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h i g h l i g h t s

• We establish the relationship between homicides and attempted homicides by DFA, DCCA, and DCCA cross-correlation coefficient.
• DCCA cross-correlation coefficient identifies a positive cross-correlation.
• The DFA analysis can be more informative depending on time scale (short or long).
• For short scale DFA did not identify auto-correlations, and for long scales DFA presents a persistent behavior.
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a b s t r a c t

We propose in this paper to establish the relationship between homicides and attempted
homicides by a non-stationary time-series analysis. This analysis will be carried out
by Detrended Fluctuation Analysis (DFA), Detrended Cross-Correlation Analysis (DCCA),
and DCCA cross-correlation coefficient, ρDCCA(n). Through this analysis we can identify
a positive cross-correlation between homicides and attempted homicides. At the same
time, looked at from the point of view of autocorrelation (DFA), this analysis can be more
informative depending on time scale. For short scale (days), we cannot identify auto-
correlations, on the scale of weeks DFA presents anti-persistent behavior, and for long time
scales (n > 90 days) DFA presents a persistent behavior. Finally, the application of this new
type of statistical analysis proved to be efficient and, in this sense, this paper can contribute
to a more accurate descriptive statistics of crime.

© 2014 Elsevier B.V. All rights reserved.

1. Introduction

Due to political, economic and social factors, crime has been studied and statistically modeled by many researchers. For
example, it is possible to statistically measure the connection between unemployment and crime [1–3], the correlation be-
tween firearms and homicides [4], make a descriptive study of homicides considering author and victim [5], evaluate crime
rates through probabilistic models [6], perform a temporal and spatial study of crime [7,8], analyze the flux of tourists and
increase in crime [9], simulate computationally criminal activity in an urban environment [10], among others. In this way
it is possible to say that crime can be modeled based on the author–victim profile, time, and geographic location, as well
as, other variables. This paper aims to detect and measure the auto-correlation and the cross-correlation of homicides and
attempted homicides in the city of Salvador, located in the state of Bahia (Brazil). Salvador (12°59′S, 38°29′W) is one of
the largest cities in Brazil, with more than 2.7 million people, and with 3787 people per square kilometer [11]. It is worth
mentioning that Salvador will host six matches of the 2014 FIFA World Cup Brazil.
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The crime was studied in terms of homicides and attempted homicides because these are crimes against people and are
widely used in empirical studies about the determinants of crime. In this sense Fig. 1 shows the time-series of homicides
and attempted homicides per 100,000 citizens. In this figure we can see large irregularities (unpredictable), characteristic of
a nonlinear system. Such systems have been studied from the point of view of complex systems. The complex systems are
studied inmany areas of the natural sciences,mathematics, and the social sciences [12–14]. Complex systemshave nonlinear
behavior, and can be studied by taking into account the properties of fractals [15], such as self-affinity in time series. If, for
example, in a given time-series {u(i)} [16] self-affinity appears, then long range power-law correlations are present [17–19].
This makes the study of complex systems very interesting, because it is possible to identify a universality in different kinds
of problems [20,21]. It is known that, in the real world, data are highly non-stationary [22], andmany conventional methods
of analysis are not suited for non-stationary time-series [23].

For non-stationary time-series, we did our analysis in the point of view of Detrended Fluctuation Analysis, DFA [24],
Detrended Cross-Correlation Analysis, DCCA [25], and DCCA cross-correlation coefficient, ρDCCA [26]. Thus, the rest of the
paper is laid out as follows: Section 2 provides a brief theoretical review of these methods. Section 3 describes the data used
in this paper and presents our results and, finally, Section 4 concludes the paper.

2. Brief review of DFA, DCCA, and ρDCCA

There are situations where a given observable u(i) is measured at successive time intervals, forming a time-series {u(i)}
[16]. Some strategies for time-series analysis have been developed [22,23,27–38]. Today, one of the most popular methods
for nonstationary time-series analysis is the Detrended Fluctuation Analysis (DFA) and will be briefly presented below.

2.1. The DFA method [24]

TheDFAmethodwas developed to analyze long-range power-law correlations in non-stationary systems like in Refs. [24,
29,33,39–47], among others. The DFA method involves the following steps: (see Fig. 2) or Ref. [48].
1. Consider a correlated signal u(i) (daily homicides, attempted homicides), where i = 1, . . . ,Nmax (the total number of

points in the series).We integrate the signal u(i) and obtain y(k) =
k

i=1 u(i)−⟨u⟩, where ⟨u⟩ stands for the average of u;
2. The integrated signal y(k) is divided into boxes of equal length n;
3. For each n-size box, we fit y(k), using a polynomial function of order l, which represents the trend in the box. The y co-

ordinate of the fitting line in each box is denoted by yn(k), since we use a polynomial fitting of order l, we denote the
algorithm by DFA-l;

4. The integrated signal y(k) is detrended by subtracting the local trend yn(k) in each box (of length n);
5. For a given n-size box, the root-mean-square fluctuation, F(n), for this integrated and detrended signal is given by

FDFA(n) =

 1
Nmax

Nmax
k=1

[y(k) − yn(k)]2. (1)

6. The above computation is repeated for a broad range of scales (n-sizes box) to provide a relationship between F(n) and
the box size n.

In accordance with Refs. [24,48], in this paper we used a polynomial fitting of order 1, with n = 4 for the smallest and
n = Nmax/4 for the largest box width. Thus, the DFA method provides a relationship between FDFA(n) (root mean square
fluctuation) and the time scale n, characterized by a power-law:

FDFA(n) ∝ nα. (2)

In thisway,α is the scaling exponent, a self-affinity parameter representing the long-range power-law correlation properties
of the signal; such that if α = 0.5, then the signal is uncorrelated; if α < 0.5, then the correlation in the signal is anti-
persistent; and if α > 0.5, then the correlation in the signal is persistent.

However, we know that many observables can be measured and recorded simultaneously, at successive time intervals,
forming time-series with the same length N [16]. For example, if we have two time-series, then the analysis of the cross-
correlation between these time-series can be carried out. Naturally, in the next section, we apply a generalization of the DFA
method, called detrended cross-correlation analysis (DCCA), to study the long range cross-correlations in the presence of
non-stationarity [49–59].

2.2. The DCCA method [25]

Given two time-series, {u1(i)} and {u2(i)}, we compute the integrated signals R1(k) ≡
k

i=1 u1(i) and R2(k) ≡
k

i=1 u2(i),
where k = 1, . . . ,Nmax. Next,we divide the entire time-series into (N−n) overlapping (or not) boxes, each containing (n+1)
values. For both time series, in each box that starts at i and ends at i+n, we define the local trend,R1,i(k) andR2,i(k) (i ≤ k ≤

i+n), to be the ordinate of a linear least-squares fit.Wedefine the detrendedwalk as the difference between the originalwalk
and the local trend. Next,we calculate the covariance of the residuals in each box f 2DCCA(n, i) ≡ 1/(n+1)

i+n
k=i(R1(k)−R1,i(k))
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Fig. 1. (Color online): time series of victims/100,000 citizens in Salvador between January 2004 and December 2011 for: (a) homicide and (b) attempted
homicide. Continuous line represents the moving average for n = 90 days.

Fig. 2. (a) Time series of daily homicides in the city of Salvador, Bahia (Brazil) for data recorded between January 2004 and December 2011. (b) Integrated
time series y(k) of the original data, showing the application of the DFA algorithm. In this case the continuous line in each box, with n = Nmax/4 = 730,
represents the linear adjust (detrended).

(R2(k) −R2,i(k)). Finally, the detrended covariance function is calculated by summing over all overlapping (N − n) boxes of
size n,

F 2
DCCA(n) ≡ (N − n)−1

N−n
i=1

f 2DCCA(n, i). (3)

If self-affinity appears, then a power-law exists in the cross-correlations, in other words,

F 2
DCCA(n) ∼ n2λ, (4)

where λ is the long range power-law cross-correlation exponent. Supposing (R1(k) = R2(k)), the detrended covariance
F 2
DCCA(n) reduces to the detrended variance F 2

DFA(n) used in the DFA method. According to Podobnik and Stanley [25], in
general, λ tends to be the mean value of DFA exponents, e.g.,

λ ≈
(α1 + α2)

2
. (5)
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Table 1
ρDCCA in terms of the level of cross-correlation.

ρDCCA Condition

1 Perfect cross-correlation
0 No cross-correlation

−1 Perfect anti cross-correlation

Table 2
Descriptive statistics for homicides and attempted homicides registered in the
city of Salvador, the state of Bahia (Brazil), from January 2004 toDecember 2011.

Measure Homicide Attempted homicide

Average (sd) 3.60 (2.52) 2.34 (2.05)
Sum 10,529 6853
Skewness 0.90 1.37
Kurtosis 0.99 2.71
Minimum (maximum) 0 (16) 0 (15)

We can point out other methods of estimation of the λ [60–63]. The exponent λ quantifies the long range power-law
correlations and also identifies seasonality [59]. But, λ does not quantify directly the level of cross-correlation. In this case it
is possible to quantify the level of cross-correlationwith the DCCA cross-correlation coefficient, defined as the ratio between
the detrended covariance function F 2

DCCA(n) and the detrended variance function FDFA(n), which will be presented below.

2.3. The DCCA cross-correlation coefficient [26]

The cross-correlation coefficient was defined in order to quantify the level of cross-correlation between non-stationary
time-series. The DCCA cross-correlation coefficient is defined as the ratio between the detrended covariance function F 2

DCCA
and the detrended variance function FDFA of {u1(i)} and {u2(i)}, i.e.,

ρDCCA(n) ≡
F 2
DCCA(n)

FDFA{u1}
(n) FDFA{u2}

(n)
. (6)

Eq. (6) leads us to a new scale of cross-correlation in non-stationary time-series. Here, ρDCCA(n) is a dimensionless coefficient
that ranges between −1 ≤ ρDCCA(n) ≤ 1. A value of ρDCCA(n) = 0 means there is no cross-correlation, and it splits the level
of cross-correlation between the positive and the negative case (see Table 1).

The detrended coefficient ρDCCA(n) has been tested on simulated and real time-series [26,64–69]. Besides, the statistical
results of ρDCCA(n) have been compared with the Pearson correlation coefficient for time-series in the US stock market [70].
Also, it is possible to think in terms of the derivative of ρDCCA(n) coefficient, with a well-defined relationship between αDFA
and λDCCA [71].

3. Data and results

These data are based on the police records made daily in police stations by citizens and obtained via Secretariat of Public
Security of the State of Bahia (Brazil), from January 2004 toDecember 2011 [72]. As a first formof data analysis, Fig. 1 presents
the daily rate of victims. There is an evident growth of the homicide rate (+), butwe cannot say the same thing for attempted
homicides (∗). Looking at Fig. 1, we do not know whether to say there is a relationship between these variables. In order to
determinewhether there is such a relationship,we present the descriptive statistics in Table 2. The time-series for homicides
(attempted homicides) has an average of 3.60 (2.34) occurrences per day. Both variables showed positive skewness, and the
highest occurrence of homicides (attempted homicides) is 16 (15) victims per day. As per information about the behavior
of these non-stationary time-series, the continuous line in Fig. 1 represents the moving average (with n = 90) of the rate of
victims. This analysis smooths the stronger oscillations and makes it easier to understand the behavior, positive or negative
trends, of the variables. Fig. 3, shows a classical signal analysis with the autocorrelation function (periodogram) and the
Fourier transform (amplitude). We can identify a clear periodicity, seven days, but for long-time scale it was not possible
to identify other periodicities. Our proposal is to analyze these time-series with new feature, and if we analyze these time
series by DFA, DCCA, and ρDCCA, then we can make new conclusions, as will be shown here.

Fig. 4 and Table 3 show the values of the DFA exponent for homicides, α+, attempted homicides, α∗, and DCCA cross-
correlation exponent, λ. In this way we can estimate if the time-series exhibit persistent, anti-persistent, or uncorrelated
behavior.

For both time-series (crimes) we can identify interesting situations. Firstly, there is some cross-correlation between the
series, because FDCCA(n) ≠ 0 (◦, in Fig. 4). Next, we can identify seasonal components (vertical lines), i.e., for: n ≤ 7, 7 ≤ n ≤

30, 30 ≤ n ≤ 90, 90 ≤ n ≤ 365, and finally n ≥ 365 days. Evenmore, there is a transition of behavior between these series,
depending on the time scale. Therefore, the DFA auto-correlation exponent can be αDFA ≈ 0.5 (no memory), αDFA < 0.5
(anti-persistent), or αDFA > 0.5 (persistent). In other words, for n ≤ 7, the crime occurs randomly, i.e., αDFA ≃ 0.5 (see
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Fig. 3. Traditional signal process for homicides (left) and attempted homicides (right). In this case (a) and (b) represent the amplitude spectrum for Fourier
transform and (c) and (d) the auto-correlation function. Vertical lines in this figure represent 7 days.

