The quest for HMM:

In a cellar on Bloor,

There was an old comp named Mac,

So ancient it was that as a matter of fact,

Nowdays it was worth even less than a buck.

The new comps these days

Were so fast and so cool,

Whereas our friend Mac

Struggled with Bayes rule.

Don’t get me wrong,

Mac wasn’t a fool,

But to his Master

He was just a tool.

His usefulness was long since outlived,

But Mac wasn’t one who accepted defeat

So, one time, while surfing the net,

He decided to train with a new data set.

He started to search for a good algorithm,

But not all of them are as good as they seem.
From one ML site he went to another,

And then Mac decided,

There’s no more info to gather.

From this long journey,

Mac has reached a conclusion,

There is only one model

That can break his confusion.

Mac has discovered that in the far past,

Markov invented a good model at last.

In all likelihood, from stories and mystics,

The model was hidden among sufficient statistics.

To get to that model,

One should follow a graph,

And so did our Mac,

True, sometimes it was rough,

But Mac had pushed on,
And after a walk in a certain direction

He finally reached a big intersection.

On that road junction he noticed a tree

Chained to the tree was someone breaking free.

Toward the tree Mac began walking,
And as he closed by the guy started talking.

“Help me break free of this Markov chain,

And I promise your help will not go in vain,

I will help you, My friend, in your noble deed

Just tell me what is it exactly you need.”

Mac helped break the chains,
And after some rest he told his new friend all about his quest.
It turned out the guy’s name was EM,

And together they went on to find HMM.

With the help of EM and some PCA,
Mac finished his search, I am happy to say.

He found HMM on some comp in Pratt,

Which one it was I already forgot.

The important thing that I think I must mention,
Is that now Mac is an expert in classification.

He lives happily back in his dark cellar,

All other comps saluting his valor.

And this is the end of this wonderful story,

A tale of great comp with valor and glory,

