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State-space model (SSM)

4@—® “True” state

Q é é Noisy observations

p(Xt| Xt—1) = N(Xp; AX—1,Q)

p(Y:| Xt) = N (Y, BXy, R)



Hidden Markov model (HMM)
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acoustic signal

Sparse transition matrix )/sparse graph

P(Xt — ]|Xt—1 — 7/) — A(’L,j) transition

matrix

Gaussian

p()/t — y‘Xt — 7/) — N(y, M s Zz) observations



Hidden Markov models or
Linear Dynamical system




Switching State Space Model
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swtching AR model



Saweltchinge Kalman filter
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Conventional Approaches Do Not Work
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