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[origin: WO9750047A1] A generalised correlation integral is found for at least a part of the scanning values of a time series (102). A function family
of an entropy function is found from the values of the generalised correlation integral (103). Here, a number (p) of future scanning values to be
taken into account is used as a parameter of the function family of the entropy function. The time series is classified (104) into various types of
characteristic processes from the form of the function family of the entropy function.
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