Fig. 4. Detrended variance FDFA(n) for homicide (+), attempted homicide (∗), and detrended covariance FDCCA(n) between homicides and attempted
homicides (◦), as functions of n. Vertical lines represent the time scale. At each interval we print the values of the coefficients.

Table 3). For 7 ≤ n ≤ 30, the crime is anti-persistent, this means that homicides had α+ = 0.39 and α∗ = 0.42 for
attempted homicides. Now, if we look at the crosshatched column in Fig. 4, between 30 ≤ n ≤ 90 days, there is an anti-
persistent/persistent transition, and n = 90 apparently represents the point for this transition (see Fig. 4).

It is worth mentioning here that the effect of trends on DFA was studied in Ref. [73]. In this paper Hu et al. showed that
the DFA method performs better than the standard R/S analysis to quantify the scaling behavior of noisy signals for a wide
range of correlations, and we estimate the range of scales where the performance of the DFA method is optimal.

Taking into account that we have identified a cross-correlation between the time-series of homicides and attempted
homicides, by FDCCA, now we apply DCCA cross-correlation coefficient, ρDCCA(n), in order to quantify the level of cross-
correlation between these crimes (new methodology). The statistical analysis of the relationship between homicides and
attempted homicides has identified persistent and positive cross-correlations at different time scales, Fig. 5. Specifically
the results show that the ρDCCA oscillates around 0.29, with ρDCCA(7) = 0.32, ρDCCA(90) = 0.18 (minimum value), and
ρDCCA(> 365) = 0.47 (maximum value).
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Fig. 5. DCCA cross-correlation coefficient ρDCCA × n for cross-correlation between homicides and attempted homicides in Salvador.

Table 3
Auto-correlation exponent αDFA , for homicides (+) and attempted
homicides (∗), and cross-correlation exponent λDCCA .

Time scale α+ α∗ λ

n ≤ 7 0.50 0.52 0.64
7 ≤ n ≤ 30 0.39 0.42 0.29
30 ≤ n ≤ 90 0.51 0.56 0.44
90 ≤ n ≤ 365 0.92 0.63 1.11
n ≥ 365 1.14 0.72 0.94

The cross-correlation coefficient ρDCCA between homicides and attempted homicides is positive at any time scale, then if
we have an increase (decrease) in homicides, we expect an increase (decrease) in attempted homicides. This positive value
says nothing about relationships of the series with lags/leads (in the cross-correlation sense), but it rather says that if the
seriesmoved together, they are likely tomove together even during the following periods, formore information see Ref. [63].

4. Conclusions

This paper examined the time-series of daily homicides and attempted homicides in the city of Salvador (BR) from2004 to
2011. Through theDFA, DCCA, and the cross-correlation coefficientρDCCA, we identified in these time-series auto-correlation,
cross-correlation (quantifying its level), and also seasonal components. DFA autocorrelation function oscillates between
anti-persistent, persistent, and memoryless case, depending on the time scale in question. DCCA cross-correlation analysis
showed that the time-series are cross-correlated, and using ρDCCA, we can see that cross-correlation is positive for all time
scales. Thus, if the homicide increases, then the attempted homicide also increases, and vice versa. Using DFA, DCCA, and
ρDCCA, we found several interesting properties at different time scales, mainly at the crosshatched column, Figs. 4 and 5,
where there is a transition from anti-persistent to persistent behavior. ρDCCA has been shown to be appropriate for this
analysis, because we can see the different time scales, and also remove the linear tendency.

We could also think how the air temperature influences the homicides or the attempted homicide, andmeasuring in this
way the influence of climate on crime. The preliminary results, not presented in this paper, shows that the air temperature
has no influence in the homicide or attempted homicide, in this case ρDCCA ≈ 0. Finally, this paper applied new techniques
to study criminological data from police departments. This type of analysis proved to be robust in this treatment, because it
could identify new seasonal components and quantify the level of cross-correlation between these data. In this sense, this
paper explored new directions for crime study, and we can apply these methods to study other types of crimes, in order to
aid the management of public security.

Acknowledgments

We thank the FAPESB (Fundação de Amparo à Pesquisa do Estado da Bahia) and CNPq (Conselho Nacional de Desenvolvi-
mento Científico e Tecnológico) Bahia and Brazilian Research Agencies and also the SSP-BA (Secretaria de Segurança Pública
do Estado da Bahia).



18 A. Machado Filho et al. / Physica A 400 (2014) 12–19

References

[1] D. Cantor, K.C. Land, Unemployment and crime rates in the post-World War II United States: a theoretical and empirical analysis, Amer. Sociol. Rev.
50 (3) (1985) 317.

[2] C.A. Kapuscinski, J. Braithwaite, B. Chapman, Unemployment and crime: toward resolving the paradox, J. Quant. Criminol. 14 (1998) 215.
[3] T.J. Young, Unemployment and crime: not a simple relationship, Amer. J. Econ. Sociol. 52 (1993) 413.
[4] K.W. Lee, Applying time-series cross correlation analysis to examine the nexus between firearms and homicide in Hong Kong, Asian J. Criminol. 4

(2009) 31.
[5] M.D. Maltz, Visualizing homicide: a research note, J. Quant. Criminol. 14 (1998) 397.
[6] D.W. Osgood, Poisson-based regression analysis of aggregate crime rates, J. Quant. Criminol. 16 (2000) 21.
[7] T.H. Grubesic, E.A. Mack, Spatio-temporal interaction of urban crime, J. Quant. Criminol. 24 (2008) 285.
[8] G. Lafree, L. Dugan, M. Xie, P. Singh, Spatial and temporal patterns of terrorist attacks by ETA 1970–2007, J. Quant. Criminol. 28 (2012) 7.
[9] E.L. Grinols, D.B. Mustard, M. Staha, How do visitors affect crime? J. Quant. Criminol. 27 (2011) 363.

[10] P.A. Jones, P.J. Brantingham, L.R. Chayes, Statistical models of criminal behavior: the effects of law enforcement action, Math. Models Methods Appl.
Sci. 20 (2010) 1397. World Scientific Publishing Company.

[11] http://loja.ibge.gov.br/censo-demografico-2010-caracteristicas-da-populac-o-e-dos-domicilios-resultados-do-universo.html (retrieved in 07/13/12
from the IBGE site).

[12] Complex systems, Science 284 (5411) (1999). Special Issue: Beyond Reductionism, R. Gallagher and T. Appenzeller, 79; Exploring the Systems of
Life, Robert F. Service, 80; Building Working Cells ‘in Silico’, D. Normile, 80; Unraveling Bacteria’s Dependable Homing System, E. Pennisi, 82; Life
After Chaos, C. Zimmer, 83; Simple Lessons from Complexity, N. Goldenfeld and L.P. Kadanoff, 87; Complexity in Chemistry, G.M. Whitesides and
R.F. Ismagilov, 89; Complexity in Biological Signaling Systems, G. Weng, US Bhalla, and R. Iyengar, 92; Complexity and the Nervous System, C. Koch
and G. Laurent, 96; Complexity, Pattern, and Evolutionary Trade-Offs in Animal Aggregation, J.K. Parrish and L. Edelstein-Keshet, 99; Complexity in
Natural Landform Patterns, B.T. Werner, 102; Complexity and Climate, D. Rind, 105; Complexity and the Economy, W. Brian Arthur, 107.

[13] Complex systems and networks, Science 325 (5939) (2009). Special Issue: Connections, B.R. Jasny, L.M. Zahn, and E. Marshall, 405; Ourselves and
Our Interactions: The Ultimate Physics Problem? A. Cho, 406; Econophysics: Still Controversial After All These Years, A. Cho, 408; Counterterrorism’s
New Tool: ‘Metanetwork’ Analysis, J. Bohannon, 409; Investigating Networks: The Dark Side, J. Bohannon, 410. Scale-Free Networks: A Decade and
Beyond, Albert-László Barabási, 412; Revisiting the Foundations of Network Analysis, C.T. Butts, 414; Disentangling the Web of Life, J. Bascompte,
416; A General Framework for Analyzing Sustainability of Social-Ecological Systems, E. Ostrom, 419; Economic Networks: The New Challenges,
F. Schweitzer, G. Fagiolo, D. Sornette, F. Vega-Redondo, A. Vespignani, and D.R. White, 422; Predicting the Behavior of Techno-Social Systems,
A. Vespignani, 425; Transcriptional Regulatory Circuits: Predicting Numbers from Alphabets, H.D. Kim, T. Shay, E.K. OShea, and A. Regev, 429.

