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Abstract

In this paper the problem of logarithmically asymptotically optimal (LAO) iden-
ti¯cation of distributions for two independent simple homogeneous stationary Markov
chains with ¯nite number of states is studied. The problem of identi¯cation under reli-
ability requirement of distributions for one Markov chain was studied by Haroutunian
and Navaei.
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ºñÏáõ Ø³ñÏáíÛ³Ý ßÕÃ³Ý»ñÇ µ³ßËáõÙÝ»ñÇ Ñáõë³ÉÇ
ÝáõÛÝ³Ï³Ý³óÙ³Ý Ù³ëÇÝ

È. Ü³í³ÛÇ

²Ù÷á÷áõÙ

Ðá¹í³ÍáõÙ ëï³óí³Í ¿ »ñÏáõ Ø³ñÏáíÛ³Ý ßÕÃ³Ûáí µÝáõÃ³·ñíáÕ ûµÛ»ÏïÝ»ñÇ
µ³ßËáõÙÝ»ñÇ ³ëÇÙåïáïáñ»Ý ûåïÇÙ³É ÝáõÛÝ³Ï³Ý³óÙ³Ý ËÝ¹ñÇ ÉáõÍáõÙÁ: Ø»Ï ûµÛ»ÏïÇ
¹»åùáõÙ ËÝ¹ÇñÁ ÉáõÍí³Í ¿ [6] Ñá¹í³ÍáõÙ:


