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N\left( {1,\mathsf{\sigma}^{2}} \right),$$ where *N*(*μ*, σ^2^) is a normal distribution with
mean *μ* and variance σ^2^. *N*~*total*~ is the total number of observations in time series. The
abbreviations *S*~*k*~ and *Λ* are the Shannon entropy in [Eq (12)](#pone.0198210.e019){ref-
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