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Abstract

We study the redundancy of universally compressing strings Xi,...,X, generated by
a binary Markov source p without any bound on the memory. To better understand the
connection between compression and estimation in the Markov regime, we consider a class of
Markov sources restricted by a continuity condition. In the absence of an upper bound on
memory, the continuity condition implies that p(Xo|X ")) gets closer to the true probability
p(X0|X:;o) as m increases, rather than vary around arbitrarily. For such sources, we prove
asymptotically matching upper and lower bounds on the redundancy. In the process, we
identify what sources in the class matter the most from a redundancy perspective.

1 Introduction

Estimation and compression are virtually synonymous in the i.i.d. regime. Indeed, in the i.i.d.
case, the add-half (and other add-constant) estimators that provide reasonable estimates of prob-
abilities of various symbols are described naturally using a universal compression setup. These
estimators simply correspond to the conditional probabilities assigned by a Bayesian mixture when
Dirichlet priors on the parameter space—and indeed encoding the probabilities given by these
Bayesian mixtures yields good universal compression schemes for these classes of distributions.

In the Markov setup, there is an additional complication not seen in the 7.i.d. setup—mixing—
that complicates the relation between compression and estimation. Without going into the tech-
nicalities of mixing, slow mixing sources do not explore the state space efficiently.

For example, consider a memory-1 binary Markov source that assigns conditional probability
of 1 — e for a 1 given 1, and ¢ for the conditional probability of a 1 given 0. If we start the source
from the state 1, for sample length n <« %, we will see a sequence of all 1s with high probability in
length-n samples. This sequence of 1s is, of course, easy to compress—but clearly precludes the
estimation of the conditional probabilities associated with 0.

Previous work in the Markov regime, however, has typically considered classes Markov sources
with bounded memory (say, all memory-3 Markov sources) as a natural hierarchy of classes. As
the prior example shows, these classes are definitely not natural from an estimation point of view.
Small memory sources—even with memory one can be arbitrarily slow mixing—and hence hard
to estimate. On the other hand, sources with longer memory may be easier to estimate if they are
fast mixing and satisfy certain other conditions, as we will see below.

As a consequence, we look for a different way to resolve the class of all finite memory Markov
sources into a nested hierarchy of classes. Therefore, in [1], a new class of Markov sources was in-
troduced, one that was more amenable to estimation. These classes of sources were not bounded in
memory, rather they can have arbitrarily long memory. However, these sources satisfy a continuity
condition [1,2], as described technically in Section 2.1 in the paper.
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Roughly speaking, the continuity condition imposes two intuitive constraints closely related
to each other. Let p be a binary Markov source with finite but unknown memory, and consider
p(X0|X:;O). Because the source has finite memory, there is a suffix of the past, X :;o that deter-
mines the conditional probability above. Since we do not have an a-priori bound on the memory,
we cannot say how much of the past we need. Yet, the conditional probabilities p(Xo|X_.,) are
well defined for all m. It is now possible to construct Markov sources where, unless we have suf-
fixes long enough to encapsulate the true state (or equivalently, m larger than the true memory),
p(Xo|X L) is simply not a reflection of the true probability p(Xo|X~L).

The continuity condition prohibits this pathological property—imposing on the other hand
that the more of the context (X~1) we see, the better p(Xo| X}, reflects p(Xo|X~1 ). Second,
given a history X :;1, the continuity condition implies that the conditional information one more
bit in the past, X :717171, provides on X diminishes with m.

The continuity condition may be imagined as a soft constraint on the memory, but it does
not control mixing. Suppose we consider the collection of all Markov sources that satisfy a given
continuity condition. It was shown in [1] that it is possible to use length-n samples to estimate
the conditional probabilities p(1|w) of all strings w of length logn that appear in the sample, as
well as provide deviation bounds on the estimates.

This hints that Markov sources nested by the continuity condition (as opposed to memory) are a
natural way to break down the collection of all Markov sources. In order to better understand these
model classes, in this paper we study compressing Markov sources constrained by the continuity
condition, and obtain asymptotically tight bounds on their redundancy.

