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About this document

This list of references has been obtained by searching in a large bibliographic database for entries
which contain the words Hidden and Markov (or the acronym HMM) in their title. Only the references
corresponding to journal papers published after 1989 and before the end of 2000 have been retained
here. Basically, the list contains all the references matching the above criteria.

I however had to revise somehow this policy for references concerning speech processing since there
were too many of them: I arbitrarily pruned approximately 20% of the speech references, discarding the
older and/or particularly hard to find ones. Those familiar with speech processing will also know that
almost any publication in the speech recognition area these day indeed makes use of hidden Markov
models. In practice, this means that the search strategy described above already misses a significant
fraction of speech related papers (usually, those that only use a well-known form of HMM modeling so
that the term does not even appear in the title).

Because there are quite a number of references (about 360), I have tried to sort them according
to some categories. General is for anything that is about the model in general and does not appear
to be connected to a particular application. Applications is the other main category. Some of the
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sub-categories overlap to some extent (Signal and Communications, or Image and Text recognition, for
instance). Other applications is the sub-category for “unusual” applications (those that appear only
rarely). In each category, the references are sorted in reversed time order (the more recent coming first).

This is the third (and, presumably, final) version of this document: The one dated 1997 does not
contain any reference for the period 1997-2000 (!) – about one hundred references have been added
since then; The other one, dated February 2001, is almost identical to this final version.

Practicalities

This document is available at address http://www.tsi.enst.fr/~cappe/ (which is also mirrored at
http://perso.enst.fr/~cappe/) in HTML, gz-compressed postscript and pdf formats.

You may use this text (or parts of it) as you want, but if you are using it as part of a published
work, I would appreciate that you acknowledge the source using something like:

@misc{hmmbib:v2,

author = {Olivier Capp\’{e}},

title = {Ten years of HMMs},

url = {http://www.tsi.enst.fr/~cappe/docs/hmmbib.html},

month = mar,

year = {2001},

}

1 General

1. “Bayesian inference in hidden Markov models through the reversible jump Markov chain Monte
Carlo method”, C. P. Robert, T. Ryden, D. M. Titterington, Journal of the royal statistical
society. serie., 62(1), p. 57, 2000.

2. “Generalized adaptive exponential smoothing of observations from an ergodic hidden Markov
model”, U. Herkenrath, Journal of applied probability, 36(4), p. 987, dec 1999.

3. “Stochastic Sampling Algorithms for State Estimation of Jump Markov Linear Systems”, A.
Doucet, A. Logothetis, V. Krishnamurthy, IEEE transactions on automatic control, 45(2), p.
188, feb 2000.

4. “Training Hidden Markov Models with Multiple Observations–A Combinatorial Method”, X. Li,
M. Parizeau, R. Plamondon, IEEE transactions on pattern analysis and machin., 22(4), p. 371,
apr 2000.

5. “Exponential Forgetting and Geometric Ergodicity in Hidden Markov Models”, Le Gland, F. , L.
Mevel, Mathematics of control, signals, and systems :., 13(1), p. 63, 2000.

6. “A Simple Hidden Markov Model for Bayesian Modeling with Time Dependent Data”, G. Meeden,
S. Vardeman, Communications in statistics: theory and methods, 29(8), p. 1801, 2000.

7. “Application of Extreme Value Theory to Level Estimation in Nonlinearly Distorted Hidden
Markov Models”, K. Dogancay, V. Krishnamurthy, IEEE transactions on signal processing, 48(8),
p. 2289, aug 2000.
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8. “Filtering on Hidden Markov Models”, N.S. Kim, D.K. Kim, IEEE signal processing letters, 7(9),
p. 253, sep 2000.

9. “Likelihood-Ratio Tests for Hidden Markov Models”, P. Giudici, T. Ryden, P. Vandekerkhove,
Biometrics, 56(3), p. 742, sep 2000.

10. “Asymptotic Smoothing Errors for Hidden Markov Models”, L. Shue, B. D. O. Anderson, F. De
Bruyne, IEEE transactions on signal processing, 48(12), p. 3289, dec 2000.

