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Home Assignment 7

The file sunspot.txt provides monthly data on the number of sunspots from 1749 to 2013. Columns
of this file are Tab separated. The actual data form the third column of the file. I’m not sure why
these data are non-integer, probably they are some averages.

Try denoising this series using
– the Wiener filter
– wavelet denoising with your favourite wawelet package.
In either case, you will need to truncate the series so its length is 22.

Apart from that, try fitting a seasonal model to the original data.

Have fun,
PFG

http://th-www.if.uj.edu.pl/zfs/gora/timeseries21/sunspot.txt