Part of the reason to study this is to understand what portions of the model classes are
more important (namely, contribute primarily) to the redundancy. Indeed, it turns out that the
primary contribution to the redundancy comes from essentially fast mixing sources whose state
probabilities that are not towards the extremes (not near 0 or 1), while, of course, these sources do
not complicate estimation at all. On the other hand, slow mixing sources hit estimation, but do
not matter for compression at all—a dichotomy which was hinted at with our very first memory-1
example.

Our main results are matching lower and upper bounds, in Sections 3 and 4 respectively. In
Section 2, we set up notations, and briefly describe the continuity condition in 2.1.

1.1 Prior Work

Davisson formulated the average and worst case redundancy in his seminal paper in 1973 [3]. A long
sequence of work has characterized the worst case redundancy for memoryless sources [4] [5] [6] [7]-
Average redundancy of Markov sources with fixed memory has been studied in [8] [9] [10]. In [11],
the authors obtain the worst case redundancy of such Markov sources and later [12] derived the
exact worst case redundancy of such Markov sources. The estimation and compression of finite
memory context tree models was studied in [13] and [14]. [2] and [15] studied the estimation of
context tree with unbounded memory.

For a different comparison of estimation and compression in Markov settings, see [16]. Here the
authors obtain the redundancy of conditionally describing one additional symbol after obtaining
a sample. Finally, [17] considers compression of patterns of Hidden Markov models.

2 Setup and Notation

We denote length-n strings in bold face x or as zf, and their random counterparts are X and

7 respectively. For any x € {0,1}" and w € {0,1}¢ with £ < n, let ny be the number of
appearances of w in x as a substring. For x,y € {0,1}*, x < y denotes that x is a suffix of y
(e.g., 010 < 11010), xy is the concatenation of x followed by y (e.g., if x = 010 and y = 1 then
xy = x1 = 0101), and x| as the length of x.



We consider a two-sided infinite binary Markov random process p generating a sample - -- ; X_1, Xo, X1, -.

The memory of p is finite (though not bounded a-priori), and let S, to be context tree [5] of source
p. Sp is a set of leaves of a complete binary tree and p is completely described by the conditional
(transition) probabilities p(1 | s) for s € ).

Let M’ to be all the Markov chains with memory at most ¢, and M = Uy M?* be the family
of all the finite memory Markov chains. As mentioned before, while M is a natural class, we are
looking to break M down into a more natural hierarchy of classes.

2.1 Markov chain with continuity condition

Let § := N — R™ be a function such that d(n) — 0 as n — co. A Markov chain p satisfies the
continuity condition subject to 0 if for all s1,s0 € Sy, and a € {0,1}, we have

s ] < a(w)
pla|s2)
for all w € {0,1}* such that w < s; and w < sy (namely w is a common suffix of s; and sz). For
technical reasons, we will assume that 6(n) < -, see [1].

Denote M to be the family of all the Markov chains with continuity condition subject to
§ and M4 = M;s N M. Roughly speaking, the continuity condition constraints the transition
probabilities of states with long common suffix to be close.

Let Sp(w) = {s € S, : w < s}. Clearly we have that the stationary probability p(w) =

> ses, (w) P(s) and that p(1jw) = (Zsesp(w)p(1|s)p(s))/p(w). Let p have memory ¢. In analogy
to the true conditional probability p(1|w), for a given x € {0,1}" and past 2%, ,, let

> nep(l]s)

s€Sp(w)

P w)=— : (1)

Nw

be the empirical aggregated distribution of p, write it as pyw for simplicity. In a slight abuse of
notation here, ng (respectively ny ) is the number of bits in x with context s (respectively w), i.e.,
number of bits in x immediately preceded by s (respectively w) when taking the past 22, 41 into
account).

