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Three monthly indices, all of them Gaussian distributed, concerning sea-level
pressure differences (NAO and WeMO) and sea- Ievel temperatures (AMO) ar‘e

analysed by means of algorithms based on the r lysis (Hurst exp
H), the reconstruction theorem (correlaflon p and embedding dg dimensions, and "% se "
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scheme is manifested by the high number of nonlinear equations (u from 6.8 to E E e E i E
10.1) which would be required to reproduce the monthly series. The loss of memory 2 ] 2 i i
of the mechanisms governing the indices is especially relevant for NAO and WeMO % H 5
(k exceeding 1.0) in comparison with AMO (k close to 0.15). The predictive E % - E . 5 24 é
instability is quite similar for the three indices, with the highest A, varying within a = 3 a, g H
narrow interval (0.13-0.15). Dy, #14.5 is similar for the three indices. Power and
cross-power spectra are chnracfer‘lsed by a reducfuon of the spectral power AR b
amplitude when increasing the lysed freq P y for monthly AMO and a0 i o
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years). As expected, the one-year periodicity is always detected, being also el monty I WM q :
observed a significant six-month periodicity for the monthly NAO. After the -] " e m=2.4,681012.18 H >> 0.5 persistence ] Esee L
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Fi 7 A lati d lati Ffici le th " Fig.8 Power and cross-power spectra for AMO, WeMO and NAO. MRN and MRN(95%) represent Markovian red-noise components and 95% Fig.9 Fractional Gaussian-noise series compared with segments of real AMO,
\gure /. Autocorreation anc cross-correiation coetficients for fhe three series confidence bands respectively. WN designs the constant white-noise spectral content and black lines the power law S(w) ~ o (~ TP) WeMO and NAO monthly series
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