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Abstract

The problem of many (L > 2) hypotheses testing on distributions of a ¯nite state
Markov chain is studied. We apply large deviations techniques (LDT). It is proved that
this method of investigation in solving the problem of logarithmically asymptotically
optimal (LAO) hypotheses testing is easier than the procedure that was introduced by
Haroutunian. The matrix of exponents E = fEljmg; m; l = 1; L, of error probabilities

of the LAO test Eljm(Á) = lim
N!1

¡ 1
N log ®ljm(ÁN ); where ®N

ljm(ÁN) for l 6= m is the

probability to accept the hypothesis l, when the hypothesis m is true, is determined.
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ØÞî ÏÇñ³éáõÃÛáõÝÁ Ø³ñÏáíÇ ßÕÃ³Ý»ñÇ Ñ³Ù³ñ µ³½Ù³ÏÇ
í³ñÏ³ÍÝ»ñÇ ûåïÇÙ³É ï»ëï³íáñÙ³ÝÁ

È. Ü³í³ÛÇ

²Ù÷á÷áõÙ

àõëáõÙÝ³ëÇñí³Í ¿ í»ñç³íáñ íÇ×³ÏÝ»ñáí Ø³ñÏáíÇ ßÕÃ³ÛÇ ÝÏ³ïÙ³Ùµ µ³½Ù³ÏÇ
í³ñÏ³ÍÝ»ñÇ ëïáõ·Ù³Ý ËÝ¹ÇñÁ: ÎÇñ³éíáõÙ ¿ Ù»Í ß»ÕáõÙÝ»ñÇ ï»ËÝÇÏ³Ý (ØÞî):

²å³óáõóí»É ¿, áñ í³ñÏ³ÍÝ»ñÇ Éá·³ñÇÃÙáñ»Ý ³ëÇÙåïáïáñ»Ý ûåïÇÙ³É (È²ú)
ï»ëï³íáñÙ³Ý Ñ»ï³½áïÙ³Ý ³Ûë »Õ³Ý³ÏÁ ³í»ÉÇ Ñ»ßï ¿, ù³Ý Ð³ñáõÃÛáõÝÛ³ÝÇ ÏáÕÙÇó
Ý»ñÙáõÍí³ÍÁ:


