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Particle filter

m The particle filter represents a probability density function (PDF) by a
Monte Carlo approximation.

m The ensemble representing a posterior PDF is obtained by resampling a
forecast ensemble.

m It is applicable even to the cases with non-linear or non-Gaussian
observations.

m However, it requires a huge number of particles to avoid the problem
due to ensemble degeneracy.
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Particle filter

m The particle filter algorithm is based on the importance sampling
method, which represents the posterior PDF by weighted sample.

m If we choose a good proposal distribution similar to the posterior PDF,
the imbalance of weights among the particles can be reduced, and
therefore we could achieve high accuracy and high computational
efficiency.

m The prior (forecast) PDF is usually used as the proposal PDF. This
makes the algorithm simple. But, a large discrepancy often exists
between the prior PDF and the posterior PDF.
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Ensemble transform Kalman filter

m We consider to use the ensemble transform Kalman filter (ETKF)
(Bishop et al, 2001) to obtain a proposal distribution for importance
sampling.

m In the ETKEF, the first and second order moments of the PDF is
represented by an ensemble.

m The ETKF algorithm is derived on the basis of the linear Gaussian
observation model.

m It therefore ignores non-Gaussian features of the PDF.

m The aim of using the importance sampling method is to represent
non-Gaussian features of the PDF that is not considered by the ETKF.
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Remark

m The importance sampling method is based on a Monte Carlo
representation which assumes that the ensemble size is of the order of
the exponential of the state dimension.

m On the other hand, the ensemble Kalman filters (esp. ETKF) is used
with a limited ensemble size (much less than the state dimension).

m If the ensemble size N is smaller than the rank of the state covariance
matrix, the ensemble would form a simplex in an (N — 1)-dimensional
subspace; that is, it provides a spherical simplex representation of the
PDF (Wang et al., 2004).

m The ETKF uses a conceptually different representation from the
importance sampling.

Monte Carlo representation Simplex representation
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Overview

Forecast distribution

Proposal distribution
(Simplex representation)

Posterior distribution
(with many samples)

Proposal distribution
(with ETKF)

Posterior distribution
(with importance sampling)

C

Approximated posterior
(Simplex representation)

m We consider cases in which the

forecast PDF is represented by a
simplex representation with a
limited-size ensemble.

To allow nonlinear or non-Gaussian
observation models, the simplex
representation is converted into a
Monte Carlo representation. Then the
importance sampling method is
applied.

Finally, the importance sampling
result is converted into a simplex
representation again.



Ensemble transform Kalman filter
[ lele}
Ensemble transform Kalman filter

Some definitions

m Suppose that the forecast distribution is represented by an ensemble
(1)
> > Xy -

m The mean of the forecast distribution is obtained as:
NN
Xlk-1 = ]T] xk|k_1-
i=1

m We define a matrix Xy and Yyy_; as

1 1
— (1) (N) _ (1 (N)
K-t = VN (6xk\k—1 o 6xk\k—1) o Vi = VN (6yklk—1 o 6yklk—1)’
where 6x${_1 = x}(’&_l — Xip—1 and (Sy,((';{_1 = Hk(xz;(_l) — Hy(xyk-1), respectively,

and we assumed the following observation model
Y = Hi(xi) + Wi

m The covariance matrix of the forecast (predictive) distribution is written as
Vik-1 = Xk|k-1x,{|k_]~



Ensemble transform Kalman filter
oeo
Ensemble transform Kalman filter

Ensemble transform Kalman filter (ETKF) (Bishop et al., 2001)

m The mean of the filtered distribution is obtained according to the Kalman filter
algorithm:
EZUC =Xyt + Ke (7 — Hixige1)
m The square root of the covariance matrix is also calculated as X}:‘k = Xige—1 T
where the matrix T, is designed to satisfy Vlt\k =X 1=0,

WX and X,
where 1 = (1 --- 1)7. The latter condition is required to preserve the mean of
the PDF (Wang et al., 2004; Livings et al., 2008).

m Using the following eigen-value decomposition

.
¥

Y-t Ry Yaor = UAUL,
the matrices K; and T, are obtained as follows:
Ki = Xupet UMy + A) UYL Ry
T = Uy + /\k)_% Uy,

where Ry is the covariance matrix of the observation noise.
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Sampling from the ETKF estimate

m The ETKF estimates the filtered (posterior) distribution as a Gaussian
e —t T
distribution N/ (xklk, Vklk).
m However, it does not actually calculate the covariance matrix Vzlk itself.

