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APPLICATION OF UNSCENTED KALMAN FILTER FOR DATA ASSIMILATION
HUANG Chun-lin, LI Xin
(Cold and Arid Regions Environmental and Engineering Research Institute, CAS, Lanzhou 730000, China)

Abstract: Unscented Kalman Filter (UKF) is a new data assimilation algorithm, which does not need adjoint
matrix and can resolve the problem of nonlinearity existing in models. In this paper, the UKF algorithm is
described in detail. The Lorenz model is used in numerical experiments to examine the performance of UKF. The
results show that the data assimilation scheme based on UKF is independent of the first guess of background field.
This method can also restrain the increase of state error and the assimilation results are satisfying.
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