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Abstract

In this paper the problem of multiple hypotheses testing for arbitrarily varying
Markov source (AVMS) with state sequence known to the statistician is solved from
the point of view of logarithmically asymptotically optimal (LAO) testing. The matrix
of asymptotic interdependencies of all possible pairs of the error probability exponents
(reliabilities) in optimal testing for this model is studied. The LAO test, assuming
that exponents of some number of the error probabilities are given, ensure the best
asymptotic exponents for the rest of them. We find LAO test and the corresponding
matrix of all error probability exponents. As an application to information theory,
the E-optimal rate R(E) (the minimum rate R of the source sequences compression
when the decoding error probability is less than exp{—NFE}, E > 0) and the reliability
function E(R) of AVMS coding are determined.
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Stintijugywo yhdwlwgnph Ynnihg juiwjwljuwlnptb thnthnfuynn dwpyndjub
wnpjniph Yybpwptpyw) pwqiwyh upwottph unnignuin b wnpjniph
Unnpuwynpiwl hntuvwihnipjuwl $nlGlyghwjh gliwhwwmnidp

U. QphgnpywG

Udthnthnid

Lnoqwo L juiwjwlwlnptl thnhnfuynn YnniGuwyh hGpnpdwghwyny dwpynyjul
wnpyniph  dnphih hwdwp  pwqiuyh  JupyuwoGhph uvnmquiwG  fuGnppp: M(> 2)
hwjwlwlywlwjhl pwpuniGtpp hwjymGh GG, L opjijuip juiwjwlwlnptl pGnniGnud k
npwighg npuk dtyp: Uyu dnptth hwdwp nunudGwuhpyty © pnpnp hGupwynp qnuyyqbtinh
ufuwGtph hwyw GwywlnipnGGaph gnighyGtph (hntuwwhnipyniGGtph) thnfuwfujwonipyniGp:
Gpnynt  Juwpwoltph nbhwpp plnhwwn wnwlg hhpnnnipjul Juuwmnm hwdwp  Gpp
JhdwyGtph hwonpnuywlnipynilp wlhwywm L plgniGnmd npn)nnhl, nhnwpyyt £ dnth L
Ctlh Yynnihg: bul GnyyG dnntjh hwdwp, Gpp yhdwyGtph hwonpnujulnipniln hwjnbh
L yphdwluqphG nhunwpyyt & Uudbnbh, <wupnipniGyubGh L UnjuGh Yynndhg: bGywybu
Inil L Chlp, vhlp Gnylwbtu unwgly tlip YnniGwyh hGbnpdwghwynyg fudwjwluwlnpbl
thnthnjuynn wnpjtniph hwiwp wpwagnipjniG-hniuwihnipyniG W hntuwhnpjniG-wpwagnipyniG
I GyghwGtinp:



