References

Allen, J. I., M. Eknes, and G. Evensen, An ensemble Kalman filter with a
complex marine ecosystem model: Hindcasting phytoplankton in the Cretan
Sea, Annales Geophysicae, 20, 1-13, 2002.

Anderson, J. L., An ensemble adjustment Kalman filter for data assimilation,
Mon. Weather Rev., 129, 2884-2903, 2001.

Anderson, J. L., A local least squares framework for ensemble filtering, Mon.
Weather Rev., 131, 634-642, 2003.

Anderson, J. L., An adaptive covariance inflation error correction algorithm for
ensemble filters, Tellus, Ser. A, 59, 210-224, 2007a.

Anderson, J. L., Exploring the need for localization in the ensemble data assim-
ilation using a hierarchical ensemble filter, Physica D, 230, 99-111, 2007b.

Anderson, J. L., and S. L. Anderson, A Monte Carlo implementation of the
nonlinear filtering problem to produce ensemble assimilations and forecasts,
Mon. Weather Rev., 127, 2741-2758, 1999.

Annan, J. D., and J. C. Hargreaves, Efficient parameter estimation for a highly
chaotic system, Tellus, 56A, 520-526, 2004.

Annan, J. D., J. C. Hargreaves, N. R. Edwards, and R. Marsh, Parameter esti-
mation in an intermediate complexity earth system model using an ensemble
Kalman filter, Ocean Modelling, 8, 135—154, 2005.

Baek, S.-J., B. R. Hunt, E. Kalnay, E. Ott, and I. Szunyogh, Local ensemble
Kalman filtering in the presence of model bias, Tellus, Ser. A, 58, 293-306,
2006.

Beezley, J. D., and J. Mandel, Morphing ensemble Kalman filters, Tellus, 60A,
131-140, 2008.

Bertino, L., G. Evensen, and H. Wackernagel, Combining geostatistics and
Kalman filtering for data assimilation in an estuarine system, Inverse Meth-
ods, 18, 1-23, 2002.

Bertino, L., G. Evensen, and H. Wackernagel, Sequential data assimilation tech-
niques in oceanography, International Statistical Review, 71, 223-241, 2003.

Bianco, A., A. Cominelli, L. Dovera, G. Naevdal, and B. Valles, History match-
ing and production forecast uncertainty by means of the ensemble Kalman
filter: a real field application, SPE 107161, 2007.

Bishop, C. H., and D. Hodyss, Flow-adaptive moderation of spurious ensem-
ble correlations and its use in ensemble-based data assimilation, @. J. R.
Meteorol. Soc., 133, 2029-2044, 2007.



Bishop, C. H., B. J. Etherton, and S. J. Majumdar, Adaptive sampling with the
ensemble transform Kalman filter. Part I: Theoretical aspects, Mon. Weather
Rew., 129, 420-436, 2001.

Brasseur, P., P. Bahurel, L. Bertino, F. Birol, J.-M. Brankart, N. Ferry, S. Losa,
E. Remy, J. Schroter, S. Skachko, C.-E. Testut, B. Tranchant, P. J. V.
Leeuwen, and J. Verron, Data assimilation for marine monitoring and predic-

tion: The mercator operational assimilation systems and the mersea develop-
ments, Q. J. R. Meteorol. Soc., 131, 3561-3582, 2005.

Brusdal, K., J. Brankart, G. Halberstadt, G. Evensen, P. Brasseur, P. J. van
Leeuwen, E. Dombrowsky, and J. Verron, An evaluation of ensemble based
assimilation methods with a layered OGCM, J. Marine. Sys., 40-41, 253-289,
2003.

Burgers, G., P. J. van Leeuwen, and G. Evensen, Analysis scheme in the ensem-
ble Kalman filter, Mon. Weather Rev., 126, 1719-1724, 1998.

Caya, A., J. Sun, and C. Snyder, A comparison between the 4DVAR and the
ensemble Kalman filter techniques for radar data assimilation, Mon. Weather
Rewv., 133, 3081-3094, 2005.

Chen, Y., and D. S. Oliver, Efficient Ensemble-Based Closed-Loop Production
Optimization, SPE improve oil recovery symposium (SPE 112873), 2008.

Chin, T. M., M. J. Turmon, J. B. Jewell, and M. Ghil, An ensemble-based
smoother with retrospectively updated weights for highly nonlinear systems,
Mon. Weather Rev., 135, 186-202, 2007.

Choe, J., and K. Park, Use of ensemble Kalman filter to 3-dimensional reservoir
characterization during waterflooding, EAGE 68" Conference and Exhibi-
tion, Vienna, Austria (SPE 100178), 2006.

Codrescu, M. V., T. J. Fuller-Rowell, and C. F. Minter, An ensemble-type
Kalman filter for neutral thermospheric composition during geomagnetic
storms, Space Weather, 2, S11,002, 2004.