Instead, a square root of the covariance matrix X,tl . 1s calculated.

;
k>

numbers obeying N (x

m Using the matrix X, , we can easily generate a large number of random

"

e Vzlk) using the following generative model:

X; = lek + X/Zka’ where z; ~ N(0, Ly).

Simplex representation Monte Carlo representation
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Importance sampling

m Since the posterior distribution p(xgly,.;,) is written as

p(xkb’l:k)ﬂ_(xk) _ POOPOerly 1)
() PO -

the posterior p(x|y;.;) can be represented by the importance sampling
using the sample drawn from m(xy):

POrly ) = m(xp),

Py ) = Zp(y"xk PO k-

= 5(xk—xz(7)).
1 PO D)

m In the normal particle filter, the forecast p(xk|y,.,_;) is used as m(xy).

m On the other hand, we use the estimate of p(xk|y,.;) obtained by the
ETKEF as the proposal m(xy).
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Importance sampling

Importa

nce sampling

If we obtain the proposal 7(x;) by the ETKF, we can generate a large
number of particles from m(x;) according to the following generative
model:

0 _ 0 o
x = xklk + X2 ( N(O, IN))

In order to approximate the posterior p(x|y,.;) using the importance
sampling method as follows:

A ™y, )
P(xkb’lzk)zzp(vk PO 1

o — X)),
1 PO D)

we need to calculate "
Tt
PO Y y4—1)
ﬂ.(x”(l))
for each particle xz(i). (We can obtain p(yklxz(i)) from the observation
model. )
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Importance weight

m According to the generative model
G _ = 0 ()
0=z X2 (2~ N T)),

n(le’f )) can be associated with the probability density for zg), p(zg)).

m The probability density p(z](g)) is proportional to exp (—Ilz]((’-)ll2 / 2).

m Considering that Xz . satisfies the mean-preserving condition lekl =0,

the component parallel to 1 is projected onto a null space. We therefore

btai
obtain | o aroy:
ﬂ(x:l’]?))oc exp [—§(||zg>” _ k ]]

N
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Importance sampling

We consider that a sample from the forecast p(xly,,_,) is generated according to the
following model:

Xj = Kot + Xpge—12k (Zk ~ N(0, 1N))~

‘We can then evaluate the probability density that xZ"E’) is drawn from the forecast
distribution as follows:

xz\}((j) =Xy + XLng) = X1 + Ky (}’k - hk(xk\k—l)) + X1 Tz
= X1 + Kigg-1 [Uk(IN +A)T'UYE R (,Vk - hk(xklk—l)) + TkZU)]
= Xpk-1 + Xk|k—1{,((i)

where _
{O) Uy + Ao~ UTYk|k R™ (yk - hk(xk\k—l)) + TkZ(])-

‘We therefore obtain

7,(j (1 ))2
P(xk|'kmb’1;k1)0<eXpl [”51(!)” gk )]
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Importance sampling

As seen previously, the posterior distribution is approximated as

M 7(j) ()
P Py e)

Py ) = E -
e )

O(xy — x:(/)).

If we generate the proposal sample according to the following model:
le’,ED = Xpp-1 + Xk‘k_lzf) (Z,(Z) ~ N(, IN)),

the weight for each particle can be given as follows:
- (o 0707
POy exp| =2 ([l - ——
. 2 N
0 o

k T_()\2
Ly X'z,
oo |5 (el - S |

‘We then obtain a new approximation of the posterior PDF:

M
Py ) = Y B0 — ).
j=1
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Ensemble reconstruction

m Using the weight ,Bg), we can obtain a random sample from the
posterior p(xkly;.,) with the rejection sampling method or the
independent chain Metropolis-Hastings method.

m However, we consider the case in which a large ensemble size is not

allowed. A small-size ensemble generated randomly would not give a
good approximation of p(xly;.;)-

m To avoid the errors due to the randomness, we construct a simplex
approximation that represents the first and second order moments of the
posterior.

