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Re-estimation of Continuous Hidden Markov Model with Multiple Observation without Overflow
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Abdtract:  In the training phase of HMM sysem ,due to the cumulative production ,the eva uation of the forward and backward
probahilities in BaumrWelch dgorithm needs a large dynamic range which will exceed the precison range of essentidly any mechine.
This can be reolved by multiplying the forward and backward probahility with scding codficientsin snge observation case. In multi-
ple observation case ,generdly the output probahility terms are introduced for each observation which will cause the overflow problem
again. In this pgper ,the cause of overflow problemis gudied and a revised BW adgorithm pecidly for multiple observation is deduced
by reddining the optimization object function from cumul ative production to sum dof logarithms. The revised HMM parameter re-edtimeat-
ing dgorithm is nmore gable and dfective ,and the overflow problem is diminated.
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