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1) Initialization:

800~ 84(1) = mbj(04), 1=<i=<N
yq(i) = 0.
2) Recursion:
St(J) = maxl [6t_1(i)aij]bj(ot), 2=<t<sT
1<i<N
801\ 1 SJ <
yi(j) = argmax [5¢_4(i)ajl, 2=<t=<T
1<i<N .
1<j=<N
3) Termination:
P* = max [o+(i)]
0N f<i<N
d¢" = argmax [61(i)].
1<i<N

4) Path (state sequence) backtracking:

803 x _ .
S G = Wit (Qaq), t=T-1,T-2,..,1.

FIG. 8
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Viterbi( A, OtT-1, T) /I os(t) denotes P(qi(t)|OtT")
for i=1 to |X]

ai(1) « {xi}05(1) < {1 if x; is start state x4, else 0} ‘/1100
for t=1 to T-1 /lfor each obs Ot ¢ OtT
for i=1 to |X| Jlfor each state x*1 at time t+1
Jmax < 0:Pmax « -1 /1101
for k=1 to |X| /lcompute arg max over x, !

if (oy(t) 'Pit+1, Ot|th) > Prax ) then

Pmax <—°‘k(t) 'P(Xit”’ Ot|th), jmax —k /1102

Endif 103
0i(t+1) < Prmax <
/Ipostpend the next state

q;(t+1) < Gjmax ()0 X,
Next

Next

Next
Next

Return g:(T) for 0<i=|X| that maximizes o.:(T
e Gi(T) for O<i=|X] ZUREE N
n

FIG. 11
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