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ABSTRACT:

Permutation entropy analysis (PEA) is a pattern recognition
tool that identifies structures within the fluctuations of a time
series. A celebrated feature of PEA is its ability to distinguish
between stochastic and chaotic processes. However, more
recently it has proven capable of identifying transitions within
the underlying process. In order to explore this characteristic
in more detail, a brief overview of the method is provided.
This is followed by illustrations of its ability to identify
changes in the underlying processes from a variety of
applications, namely space science, financial markets and
industrial process monitoring.
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