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Abstract: In this study, we investigate the changes in the multiyear predictability of the Pacific
decadal oscillation (PDO) since 1900. A newly developed method, the model-analog method, is used
to hindcast the PDO from 1900 to 2015. Model-analog hindcast provides comparable PDO prediction
skills with the traditional assimilation-initialized forecast but with much lower computational costs.
Our results show that PDO prediction skills have significantly changed over time. Specifically, the
PDO could skillfully be predicted up to 5 years in advance in 1910-1960, but it can only be predicted
2-3 years in advance after 1960. We attribute these changes to the strength of the re-emergence
process, where deep oceanic mixed layer temperature anomalies from one winter reappear in the
following winters. In the high-prediction-skill period, the stronger re-emergence process provides
more predictable information, leading to enhanced multiyear prediction skills. Our study offers new
insights into the multiyear predictability of the PDO over a long-time frame and sheds light on the
reasons behind the low prediction skill of the PDO.
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1. Introduction

The Pacific decadal oscillation (PDO), defined as the leading sea surface temperature
(SST) pattern in the North Pacific poleward of 20° N, is the most prominent decadal climate
variability in the North Pacific [1]. In its positive phase, the PDO is characterized by cooling
over the western and central North Pacific, surrounded by warming along the western
coastline of North America. The PDO adjusts the climate and ecosystem by changing SST
and the intensity of the Aleutian Low and generating west wind stress curl anomalies,
which have great impacts on the global climate [2].

As the leading mode of decadal SST variability in the North Pacific, the PDO has been
treated as a prominent source of multiyear climate prediction in the pan-Pacific region.
Previous studies indicate that the PDO is associated with several phenomena [3,4], such
as teleconnections from the El Nifio-Southern Oscillation (ENSO) through atmospheric
bridges [5], large-scale stochastic atmospheric forcing via the intrinsic variability of the
Aleutian Low, ocean memory through the re-emergence mechanism [6], and Rossby wave
signatures along the Kuroshio-Oyashio Extension region [7]. Due to this complexity, PDO
multiyear predictability has been typically evaluated by coupled climate models using
ensemble forecasts, with reported skills being relatively low. For example, Kim et al. [8]
analyzed the PDO index in the decadal hindcast simulations of seven coupled models and
found that only one model and the multi-model mean demonstrated a prediction skill of
over 90% in confidence level for the first 1-4 years. Some recent studies using coupled
models indicate that the spatial pattern of the PDO could be predicted quite well with an
almost 10-year lead, but the temporal correlation of the PDO index is only significant for
the first 2-3 years and declines toward zero subsequently [9,10]. All these studies confirm

J. Mar. Sci. Eng. 2023, 11, 980. https://doi.org/10.3390/jmse11050980

https:/ /www.mdpi.com/journal /jmse


https://doi.org/10.3390/jmse11050980
https://doi.org/10.3390/jmse11050980
https://creativecommons.org/
https://creativecommons.org/licenses/by/4.0/
https://creativecommons.org/licenses/by/4.0/
https://www.mdpi.com/journal/jmse
https://www.mdpi.com
https://doi.org/10.3390/jmse11050980
https://www.mdpi.com/journal/jmse
https://www.mdpi.com/article/10.3390/jmse11050980?type=check_update&version=2

J. Mar. Sci. Eng. 2023, 11, 980

20f11

that the multiyear predictability of the PDO index is quite low. Nevertheless, it is worth
noting that all decadal hindcast simulations analyzed in these studies were only available
after 1960 because of the high computational costs involved. It remains entirely unclear
how PDO’s predictability is before 1960 and whether it has changed over time. To answer
these questions, it is necessary to examine a lengthy record of the hindcast of the PDO from
earlier periods.

There are two distinct classes of predictability: The predictability associated with
initial conditions is referred to as the predictability of the first kind, whereas that associated
with the slowly evolving boundary conditions or external forcing, e.g., greenhouse gas,
anthropogenic forcing, and volcanic eruptions, is defined as predictability of the second
kind. Both factors could influence predictability on a multiyear time scale [11]. Liu and Di
Lorenzo [12] conducted a review and found that the proper initialization of the ocean can
enhance PDO predictability in coupled climate models in the first several years, and the
forced response to radiative forcing dominates predictability at longer time scales. This
paper specifically examines the predictability of PDO resulting from internal variability,
which is the first type of predictability.

This study investigates the multiyear predictability of the PDO and associated sources
by a newly developed model-analog method [13]. The model-analog method involves
analyzing observed climate fields and identifying the most similar simulated fields, based
on a range of factors such as location, time, and climate variables. These simulations are
then used to forecast the observed climate, requiring no additional model integrations.
While the model-analog method has been primarily employed in seasonal predictability
studies, recent research has demonstrated its potential for multiyear predictions [13-17].
For instance, Menary et al. [17] achieved multiyear predictions in North Atlantic SST
anomalies using the model-analog method comparable to assimilation-initialized systems.
In this study, we apply the model-analog method for PDO multiyear predictability, which
has not yet been studied. Using 40 pre-industrial control simulations available via the
6th phase of the Coupled Model Intercomparison Project (CMIP6) [16], we hindcasted
the SST anomalies over the North Pacific since 1900. With the model-analog hindcast,
we investigate the changes in multiyear PDO prediction skills, which have rarely been
investigated in previous research.

2. Method and Data
2.1. Model-Analog Method

We predict the North Pacific SST anomalies by applying the model-analog method
proposed by Ding et al. [13]. The model-analog method assumes that adequately similar
climate regimes will have rather similar climate pathways for some duration. The most
similar climate states from a library are called analogs for a given target state. In practice,
analogs are chosen by minimizing the metric of the distance d*(t,t') between the target
state x(t) and each library state y(t') following

o 0= T L (0 Y W

m
Ox Oy

where n is the nth grid point, and N is the total number of grid points. Superscript m
refers to a variable, where M is the total number of variables. The area-averaged standard
deviation of each variable is 0§ and 07', and t and t" are the time of the observation and
library state, respectively. Here, the target state was defined as the observation state at
the initial time, and the library consisted of 40 CMIP6 preindustrial simulations. Dis-
tances are sorted in ascending order. The top K library states closest to observation state
x(t) are selected into the analog ensemble, indicated by set y(t;), y(t;) ... y(t) - .. y(ti)-
The subsequent evolution of these model analogs within climate model simulations,
y(t] +1),y(th+1)...y(t +7)...y(tk + T), provides the forecast ensemble for the target
state at lead time .
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In this paper, the K anomalous model states that best match the initial observed
SST anomalies in the Pacific region (120° E-170° W,10° S-65° N) are chosen as the initial
ensemble. The subsequent evolution of these analogs then provides the forecast ensemble.
We chose SST as the targeted variable, since it has long-term observed data. Additionally,
SST is an essential parameter in climate predictions, which is likely to provide significant
skill. Following Ding et al. [13], the impacts of the ensemble size are evaluated in terms of
the representation of the initial target states using distance d (see Equation (1)) between
the target states and corresponding ensemble-mean model-analog state vectors. It shows
that the initial ensemble-mean distance decreases as ensemble size K increases, implying
the improvement of the model-analog hindcast. Additionally, this improvement becomes
steady when ensemble size K reaches 20 (Figure S1). Hence, an ensemble of 20 analogs
(K =20) is drawn. We do not weigh the ensemble members, which means that all members
are equally weighted to construct the ensemble mean. The final model-analog perdition is
the ensemble mean of the 20 members.

2.2. Model and Observational Data

Data from the preindustrial control integration of 40 CMIP6 models are analyzed
(Table S1) [18]. We concatenate them into a 25,000-year multimodel time series as the library
data. Annual mean data are used. The observed annual mean SST during 1900-2020 is
also used, which is from the Met Office Hadley Center’s Sea Surface Temperature dataset
(HadISST) [19]. It is utilized to construct target states in the model-analog method and
hindcast verification. Both the model and observation are interpolated on a common
2° x 2° grid, which enters the model-analog method. The observed monthly ocean temper-
ature during 1900-2010 is derived from Simple Ocean Data Assimilation (SODA version
2.2.4) [20]. The annual mean sea level pressure (SLP) data during 1900-2010 are derived
from ECMWF twentieth century reanalysis (ERA-20C) [21]. In this study, we only focus on
the multiyear predictability arising from the internal variability; linear trends have been
removed for all variables before analyses.

2.3. Prediction Skill Metrics

We use two deterministic skill measures to evaluate the PDO prediction skills: the
anomaly correlation coefficient (ACC) and the standardized root mean squared error
(SRMSE). The SRMSE is the root mean squared error (RMSE) between the ensemble mean
and observations, normalized by the observed climatological standard deviation. When the
prediction matches well with observations, ACC is high and SRMSE is low. The confidence
interval of the forecast skills is calculated using the bootstrapping scheme. The PDO index
is defined as the time series of the leading empirical orthogonal function (EOF) of the SST
anomalies in the Pacific Ocean (20° N-60° N), with trends removed. Lagged correlation
analysis is used to measure the persistence of the PDO index, which is defined as the
correlation between the observed PDO index and the PDO time series of a succeeding lag
year in a given length of a period.

3. Results
3.1. Validation of Model-Analogs Hindcasts

In our study, we perform a North Pacific model-analog hindcast of SST anomalies
covering the period from 1900 to 2015, and we analyze the resulting hindcasts at various
lead times from 0 to 5 years. The PDO is defined as the leading empirical orthogonal
function (EOF) of annual mean SST anomalies in the Pacific Ocean between 20° N and
60° N, with trends removed, along with its associated principal component time series (i.e.,
the PDO index). We compute the PDO for each lead year of the hindcast and compare it to
observations.

Figure 1a shows the predicted PDO pattern at a 0-year lead during the period from
1900 to 2015. In the positive phase of the predicted PDO, cold temperatures were observed
in the central and western North Pacific, surrounded by warm temperatures in the eastern
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North Pacific. This results in a horseshoe-shaped pattern of SST anomalies that is highly
consistent with observations (Figure 1b). The predicted PDO patterns are almost the same
at all leads and are all significantly correlated with their counterparts in observations, with
values exceeding 0.85. This indicates that the model-analog hindcast contained meaningful
variability patterns.
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Figure 1. The predicted PDO using model-analogs during 1900-2015. (a) Spatial pattern at the 0-year
lead of the predicted PDO (unit: °C); (b) spatial pattern of the observed PDO (unit: °C); (c) the time
series of the lead time of 1—3 years (blue line); and (d) the time series of the lead time of 4-5 years
(blue line). The observed PDO index is shown as the black line in (c,d). A 5-year running mean is
applied to both predicted and observed PDO time series.

Figure 1c/d shows the observed PDO index (black line) and the predicted PDO index
(blue line) at a lead time of 1-3/4-5 years. The observed PDO index has undergone several
phase transitions, which occurred around 1925, 1947, and 1977 (Figure 1c,d). To show decadal
and multidecadal variability, 5-year smoothing is conventionally applied to both the observed
and predicted PDO indexes to remove high-frequency variations [22]. The observed PDO
index has exhibited significant multidecadal variability at approximately 20- to 30-year periods
since 1900 [4,23]. At a short lead time of 1-3 years, the model-analog hindcast is able to capture
the phase transition and predict the amplitude variations of the observed PDO index since the
predicted PDO index exhibits a significant correlation coefficient (0.76) with observations. Ata
longer lead time of 4-5 years, model-analog predictions show a very limited ability to capture
the phase transition and predict the amplitude variations of the observed PDO index. In
particular, after 1960, the predicted and observed indexes exhibit opposite phases (Figure 1d).
The predicted PDO index at 4-5 years lead has no significant correlations with the observed
PDO index during 1900-2015.

We calculate the ACC and SRMSE between the observed and predicted annual mean
PDO index to assess the prediction skill at different leads further. Figure 2a shows that the
ACC of the PDO index is significant and exceeds 0.5 for the first three leads. For leads longer
than 3 years, the ACC drops dramatically and is insignificant. The SRMSE (Figure 2b)
shows consistent results with the prediction error exceeding one standard deviation of the
observed PDO at leads longer than 3 years. Both ACC and SRMSE results indicate that the
model analogs could provide skillful predictions for PDO within 3 years. This prediction
skill is comparable with that of the assimilation-initialized hindcast shown in previous
studies [8-10]. According to a persistence analysis, PDO persistence has a significantly
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higher correlation skill than the hindcast, with a prediction skill of about 5 years in advance.
The SRMSE results also suggest that persistence outperforms the model-analog hindcast,
particularly for short leads. These outcomes align with previous research findings, which
demonstrate that the persistence of the PDO exceeds hindcast skills [8,9]. Previous studies
explain the outcomes as PDO is principally a first-order autoregressive process, i.e., an
ART1 process, of stochastic atmospheric forcing and ENSO influences; its predictable time
cannot extend to the persistence time [12]. Overall, the model-analog hindcast has a
comparable prediction skill with the assimilation-initialized hindcast, suggesting that the
model-analog hindcast offers a reliable long-term product for studying PDO predictability.
In the following, we focus on the changes in PDO predictability at a multiyear time scale.

(b)

1.5
NG ow
)
. oC
0.5¢
/
- —F-model-analogs | —-model-analogs
—I-persistence | 3 —I-persistence
L L L L 0 L L L L
0 2 3 4 5 0 1 2 3 4 5
Lead years Lead years

Figure 2. Predictability changes with lead time: (a) ACC of predicted PDO time series using model-
analogs against lead years during 1900—2015, (b) SRMSE of PDO time series against lead years. A
5-year running mean was applied to both predicted and observed PDO time series. Bars indicate a
95% confidence interval determined by the bootstrapping scheme.

3.2. Changes in the PDO Predictability in Historical Periods

Here, we detect the PDO predictability changes in historical periods by analyzing the
prediction skill of the model-analog hindcast. Figure 3a,b shows the ACC and SRMSE of
the predicted PDO index with a 50-year running window. Note that when the prediction
matches well with observations, the ACC is high and the SRMSE is low. Both ACC and
SRMSE show much higher prediction skills in the first half but reduced skills in the later
half of the 20th century. This suggests that the PDO is much more predictable in the earlier
periods than in the later periods of the 20th century. Consistent results are obtained by
using 40-year or 60-year running windows (not shown).

To validate the finding, we select the periods of 1910-1960 and 1960-2010 as the
respective periods of high and low PDO prediction skills and examine the ACC and
SRMSE of the predicted PDO index (Figure 3c,d). During 1910-1960, the ACC for the PDO
prediction remains at about 0.5 at a 5-year lead, indicating that the skillful PDO prediction
extended beyond 5 years in advance. On the other hand, the PDO prediction skill from
1960-2010 is relatively low. The ACC drops below 0.3 at a 3-year lead. The prediction
errors also exceed one standard deviation at a 2- to 3-year lead. This suggests that the
hindcast provides a skillful prediction of only 2-3 years during 1960-2010. A statistically
significant test based on a bootstrapping scheme is also conducted (Figure 3c,d). The
results demonstrate that the prediction skills of these two periods are significantly different
over most lead years, indicating that the PDO skill changes are real. It is worth noting
that most PDO prediction studies only analyze prediction skills after 1960 due to limited
computational resources [8-10]. Our results confirm the changes in the PDO’s predictability,
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suggesting a possibility of high prediction skills over some decades. Thus, our work offers
valuable insight into PDO predictability over a longer time frame.
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Figure 3. Multiyear predictability changes in PDO: (a) ACC and (b) SRMSE. X-axis shows the years
of 50-year running windows. Y-axis shows different prediction leads (unit: year). In (a), a correlation
coefficient exceeding 0.35 is 95% significantly different from 0. (¢,d) ACC and SRMSE during 1910-1960
and 1960-2010, with bars indicating a 95% confidence interval determined by bootstrapping scheme.

An interesting question arises as to what results in the changes in PDO prediction skills.
Although the mechanisms driving multiyear PDO predictability are not well understood,
there is a consensus that the ocean dynamics, particularly the re-emergence process, play
a crucial role [3,24]. Specifically, ocean temperature anomalies in the cold season would
be preserved under the shallow thermocline during the warm season and are mixed back
toward the sea’s surface again in the following cold season [25]. This process occurs over
a large portion of the North Pacific Ocean [26] and could provide enhanced multiyear
predictability for the PDO [4,12,24,27].

