Identification under Random Processes *

Rudolf Ahlswede and Vladimir B. Balakirsky

*The work was supported in part by SFB-343, Universitit Bielefeld, Germany

1



1 Introduction

Identification via channels was introduced in [1,2] as a problem of a reliable transmission
of one of M messages to M receivers in such a way that each receiver decides whether it
is his message, which was sent, or not. If a receiver misses his message then the decoding
error of the first kind takes place, and if a receiver accepts a message which was sent for a
different receiver, then the decoding error of the second kind takes place. An identification
scheme should be constructed in such a way that the decoding error probabilities of the
both kinds are small for all receivers.

A key idea of constructing good identification codes is an assignement of the probability
distributions (PDs) to the messages instead of fixed codewords. Suppose we a given a
discrete memoryless channel W having the input alphabet X and the output alphabet
Y, i.e., the probability to receive a vector y = (y),...,y™) € V", when a vector x =
(zM, .., 2™) € X" was transmitted, is defined as

n

W(ylx) =[[w®®).

t=1
Definition 1 An (n, M, A;, Ay) ID code is a collection

{(Qi(+),Dy), i=1,...,M}
such that, for all 7,7 =1, ..., M,

)
)
3) 2ok Qi(x) - W(Djlx) = 1 — Ay
) 2ok Qi(x) - W(Djlx) < Ay if i # .

The input distributions of an ID code can be realized if the sender has M collections of not
necessarily distinct codewords. To send the i-th message, he selects one of the codewords
of the ¢-th collection in accordance with the uniform distribution. Each receiver knows
his collection and checks if the received vectors is likely to be generated by one of the
codewords of this collection or not. The known results show that the number of messages
that can be reliably transmitted using an ID code turns out to be doubly exponential in
the blocklength n [1].

We will consider the system of information transmission given in Fig.1, where the sender
and the receivers have an access to a public random process and get correlated binary
sequences x* and y* of length k before the sender generates a codeword, depending of the
message 7, and transmits it over a memoryless channel W. The probability to receive a
pair (x*,y*) is defined as

P(x,y") = 27kplnley (] — pykduley”) (1.1)



where dy denotes the Hamming distance and p < 1/2. Our intension is to evaluate the
decoding error probabilities of the first and of the second kind as functions of the number
of possible messages,

p="Fk/n, (1.2)
the channel capacity C, and the probability p.

A randomization of the transmission can be represented in such a way that the sender
observes a vector z of length [, whose components are independent identically distributed
(i.i.d.) binary random variables taking values 0 and 1 with the probability 1/2, and the
use of this vector as a pointer to a collection corresponding to the message to be sent.
Such a procedure can be also realized if the sender uses the vector x* € {0,1}* for this
purpose. The difference of these two possibilities is concluded in the note that in the
second case the receivers have a side information on the pointer, which is y* € {0, 1}*,
and that the length k is assumed to be given, while the length [ can be chosen in an
arbitrarily way.

Let us denote by R, the log log of the number of messages ' to be identified with an
arbitrarily small decoding error probabilities divided by n (more explicitely, R, is defined
in Section 2) and consider two cases when p = 0 and p = 1/2. If p = 1/2, then we have a
classical identification model where the channel W is the only link, connecting the sender
and the receivers. Therefore, we refer to the known results [1,3,4] and claim that R, = C,
that the length [ should be chosen approximetely equaled nC, and that the observations
of a random process are useless (Fig.2).

A common randomness is valuable for constructing effective communication systems [5].
In particular, asymptotically optimal identification scheme with a noiseless feedback con-
sists of two parts [2]. In the first part, the sender and the receivers distribute the result
of a random experiment, which is a realization of a noise sequence during transmission
of a given or randomly chosen sequence over the channel W. This result becomes com-
mon because of feedback. The distribution of a common randomness occupies almost
all transmission time and completely determines the asymptotical characteristics of the
identification system. Our model is close to the identification with the feedback [2,6]. The
main difference is that the random experiment is public and it occures somewhere outside
the system. Therefore, we cannot control it, but we also do not include its duration into
the transmission time. However, using the results of [2] we can claim that R, = C' + p for
all p > 0 when p =0 (Fig.2).

The cases considered above show that there is a limit on the length & = pn when p = 1/2
and that this limit is absent when p = 0. In Section 2 we examine the general case,
p € [0,1/2], and come to the conclusion that, from a point of view of the direct coding
theorems, this limit does not exist for all p < 1/2, but the additional quantity in the
maximal identification rate, which we gain while observing the process, is limited at a
threshold value for all p > 0 and give an expression for that value.

LAll the logarithms in the paper are based modulo 2. Furthermore, we denote exp, z = 27 for all 2.



During the analysis, we distinguish between two cases when pH (p) < C' and when pH (p) >
C, where

H(p) = —plogp — (1 — p)log(1 — p)
is the entropy of the noise sequence which makes the observations of the process different
at the sender’s and at the receiver’s sides. In the first case the encoder can improve the
behaviour using an additional randomization, and in the second case there is more than
enough randomness in these observations.

There was an attempt to represent identification via channels as a model for a human
communication (”in a stormy night one sailor drowns in the ocean...” [1,p.27]). We can
also continue this direction saying that the observation of a process is a kind of a pray,
which allows the sender to predict a way of thinking of the receivers before he transmits
the messages to these receivers.

The paper is organized as follows. In subsection 2.1 we give a notational background and
some auxiliary results needed in analysis. These results concern different ways of parti-
tioning of the space, because we meet the problem of an upper-bounding the expectation
of a product of dependent random variables, and the partitions give an opportunity to
select the subsets of independent variables. Two identification schemes, with and with-
out additional randomization, are described in subsection 2.2, and corresponding code
ensembles are introduced in subsection 2.3. The direct coding theorems for these cases
are given in subsections 2.4,2.5. Subsection 2.6 is devoted to the calculation of an addi-
tional quantity in the maximal indentification rate, AR, which comes with the infinite
observations.

2 Direct Coding Theorems for Identification under a
Binary Symmetric Random Process

2.1 Basic ideas and auxiliary results

Let us start with the definitions.
Definition 1.1 An (n, M, Ay, Ay) ID code for identification under a random process

Pk — { P(X*,y*), X*,y* c {O,l}k}
is a collection
{ (Ql(‘x*)>Dl(y*))a X*ay* € {O, 1}k, 1=1,... M }
such that, for all x*,y* € {0,1}F and 4,5 =1, ..., M,
1) Qi(-|x*) = { Qi(x|x*),x € X" } is a PD for all x* € {0, 1}*;
2) Di(y*) C Y™
3) Doy P(X5y7) - D0 Qi(x[x7) - W(Dj(y*)x) > 1 — Ay;
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4) D ey PO y7) - 205 Qi(x[x7) - W(Ds(y™)[x) < Ag if i # 5.

Definition 1.2 The triple (R, ey, e2) will be referred to as a p-achievable ID triple under
a random process P*, k = pn, if, for all § > 0 and n > n(d, |X],|V]), an (n, M, Ay, Ay) ID
code for identification under the process P* with

1
—loglogM > R -, (2.1)
n

A< 2@,

A2 < 2—n(62—6)

exists.

Definition 1.3 The parameter R will be referred to as a p-achievable ID rate under a
random process P*, k = pn, if there exist e1, e; > 0 such that (R, ey, ey) is a p-achievable
ID triple under that process. The p-achievable ID rate will be denoted by R,.

To realize an identification, we will use an error-correcting code GG consisting of
m = 2"" (2.2)

codewords x € X"™. We suppose that the use of this code to transmit data over a mem-
oryless channel W provides the exponent of the maximal decoding error probability at
level 27"¢(") and denote the decoding decision sets by C(x),x € G, i.e.,

W(C(x)|x) >1—-27"" forall x € G. (2.3)

We assign the encoding function for the i-th message, f;, in such a way that it takes values
in the code G. Hence, the transmitted codeword, x(i), always belongs to G.

Each receiver can construct a list of the vectors x* in such a way that, with the high
probability, the list contains the vector observed by the sender. Therefore, the decoding
error probabilities of the first kind are estimated by the sum consisting of the probability
that the sender’s observation does not belong to the list and the maximal decoding error
probability for the code G.

To estimate the decoding error probabilities of the second kind we introduce the code
ensembles. These ensembles are different for the cases pH(p) < C and pH(p) > C.
However, in every case we prove that, for any fixed pair (4,7), ¢ # j, an upper bound of
the following form :

PT’{ )\ij > A } < eXp2{ —2ne } (24)

is valid, where );; is the decoding error probability of the j-th receiver when the message
i was sent, A and e are constant chosen in a special way, and Pr{ } is the probability in
the code ensemble. Using (1.4) we claim that if

M < exp,{ —2"/2}, (2.5)
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then there exists an ID code such that

Aij <A forall ¢ # 7. (2.6)
Really, if (1.5) holds, then
Pr{ \i; > A for at least one (4, ), i #j } (2.7)
M
< DY Pr{dg>A}< M exp,{ -2} <L

i=1 ji

Therefore, the statement (1.6) is true with a positive probability and we get the result of
an existence type.

