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57 ABSTRACT

A method and system for analyzing time series data. In an
embodiment, a loop is executed and terminated upon a speci-
fied maximum number of iterations of the loop being per-
formed or upon a difference between scores in successive
iterations of the loop not being greater than a specified toler-
ance, wherein the score in each iteration is calculated as
function of an absolute value of a difference between respec-
tive cumulative probability values of first and second cumu-
lative probability distributions which are generated from
respectively first and second time series data sets. In an
embodiment, time series data is processed in a sequence of
time periods, wherein a combined cumulative probability
distribution is generated in each time period by combining a
cumulative probability distribution of new time series data
with previously combined cumulative probability distribu-
tion data according to a ratio of the number of new to previous
observed values.
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