
Accepted Manuscript

Evenly spaced Detrended Fluctuation Analysis: Selecting the number of
points for the diffusion plot

Joshua J. Liddy, Jeffrey M. Haddad

PII: S0378-4371(17)30823-3
DOI: http://dx.doi.org/10.1016/j.physa.2017.08.099
Reference: PHYSA 18545

To appear in: Physica A

Received date : 1 April 2017
Revised date : 3 July 2017

Please cite this article as: J.J. Liddy, J.M. Haddad, Evenly spaced Detrended Fluctuation Analysis:
Selecting the number of points for the diffusion plot, Physica A (2017),
http://dx.doi.org/10.1016/j.physa.2017.08.099

This is a PDF file of an unedited manuscript that has been accepted for publication. As a service to
our customers we are providing this early version of the manuscript. The manuscript will undergo
copyediting, typesetting, and review of the resulting proof before it is published in its final form.
Please note that during the production process errors may be discovered which could affect the
content, and all legal disclaimers that apply to the journal pertain.

http://dx.doi.org/10.1016/j.physa.2017.08.099


1. We examined the performance of the evenly spaced Detrended Fluctuation Analysis 

algorithms while manipulating the number of points in the diffusion plot,  . 

2. Simulated and experimental series of various lengths were analyzed. 

3. Larger values of   substantially reduce measurement uncertainty for single trials. 

4. Between-trial means and standard deviations of α were less sensitive to  . 

5. We recommend maximizing   based on series length to reduce measurement uncertainty. 
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