To investigate the influences of the re-emergence process in the changes in the mul-
tiyear PDO predictability, we compare its strength in periods with high- and low-PDO-
prediction skills using reanalysis data. Figure 4 shows a lag-regression analysis of monthly
vertical ocean temperature anomalies (i.e., the area averages over the northwestern Pacific:
145°-165° E, 40°-45° N) with the (annual) PDO time series separately for two periods:
1910-1960 and 1960-2010. We select this region due to its robust re-emergence process and
its association with the most significant PDO-related multiyear predictability, as identified
in previous studies [4,27]. Negative years mean that the PDO index leads to ocean tem-
perature anomalies. We also conducted the same analysis using ocean temperature data
derived from the EN4 dataset [28], and the results are similar (not shown).
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Figure 4. Illustration of the observed re-emergence of oceanic temperature anomalies. Regression of
monthly ocean temperature anomalies (unit: °C) averaged in the northwestern Pacific (145-165° E,
40-45° N) upon the annual mean PDO time series during (a) 1910-1960 and (b) 1960-2010. Areas
shown in dots are significant at the 95% level. Negative years mean that the PDO index leads to
ocean temperature anomalies.

It is evident that during a positive PDO-index phase, negative SST anomalies are
observed over the northwestern Pacific, and they are very likely driven by turbulent heat
flux. The anomalies are then subducted into the subsurface layers during winter and
preserved under the seasonal thermocline in summer. During the following winters, cold
temperature anomalies re-emerge at the surface [6,25]. The re-emergence of temperature
anomalies is observed in both periods. However, significant differences in its strength
are noted between periods with high- and low-PDO-prediction skills. During 1910-1960,
the re-emergence process is much more pronounced, with significant negative values
remerging over the next 3 years. On the other hand, during 1960-2010, the negative
temperature could only re-emerge onto the surface in the following 1-2 winters. A more
robust re-emergence process could provide more predictable information, suggesting that
the strength of the re-emergence process may have a significant impact on the changes in
PDO multiyear predictions.

4. Discussion

Skillful predictions of the PDO are crucial to global and regional climate. However,
most studies have analyzed multiyear PDO prediction skills only after 1960 and have
reported low prediction skills. This study uses a newly developed approach, the model-
analog method, to conduct a long-term hindcast of the PDO since 1900. The results show a
significant change in the prediction skill of PDO, with skills higher before 1960 and lower
after. We tried to investigate the source of prediction skill changes and found that the re-
emergence process may be an important factor. According to recent studies, it seems that the
vertical entrainment of subsurface temperature anomalies, anomalous Ekman meridional
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advection, and surface heat flux anomalies are all factors that contribute to the reappearance
of ocean temperature anomalies in subsequent winters [29]. During 1910-1960, these
processes may be more pronounced and can enhance the re-emergence’s strength.

To confirm the changes in PDO predictability during 1910-1960 and 1960-2010, we
calculated the ACC of the PDO’s persistence during these two periods. This indicates a
significant prediction skill for about 5 years in advance for both periods, but the persistence
of the PDO is higher during 1910-1960 (Figure S2). This suggests a change in PDO multiyear
predictability since 1900.

As stated in the Introduction, ENSO also significantly influences PDO variations.
However, the extent to which it contributes to multiyear PDO predictability remains
controversial [3,24]. The ENSO itself could be predicted only at a multi-seasonal scale.
Hence, some studies considered that ENSO variability acts largely as noise relative to
the multiyear predictability of PDO [4,12]. However, recent empirical studies suggest
that ENSO can significantly enhance the North Pacific’s multiyear predictability [30]. The
influence from ENSO through the atmospheric bridge explains a large portion of the SST
variance in the North Pacific. Via the re-emergence process, the effects of ENSO become
integrated into the North Pacific SST over time, which may result in enhanced decadal
variations and the increased persistence of the PDO [31,32].

We also examine the ENSO’s impact on PDO during the periods of 1910-1960 and
1960-2010 using reanalysis data. Figure 5 shows the ENSO-related SLP signal over the
North Pacific region (obtained by regression of SLP upon the ENSO index). The regression
pattern shows a significant similarity with the Aleutian Low, indicating that ENSO-forced
SLP signals in the North Pacific are strongly linked to the Aleutian Low. Compared to
the low-prediction-skill era of 1960-2010, the influence of ENSO on the North Pacific is
much more significant during 1910-1960, with ENSO'’s effects extending significantly to
the subpolar region. On the other hand, during 1960-2010, ENSO’s influences become
weaker and were only limited to the mid-latitude. However, it is still uncertain whether
the enhanced ENSO influences would result in higher PDO prediction skills, and further
studies are required to determine this.
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30N /\ﬁj e
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Figure 5. ENSO influences on the North Pacific climate via an atmospheric bridge. Regression of the
SLP (unit: hPa) upon Nino 3.4 index during two periods (shaded): (a) 1910-1960 and (b) 1960-2010.
Areas shown in color are significant at a 95% confidence level.



