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The statistical analysis of nonstationary series of world oil prices is carried out. The degree of 
heterogeneity is determined and the exact confidence intervals for the unknown theoretical 
frequency of change in the time series are obtained on the basis of its empirical distribution function 
and the methods of variation statistics. 
Keywords: an analysis of randomness, heterogeneous time series, empirical function  distribution, 
confidence intervals, nonparametric criteria           
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