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We study the problems of clustering covariance stationary ergodic processes and locally asymptotically self-similar stochas-

tic processes, when the true number of clusters is priorly known. A new covariance-based dissimilarity measure is in-

troduced, from which consistent clustering algorithms are obtained. We introduce some non-linear transformation to

optimize the efficiency of the algorithms. As examples of application, clustering fractional Brownian motions and cluster-

ing multifractional Brownian motions are respectively performed to illustrate the asymptotic consistency of the proposed

algorithms. (Received January 22, 2019)
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