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Abstract

The problem of three hypotheses logarithmical asymptotically optimal testing for
a pair of simple homogeneous stationary Markov chains is examined. It is supposed
that M probability distributions are known and each of Markov chains independently of
other follows to one of them. The matrix of all error probability exponents (reliabilities)
is studied.
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Gnynt dwpynyjwl pnpwltnh Guundwdp
pwqiwyh qupywottph vnniquwl hntuwwihnipjwl uyqpenilph dwuhG

G. U. Qwpnipjnibyub L L. U. QphgnpjuG

Udthnthnid

NuunmiGuwuhpyty £ Gpyne wilwju vinwghnGup dwpynyjul pnpuwltinhg juqigwo dnntijh
hwdwp pwqdwyh Jupyuwoltph vnmqiwG fuGnppp: M (> 2) hwdwGulwGnipymGGhph
pwyfunudGtipp hwjwmGh GG: WGhwhu opjtijwmGtphg jnipwpwlynipp pwfujwd L pun
npuighg dJtyh: NwuniiGuwuppwo b ufuwiGbph hwjwlwywlnipjniGlGtph  gnighsGhnph
(hntuwhmpyniGGtph) qniyqph Ywwnphgn:



