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This book explores important aspects of Markov and hidden Markov processes and the applications of these
ideas to various problems in computational biology. The book starts from first principles, so that no previous
knowledge of probability is necessary. However, the work is rigorous and mathematical, making it useful to
engineers and mathematicians, even those not interested in biological applications. A range of exercises is
provided, including drills to familiarize the reader with concepts and more advanced problems that require
deep thinking about the theory. Biological applications are taken from post-genomic biology, especially
genomics and proteomics.

The topics examined include standard material such as the Perron-Frobenius theorem, transient and recurrent
states, hitting probabilities and hitting times, maximum likelihood estimation, the Viterbi algorithm, and the
Baum-Welch algorithm. The book contains discussions of extremely useful topics not usually seen at the
basic level, such as ergodicity of Markov processes, Markov Chain Monte Carlo (MCMC), information
theory, and large deviation theory for both i.i.d and Markov processes. The book also presents state-of-the-
art realization theory for hidden Markov models. Among biological applications, it offers an in-depth look at
the BLAST (Basic Local Alignment Search Technique) algorithm, including a comprehensive explanation of
the underlying theory. Other applications such as profile hidden Markov models are also explored.
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From reader reviews:

Carol Pyles:

What do you think about book? It is just for students as they are still students or it for all people in the world,
what the best subject for that? Just simply you can be answered for that concern above. Every person has
distinct personality and hobby for each other. Don't to be pressured someone or something that they don't
wish do that. You must know how great and important the book Hidden Markov Processes: Theory and
Applications to Biology (Princeton Series in Applied Mathematics). All type of book is it possible to see on
many sources. You can look for the internet resources or other social media.

Sarah Frigo:

This Hidden Markov Processes: Theory and Applications to Biology (Princeton Series in Applied
Mathematics) book is absolutely not ordinary book, you have after that it the world is in your hands. The
benefit you get by reading this book will be information inside this book incredible fresh, you will get info
which is getting deeper you actually read a lot of information you will get. That Hidden Markov Processes:
Theory and Applications to Biology (Princeton Series in Applied Mathematics) without we recognize teach
the one who reading through it become critical in thinking and analyzing. Don't be worry Hidden Markov
Processes: Theory and Applications to Biology (Princeton Series in Applied Mathematics) can bring once
you are and not make your bag space or bookshelves' turn out to be full because you can have it in your
lovely laptop even telephone. This Hidden Markov Processes: Theory and Applications to Biology
(Princeton Series in Applied Mathematics) having fine arrangement in word as well as layout, so you will
not really feel uninterested in reading.

Jason Faria:

Hidden Markov Processes: Theory and Applications to Biology (Princeton Series in Applied Mathematics)
can be one of your nice books that are good idea. We recommend that straight away because this book has
good vocabulary that can increase your knowledge in words, easy to understand, bit entertaining but still
delivering the information. The article author giving his/her effort to place every word into delight
arrangement in writing Hidden Markov Processes: Theory and Applications to Biology (Princeton Series in
Applied Mathematics) however doesn't forget the main place, giving the reader the hottest and also based
confirm resource information that maybe you can be one among it. This great information can easily drawn
you into fresh stage of crucial contemplating.

Mildred Olsen:

Can you one of the book lovers? If so, do you ever feeling doubt if you are in the book store? Try to pick one
book that you never know the inside because don't determine book by its deal with may doesn't work here is
difficult job because you are afraid that the inside maybe not because fantastic as in the outside search likes.
Maybe you answer can be Hidden Markov Processes: Theory and Applications to Biology (Princeton Series



in Applied Mathematics) why because the fantastic cover that make you consider in regards to the content
will not disappoint you. The inside or content will be fantastic as the outside or even cover. Your reading
sixth sense will directly direct you to pick up this book.
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