To prove (1.5) we construct an upper bound on the expectation of a product of dependent
random variables via selecting the maximal independent subsets of these variables and
obtaining the product of expectations based on Holder’s inequality. Such a possibility is
realized using the known constructions of error-correcting codes.

Definition 1.4 Given d,a € {1,....,k/2} and b € {0,1}*, let

{0,1}s = {ce{0,1}": wyl(c)=d}, (2.8)
Sq(b) = b+{0,1}g,

Sha(b) = b+{0,1}5+> {0,135
7=0

where wy denotes the Hamming weight. Furthermore, for any given collection of sets
{B,} and any index ¢, we write

-1

a({B,}) =max| Sfm)() [ U si®) | 87(b) |.

b’eB,\{b}

(1D) A system of v, pairwise disjoint subsets B,,v = 1,..., 14, consisting of p4 vectors
b € {0,1}*, will be referred to as a (d, pig X va, £q)-pairwise disjoint decomposition
of the set {0, 1} if

_ {0, 13 2*

Ha Ha

Va (2.9)

and

ea({B,}) = 4.

(2D) A system of v, pairwise disjoint subsets B,,v = 1,...,14,, consisting of p, vec-
tors b € {0,1}*, will be referred to as a ((d,a), ga X Via,Eaa)-pairwise disjoint
decomposition of the set {0, 1}* if

0,1}% 2k
_ Hﬂvd} | _ = (2.10)

Vg
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and

5d,a<{8u}) = Ed,a-
(3D) A system of y(ga) subsets BY, v =1, ..., Vc(la), consisting of /Lgl) vectors b € {0, 1}, will
be referred to as a (d|a, ,ugla) X Vc(la), 6£la))—decomposition of the set {0, 1}% if

(a)
I/da

B ={0.1}} (2.11)

and

cao ({B0}) =&l
Lemma 1.5 Let d = kv and a = ka.

(1L) One can find €, 6y — 0, as k — oo, such that there exists a (d, g X V4, £4)-pairwise
disjoint decomposition of the set {0, 1}* with

g = 2k(1_H(V)+5k)’ (212)

Ed — Ek-

(2L) Ome can find e, §; — 0, as k — oo, such that there exists a ((d, a), fta,q X Vaas €d.a)-
pairwise disjoint decomposition of the set {0, 1}* with
fda = k(1= H(ax7)+6k) (2.13)
€da = Ek
where
ok =a(l =)+ (1 - a)y.
(a) _(a)

(3L) Ome can find 9,69 — 0, as k — oo, such that there exists a (d|a,,u£la) X vy, e, )
decomposition of the set {0,1}5\{0, 1}, where ¢ > 0, with

pl? = gk(H(aw)—H(@)+5) (2.14)
Vc(la) = k!
= o

Proof To obtain (1.12) we take a best error-correcting code for a binary symmetric chan-
nel (BSC) with crossover probability v+ 4}, as By and define all the other sets by the shifts
c+ By, c € {0,1}F where t = 1,...,d. The construction, which provides (1.13) is simi-
lar. To obtain (1.14) we construct a best error-correcting code for a BSC with crossover
probability o + 6, whose codewords belong to {0, 1}% define it as BY, and generate all
the other sets by all possible permutations of the components of this code. An existence
of codes satisfying (1.12)-(1.14) follows from the well-known results of coding theory [7].
Q.E.D.



Convention 1.6 In the further considerations we will use the relation ' ~' and write

ap ~ by
if
. loga, . logb,
lim = lim ,
n—oo n n—oo n

where we also assume that the limits exist. Furthermore, we write :

cn S by

if ¢, < a, and a, ~ b,. In particular, the inequalities (1.12)-(1.14) will be rewritten as

my ~ 2MHO)

Maa ~ 2k(1—H(a*'y)) :

m®  ~ k() H@),

2.2 Identification schemes

Given observation y* € {0, 1}*, let us introduce the set

XE(y") =y + > _{0,1}},
d=kq

(2.15)

(2.16)

where the set {0, 1}% is defined in (1.8) and the values of 7 and ¢ will be specified later.