2.2 The redundancy

For any distribution family P on {0,1}", the worst case minimax redundancy of P is defined as

p(x)
R(P infsup max lo
(P)= q peg xe{0,1}n 8 (%) q(x)

)

similarly, the average minimax redundancy is defined as

= p(X)
R(P inf sup Ex~., lo
P =R Berlor iy

where ¢ is choosing from all the possible distributions on {0, 1}". For any given (fized) past z° __,
we know that for any p € M we will have a well defined distribution over {0,1}", given by

plat) = p(af | 22 ).

The main result of this paper is a lower and upper bound on the average redundancy of My over

{0,1}" for any past, i.e.
p(X)
M 2 inf sup sup EXN log .
(M) S igf sup sp Bxslog gy




3 The lower bound

The Redundancy-Capacity theorem [18] is a common approach to lower bound the minimax re-
dundancy. This approach gets complicated in our case since there is no universal bound on the
memory of sources in M, rendering the parameter space to be infinite dimensional. We therefore
first consider /\/lg (see Section II), the subset of sources in M which also have finite memory < ¢,
and obtain a lower bound on R(M$). Since R(M;) > R(MY) for all £, we optimize over £ to
obtain the best possible lower bound on R(M$). Recall that §(¢£) < 1/(40).

Theorem 1 (Lower Bound). For any ¢, we have

R(M5%) > 2" Llogn — 2¢(log ﬁ +0/2) — 2" Ylog dmel 4 1),

and R(M;) > max, R(MY). O

Before proving this theorem, we consider specific forms for d to get an idea of the order of
magnitude of the redundancy in Theorem 1.

Corollary 2. If §(¢) = 4 with ¢ > 1, then we have

R(Ms) = Q(n/log* *n),
for £ =logn — 2cloglogn + o(1). If §(¢) = 27 then
R(Ms) = Q(n'/ e+ logn),

for ¢ = Tﬂrl logn +o(1). If §(¢) = 272" then

R(Ms) = log ™ n),
for £ = Lloglogn + o(1). a

For any p € M, we know that the distribution of p on {0,1}" can be uniquely determined by
at most 2 parameters, i.e. the transition probabilities p(1 | s). Let

M§={peM§|VseS,, [p(l]s)—1/2| <50)},

be a sub-family of Mf; with all the transition probabilities close to 1/2. The following lemma is
directly from Redundancy-Capacity theorem [18].

Lemma 3. Let €5 be the maximum mean square error of estimating parameters p € /\;lf; from
their length n sample. Then

R(MS%) > 2%1og 6(0) — 2"V log (2mees) . (2)

Proof
Consider the following Markov chain

MY p Y xn, Yp

where (a) P is a random Markov process chosen from a uniform prior over J\;lf;, (b) Xp' is a
length n sample from distribution P, (c) P is an estimate of P from the sample X T that uses the
empirical probabilities 7= to estimate P(1 | s) for any s € {0, 1}4

By capacity-redundancy theorem one knows that

R(MS) > I(P; XT) > I(P; P),



where the second inequality is by data processing inequality. Note that
I(P; P) = h(P) — h(P|P)
= h(P) — h(P — P|P)
> h(P) = h(P = P), (3)

where the last inequality follows since conditioning reduces entropy. To bound first term in (3)
let P € M5 be uniform on the hypercube A with edge lengths §(). Then

h(P) = 210g (0).

since h(P) = log Vol(4).
To bound h(P — P), let K be the covariance matrix of any estimator of parameter space
condition on x™. Then using Theorem 8.6.5 in [19]

L1 :
WP —P)< 3 log(2me)? | K.

Let | K| and A; show determinant and eigenvalues of matrix K, respectively. Let €; be the element
diagonal elements of covariance matrix. Then by the definition of trace of a matrix

Zei = tr(K) :Z)\i.

