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We applied six types of thresholding techniques in aim to impact of thresholding in denoising of time
series, which were penalized threshold, Birge-Masssart Strategy, SureShrink threshold, universal
threshold, minimax threshold and Stein's unbiased risk estimate. In order to compare the effect of them
in denoising of noise components (white noise, flicker noise and random walk noise) we have con-
structed three kinds of stochastic models: the pure white noise model (1), the white plus random walk
noise model (I) and the white plus flicker noise model (Ill). The numerical computations are performed
through the analyzing 10 years (Jan 2001 to Jan 2011) of daily GPS solutions which are selected of 264
stations of SOPAC (Scripts orbit and permanent array center). According to results of computations,
among the thresholding schemes in denoising of the pure white noise model (I): minimax threshold and
Stein's unbiased risk estimate could reduced the distribution of low amplitude of white noise. However,
minimax threshold and SureShrink threshold could reduced the distribution of high amplitude of white
noise. Birge-Masssart Strategy and universal threshold could reduced both low and high amplitudes of
white noise. In models Il and 111, all of threshold schemes could reduced both high and low amplitudes of
white noise in same level. Whereas for power-law noise (flicker noise and random walk noise) penalized
threshold and Stein's unbiased risk estimate led to reduction of low amplitudes and SureShrink threshold
and minimax threshold led to reduction of colored noise with high amplitudes. Birge-Masssart Strategy
and universal threshold could reduced both low and high amplitudes of colored noise.*

Mbi obpamunuck wecmb munog rnopoza Memodos 8 uerisix 8o3delicmausi Ha nopoe wymoriodasrie-
HUSI 8PeMeHHbIX psdos, Komopbie ObuIu owmpagosaHbl Mopoe, bupee-Masssart cmpameauu,
SureShrink nopoe, yHusepcanbHbIl nopoz, MUHUMAaKCHbIU Mopoe U HeCMeweHHOU OUeHKU pucka Cmed-
Ha. [Ina moao 4mobbkl cpagHuUmb 3¢hchbekm om HuxX 8 WymoriofasnieHusi Wwyma KOMIoHeHmos (besbil
wym, QOrIUKKep-wymM U criydalHbie WyMbl NeWKOoM), Mbl MOCMPOUIU mpu 8uda cmoxacmu4yecKux mode-
ned: yuemsit 6enbit wym modenu (1), 6enbit noc modenu criyyaliHbix 6myxdaHul wyma (II) u modernb
6enozo nnroc rukkep-wym (II).HucneHHble pacdemsl ocywecmensomcesi Yepes aHanu3 10 nem (aH-
gapb 2001 ¢ sHeapem 2011 e.) exedHeeHO GPS peweHul, komopsbie 8bibpaHbl u3 264 cmaHyut CO-
[MAK (cueHapuu opbumy u nocmosiHHo Oelicmsyrowuti ueHmp maccus). o pe3ynbmamam pacyemos,
cpedu riopoea cxem 8 wymoriofasrieHusi u3 yucmoeo 6enoezo wyma modenu (1): MuHUMakcHbIU nopoa u
HecmeweHHOU oueHKU pucka CmeliHa Moxem cokpamums pacrpedeneHusi Manou amniaumydbi 6e1020
wyma. Tem He MeHee, MUHUMAaKCHbIU rnopoe u rnopoz SureShrink mMoxem cokpamume pacnpedenieHue
gbicokol amrnumydel 6enoeo wyma. bupee-Masssart cmpameauu u yHugepcaribHbIl Mopo2 Moxem
COKpamumb HU3KOU U 8bICOKOU amriumyObl benozo wyma. B modensx, Il u lll, ece nopoe cxemb! Mo-
2ym cokpamumab C 8bICOKOU U HU3KoU amriumyObi 6es1020 wyma 8 0OHOM yposHe. Ecnu dnsi cmenex-
HO20 wWyMm (GhriuKKep-wyM U cryqalHble WyMbl ewKoM) Haka3bleaemces nopoa U HeCMeWeHHOU OUEeHKU
pucka CmeliHa npusesio K COKpaw,eHUro Masbix amrnaumyd u nopoay SureShrink u MuHumakcHO nopoeaa
rpueesnio K CoOKpaweHUr yeemmHoul wymM ¢ ebicokol amnniumydou. bupee-Masssart cmpameauu u yHU-
gepcaribHbIU 1opo2 MOXem COKpamumb HU3KUX U 8bICOKUX aMmriumy0 yeemHoao wyma.

* MNepeBoA TEKCTa OCYLLUECTBIEH C MOMOLLbIO NporpamMbl Google-nepeBoauymk.
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