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Owing to a clerical error, the distance between two vectors
was defined incorrectly for multivariate multiscale sample
entropy (MMSE) in Table 1. The results and conclusion of
our simulation was, however, unaffected because our
simulation applied the correct definition, which is given
below. For clarity, we give below the whole description of
MMSE as in Table 1. The place where the mistake came in
is shown in bold. We apologize for this oversight and for
any confusion that it has caused.
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vector and the time lag vector, respectively, m = Y &_, my,
i=1,2,...,N°—n,n=max{M} x max{r} and N* = ||
which is the sequence length at scale ¢. The distance between
two vectors is defined as:
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Denote B:™(r) the average number of j that
d[Xe (i), X5 (/)] <r,j#i. Extend the dimensionality of
the embedding vector from my to m; + 1 and thus p x
(N® —n) vectors X (i) are obtained and calculate
B"(r) as the average number of j that

d[Xt. (i), X, (j)] <r, j # i. Then MMSE is defined by:
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