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A large number of objects in the Universe, most likely those with accreting processes
in the background, can show a pronounced and random variation of brightness. A
random nature of the brightness variability hides, and thus makes it difficult to detect
possible weak periodic signals. The active galactic nuclei (AGN) are among the most
powerful sources of this type, whose periodicity can point on the existence of binary
black hole systems, and thus marks a possible origin of the gravitational waves. For
that reason, it is needed in modern astrophysics to develop tools for detection of
periodic variability in AGN’ s emission. Here we will present a new method, which
we developed for the purpose of finding periodicity in the broad line and continuum
light curves of AGN, which can be also used in the case when periodic variability of
the AGN brightness is covered by other, aperiodic, variations. We will show the most
interesting results, but we will also mention some challenges we face in this area of
research.
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