11. “Confidence intervals for hidden Markov model parameters”, I. Visser, M. E.J. Raijakers, P. C.M.
Molenaar, British journal of mathematical and statistical., 53(2), p. 317, nov 2000.

12. “State Learning and Mixing in Entropy of Hidden Markov Processes and the Gilbert-Elliott
Channel”, B.M. Hochwald, P.R. Jelenkovic, IEEE transactions on information theory, 45(1), p.
128, jan 1999.

13. “On white noises driven by hidden Markov chains”, C. Francq, M. Roussignol, Journal of time
series analysis., 18(6), p. 553, nov 1997.

14. “From Wiener to Hidden Markov Models”, B.D.O. Anderson, IEEE control systems magazine.,
19(3), p. 41, jun 1999.

15. “The Realization Problem for Hidden Markov Models”, B.D.O. Anderson, Mathematics of control,
signals, and systems :., 12(1), p. 80, 1999.

16. “Online Estimation of Hidden Markov Models”, J.C. Stiller, G. Radons, IEEE signal processing
letters, 6(8), p. 213, aug 1999.

17. “Hidden Markov Model State Estimation with Randomly Delayed Observations”, J.S. Evans, V.
Krishnamurthy, IEEE transactions on signal processing, 47(8), p. 2157, aug 1999.

18. “Asymptotic normality of the maximum likelihood estimator in state space models”, J. L. Jensen,
N. V. Petersen, Annals of statistics, 27(2), pp. 514-535, 1999.

19. “Generalized Hidden Markov Models–Part I: Theoretical Frameworks”, M.A. Mohamed, P. Gader,
IEEE transactions on fuzzy systems, 8(1), p. 67, feb 2000.

20. “Generalized Hidden Markov Models–Part II”, M.A. Mohamed, P. Gader, IEEE transactions on
fuzzy systems, 8(1), p. 82, feb 2000.

21. “Recursive Kalman-type optimal estimation and detection of hidden Markov chains”, E. Bac-
carelli, R. Cusani, Signal processing, 51(1), p. 55, may 1996.

22. “Factorial Hidden Markov Models”, Zoubin Ghahramani, Michael I. Jordan, Machine learning.,
29(2 / 3), p. 245, nov 1997.

23. “Heavy Tailed Hidden Semi-Markov Models”, S. Resnick, A. Subramanian, Communications in
statistics. Stochastic models., 14(1 / 2), p. 319, 1998.

24. “Kalman filtering for linear systems with coefficients driven by a hidden Markov jump process”,
B. M. Miller, W. J. Runggaldier, Systems & control letters, 31(2), p. 93, jul 1997.

25. “A Comparison Between Optimal and Kalman Filtering for Hidden Markov Processes”, L. B.
White, IEEE signal processing letters, 5(5), p. 124, may 1998.
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26. “Hidden Markov chains in generalized linear models”, T. Rolf Turner, Murray A. Cameron, Peter
J. Thomson, The Canadian journal of statistics, 26(1), p. 107, mar 1998.

27. “Belief networks, hidden Markov models, and Markov random fields: A unifying view”, P. Smyth,
Pattern recognition letters, 18(11 / 13), p. 1261, nov 1997.

28. “The Hierarchical Hidden Markov Model: Analysis and Applications”, S. Fine, Y. Singer, N.
Tishby, Machine learning, 32(1), p. 41, jul 1998.

29. “On Identification of States of a Sequence Generated by a Hidden Markov Model”, I. A. Bo-
guslavskii, M. Yu. Borodovskii, Journal of computer and systems sciences interna., 37(4), p. 551,
jul 1998.

30. “Asymptotic normality of the maximum-likelihood estimator for general hidden Markov models”,
Peter J. Bickel, Ya’acov Ritov, Tobias Ryden, The annals of statistics, 26(4), p. 1614, aug 1998.

31. “Estimating Rate Constants in Hidden Markov Models by the EM Algorithm”, S. Michalek, J.
Timmer, IEEE transactions on signal processing, 47(1), p. 226, jan 1999.