[14] Complex systems, Nature 410 (6825) (2001). Insight 241: Crackling noise, J.P. Sethna, K.A. Dahmen, and C.R. Myers, 242; Noise to order, T. Shinbrot
and F.J. Muzzio, 251; Supercooled liquids and the glass transition, P.G. Debenedetti, and F.H. Stillinger, 259; Exploring complex networks, S.H. Strogatz,
268; Synchronization and rhythmic processes in physiology, Leon Glass, 277.

[15] B.B. Mandelbrot, The Fractal Geometry of Nature, W. H. Freeman and Company, New York, 1982.
[16] Web data, http://www.physionet.org/physiobank/database/, http://www-psych.stanford.edu/~andreas/Time-Series/SantaFe.html,

http://robjhyndman.com/TSDL/ (retrieved in 03/29/2013).
[17] C.-K. Peng, S.V. Buldyrev, A.L. Goldberger, S. Havlin, F. Sciortino, M. Simons, H.E. Stanley, Long-range correlations in nucleotide sequences, Nature 356

(1992) 168.
[18] G.F. Zebende, P.M.C. de Oliveira, T.J.P. Penna, Long-range correlations in computer diskettes, Phys. Rev. E 57 (1998) 3311.
[19] E. Hurst, Long term storage capacity of reservoirs, Trans. Amer. Soc. Civ. Eng. 116 (1951) 770.
[20] J. Feder, Fractals, Plenum Press, New York, 1988.
[21] P. Bak, How Nature Works: The Science of Self-Organized Criticality, Oxford University Press, Oxford, 1997.
[22] S.J. Devlin, R. Gnanadesikan, J.R. Kettenring, Robust estimation and outliers detection with correlation coefficients, Biometrika 62 (3) (1975) 531.
[23] R.R. Wilcox, Introduction to Robust Estimation and Hypothesis Testing, second ed., Academic Press, San Diego, CA, 2005.
[24] C.-K. Peng, S.V. Buldyrev, S. Havlin, M. Simons, H.E. Stanley, A.L. Goldberger, On the mosaic organization of DNA sequences, Phys. Rev. E 49 (1994)

1685.
[25] B. Podobnik, H.E. Stanley, Detrended cross-correlation analysis: a newmethod for analyzing two nonstationary time series, Phys. Rev. Lett. 100 (2008)

084102.
[26] G.F. Zebende, DCCA cross-correlation coefficient: quantifying level of cross-correlation, Physica A 390 (2011) 614.
[27] P.J. Huber, Robust Statistics, Wiley, New York, 1981.
[28] M.H. Katz, Multivariable Analysis—A Practical Guide for Clinicians, second ed., University of California, San Francisco, 2006.
[29] M.A. Moret, G.F. Zebende, E. Nogueira Jr., M.G. Pereira, Fluctuation analysis of stellar x-ray binary systems, Phys. Rev. E 68 (4) (2003) 041104.
[30] C.-K. Peng, S.V. Buldyrev, A.L. Goldberger, S. Havlin, R.N. Mantegna, M. Simons, H.E. Stanley, Statistical properties of DNA sequences, Physica A 221

(1995) 180.
[31] B.B. Mandelbrot, Statistical methodology for non-periodic cycles: from the covariance to R/S analysis, Ann. Econ. Soc. Meas. 1 (1972) 259.
[32] P.Ch. Ivanov, M.G. Rosenblum, C.-K. Peng, J.E. Mietus, S. Havlin, H.E. Stanley, A.L. Goldberger, Scaling and universality in heart rate variability

distribution, Physica A 249 (1998) 587.
[33] P. Mackiewicza, A. Gierlika, M. Kowalczuka, D. Szczepanika, M.R. Dudekb, S. Cebrata, Mechanisms generating long-range correlation in nucleotide

composition of the Borreliaburgdorferi genome, Physica A 273 (1999) 103.
[34] W.-X. Zhou, Multifractal detrended cross-correlation analysis for two nonstationary signals, Phys. Rev. E 77 (6) (2008) 066211.
[35] B. Podobnik, I. Grosse, D. Horvatic, S. Ilic, P.Ch. Ivanov, H.E. Stanley, Quantifying cross-correlations using local and global detrending approaches, Eur.