Monte Carlo representation Simplex representation
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Moments on the z-space

If we calculate the mean and the covariance on the z-space:

M M
% = Zﬁg)zg), Vi = Z,ch’)(z,((’) -z20E - 207,
i=1 i=1
the mean and the covariance of the filtered distribution p(xly,.,) are given as
follows:
— - - T
Xk = lek + lekzk, Vk|k = Xk|kX]{|k = lekVZ,HkXLk

where f}:lk and lek provide the estimate by the ETKF.

To avoid the bias of the ensemble mean, the new Xy should also satisfy

Xyl = 0.
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Reconstruction

We define the following matrix

| 1 1
A = IN - ﬁ i . s
1 - 1
which obviously satisfies
Al =0.

The covariance matrix Vi can then be written as follows:

_ T iT
Vklk = Xk|kvz,k|kxk|k

— xT Ty iT
= X} AV, ATX

i1l

because obviously Xklk = X,tlkA.
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When we calculate the eigen-value decomposition of the matrix AV, A7 as
AV AT = U I UL,

the matrix U, contains an eigen-vector which is parallel to 1 and
corresponds to zero eigen-value. Therefore, if we define Xy as

_ it 3T
Xklk = Xk|kUz,kr]§ Uz,ka

it satisfies both of the necessary conditions:

T _ i T
XXy = XkaVZ’kV‘Xka’

Xl = 0.
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Ensemble reconstruction

Finally, we obtain ensemble perturbations:

(1) (N)
(5xk|k—1 R

) = VN Xy

‘We then obtain the filtered ensemble:

0 _
klk

(@)

X Kk

fklk + o0x
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Remark

m Using the generative model, xz

= xklk + Xlezk , the ensemble members
are generated in the subspace spanned by the ensemble members.

We could consider a small uncertainty in the complement space as
follows

o0 _ o0 (/
Xy xklk X +
where sg) is a random sample representing the uncertainty of the

orthogonal complement space. But, this may invoke ‘the curse of
dimensionality’.

As far as we ignore the complement space, we can convert between the
importance sampling result and a spherical simplex representation
through the calculation in the small subspace spanned by the forecast
ensemble members. This would help reduce the computational cost.
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Experiment

We performed experiments using the Lorenz 96 model (Lorenz and Emanuel
1998):
dxl

— = (Xp41 — X—2)X1-1 — X1 +
7 (i ) f

where x_; = x;_1, X9 = xz, and x;.; = x;. We take the dimension of a state
vector L to be 40 and the forcing term f to be 8. One time step was assumed
to be 0.01.

It was assumed that x; can be observed only if / is an even number. This
means that the half of the variables x; are observable.
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Experiment

The following observation model is considered:
Vi =log | +wj  (wj ~ N(0,0.0225))
The system noise is assumed as follows:

Vi ~ N(0,0.01).



Experiment
[e]e] lelelele]
Experiment

Result

An estimate of an observed variable

m With 30 ensemble members (and 1920 particles for importance

sampling)
m RMSE: 0.06 (with the hybrid algorithm), 0.19 (with the ETKF)
ETKF (RMSE=0.19) Hybrid (RMSE=0.06)
+ Observation Estimate + Observation Estimate
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Experiment

Result
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Result

An estimate of an unobserved variable

m With 30 ensemble members (and 1920 particles for importance

sampling)
m RMSE: 0.06 (with the hybrid algorithm), 0.19 (with the ETKF)
ETKF (RMSE=0.19) Hybrid (RMSE=0.06)
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Result

m Blue line: the result with the ETKF
m Histogram: the result with the hybrid algorithm
m Solid vertical line: the true state

m Dashed vertical line: the observed value
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Summary

m A good proposal distribution could improve the computational
efficiency of the particle filter.

m We propose a hybrid algorithm which use the ensemble transform
Kalman filter (ETKF) to obtain the proposal.

m While the importance sampling method used in the particle filter
requires abundant particles, the ETKF is based on a spherical simplex
representation which uses less particles than the state dimension. We
then make the conversion between a simplex representation and a
Monte Carlo representation.

m In our approach, this conversion is performed in the low-dimensional
subspace spanned by the forecast ensemble members.

m Even though the uncertainty is considered only in the subspace, the
proposed approach seems to well work in the cases with nonlinear,
non-Gaussian observation models in which the application of ensemble
Kalman filters is not valid.
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