Inference in Hidden Markov Models (Springer Seriesin Statistics) it
israther good to read. There are alot of individuas who recommended this book. These were enjoying
reading this book. Should you did not have enough space to develop this book you can buy the particular e-
book. Y ou can mOore effortlessly to read this book from your smart phone. The price is not too expensive
but this book features high quality.

Joseph Woodr uff:

Inference in Hidden Markov Models (Springer Seriesin Statistics) can be one of your beginning books that
are good idea. We recommend that straight away because this book has good vocabulary that may increase
your knowledge in language, easy to understand, bit entertaining but nonethel ess delivering the information.
The author giving hisher effort that will put every word into pleasure arrangement in writing Inference in
Hidden Markov Models (Springer Seriesin Statistics) however doesn't forget the main stage, giving the
reader the hottest and al so based confirm resource data that maybe you can be one of it. This great
information can certainly drawn you into fresh stage of crucial thinking.

Joyce McDonald:

Y ou could spend your free time you just read this book this e-book. This Inference in Hidden Markov
Models (Springer Seriesin Statistics) is simple to develop you can read it in the area, in the beach, trainin
addition to soon. If you did not possess much space to bring often the printed book, you can buy the actual e-
book. It ismake you easier to read it. Y ou can save often the book in your smart phone. Thusthere are alot
of benefits that you will get when one buys this book.

Tom Carter:

This Inference in Hidden Markov Models (Springer Seriesin Statistics) is new way for you who has
curiosity to look for some information asit relief your hunger info. Getting deeper you in it getting
knowledge more you know or perhaps you who still having tiny amount of digest in reading this Inferencein
Hidden Markov Models (Springer Seriesin Statistics) can be the light food to suit your needs because the
information inside this particular book is easy to get through anyone. These books acquireitself in the form
that is certainly reachable by anyone, yes | mean in the e-book form. People who think that in book form
make them feel drowsy even dizzy this publication is the answer. So there isn't any in reading a e-book
especialy thisone. You can find actually looking for. It should be here for aperson. So, don't missthis! Just



read this e-book type for your better life in addition to knowledge.
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