Let

o (4,

pd == pd(l_p>k_d’ d:O’ "'77—7
P, = P(XEy)ly"),
C; = ‘X’;(y*ﬂ,

(2.17)

where we have used the fact that the probability P(X*(y*)|y*) and the cardinality
|X*(y*)| do not depend on y*. Note that if 7 = kB3 > kp and d = kv then, as it is

well-known [7],

cg ~ 2FHO)
C. ~ 2FHO)

1— P ~ Q*kD(ﬁllp%

where 5 L5
D@3 | p) ZﬁlogEJr(l—ﬁ)logl_p

denotes the I-divergence between (3,1 — 3) and (p, 1 — p).

8
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We assume that one of the codewords of the code G is transmitted and assign the decoding
decision regions of the j-th receiver, D;(y*), as follows :

Diiy) = U G}, (2.19)

x€F;(y*)
where
Ay = U Ulhx,2)}. (2.20)
x*eXk(y*) =z
Then
A= 27 ) Py Wlfi(x2) x{y € D7) } (2.21)
and

Nj = 270 Y Py ) Wylfi(x2) Xy € Diy") } (2.22)

* ok
XYy .z

are the decoding error probabilities of the first and of the second kind at the output of
the j-th receiver, provided that the message ¢ was generated. If pH(p) > C, then [ = 0
and we omit dependence on z in (2.5)-(2.7).

2.3 Ensembles of ID codes

If pH(p) < C, we introduce an ensemble of ID codes in such a way that the codewords,
assigned to the message i, are selected from a fixed code GG in accordance with the uniform
distribution, and such a selection is realized independently for all i, x* € {0,1}*, and
z € {0,1}'. We denote the probability in this ensemble by Pr{ } and write :

Pr{ fi(x",z) =c} = { (1)7/m’ iz ; g’ (2.23)

If pH(p) > C, we will use a different code ensemble. Its construction depends on a
parameter « € (0,1/2), and we will denote the probability in this ensemble by Pr.{ }.
Let a = ko and A = {x],...,x}, }, where

my ~ 2kAH@) (2.24)

Y

be a 'good’ code for a BSC with crossover probability «;, i.e., the maximal decoding error
probability tends to zero when k tends to infinity. Let

ALx) =x + ) {0,1} (2.25)
d=0



and let A,(x}) be the subset of A¥(x}) consisting of the vectors, which do not belong to
AF(xp )t #tt=1,....,mq. Let

Al = {0, 1}F\ D A.(x)). (2.26)

Since the sets A¥(x}), t = 1,...,m,, are disjoint, for any x* € {0, 1}* we can either find a
unique h such that x* € A,(x}), or claim that x* € A/ . For all x* € A, let

. 1/m, if c € G,
Pro{ filx") =c|A} = {O/m ;figa/G (2.27)
and for all x* & A, let
* % *7 if x* Aixa
Prafx) —cla} = { B0l (2.25)

where ¢y € G is some codeword, assigned in advance. We also need a randomization all
over possible shifts of the set A. Therefore, we define

Prof{ filx*) =c} = |AF™. Z Pro{ f;(x*) =c |A+ Ax* }, (2.29)

Ax*€Ak
where

AF = za:{o, 135, (2.30)

We also denote by
Ea = PT’a{ fz<X*) = Cp } (231)
the probability that a certain vector x* € {0,1}* belongs to the set A/, and note that

(3.7), (3.8) lead to e,, which does not depend on x*.
2.4 Direct coding theorem for the case pH(p) < C
Theorem 4.1 For all § € (p,1/2] and o > 0, the triple (R, €1, e2) such that

er = min{e(r), pD(3 | p) }. (2.32)
e = min{e(r), r—pH(B) -0},
R = p+o—e

is a p-achievable ID triple.

Corollary 4.2

R, > C+p(1—H(p)) forall p < po, (2.33)
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where

C
= —. 2.34
Po Hp) ( )
Proof We may assign
r = C—egy, (2.35)
= p+ 5n7

o = C—pH(p)+d,

where €,,,0,,6,, — 0, as n — oco. Then the exponents of the decoding error probabilities,
given in (4.1), are still positive, and the rate R asymptotically coincides with the expres-
sion at the right hand side of (4.2). This expression is a lower bound on R, since a more
explicit analysis can give more tight results. Q.E.D.

The inequality (4.2) provides a straight line, given in Fig.3.

Proof of the theorem 4.1

Let us fix
T=kB>p

and assign a positive ¢ < p such that D(q || p) = D(G || p). Then using (1.3) and
(2.4)-(2.6) we write :

o< > > P (2.36)

y* oxrgXk(y*)
L2t Y Py W(ylfi(x",2))
xX*y*z yeC(fi(x*,z))
< 9.9-pD(Blp) + g—ne(r)

~Y

Therefore, ey, given in (4.1), is an asymptotically achievable exponent of the decoding
error probability of the first kind.

Using (1.3) and (2.4)-(2.7) we can also estimate \;; as follows :

Ny o= 27 ) Py Y Wl 2) vy €Diy?) } (2.37)

Xy 2 YEC(fi(x*,2))

+ 27 30 Py D WO 2) dy €Dy )
X*zy*’z yec(fi(x*vz))

S 2—ne(7")

+ 278 > Py )Py) > Wylfix2) x{y €D;(y") }
X*,y*,z yEC(fi(x*,z))

gl 1) 3 S Oy )

d=kq y*z

11



where
nyhz) = Y filx2) € Fi(y) ) (2.38)

x*ESZ'(y*)

and notations (1.8), (2.2) are used.

Let d = kv. Then, given A > 0, we can use Chernov’s inequality and write :

log Pr {Z 772-(;-0 (y*, z) > 2’“”ch} < —s5- 28 e A+ log G (s), (2.39)

Yz

where s > 0,

G9(s) = E

11 25'"57)”*’2)] , (2.40)
y*,z

and F [] denotes the expectation in the code ensemble.

The result below is proved in Appendix.

Lemma 4.3 If there exists a (d, ug X vg4, q4)-pairwise disjoint decomposition of the set
{0,1}*, then

log GW(s) < pgca2' - (logg(sva) + seq ), (2.41)
where
g(s)=1—II+1I-2% (2.42)
1= G2 ontrr-0)

9

m
where [ = no and notations (2.2) are used.
Using (1.10), (1.12), and (2.3) in (4.10) we have :
log G (s) < 28 (logg (s 2810)) + 54 ) . (2.43)

Hence, (4.8) and (4.12) lead to the following asymptotic inequality :

log Pr {Z 77@(;‘1) (y",z) > 2k+lCdA} (2.44)
y*.z
5 2k+l ( _ 5. 2kH('y)A + logg (3 . 2’“H('7)) + S&q ) .
Let
A > 1L (2.45)
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Then we can set
s =2"F0O) Jog — _— _— (2.46)

and

log Pr {Z 0 (y*,2) > 2k+lch} < =2 D(A || TD). (2.47)

y*z

The estimate (4.16) does not depend on d. Therefore,

Pr{iPdZnﬁ)(Y*,Z)>PT-A} (2.48)

d=kq y*,z
= {Zpd<zn” v,z —ch) >O}
d=kq
< ZPT{ZUU vz >ch}
d=kq

< TeXpQ{ —ok+l. D D(A || TT) }

If A— 0, as n — oo, then

D(A || II) ~ A, (2.49)
and (4.17), (4.18) lead to the inequality :
Pr { Z dengj)(y*,z) > P - A } Sexp, { 2" A} (2.50)
d=kq y*,z
Let us assign
A= P, . (272 4 27nel), (2.51)

where ey is given in (4.1). Then we can refer to the considerations of subsection 2.1 and
using (4.6), (4.19) conclude that the rate R,, given in (4.1), is asymptotically achievable.
Q.E.D.

2.5 Direct coding theorem for the case pH(p) > C

Theorem 5.1 For all § € (p,1/2] and « > 0, the triple (R, ey, e5) such that

e = min{e(r), pD(3 [ p) } (252)
e = min{e(r), r—p(H(ax )~ H(a)) }.
R = p(1-H(a) - e

is a p-achievable ID triple.
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Corollary 5.2

R, > p(l-H(a)) (2.53)
= C+p(l—H(axp)) forall p> po,

where the parameter py is defined in (4.3), and « is chosen in such a way that

C =p(H(ax*xp)— H(a)). (2.54)

Proof We substitute the expressions at the right hand side of (4.4) for » and (3 into (5.1)
and complete the proof. Q.E.D.

The inequality (5.2) provides a convex up curve, given in Fig.3.

Proof of the theorem 5.1 The same considerations as in the proof of theorem 4.1 lead
to the inequalities :

A < 2.27mDEIp) L gmne(n), (2.55)
—ne(r — d *
Ay < 27 otk Zpdznz(j)(y ),
d=kq y*

(d)

where the variables 7;;”(y*) are defined similarly to (4.7), i.e.,

d * * *
i) = > A € FHy) (2.56)
x*€Sk(y*)
Furthermore,
log Pr {Z ng;l) (y*) > 2’“ch} < —s5-2kcgA 4+ log G (s), (2.57)
y*

where A > 0 is a given constant, s > 0,

G9(s) = E,

«

I1 28-n§?)<y*>] 7 (2.58)

y*
and F, [ ] denotes the expectation in the code ensemble.
All the peculiarities of the analysis are concentraned in a new upper bound on G&d)(s).

The result below is proved in Appendix.
Lemma 5.3 Let a = ka, 7 = k{3, and d = k~.
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1. If there exists a ((d, a), fta,q X Vaas€d,0)-pairwise disjoint decomposition of the set
{0,1}*, then

log G((Id)(s) < Uda - ( log Q(d)(sydﬂ) + S€d4 ) , (2.59)
where

§O(s) = B |20 (2.60)

for some y* € {0, 1}’“.

2. Let B v = 1,. ud , be a (d|a, ud X yc(la),sd )-decomposition of the set {0,1}%

such that n(x* ) is the number of occurences of x* in the collection B, v = 1, ..., u\"

ie.,
L@
d
=> x{x eB}. (2.61)
v=1
Then
) 1/
i) < TI| IT e (s247me) | (2.62)
v=1 \ x*eBY
where

(2.63)
gals) = (1= —e) (1 =Ty + 10, -2%) + (% +2,) - 2°

~ 1—Ha+Ha'287
I, ~ 2 n(r—p(H(exB)-H(@)

Let us use the construction of a (d|a, ,u((i) X I/c(la) ey ))-decomposition of the set {0, 1},

described in the proof of lemma 1.5. Then, as it easy to see,

k. (a)
n(x*) = —Cij d (2.64)

Thus, substituting (1.14), (5.13) to (5.11) we obtain :

log g%7(s) < pi” - log ga (52Kl =H D) (2.65)

QR(H (@)= H(@) og g (5,2~ M (@) —H())

Hence (1.13), (1.15), (5.8), and (5.14) lead to the inequality :

log G((Xd)(5> < ok(1-H(a)) | ( 10g ga (SCd . 2kH(a)) + 8844 ) (2.66)
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and

log Pr { Z 77” ) > 2FcyA }

-
a)) ( —scg - 2FH@N 4 log go (scd . QkH(a)) + S€4.4q ) )

Let
A > 11,.
Then we can set
A 111,

s:c;1-2’kH(a) -logl_A il

and
log Pr{ an)(y*,z) > 2% A\ } < —QkA=H(@) . D(A || T1,,).
y*.z

We set A — 0, as n — oo, in such a way that (5.17) is valid, note that
D(A [ Ta) ~ A,

and repeat the considerations of subsection 2.4 to complete the proof. Q.E.D.

2.6 Direct coding theorem for the case pH(p) > C

Theorem 5.1 For all § € (p,1/2] and « > 0, the triple (R, ey, e5) such that

e = min{e(r), pD(B [ p) },
e = min{e(r), r—p(H(ax ) - H(e)) },
R = p(1-H(a))—e

is a p-achievable ID triple.

Corollary 5.2

R, = p(1-H(a))
= C+p(l—H(axp)) forall p> po,

where the parameter pg is defined in (4.3), and « is chosen in such a way that

C = p(H(axp) — H()).

(2.67)

(2.68)

(2.69)

(2.70)

(2.71)

(2.72)

(2.73)

(2.74)

Proof We substitute the expressions at the right hand side of (4.4) for » and (3 into (5.1)

and complete the proof. Q.E.D.

The inequality (5.2) provides a convex up curve, given in Fig.3.
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Proof of the theorem 5.1 The same considerations as in the proof of theorem 4.1 lead

to the inequalities :

A <2 9—PnD(Blp) 4 g=ne(r),
—ne(r — d *
Ay < 27 4otk Zpdzrlfj)(y ),
d=kq y*

(d)

ij

(y*) are defined similarly to (4.7), i.e.,

iy = > XA e F) L

x*ES’;(y*)

where the variables 7

Furthermore,
log Pr {Z ng-j) (y*) > 2’“ch} < —5- 284 +1og G (s),
y*
where A > 0 is a given constant, s > 0,

GY(s) = E,

07

H QS'UE?) (y*)] ,
y*

and E, [ ] denotes the expectation in the code ensemble.

