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helor's thesisLENNART KITTSUMMARYThe aim of the present work is to 
hara
terize time series. Among other pos-sible ways, during last few de
ades it has been tried to des
ribe time seriesusing 
hange point method. The 
hange point is de�ned as a moment wheresome 
hara
ter of time series 
hanges remarkably.The 
hange point is des
ribed in the �rst 
hapter. The se
ond 
hapter 
on-tains introdu
tion to far-spread algorithms of �nding the 
hange point. Morehas been expatiated on frequents likelihood approa
hes, nonparametri
 ap-proa
h and the method of 
umulative residuals. Those algorithms are usedin the third 
hapter where a s
ript for statisti
al 
omputing program R is
omposed. The s
ript provides suitable pla
es for 
hange points and gener-ates models to des
ribe time series and generates graphs of time series andgenerated models. The s
ript also analyzes the quality of the model. In thefourth 
hapter the s
ript is used on pra
ti
al 
ases.For this work a spe
ial test has been done: heart rate (b · min
−1) and 
on-
entration of la
tate in blood (mmol · l

−1) during physi
al exer
ises wasmeasured. The results were analyzed by 
omputer program Lactate (
reatedby prof. T. Karu and G. Slavin, 1995-2000) and di�erent statisti
al tests.A

ording to this, new models were 
omposed to des
ribe time series, butthis time with a 
hange point. It also 
ame out that the dis
overed 
hangepoints are quite 
on
urrent. This refers to validity of the theory that saysthat heart rate beating and 
on
entration of la
tate in blood are 
onne
ted.After the 
ommon 
hange point heart rates do not speed up so qui
kly andon the other hand, the 
on
entration of La
tate goes up faster. Sin
e theprogram gives di�erent results for La
tate 
on
entration depending on the
ount of measures, a

ording to parti
ular test it was suggested to give forthe program at least four measure points, be
ause after that proposed timeseries were quite similar.