Using arithmetic-geometric inequality, we get
Z, i 9t
(=) =11 (4)
i
Also Y . e; < 2%e.. Then

— s

Kl=]]x < (%)2[ < (5)

Applying (5) in %1og(2ﬂ'e)2e|K|, we have
h(P — P) <27 log (2mees).
and lemma follows. O

To bound €5 one needs to find an estimator that makes it as small as possible. We will show
that the empirical estimation P(s) = “=L, is sufficient to establish our lower bound. We now find
an upper bound on the estimation error of state s using naive estimator.

Lemma 4. Consider the naive estimator P(s) = “=l. Then,

El(P(s) - Ps)?) < min(E || 1)

Proof Note that R A
E[(P(s) — P(s))?] = E[E[(P(s) — P(s))|ns]].

Condition on ng, the symbols follow string s can be considered as outputs of an i.i.d. Bernoulli
with parameter P(s). For a sequence of zeros and ones with length n drawn i.i.d. from B(p) with
k one, it is easy to see that E[(£ —p)?] < 1 so

BE(P®) - PO nd <min( | 1] 1)

S



So finding the lower bound on redundancy reduces to find an upper bound on F [ni] We need
two following technical lemmas to bound E [nis]

Lemma 5. Let X7, X5, -+, X,, be binary random variables, such that for any 1 <t <mn
Pr(Xt =1 | Xl?"' aXt—l) Z q,

for some ¢ € [0,1]. Then, for any 1 <k <n

Pr (zn:X < k) < zk: (7;) ¢'(1—q)" .
i=1 1=0

Proof We use double induction on k& and n to prove this theorem.
Consider the base case for k = 0, and an arbitrary n, then we need to bound Pr (Z?:l X; <0),
which is equal to say that Pr(X; =0,X2=0,...,X,, =0). But

Pr(X;=0,...,X,=0)=Pr(X, =0/X;=0,...,X,,-1=0)...Pr(X; =0)
<(1-q"
where the first equation is using chain rule and the inequality follows by the assumption that
Pr(Xn =1 | le"' aanl) >q.

If kK = n then

n

> <7:> ¢(1-g" " =1

i=0
so we need to have Pr(}°"" | X; < k) < 1 which holds always.
For the induction step we just need to show that if (n/, k") < (n,k) and

holds, then

holds. To see it, define

Ay = (X <),
=1

By ={X1=0A> X;<k}, and

i=1

Cpr={X1=1AY_ X;<k—1}.

i=1

Iy = zk: (?) ¢'(1—q)" "

Define

Using chain rule we have

=1



Pr{Cp} = Pr{X, = 1}Pr{)_X; <k —1|X; =1}.
i=1
Let P(X;=1)=¢>gq,then P(X;=0)=1—-¢<1—gq.
Note that A} = B} UC}'. Using union bound and since B} and C}’ and are disjoint,
Pr{A}} = Pr{B}} + Pr{C}}.

Then

Pr{Ap} = (1 - QPr{d_X; <k[X; =0} +¢Pr{d_X; <k—1|X; =1}
=1 =1
(a) n—1 n—1
< (=T +qIy
k

(1q)z<ni1>qi(1 )i z+qz< > (1—q""

SO

and (a) follows by using induction assumption.

O
Lemma 6. Forall p € /\;lf;, we have
< " nlogn < 1
n A -
P\ = 202 2r )= w
Proof Divide length n sequence to subsequence of length [ and let m = 7. Let 1; for i €
{1,2,...,m} as _
1 =1{s < X{{_1),}
Note that

p(l; =110,11,--- ,1;21) > (——5 )

1
> 5 (1—26(¢))"
® 1
2 57 (1 —265(0))
1
2 DS

where (a) follows since p(1|s’) € [1/2—6((),1/246(0)] for all 8’ € S, and (b) is by union bound.
Let ¢ = 2,3% in Lemma 5, then

k

Pr(n, < k) <3 (m> () (L~ )™

i=0

Right hand side in last inequality is the probability that sum of some 7.7.d. random variables (we
denote it by S) drawn from B(z4) with mean p = 5% is less than k. Let k = (1 — ) where
0 <~ <1 is arbitrary. Then

k

Z <T>(%)Z(1 - ﬁ)mﬂ. =Pr(S < (1—9)u).