(2.75)

(2.76)

(2.77)

(2.78)

All the peculiarities of the analysis are concentraned in a new upper bound on ng)(s).

The result below is proved in Appendix.
Lemma 5.3 Let a = ka, 7 = kS, and d = k~.

1. If there exists a ((d, a), ftaq X Vaas€d,0)-pairwise disjoint decomposition of the set

{0,1}*, then
log ng)(s) < fda - ( log Q(d)(sud,a) + S€dq ) ,

where

iD(s) = E, [28'775?’<y*>}

for some y* € {0, 1}*.

(2.79)

(2.80)

2. Let B v =1, ...,I/C(la), be a (d|a,u£la) X Vc(la),sga))-decomposition of the set {0, 1}*

such that n(x*) is the number of occurences of x* in the collection BY, v = 1,.

ie.,
i

n(x) =Y x{x e€B}.

17
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Then
@ 1/vg"

106 < T1{ I1 o (w26} | 252

v=1 \x*eBY
where

(2.83)
~ 11— Ha + Ha ' 287
Ha N 2_n(r—p(H(o¢*ﬁ)—H(Of))).

Let us use the construction of a (d|a, ,ug) X V(ga),é?d )-decomposition of the set {0,1}%

described in the proof of lemma 1.5. Then, as it easy to see,

k-l
n(x*) = —FHd (2.84)

Cd
Thus, substituting (1.14), (5.13) to (5.11) we obtain :
log §'D(s) < ,uga) -1og ga (sch’k(H(o‘*W)’H(o‘))) (2.85)
o QMH (@) HE) g g (5,2 KD —H@))

Hence (1.13), (1.15), (5.8), and (5.14) lead to the inequality :
(

log Gad)(s) < ok-H(a)) . ( log g, (Scd . QkH(a)) + €4 ) (2.86)
and
log Pr{ an ) > 2FcgA } (2.87)
< ok(1=H()) ( —scq - 2M1@NA 4+ 10g g (scd QkH(a)) + 5€44 ) )
Let
A >11,. (2.88)
Then we can set A 1-T
S = C;l . 2_kH(a) . log m Ha e (289)
and
mw{Zﬁwm>%ﬂ}:me D(A || ). (2.90)
y*,z
We set A — 0, as n — oo, in such a way that (5.17) is valid, note that
D(A [ TIa) ~ A, (2.91)

and repeat the considerations of subsection 2.4 to complete the proof. Q.E.D.
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2.7 Calculation of the function AR

Using (5.2) we conclude that additional quantity in the identification rate, which we gain
because of the observations of the process, is measured as p(1 — H(«a * p)), where the
parameter « is defined by the equation (5.3). Let us consider the function

ARy = lim p- (1 — H(axp)), (2.92)

p—00

which derives this additional quantity conditioned on the infinite length of the vectors
x*, y*. This function can be calculated exactly, as it follows from the result below.

Lemma 6.1

(1 —2p)?
AR, = AP C. (2.93)

Proof The parameter « satisfying (5.3) is a function of p, and we may write :

1
a = 5 Eps
1
axp = 5—(1—2p)-5p,
where
e, — 0, as p — oo. (2.94)

Since, for all € € (0,1/2),

1 B 1 (2e)
bg(i—g) = g

i>1
1 1 . (2e)
i>1
we have
1 1 1
H = 1-—— 2¢. )2k . R
() 2 ;( =) <2l<;— 1 Zk)’
Hiosp) = 1—— 3 (12 (2% (oo — &
In2 et p 2%k —1 2k
and
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Therefore,
2((1 — 2p)2) + o5

AR = lim .C, (2.95)
P71 — (1= 2p)) + 6,7
where
SR — Z(l —2p)%F . (2¢,)%2. 1
P P 2k—1 2k)°
k>2
1 1
© _ (1 — 92k ok—2 (Lt 1
5O = - - (- g )
k>2
Using (6.3) we conclude that
5£R),5£C) — 0, as p — oo, (2.96)

and (6.2) follows from (6.4), (6.5). Q.E.D.
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Appendix
1 Proof of Lemma 4.3

Let B,,v =1,...,v4 be a (d, 1qg X vy, £4)-pairwise disjoint decomposition of the set {0, 1}*.
Then

G9(s) = E

[]2eme" Z>] (A1)

y*.z

= 1I= _ 11 2S'n5?’<y*,z>]

y*

1 [f 1 e

L v=1y*eB,

< HﬁEl/VT H 2sud-n§?)(y*,2) ] )

z v=1 y*EB,

where Holder’s inequality was used.

