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Hidden Markov Model (HMM)

 Hidden Markov Model (HMM) is a statistical model that is used 
to describe the probabilistic relationship between a sequence of 
observations and a sequence of hidden states. It is often used in 
situations where the underlying system or process that generates 
the observations is unknown or hidden, hence it got the name 
“Hidden Markov Model.”

 It is used to predict future observations or classify sequences, 
based on the underlying hidden process that generates the data.

 An HMM consists of two types of variables: hidden states and 
observations.

 The hidden states are the underlying variables that generate the 
observed data, but they are not directly observable.

 The observations are the variables that are measured and 
observed.
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