32. “A local limit theorem for hidden Markov chains”, M. Maxwell, M. Woodroofe, Statistics &
probability letters, 32(2), mar 1997.

33. “Probabilistic Independence Networks for Hidden Markov Probability Models”, P. Smyth, D.
Heckerman, M. Jordan, Neural computation, 9(2), feb 1997.

34. “Computing the observed information in the hidden Markov model using the EM algorithm”, J.
Hughes, Statistics & probability letters, 32(1), feb 1997.

35. “On identifiability and order of continuous-time aggregated Markov chains, Markov-modulated
Poisson processes, and phase-type distribution”, T. Ryden, Journal of applied probability, 33(3),
sep 1996.

36. “Partially Hidden Markov Models”, S. Forchhammer, J. Rissanen, IEEE transactions on infor-
mation theory, 42(4), jul 1996.

37. “Estimation for hidden Markov random fields”, R. Elliott, L. Aggoun, Journal of statistical plan-
ning and inference, 50(3), mar 1996.

38. “On the use of quasi-likelihood for estimation in hidden-Markov random fields”, C. Heyde, Journal
of statistical planning and inference, 50(3), mar 1996.

39. “Time Discretization of Continuous-Time Filters and Smoothers for HMM Parameter Estima-
tion”, M. James, V. Krishnamurthy, F. Le Gland, IEEE transactions on information theory,
42(2), mar 1996.

40. “Iterative and Recursive Estimators for Hidden Markov Errors-in-Variables Models”, V. Krishna-
murthy, A. Logothetis, IEEE transactions on signal processing, 44(3), mar 1996.

41. “Equivalence of Linear Boltzmann Chains and Hidden Markov Models”, D. MacKay, Neural
computation, 8(1), jan 1996.

42. “Bayesian classification of hidden markov models”, A. Kehagias, Mathematical and computer
modelling, 23(5), 1996.
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43. “An Efficient Calculation of the Moments of Matched and Mismatched Hidden Markov Models”,
M. Karan, B. Anderson, R. Williamson, IEEE transactions on signal processing, 43(10), oct 1995.

44. “Nonstationary hidden Markov model”, B. Sin, Signal processing, 46(1), sep 1995.

45. “Risk-sensitive filtering and smoothing for hidden Markov models”, S. Dey, J. Moore, Systems &
control letters, 25(5), aug 1995.

46. “Hidden Markov random fields”, H. Kunsch, S. Geman, A. Kehagias, The annals of applied
probability, 5(3), aug 1995.

47. “Finite-dimensional models for hidden Markov chains”, L. Aggoun, R. Elliot, Advances in applied
probability, 27(1), mar 1995.

48. “Recursive Estimation for Hidden Markov Models: A Dependent Case”, R. Elliott, Stochastic
analysis and applications, 13(4), 1995.

49. “On-Line Identification of Hidden Markov Models via Recursive Prediction Error Techniques”, I.
Collings, V. Krishnamurthy, J. Moore, IEEE transactions on signal processing, 42(12), dec 1994.

50. “Consistent and asymptotically normal parameter estimates for hidden Markov models”, T. Ry-
den, The annals of statistics, 22(4), dec 1994.

51. “Estimation of the Parameters of Hidden Markov Models of Noiselike Signals with Abruptly
Changing Probabalistic Properties II. Estimation of the Structural Parameters.”, T. Ivanova, V.
Mottl, I. Muchnik, Automation and remote control, 55(10), oct 1994.

52. “Estimation of the Parameters of Hidden Markov Models of Noise-Like-Signals with Abruptly
Changing Probabilistic Properties I. Structure of a Model and Estimation of Its Quantitative
Parameters.”, T. Ivanova, V. Mottle, I. Muchnik, Automation and remote control, 55(9), sep
1994.

53. “A Strong Separation Principle for Stochastic Control Systems Driven by a Hidden Markov
Model”, R. Rishel, SIAM journal on control and optimization, 32(4), jul 1994.

54. “Order Estimation and Sequential Universal Data Compression of a Hidden Markov Source by
the Method of Mixtures”, C. Liu, P. Narayan, IEEE transactions on information theory, 40(4),
jul 1994.