Given v, let Sy(y*), y € B,, be a set consisting of the vectors x*, which do not belong to
the sets SE(y*), y* € B,\{y*}. Then

ny (vh2) < csat Y, x{ (X 2) € F(y) )

x*€84(y*)
and
(A.2)
E H 9sva: 77< )y, Z)] < 9Qscapavisd | | H H 28!/4?7 (x*|y*,2)
y*EB, y*€By x*€S4(y*)
—  9SCatdVdsd H H E |:2syd 77( )(x ly*,z) ] :
y*EB, x* Gsd y )

where

0 (x*|y*,2) = x{ fi(x".2) € Fy(y*) }.

Let us represent the expectation E[] as a concatenation of the expectation E;| | taken on
all assignements of the codewords for the message i and the expectation E;[ ] taken on
all assignements of the codewords for the message j, i.e.,

El()]=EE[()].

The codewords, which are used to encode the i-th message, are independent random
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vectors for different x*. Therefore,

E 28ud~n§§l>(X*|y*,Z)} — E [E [2%77 x"|y*.2) } } (A.3)
P ey
< g(SVd),

where the inequality |F;(y*)| < C,2" and notations (4.11) were used. Combining (A.1)-
(A.3) we complete the proof. Q.E.D.

2 Proof of Lemma 5.3

The proof of the first part of lemma 5.3 repeats the steps (A.1), (A.2) with the accuracy
to notations.

Let B, v=1,..., z/éa), be a (d|a,,,ué) X I/C(l ,E ) decomposition of the set {0,1}%. Then

v=1,. l/C(la), is a (d|a, ud ) % Vc(la), 52a)) design of the set y* + {0, 1}%. For all x* € Xk(y*),

let n/(x*), be the number of occurences of x* in the collection B,,v =1, ..., Vc(la), ie.,

(a)
Va

=> x{x€B,}. (A.5)

Then
§9D(s) = E. [2577”)(3' )] (A.6)
S B | T e
_x*GS’;(y*)
B (a)
= E, H I1 g8y (" y ™)/’ (x")
| v= 1x*eB,
v
< HE;/V;(I) [ H QSVc(la) n(]d)( *y*)/n/(x*)] ’
v=1 x*EB,
where

0 (x|y*) = x{ filx") € Fi(y*) ).

Given shift Ax* € AF, the codewords of the j-th message are assigned for all vectors,
belonging to the set

~

Fly)={xed: ¢+ +A) N+ £0}. A7)
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It is known that R
1 F5(y )| ~ map, (A8)

where
Mag = ok(H (cvxf3)—H () (A.9)

Since we are dealing with an upper bound, we can set that all these codewords are different,
and since the codewords of the i-th message are independent random variables, fix these
codewords as ¢y, ..., Cp,, ;- Thus,

E, H 251/‘(;)4]5?) (<*ly*)/n’ (x*) ] (A10>

L x*€B,

(a) ! (% *
< B | T 270 fi<x>e{cl,...7cma,ﬁ}}].

L x*€B,

Using the symmetry properties of the code ensemble, defined by (3.5)-(3.8), we note
that, with the probability e, + 8&‘1), a codeword assigned to a vector x* € B, is either
fixed or depends on the codewords assigned to the vectors belonging to the set B,\{x*}.
Otherwise, this codeword is an independent random vector, and using (5.12) and (A.6)-
(A.10) we complete the proof of (5.11), where n(x*) are replaced with n’(x*). However,
the shifts (A.4) keep {n(x*)} as the set of all possible values of n/(x*), defined in (A.5).
Therefore, (5.11) is also valid with the values of n(x*). Q.E.D.
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i — Sender

‘ z € {0, 1}

€'(1/2)

EX1/2) E*(p)
x* € {0,1}F e € {0,1}"
/]
@
y* €{0,1}*
x(1) € A" yey"

hannel W

Receiver;

1=

— Or

i #17?

Receiver,

7 =

—— Or

i # 27

Receiver,,

=M
—— Or

i M?

Figure 1: A model of identification over a channel W under a random process generated
by a binary symmetric source (£%(1/2),E*(p)).
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Figure 2: The p-achievable ID rate R, as a function of p for p =0 and p = 1/2.
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Figure 3: A lower bound on the p-achievable ID rate R, as a function of p for p € (0,1/2).
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