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Chapter 5

Hidden Markov Models

5.4 Probability of Observed Sequence
Equation (5.26):

P

X = x | λ) =
N∑

i1=1
qi1bi1(x1

 N∑
i2=1

ai1i2bi2(x2) · · ·
N∑

iT =1
aiT −1iT biT (xT )

should be

P [X = x | λ] =
N∑

i1=1
qi1bi1(x1)

N∑
i2=1

ai1i2bi2(x2) · · ·
N∑

iT =1
aiT −1iT biT (xT )

Equation (5.46):

P [X2 = x2 | S2 = j,x1, λ] = P [X2 = x2 | S2 = j, λ) = bj(x2]

should be

P [X2 = x2 | S2 = j,x1, λ] = P [X2 = x2 | S2 = j, λ] = bj(x2)


