Three Problems

1. Decoding — finding the most likely path
Given: model, parameters, observations (data)

Find: most likely states sequence (path)

S'S....S, =argmax p(S,S,...S, | O) = argmax p(S,S,...S,,0)

S,S,...S; S,S,...S;

2. Evaluation — computing observation likelihood
Given: model, parameters, observations (data)

Find: the likelihood to generate the data

p(O]4)= Z p(O|S,S,..5,)p(S,S,...5;)
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