=0



Using Chernoff bound, we get
e

£
Let v = 24/ 24" then
n
2 2t1ltlogn _ n
L e i <

n

S =

So k= (1-7)u= 5y — /2" and lemma follows.

‘We now combine Lemma 5 and Lemma 6 to bound E [nis]

Lemma 7. For n large enough,
1 £2€+1
EH <27
Ng n
Proof Let k= 5% — /25", then
1 1 1 1 1 1 1
pley L(lat)e s Lol
Ns 1 Ng Ng k Ng Ng k
s 2k 7s <%
1 1 1 1 1
< —_— > = — — < =
—Zp<ns—k)+kl 1p<ns I<:>

>

3
=

s

Also ZL<ip<an < %) < 1. So

_ _n nlogn _ _n 2¢¢logn
But k = 585 —\/ 5% —22+1g(1_2\/ E%), then

1 1 gttt 1
£l] <22 ( )
Ng n n 1-92 2’5Zi;)gn

But we can choose n large enough so that 4/ 2”5’*‘5" < %, then

1
— <2
2041
1 - 2,/ %tloan

0+1 041
E[i] < 1+ 202 - 202 .
Ng n n

So




We are now ready to give proof of theorem 1.
Proof of Theorem 1

- A (a)
R(MS§) > 2'logd(¢) — 27" log (2mees)
®) 1
> 2%log 5(¢) — 2 log (2meE[—])
Ng
@ 2020+1
> 2'log 6(¢) — 2~ log (2me

)

= 2"1logn — 2" log 4mel

1
— 2 og 2+t — 2flog —
()

=21 logn — 2(log ﬁ +0/2) — 2" log 4mel + 1)

where (a) is using Lemma 3, (b) is by Lemma 4 and (c) follows by Lemma 7.

4 The upper bound

To obtain the upper bound, we first show that for any given x € {0, 1}", the maximum probability
from any distribution in Mg will not much greater than that from Mf; for an appropriate choice of
£. This allows us a simple upper bound based on truncating the memory of sources. Unfortunately
(or fortunately), this simple argument does not allow for tight matching bounds—hence we will
need to refine our argument further.

Lemma 8. Fix any past 22 . For any x € {0,1}", let p(x) = maxpe pm, p(x]2° o) and pe(x) =
max,e pqt p(x]2° ). Then

p(x) < 220y (x).

Proof The continuity condition implies that for any p € Mg, we can find p, € Mf; such that
for all a € {0,1}, w € {0,1} and s € S,(w), we have

plals) <(1+6(0)pe(a | w).

Thus we have p(x) < (1 + §(£))"pe(x) < 225, (x), where the last inequality follows since
(1+8()" ~ emd(0), i
Proposition 1.

R(M;) < méin 2= ogn + 2nd(¢).

Proof Shtarkov’s sum [20] gives
2ftMs) — Z P(x).
xe{0,1}™
Thus by Lemma 8, we have
9R(Ms) < 92nd(¢) Z Pe(x) = 22n6(€)2R(M§).
xe€{0,1}"

Therefore,

R(Ms) < 2né(0) + R(MS).

Observe that,
R(M;) < RM) <27 logn,

where the last inequality holds whenever ¢ > 1, see e.g., [5]. O



As before, we work out the above bounds for specific 4.

Corollary 9. If §(¢) = & with ¢ > 1, then

R(M;) = O(n/log"™" n),
for £ =logn — cloglogn + o(1). For §(¢) = 27 we have
R(Ms) = O(n*/ ¢tV logn),

for £ = 5 logn + o(1). For §(¢) = 2-2" we have

R(Ms) = O(log""/*n),
, for £ = %loglogn. ]

Comparing Corollary 2 and Corollary 8, the upper and lower bounds on the redundancy have
asymptotically tight order when ¢ diminishes doubly exponentially. For polynomial § the lower
bound and upper bound orders differ by log n factors. However, for d to be exponential, we have
a polynomial gap between the lower and upper bound.

