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Abstract:

This talk provides an overview of a statistical method —
the hidden Markov model (HMM), for analyzing
longitudinal multivariate data, including discrete and
continuous responses. Originated in the engineering
literature, the HMM has proved to be a powerful tool
for many applications across different fields such as
biological and social sciences. | will share my
experience in both applying and expanding the HMM,
within a social and behavioral science context. An
example of an application of HMM to education is
analyzing student performance data over time, where
the collection of individual student item responses to a
test at a specific time point is treated as multivariate
data and driven by a “hidden” ability construct that
cannot be directly measured. The emphasis of the talk
will be on application. | will start with some basic
models and go on to discuss some recent extensions
for practical applications.
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publications appear in journals including the
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