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Résumé/Abstract:

Numerically stable and efficient algorithms for the square root EnKF are presented.
These are based on the minimization of an alternative functional. The method relies on
orthogonal rotations, is highly parallel. Computation of eigenvalue and singular value
decompositions is not required. We present numerical results for a recently proposed
model with 960 degrees of freedom, two scales of motion, and chaotic dynamics, using
perfect and imperfect models. When compared to other formulations, the proposed
algorithm results in lower mean square errors and is less susceptible to filter divergence.
The algorithm achieves the same or lower mean square errors as the serial Potter
algorithm but is not restricted to a diagonal observation error covariance matrix.