This suggests that either the lower or upper or both bound are too loose. For the lower
bound, recall that the main contribution came from the fast mixing sources in M, while the other
sources—the ones that are problematic to estimate, were summarily ignored.

Yet we will show in what follows that our lower bound given in Theorem 1 is actually tight.
We need the following technical lemmas to refine our upper bound

Lemma 10 (Extended Azuma inequality). Let Xi,---, X}, -+ be martingale differences with
|X;| <1, 7 is a stopping time (i.e. event {7 = k} only depends on o(X1, -, Xx)). If 7 < n, then
we have

Pr < > X

i=1
Proof Define Ay = {| X1 + - + Xi| > vk}, Bx = {7 = k}, let Cy, = Ax N By. In fact, C,, is
the event that we stop at n while it is a wrong time to stop. Note that |X; — X;_1| < 1, using
Azuma inequality we have

> vﬁ) <ne /2,

Pr{A,] = Pr{| Y Xi| > yv/n} <72
=1

Then ) )
PrlUp_,Ci] < Y Pr[Ag Byl < Y Pr[Ay] < ne "/,
k=1 k=1

and the Lemma follows. O

Lemma 11. For any p € Mj, we have

2@
P Z [Pwi — nwbw| <lognvn2t | >1— —,
we{0,1}¢ n

for n large enough that logn > 6, where py, is defined in Section II.
Proof Define

1, the i-th appearance of w in w < s
Li(s) =

0, otherwise.

10



Let W; = 3", <, Li(s)p(1]s), and define

Yi(w) = { 1, the i-th appearance of w happens follows by one

0, otherwise.

Let Z; =Y; — W;, then by Lemma 2 in [21], Z; are martingale differences and |Z;| < 1.
Note that nwi = ), Y; and nwpw = >, W; and

Now
w1 — Pwhw| = Z Ins1 — p(1[s)ns| = |ZZ1|
i=1

SESw(p)

Define zyw = |nw1 — Pwhw|- Then using Lemma 10,

p(zw > logn\/nw) < nelosn*/2

—logn/2
_ nelogn

n
nlogn/2
1

n3’

IN

Let Aw = {zw < logn,/nw}. Then
P(UwAy) = p(Uw{zw > logny/nw})
< Z p(zw > logny/ny)

we{0,1}¢

Therefore,
2@
P(MwAw) =1 —p(UwAy) > 1— ER

Note that event {NwAw} implies event {3 ¢y 110 2w < Xweqo,13¢ 108 1/Niw}, s0

2@
p( Z Zw < Z 1ogn\/nw> >p(NwAw) >1— —.

n
we{0,1}¢ we{0,1}¢
Also,
2 2
p< Z Zw < Z logn\/nw)p<< Z zw) <( Z 1ogm/nw) )
we{0,1}¢ we{0,1}¢ we{0,1}¢ we{0,1}¢
Using Cauchy-Schwartz inequality we have,
2
( Z logn\/nw) < Z log®n Z nw = n2°log? n.
we{0,1}¢ we{0,1}¢ we{0,1}¢

So,

p( Yoo > logn\/E):p( 3 zw<Wlogn),

we{0,1}¢ we{0,1}¢ we{0,1}¢

and the Lemma follows.

11



Consider a sample x from p € M, past 2° _ and consider the empirical aggregated probabil-
ities in (1) for w € {0, 1}2. We now consider a memory ¢ Markov source that has its conditional
probability of 1 given w € {0, 1}€ equal to the empirically aggregated probabilities in (1), call the
source pg. Note that py need not be in the class Mf; or Mg, and while we do not explicitly say so
in notation for ease of readability, p, depends on the sample x.

For any x and p € M, and for w € {0,1}¢, let 2o = > 2w-

Lemma 12. For any p € M, and x € {0,1}", we have

Peg (x) < 2200 (OF22001000 5, ().