55. “Smooth On-Line Learning Algorithms for Hidden Markov Models”, P. Baldi, Y. Chauvin, Neural
computation, 6(2), mar 1994.

56. “Exact Adaptive Filters for Markov Chains Observed in Gaussian Noise”, R. Elliot, Automatica,
30(9), 1994.

57. “On-Line Estimation of Hidden Markov Model Parameters Based on the Kullback-Leibler Infor-
mation Measure”, V. Krishnamurthy, J. Moore, IEEE transactions on signal processing, 41(8),
aug 1993.

58. “Bayesian estimation of hidden Markov chains: A stochastic implementation”, C. Robert, G.
Celeux, J. Diebolt, Statistics & probability letters, 16(1), jan 1993.

59. “Finite dimensional predictors for hidden Markov chains”, L. Aggoun, R. Elliott, Systems &
control letters, 19(5), nov 1992.
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60. “Switched Scalar Quantizers for Hidden Markov Sources”, D. Goblirsch, N. Farvardin, IEEE
transactions on information theory, 38(5), sep 1992.

61. “Identifiability of Hidden Markov Information Sources and Their Minimum Degrees of Freedom”,
H. Ito, S. Amari, K. Kobayashi, IEEE transactions on information theory, 38(2), mar 1992.

62. “Maximum-likelihood estimation for hidden Markov models”, B. Leroux, Stochastic processes and
their applications, 40(1), feb 1992.

63. “Estimation of parameters in hidden Markov models”, W. Qian, D. Titterington, Philosophical
transactions of the Royal Society, 337(1647), dec 1991.

64. “Universal Classification for Hidden Markov Models”, N. Merhav, IEEE transactions on infor-
mation theory, 37(6), nov 1991.

65. “A Simulation-Based Estimator for Hidden Markov Random Fields”, A. Veijanen, IEEE transac-
tions on pattern analysis and machin, 13(8), aug 1991.

66. “Equivalence of Hidden Markov Models”, K. Kabayashi, S. Amari, H. Ito, Electronics and com-
munications in Japan. Part 3, 74(7), jul 1991.

67. “Identifiability of Hidden Markov Processes and Their Minimum Degrees of Freedom”, H. Ito, S.
Amari, K. Kobayashi, Electronics and communications in Japan. Part 3, 74(7), jul 1991.

68. “The Moments of Matched and Mismatched Hidden Markov Models”, R. Streit, IEEE transactions
on acoustics, speech, and sig, 38(4), apr 1990.

69. “A Minimum Discrimination Information Approach for Hidden Markov Modeling”, Y. Ephraim,
A. Dembo, L. Rabiner, IEEE transactions on information theory, 35(5), sep 1989.

2 Applications

2.1 Acoustics

1. “Automatic Segmentation of Acoustic Musical Signals using Hidden Markov Models”, C. Raphael,
IEEE transactions on pattern analysis and machin., 21(4), p. 360, apr 1999.

2. “Automatic Classification of Environmental Noise Events by Hidden Markov Models”, C. Cou-
vreur, V. Fontaine, P. Gaunard, C.G. Mubikangiey, Applied acoustics, 54(3), p. 187, 1998.

3. “Automated recognition of bird song elements from continuous recordings using dynamic time
warping and hidden Markov models: A comparative study”, Joseph A. Kogan, Daniel Margoliash,
Journal of the acoustical society of america, 103(4), p. 2185, apr 1998.

4. “Transient sonar signal classification using hidden markov models and neural nets”, a. Kundu,
G. Chen, C. Persons, IEEE journal of oceanic engineering, 19(1), jan 1994.
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2.2 Biosciences

1. “Identification of Hidden Markov Models for Ion Channel Currents–Part III: Bandlimited Sampled
Data”, L. Venkataramanan, R. Kuc, F.J. Sigworth, IEEE transactions on signal processing, 48(2),
p. 376, feb 2000.

2. “Modeling and predicting transcriptional units of Escherichia coli genes using hidden Markov
models”, T. Yada, M. Nakao, K. Nakai, Bioinformatics, 15(12), p. 987, 1999.