J. Mar. Sci. Eng. 2023, 11, 980

9o0f 11

Other ocean dynamics, such as the propagation of the Rossby waves in the North
Pacific, may also contribute to the multiyear predictability of PDO [3]. However, due to the
need for more reliable sea level data before the satellite era, the effects of Rossby waves on
changes in PDO prediction skills would not be detected in this study.

There are some limitations of the model-analog method. When the climate models
being used as the library have systematic biases, these biases can impact the accuracy
and performance of model-analog predictions [13]. In this paper, 40 CMIP6 model data
were combined into a library, and model analogs were selected in the library for analysis.
Previous studies indicate that although most CMIP6 models simulate the well-defined
spatial patterns of the PDO, there are significant differences between the simulated and
observed PDO time series [30]. This implies that we could further improve PDO prediction
skills by improving climate models. Additionally, using different combinations of predictors
could also impact prediction skills with model analogs [13,16]. In this study, only SST was
used as the predictor for PDO prediction (see method part). Including other variables,
such as ocean heat content or subsurface temperature anomalies, may also improve PDO
prediction skills.

5. Conclusions

The PDO is a major source of decadal variability that plays a crucial role in global
climate modulation. In light of its importance, we utilize the model-analog method to hind-
cast North Pacific SST from 1900 to 2015 and examined changes in PDO prediction skills in
this study. The model-analog method relies on the assumption that adequately similar cli-
mate regimes will have similar climate pathways for some duration. It uses preexisting long
climate simulations to forecast observed target states. Analogs are identified from model
states that closely match the target states, and the subsequent evolution of these analogs
provides a forecast ensemble. Hence, forecast ensembles are extracted from pre-existing
model simulations and require no additional model integrations. Compared with the
traditional assimilation-initialized hindcast, the model-analog method could largely reduce
computational costs [13,16,17]. The results indicate that the model-analog ensemble mean
performs comparably to assimilation-initialized forecasts for PDO multiyear predictions.

Our study has revealed significant differences in the multiyear predictability of the
PDO since 1900. There are higher PDO prediction skills before 1960 and lower skills after
that. Specifically, before 1960, skillful PDO predictions could be made up to 5 years in
advance. However, after 1960, the primary period analyzed in previous studies [8-10],
skillful predictions can only be made up to 2-3 years in advance, which is consistent with
previous works.

Further analyses suggest that changes in PDO prediction skills may be due to strength
differences in the re-emergence processes. Over the North Pacific, deep oceanic mixed layer
temperature anomalies from one winter become decoupled from the surface during summer
and then re-emerge via entrainment into the mixed layer as it deepens the following
winters [6]. This re-emergence process provides more predictable information, leading
to increased predictability [27]. During the high-prediction-skill period in 1910-1960, the
re-emergence process is more pronounced as the temperature anomalies reappear in the
following 3 years. On the other hand, during 1960-2010, the temperature anomalies would
only reappear in the following 1-2 years. The strength of the re-emergence process may be
a critical factor in changing the PDO prediction skill.

Overall, this study provides valuable insights into the multiyear predictability of the
PDO within a long time frame and highlights the potential of the model-analog method for
multiyear predictions. Further analyses, including the effects of dynamical ocean processes
and ocean—-atmosphere interactions, are necessary for a more comprehensive understanding
of changes in PDO prediction skills.
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Supplementary Materials: The following supporting information can be downloaded at: https:
/ /www.mdpi.com/article/10.3390/jmse11050980/s1, Figure S1: Time mean of initial distance d (see
Equation (1)) using the ensemble mean of model-analogs as a function of ensemble size of analogs.
Figure 52: ACC of the PDO persistence during 1910-1960 and 1960-2010, with bars indicating a 90%
confidence interval determined by bootstrapping scheme. Table S1: Preindustrial simulations used in
the CMIP6 ensemble.
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