Moreover, we have

22
D ({x 201 < lognV n2”1}) >1—- =

n3
Proof
Note that
ﬁlJrl(X) = H pnlwl 1— ﬁ1w>n1wfn1w1 ~ngw1 (1 — Bow )nOW,nle
we{0,1}
, and

pe0) =[] 8 (1= pw)
we{0,1}¢

So we just need to show that

=11 1 n1w Niwl 710 1 Now —Nowl
H plwW ; (1 - pO )
we{0,1}!

< 22n62(€)+22[+16 H pnw1 1—% )nwfnwl
we{0,1}¢

To see it, note
ﬁwnw = ﬁlwnlw + ﬁOWnOw-

Let

ﬁlw = ﬁw + ﬁw(slv
ﬁOw = ﬁw + ﬁw(SOa

for some |01| < I and || < I. Then
n0w50 + n1w51 =0.
Let

~ / ~ ~ /
Niwl = PiwNiw + 2] = DwNiw + Puwliwdl + 21,

~ / ~ ~ /
Nowl = PowNow T 29 = Pwlow + pwn0w50 + 2y,

12



for some z{, and z}. Also

~M 1wl

10gp1w (1 - ﬁlw)nlw?nlw1 = Niw1 1Ogﬁw
+ Niwo 1Og(1 - ﬁlw)
< Niwl (1Ogﬁ1w + 61)

+ n1wo(l0g(1 — fu) — —22—57))

1_ﬁw

=2
= At + (o + T2 )]

- Pw

+ (=502

1_ﬁw

< Arw + 2m1wd(6)% + 26(0)|2].

where
Alw = Niwl 1Ogﬁw + N1wo lOg(l - ﬁw)

Similarly,

log e (1 — Pow) ™™™ =" = ngw1 log Pow + Nowo(1 — log Pow)
S Now1 (1Og]§w + 50)

+ owo(10g(1 = ) — 72%—00))
=2

= AOW + (ﬁw + 1 pwﬁ )nowég

- MPw

Pw
=507

< Aow + 2nowd (1) + 26(1)| 20|,

+(

and Aow = Now1 10g Pw + Nowo 10g(1 — Pw). Summing over all w, we have
Z ]‘Ogﬁ?‘i]WI (1 _ ﬁ1w)"lw_"1“"1]583v“ (1 _ p”ow)n()w_n()wl
w
< (Arw + Aow) +2n8(£)* + 26(£) 2041
w

= log put (1 — pw)™ ™ 4 2n5(€)2 + 26(0)zp41,

where we use the fact that zp41 = >, [29] + |21]. Also using Lemma 11 one can see that

22
D ({x 201 < lognV n2”1}) >1-—=

n

Lemma 13. For any p € Mj, we have

20 k
p (b p(0) < 2 2 1 - ZEE

where
20

re =nd(20) + Z 2n62(k) + 2lognVn2k+15(k).
k=¢
Proof Using Lemma 8 we have

P(x) < Pag()220C0),
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Also,

ﬁm—l(x) — H p""llévwl (1 _ ﬁlw)nlw*nlwlﬁg&wl (1 _ ﬁow)n0w7n0w1
we{0,1}¢
< 22n62(€)+22g5(€) H ﬁ&‘m (1 _ ﬁw)nW—nWl .
we{0,1}¢

Similarly,

20
~ 2 o~ ~ —
Paer1(x) < Y220 (WF2zadB) - TT o (1 — )
k=¢ we{0,1}*

= QZilzz 2"52(k)+22k+15(k)132(x)_ (7)
and using equation (6) and equation (7), we have

P(x) < ()220 Tl 28 (1) 4250 25(8)

but note that for all &

2k
P ({x : 2kt1 < lognV n2k+1}) >1 - —

n3’
Using union bound

21

21 21 k
2
P ({x : sz_,_l < ZlognVan"‘l}) >1— Z
k=l k=l

n3’
k=l

and the lemma follows.

