
1000 2000 3000 4000
12
34

Observed trace

Space of emission probabilities E

...

S TSpace of transition matrices

O

Forward-backward algorithm specific and T E

MCMC sampling of 
transition matrices

Sampling of emission 
probabilities

fo
rc

e

time

s

t

t

s S�

S

Possible state traces

T�

T��

T