Phys. J. B 71 (2009) 243.
[36] B. Podobnik, D. Horvatic, A.M. Petersen, H.E. Stanley, Cross-correlations between volume change and price change, Proc. Natl. Acad. Sci. USA 106 (2009)

22079.
[37] D. Horvatic, H.E. Stanley, B. Podobnik, Detrended cross-correlation analysis for non-stationary time series with periodic trends, Europhys. Lett. 94

(2011) 18007.
[38] Z.-Q. Jiang, W.-X. Zhou, Multifractal detrending moving-average cross-correlation analysis, Phys. Rev. E 84 (2011) 016106.
[39] G.F. Zebende, M.V.S. da Silva, A.C.P. Rosa Jr., A.S. Alves, J.C.O. de Jesus, M.A. Moret, Study of long range correlations in a liquid–vapor phase transition,

Physica A 342 (2004) 322.
[40] K. Hu, P.C. Ivanov, Z. Chen, P. Carpena, H.H. Stanley, Effects of trends on detrended fluctuation analysis, Phys. Rev. E 64 (2001) 011114.
[41] Z. Chen, P.C. Ivanov, K. Hu, H.E. Stanley, Effect of nonstationarities on detrended fluctuation analysis, Phys. Rev. E 65 (2002) 041107.
[42] Y. Liu, P. Gopikrishnan, P. Cizeau, M. Meyer, C.-K. Peng, H.E. Stanley, The statistical properties of the volatility of price fluctuations, Phys. Rev. E 60

(1999) 1390.
[43] R.N. Mantegna, H.E. Stanley, Scaling behavior in the dynamics of an economic index, Nature 367 (1995) 46.
[44] R.N. Mantegna, H.E. Stanley, An Introduction to Econophysics: Correlations and Complexity in Finance, Cambridge University Press, Cambridge, 1999.
[45] E. Koscielny-Bunde, A. Bunde, S. Havlin, H.E. Roman, Y. Goldreich, H.J. Schellnhuber, Indication of a universal persistencee law governing atmospheric

variability, Phys. Rev. Lett. 81 (1998) 729.
[46] A. Montanari, R. Rosso, M.S. Taqqu, A seasonal fractional ARIMAmodel applied to the Nile River monthly flows at Aswan,Water Resour. Res. 36 (2000)

1249.
[47] S. Havlin, S.V. Buldyrev, A. Bunde, A.L. Goldberger, P.Ch. Ivanov, C.-K. Peng, H.E. Stanley, Scaling in nature: from DNA through heartbeats to weather,

Physica A 273 (1999) 46.

http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref1
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref2
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref3
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref4
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref5
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref6
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref7
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref8
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref9
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref10
http://loja.ibge.gov.br/censo-demografico-2010-caracteristicas-da-populac-o-e-dos-domicilios-resultados-do-universo.html
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref12
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref13
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref14
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref15
http://www.physionet.org/physiobank/database/
http://www-psych.stanford.edu/~andreas/Time-Series/SantaFe.html
http://robjhyndman.com/TSDL/
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref17
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref18
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref19
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref20
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref21
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref22
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref23
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref24
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref25
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref26
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref27
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref28
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref29
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref30
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref31
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref32
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref33
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref34
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref35
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref36
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref37
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref38
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref39
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref40
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref41
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref42
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref43
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref44
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref45
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref46
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref47


A. Machado Filho et al. / Physica A 400 (2014) 12–19 19

[48] DFA algorithm, from http://physionet.org/tutorials/fmnc/node5.html (retrieved 03/29/2013).
[49] N. Xu, P. Shang, S. Kamae, Modeling traffic flow correlation using DFA and DCCA, Nonlinear Dynam. 61 (2010) 207.
[50] S.S. Hajian, M.S. Movahed, Multifractal detrended cross-correlation analysis of sunspot numbers and river flow fluctuations, Physica A 389 (2010)

4942.
[51] R. Balocchi, M. Varanini, A. Macerrata, Quantifying different degrees of coupling in detrended cross-correlation analysis, Europhys. Lett. 101 (2013)

20011.
[52] A. Lin, P. Shang, X. Zhao, The cross-correlations of stock markets based on DCCA and time-delay DCCA, Nonlinear Dynam. 67 (2012) 425.
[53] R. Gu, Y. Shao, Q. Wang, Is the efficiency of stock market correlated with multifractality? An evidence from the Shanghai stock market, Physica A 392