3. “Detecting homogeneous segments in DNA sequences by using hidden Markov models”, R.J. Boys,
D.A. Henderson, D.J. Wilkinson, Applied statistics, 49(2), p. 269, 2000.

4. “Hidden Markov model approach for identifying the modular framework of the protein backbone”,
A. C. Camproux, P. Tuffery, S. Hazout, Protein engineering, 12(12), p. 1063, dec 1999.

5. “Application of a Hidden Markov Model and Dynamic Programming for Gene Recognition in
DNAs of Bacteria and Viruses”, M. Yu. Borodovskii, A.A. Melikyan, A. M. Shmatkov, Journal
of computer and systems sciences interna., 39(1), p. 155, jan 2000.

6. “Bayesian Fine-Scale Mapping of Disease Loci, by Hidden Markov Models”, A.P. Morris, J.C.
Whittaker, D.J. Balding, American journal of human genetics, 67(1), p. 155, jul 2000.

7. “PSI-BLAST searches using hidden Markov models of structural repeats: prediction of an unusual
sliding DNA clamp and of Beta-propellers in UV-damaged DNA-binding protein”, A.F. Neuwald,
A. Poleksic, Nucleic acids research, 28(18), p. 3570, sep 2000.

8. “Analyzing patterns between regular secondary structures using short structural building blocks
defined by a hidden Markov model”, A.C. Camproux, P. Tuffery, S. Hazout, Theoretical chemistry
accounts, 101(1 / 3), p. 33, 1999.

9. “Hidden Markov Model to Extract Leucine Zipper Motif”, Yukiko Fujiwara, Minoru Asogawa,
Akihiko Konagaya, Nec research & development, 38(3), p. 359, jul 1997.

10. “Recognizing the Pleckstrin homology domain fold in mammalian phospholipase D using hidden
Markov models”, P.G. Holbrook, V. Geetha, P.J. Munson, FEBS letters. , 448(2 / 3), p. 269,
apr 1999.

11. “Markov Models and Heart Rate Variability Hidden Dynamic”, R. Silipo, G. Deco, R. Vergassola,
Computers in cardiology., , p. 337, 1998 v 25.

12. “Hidden Markov Models That Use Predicted Secondary Structures For Fold Recognition”, Jeanette
Hargbo, Arne Elofsson, Proteins, 36(1), p. 68, 1999.

13. “A Characterization of HRV’s Nonlinear Hidden Dynamics by Means of Markov Models”, R.
Silipo, G. Deco, C. Gremigni, IEEE transactions on biomedical engineering, 46(8), p. 978, aug
1999.

14. “On identification of Na+ channel gating schemes using moving-average filtered hidden Markov
models”, S. Michalek, H. Lerche, J. Timmer, European biophysics journal, 28(7), p. 605, 1999.

15. “Meta-MEME: Motif-based hidden Markov models of protein families”, W. N. Grundy, T. L.
Bailey, M. E. Baker, Computer applications in the biosciences, 13(4), p. 397, aug 1997.
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16. “Fold Recognition Using Predicted Secondary Structure Sequences and Hidden Markov Models
of Protein Folds”, Di Francesco, Valentina , V. Geetha, Peter J. Munson, Proteins, , p. 123, 1997
supp1.

17. “Predicting Protein Structure Using Hidden Markov Models”, Kevin Karplus, Kimmen Sjolander,
Chris Sander, Proteins, , p. 134, 1997 supp1.

18. “Identification of Hidden Markov Models for Ion Channel Currents–Part I: Colored Background
Noise”, L. Venkataramanan, J. L. Walsh, F. J. Sigworth, IEEE transactions on signal processing,
46(7), p. 1901, jul 1998.

19. “Identification of Hidden Markov Models for Ion Channel Currents–Part II: State-Dependent Ex-
cess Noise”, L. Venkataramanan, R. Kuc, F. J. Sigworth, IEEE transactions on signal processing,
46(7), p. 1916, jul 1998.