Theorem 14 (Improved Upper Bound). Redundancy of My is upper bounded by

20
n

R(Ms) < 2 Vlogn + né(20) + g (né*(k) + lognvn2ks(k)) + (22641 — 25)—3
n
.,

for any integer ¢ € N.
Proof Tet 7, = {x: p(x) < 2"p,(x)} be the set of good sequences and 77 = {x : x ¢ T}.
Let ¢(x) be the best code for memory ¢ sources. Let |¢(x)| denote the length of ¢(x). Let
q(x) = 276“)%27" We can choose ¢(x) tight enough so that >°27¢*) =1,

Then

R(Ms) = max zx:p(X) log %
= max X)l1o @ X @
pEMs p( )1 & Q(X) ’ xeszp( )1 q(X)
@ X max 1o ]ﬂ
= pEMs xeznp(x) xe {01} log q(x) " xei’pp( )XE{OJ}"1 © q(x)

el
< max x) max lo + xX).n
ax ), p(x) max log’ s ;p( )

14



9re 24 2k
< max max 1nge + pe=k=t
pEMs x€{0,1}" q(x) n3
24 2k
= max max |lo X) + c(x 1] + 1 + n=k=t=_
PEMJXE{O,I}”[ gpe(x) +c(x) + 1]+ 7+ n3

=2 ogn 41y + (22”1 — 22)%.
n

Where rp = nd(20) + Ziéze né2(k) + lognvn2t5(k). Note that first term in the last equation
follows since the worst case redundancy of Markov sources with memory ¢ and is bounded by
2=1logn. So

R(Ms) <2 logn + nd(20)
2¢

+ 3 (n62(k) + lognv/n2k5(k)) + (221 — zf)%,
k=¢
O
Corollary 15. For §(¢) = 27, we have
R(Ms) = O(n/ 2tV logn). O
Proof Note that,
R(Ms) <2 ogn +né(20)
+ QZZ (né*(k) + log nmé(kz)) + (2261 — 25)%,
k=¢

let 6(k) = 27 then

2¢ 20
252(1{;) _ Z 2—2(;k _ 2—2cl + 2—20(l+1) 4ot 2_20(25)
k=~ k=~

— 2—2(;@(1 + 2—26 + . + 2—2@@)
, 1— 2—20(@-{-1)

— 2725
1—-2-2
9—2ct _ 272c(2€+1)
T 1-22
and

20 20
Sl = 3
k=t k=¢

_ o(—cH1/2)0 | o(—c+1/2)(E+1) ||| | o(—c+1/2)20

= 2(—0+1/2)€(1 49 C 4.y 2—2ce)
1 —27clt+D)

— 9(—c+1/2)
1—2-¢
o(=c+1/2) _ 9(=2c+1/2)l—c
B 1—-2-¢
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Let £ = ¢’ log n, then

n—QCc’

A —4cc!
N n 2cc’ n272C
"\ T2

nc'(chrl/Q) B n(—2c+1/2)c/
+ log n\/ﬁ( o el )

/o 1
Let ¢ = 5011

~ 1
R(Ms) < inﬁ logn + nzert

—2c

1 Prsy
2cf1 — I
TR
1—2-2
1 1 —c+1
Tl n2efi — Fn(2c+1)
ogn
1—-2-¢

2 1 n
+ (2”20i1 — n 2ot )_
TL3

= O(nﬁ logn).

5 Conclusion

We proved matching (in order) upper and lower bounds on the redundancy of universally com-
pressing length-n strings from M. In the process, we examined which sources contribute pre-
dominantly to the redundancy—discovering that fast mixing sources, or where estimation is un-
complicated by mixing biases, are the biggest contributors. This reveals an interesting dichotomy
in the Markov setup—the sources that make estimation complicated are different from the sources
that complicate compression.

In our future work, we hope to use these results to better understand what sort of Bayesian
priors work in the Markov setups for various tasks, resampling techniques for Markov sampling—
the initial results of which are available in [21], as well as extend our understanding of data-derived
estimation [22] into the Markov regime.
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