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Figure 1: A 3-level HHMM represented as a DBN. Qd
t is the state at time t, level d;

F d
t = 1 if the HMM at level d has finished (entered its exit state), otherwise F d

t = 0.
Shaded nodes are observed; the remaining nodes are hidden. In some applications, the
dotted arcs from Q1 and the dashed arcs fromQ2 may be omitted.
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