20. “Predicting Peptides That Bind to MHC Molecules Using Supervised Learning of Hidden Markov
Models”, Hiroshi Mamitsuka, Proteins, 33(4), p. 460, 1998.

21. “Hidden Markov Model Analysis of Motifs in Steroid Dehydrogenases and Their Homologs”, W.
Grundy, T. Bailey, M. Baker, Biochemical and biophysical research communicati, 231(3), feb 1997.

22. “Hybrid Modeling, HMM/NN Architectures, and Protein Applications”, P. Baldi, Y. Chauvin,
Neural computation, 8(7), oct 1996.

23. “A hidden Markov model approach to neuron firing patterns”, A. Camproux, F. Saunier, G.
Thomas, Biophysical journal, 71(5), nov 1996.

24. “Hidden Markov models”, S. Eddy, Current opinion in structural biology, 6(3), jun 1996.

25. “Hidden Markov models for sequence analysis: extension and analysis of the basic method”, R.
Hughey, A. Krogh, Computer applications in the biosciences : cabi, 12(2), apr 1996.

26. “A Hidden Markov Model Approach to Variation Among Sites in Rate of Evolution”, J. Felsen-
stein, G. Churchill, Molecular biology and evolution, 13(1), jan 1996.

27. “Tree-Based Maximal Likelihood Substitution Matrices and Hidden Markov Models”, G. Mitchi-
son, R. Durbin, Journal of molecular evolution, 41(6), dec 1995.

28. “Fold Recognition and Ab Initio Structure Predictions Using Hidden Markov Models and beta-
Strand Pair Potentials”, T. Hubbard, J. Park, Proteins, 23(3), 1995.

29. “A hidden Markov model that finds genes in Ecoli DNA.”, D. Haussler, A. Krogh, I. Mian, Nucleic
acids research, 22(22), nov 1994.

30. “Heart Signal Recognition by Hidden Markov Models: The ECG Case”, L. Thoraval, G. Carrault,
J. Bellanger, Methods of information in medicine. methodik de, 33(1), mar 1994.

31. “Hidden Markov Models in Computational Biology. Applications to Protein Modeling.”, A.
Krogh, M. Brown, I. Mian, Journal of molecular biology, 235(5), feb 1994.

32. “Analysing ion channels with hidden Markov models”, J. Becker, J. Honerkamp, J. Hirsch, Pflugers
archiv. european journal of physiology, 426(3/4), feb 1994.
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33. “Hidden Markov models of biological primary sequence information”, P. Baldi, Y. Chauvin, T.
Hunkapiller, Proceedings of the National Academy of Sciences, 91(3), feb 1994.

34. “Analysis, classification, and coding of multielectrode spike trains with hidden Markov models”,
G. Radons, J. Becker, J. Kruger, Biological cybernetics : communication and cont, 71(4), 1994.

35. “Prediction of protein secondary structure by the hidden Markov model”, K. Asai, S. Hayzmizu,
K. Handa, Computer applications in the biosciences : CABI, 9(2), apr 1993.

36. “Hidden Markov chains and the analysis of genome structure”, G. Churchill, Computers & chem-
istry, 16(2), 1992.

37. “An Approach to Cardiac Arrhythmia Analysis Using Hidden Markov Models”, D. Coast, R.
Stern, G. Cano, IEEE transactions on bio-medical engineering, 37(9), sep 1990.

2.3 Climatology

1. “Climatology and Predictability of the Spatial Coverage of 5-day Rainfall Over Indian Subdivi-
sions. India; southwest monsoon; Markov chains; spatial rainfall features; steady state probabili-
ties; medium and extended range prediction; skill score”, S.D. Dahale, P.V. Puranik, International
journal of climatology, 20(4), p. 443, 2000.

2. “Modeling long-term persistence in hydroclimatic time series using a hidden state Markov model”,
Mark Thyer, George Kuczera, Water resources research, 36(11), p. 3301, nov 2000.

3. “A hidden Markov model for downscaling synoptic atmospheric patterns to precipitation amounts”,
E. Bellone, J.P. Hughes, P. Guttorp, Climate research, 15(1), p. 1, may 2000.