(2013) 361.
[54] S. Shadkhoo, G.R. Jafari, Multifractal detrended cross-correlation analysis of temporal and spatial seismic data, Eur. Phys. J. B 72 (2009) 679.
[55] L.Y. He, S.P. Chen, Nonlinear bivariate dependency of price–volume relationships in agricultural commodity futures markets: a perspective from

multifractal detrended cross-correlation analysis, Physica A 390 (2011) 297.
[56] F.Ma, Y.Wei, D. Huang,Multifractal detrended cross-correlation analysis between the Chinese stockmarket and surrounding stockmarkets, Physica A

392 (2013) 1659.
[57] W. -Xing Zhou, Multifractal detrended cross-correlation analysis for two nonstationary signals, Phys. Rev. E 77 (2008) 066211.
[58] G.F. Zebende, P.A. da Silva, A. Machado Filho, Study of cross-correlation in a self-affine time series of taxi accidents, Physica A 390 (2011) 1677.
[59] G.F. Zebende, A. Machado Filho, Cross-correlation between time series of vehicles and passengers, Physica A 388 (2009) 4863.
[60] J. Wang, P. Shang, W. Ge, Multifractal cross-correlation analysis based on statistical moments, Fractals 20 (03n04) (2012) 271.
[61] R.J. Sela, C.M. Hurvich, The averaged periodogram estimator for a power law in coherency, J. Time Ser. Anal. 33 (2012) 340.
[62] L.-Y. He, S.-P. Chen, A new approach to quantify power-law cross-correlation and its application to commodity markets, Physica A 390 (21–22) (2011)

3806.
[63] L. Kristoufek, Multifractal height cross-correlation analysis: a new method for analyzing long-range cross-correlations, Europhys. Lett. 95 (6) (2011)

68001.
[64] B. Podobnik, Z.-Q. Jiang, W.-X. Zhou, H.E. Stanley, Statistical tests for power-law cross-correlated processes, Phys. Rev. E 84 (2011) 066118.
[65] R.T. Vassoler, G.F. Zebende, DCCA cross-correlation coefficient apply in time series of air temperature and air relative humidity, Physica A 391 (2011)

2438.
[66] G.-J. Wang, C. Xie, Cross-correlations between Renminbi and four major currencies in the Renminbi currency basket, Physica A 392 (2013) 1418.
[67] R. Ursulean, A.M. Lazar, Detrended cross-correlation analysis of biometric signals used in a new authentication method, in: The 13th International

Conference Electronics and Electrical Engineering, Lithuania, 2009.
[68] E.B.S. Marinho, A.M.Y.R. Sousa, R.F.S. Andrade, Using detrended cross-correlation analysis in geophysical data, Physica A 392 (2013) 2195.
[69] L. Kristoufek, Testing power-law cross-correlations: rescaled covariance test, Eur. Phys. J. B 86 (2013) 418.
[70] G.-J. Wang, C. Xie, S. Chena, J.-J. Yang, M.-Y. Yang, Random matrix theory analysis of cross-correlations in the US stock market: comparing DCCA

cross-correlation coefficient with Pearson correlation coefficient, Physica A 392 (2013) 371.
[71] G.F. Zebende, M.F. da Silva, A. Machado Filho, DCCA cross-correlation coefficient differentiation: theoretical and practical approaches, Physica A 392

(2013) 1756.
[72] http://www.ssp.ba.gov.br/ (retrieved in 03/29/2013).
[73] K. Hu, P.Ch. Ivanov, Z. Chen, P. Carpena, H. Eugene Stanley, Effect of trends on detrended fluctuation analysis, Phys. Rev. E 64 (1) (2001) 011114.

http://physionet.org/tutorials/fmnc/node5.html
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref49
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref50
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref51
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref52
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref53
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref54
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref55
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref56
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref57
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref58
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref59
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref60
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref61
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref62
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref63
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref64
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref65
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref66
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref68
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref69
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref70
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref71
http://www.ssp.ba.gov.br/
http://refhub.elsevier.com/S0378-4371(14)00019-3/sbref73

	Autocorrelation and cross-correlation in time series of homicide and attempted homicide
	Introduction
	Brief review of DFA, DCCA, and  ρDCCA 
	The DFA method 24
	The DCCA method 25
	The DCCA cross-correlation coefficient 26

	Data and results
	Conclusions
	Acknowledgments
	References


