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. Model Parameters
Scenario (p.9)
P4 Autoregression() Moving Average(0)
1 (1,0)  0.10, 0.20, 0.40, 0.60, 0.80, 0.90
0,1) 0.10, 0.20, 0.40, 0.60, 0.80, 0.90
’ (1,0)  0.40, 0.50, 0.60, 0.70, 0.80, 0.90
0,1) 0.40, 0.50, 0.60, 0.70, 0.80, 0.90
3 (1,00 0.80, 0.82,0.84, 0.86, 0.88, 0.90
(1,0) 0.60, 0.62, 0.64, 0.66, 0.68, 0.70
4 (1,00 0.65,0.70,0.75, 0.80, 0.85, 0.90
(1,0) 0.10, 0.15, 0.20, 0.25, 0.30, 0.35
5 0,1 0.80, 0.82, 0.84, 0.86, 0.88, 0.90
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Abstract

Clustering Time-Series Data Based
on Periodogram

Suhyun Kwon
Department of Statistics

The Graduate School

Sungshin Women’s University

Classification and clustering time series is becoming an important area
of research in various fields. Clustering time-series data is to clarify how
similarity between time-series can be measured. There are two different ap-
proaches for identifying the similarity. The first approach focuses on the dis-
tances based on autocorrelation and partial autocorrelation inherent in given
time-series measurements. The second approach considers the time series
clustering based on the periodogram and its transformations realized in the
frequency domain. In this papar, we propose the metrics based on relation-
ship between (smoothed) periodograms for the time-series data classifica-

tion. A real-data analysis with economic time series data is also presented.

Keywords : clustering, similarity, spectrum, smoothing window, frequency

domain, periodogram, correlation, stationary time series
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