4. “A non-homogeneous hidden Markov model for precipitation occurrence”, J.P. Hughes, P. Gut-
torp, S.P. Charles, Applied statistics, 48(1), p. 15, 1999.

5. “Large-scale spatial variability of rainfall through hidden semi-Markov models of breakpoint data”,
John Sansom, Journal of geophysical research. atmospheres, 104(24), p. 31631, dec 1999.

6. “A Hidden Markov Model for Rainfall Using Breakpoint Data”, John Sansom, Journal of climate,
11(1), p. 42, jan 1998.

7. “A Hidden Markov Model for Space-Time Precipitation”, W. Zucchini, P. Guttorp, Water re-
sources research, 27(8), aug 1991.

2.4 Control

1. “Analysis of a Risk-Sensitive Control Problem for Hidden Markov Chains”, Hernandez-Hernandez,
D. , S. I. Marcus, P. J. Fard, IEEE transactions on automatic control, 44(5), p. 1093, may 1999.

2. “Corrigendum to ”Risk Sensitive Control of Markov processes in countable state space” [Systems
Control Lett. 29 (1996) 147-155] (Corrigendum)”, D. Hernandez-Hernandez, S.I. Marcus, Systems
& control letters, 34(1 / 2), p. 105, may 1998.

3. “Risk-Sensitive and Risk-Neutral Control for Continuous-Time Hidden Markov Models”, M.R.
James, R.J. Elliott, Applied mathematics and optimization, 34(1), p. 37, jul 1996.

4. “Risk-Sensitive Optimal Control of Hidden Markov Models: Structural Results”, E. Fernandez-
Gaucherand, S. I. Marcus, IEEE transactions on automatic control, 42(10), p. 1418, oct 1997.
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2.5 Communications

1. “Bind and semi-blind equalization using hidden Markov models and clustering techniques”, K.
Georgoulakis, S. Theodoridis, Signal processing, 80(9), p. 1795, sep 2000.

2. “Sequence Detection and Channel State Emission over Finite State Markov Channels”, H. Kong,
E. Shwedyk, IEEE transactions on vehicular technology, 48(3), p. 833, may 1999.

3. “Hidden Markov Models for Burst Error Characterization in Indoor Radio Channels”, Garcia-
Frias, J. , P. M. Crespo, IEEE transactions on vehicular technology, 46(4), p. 1006, nov 1997.

4. “A Sequence-Based Approximate MMSE Decoder for Source Coding Over Noisy Channels Using
Discrete Hidden Markov Models”, D.J. Miller, M. Park, IEEE transactions on communications,
46(2), p. 222, feb 1998.

5. “Hidden Markov Modeling of Flat Fading Channels”, W. Turin, van Nobelen, R. , IEEE journal
on selected areas in communications, 16(9), p. 1809, dec 1998.

6. “Blind Channel Estimation and Data Detection Using Hidden Markov Models”, C. Anton-Haro,
J. Fonollosa, J. Fonollosa, IEEE transactions on signal processing, 45(1), jan 1997.

7. “Hidden Markov Models for the Burst Error Statistics of Viterbi Decoding”, C. Chao, Y. Yao,
IEEE transactions on communications, 44(12), dec 1996.

8. “Cyclic Markov Modulated Poisson Processes in Traffic Characterization”, D. Chen, M. Rieders,
Communications in statistics. Stochastic models, 12(4), 1996.

9. “Blind Equalization of IIR Channels Using Hidden Markov Models and Extended Least Squares”,
V. Krishnamurthy, S. Dey, J. LeBlanc, IEEE transactions on signal processing, 43(12), dec 1995.

10. “An adaptive hidden Markov model approach to FM and M-ary DPSK demodulation in noisy
fading channels”, I. Collings, J. Moore, Signal processing, 47(1), nov 1995.

11. “Adaptive Estimation of Hidden Nearly Completely Decomposable Markov Chains with Applica-
tions in Blind Equalization”, V. Krishnamurthy, International journal of adaptive control and si,
8(3), may 1994.
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