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Figure S1 shows, as an example, the aggregated mortality of year 2010 for Strategy 1. Aggregation
is performed through Nadaraya-Watson kernel smoothing with a 7-day Epanechnikov kernel. Note
that the window includes only future values, i.e. the aggregation at time t is computed with
observations at times t,...,t + 6. The aggregated series shows that Strategy 1 smooth a non-
negligible amount of noise from mortality data. However, notable events are kept in the series,
such as the important over-mortality event during the July heat wave (see Bustinza et al., 2013).

Figure S2 shows the IMF obtained by decomposing the temperature series through EMD. More
precisely, here the noise-assisted EMD of Rehman et al. (2013) is used here, with two noise
variables having a standard deviation equal to 10% of the temperature’s standard deviation. Note
that consecutive IMF spanning similar frequencies have been summed to yield the IMF €8 and
C11 of Figure S2. Figure S2 shows that the temperature seasonality and trend due to climate change
are well represented in the IMF.
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Figure S1. Aggregated mortality of year 2010 used in AG strategy.
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Figure S2. Decomposed temperature series used in EMDR strategy.
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