Compo, G. P., J. S. Whitaker, and P. D. Sardeshmukh, Feasibility of a 100-year
reanalysis using only surface pressure data, Bulletin of American meteorolog-
ical Society, 2006.

Constantinescu, E. M., A. Sandu, T. Chai, and G. R. Carmichael, Ensemble-
based chemical data assimilation. I: General approach, @. J. R. Meteorol.
Soc., 133, 1229-1243, 2007.

Crow, W. T., and E. F. Wood, The assimilation of remotely sensed soil bright-
ness temperature imagery into a land surface model using ensemble Kalman
filtering: A case study based on ESTAR measurements during SGP97, Ad-
vances in Water Resources, 26, 137-149, 2003.



Devegowda, D., E. Arroyo-Negrete, A. Datta-Gupta, and S. G. Douma, Effi-
cient and robust reservoir model updating using ensemble Kalman filter with
sensitivity-based covariance localization, SPE 106144, 2007.

Dong, Y., Y. Gu, and D. S. Oliver, Sequential assimilation of 4D seismic data
for a reservoir description using the ensemble Kalman filter, J. Petroleum Sci.
and Eng., 53, 83-99, 2006.

Dowell, D. C., F. Zhang, L. J. Wicker, C. Snyder, and N. A. Crook, Wind
and temperature retrievals in the 17 May 1981 Arcadia, Oklahoma, supercell:
Ensemble Kalman filter experiments, Mon. Weather Rev., 132, 1982-2005,
2004.

Dunne, S.; and D. Entekhabi, An ensemble-based reanalysis approach to land
data assimilation, Water Resour. Res., 41, W02,013, 2005.

Eben, K., P. Juru, J. Resler, M. Belda, E. Pelikan, B. C. Krger, and J. Keder,
An ensemble Kalman filter for short-term forecasting of tropospheric ozone
concentrations , Q. J. R. Meteorol. Soc., 181, 3313-3322, 2005.

Eknes, M., and G. Evensen, Parameter estimation solving a weak constraint
variational formulation for an Ekman model, J. Geophys. Res., 102, 12,479—
12,491, 1997.

Eknes, M., and G. Evensen, An ensemble Kalman filter with a 1-D marine
ecosystem model, J. Marine. Sys., 36, 75-100, 2002.

end S. J. Majumdar, G. N. P., and A. J. Thorpe, The properties of sensitive
area predictions based on the ensemble transform Kalman filter (ETKF), Q.
J. R. Meteorol. Soc., 133, 697-710, 2007.

Etherton, B. J., and C. H. Bishop, Resilience of Hybrid Ensemble/3DVAR Anal-
ysis Schemes to Model Error and Ensemble Covariance Error, Mon. Weather
Rewv., 132, 1065-1080, 2004.

Etienne, H., and E. Dombrowsky, Estimation of the optimal interpolation pa-
rameters in a quasi-geostrophic model of the Northeast Atlantic using ensem-
ble methods, J. Marine. Sys., 41-41, 317-339, 2003.

Evensen, G., Sequential data assimilation with a nonlinear quasi-geostrophic
model using Monte Carlo methods to forecast error statistics, J. Geophys.
Res., 99, 10,143-10,162, 1994.

Evensen, G., Advanced data assimilation for strongly nonlinear dynamics, Mon.
Weather Rev., 125, 1342—-1354, 1997.

Evensen, G., Sequential data assimilation for nonlinear dynamics: The ensemble
Kalman filter, in Ocean Forecasting: Conceptual basis and applications, edited
by N. Pinardi and J. D. Woods, Springer-Verlag Berlin Heidelberg, 2002.



Evensen, G., The ensemble Kalman filter: Theoretical formulation and practical
implementation, Ocean Dynamics, 53, 343-367, 2003.

Evensen, G., Sampling strategies and square root analysis schemes for the
EnKF, Ocean Dynamics, 54, 539-560, 2004.

Evensen, G., and P. J. van Leeuwen, Assimilation of Geosat altimeter data for
the Agulhas current using the ensemble Kalman filter with a quasi-geostrophic
model, Mon. Weather Rev., 124, 85-96, 1996.

Evensen, G., and P. J. van Leeuwen, An ensemble Kalman smoother for non-
linear dynamics, Mon. Weather Rev., 128, 1852-1867, 2000.

Evensen, G., D. Dee, and J. Schroter, Parameter estimation in dynamical mod-
els, in Ocean Modeling and Parameterizations, edited by E. P. Chassignet and
J. Verron, pp. 373-398, Kluwer Academic Publishers. Printed in the Neder-
lands., 1998.

Evensen, G., J. Hove, H. Meisingset, E. Reiso, K. Seim, and @. Espelid, Using
the EnKF for assisted history matching of a North Sea reservoir model, SPE
106184, 2007.

Fertig, E. J., J. Harlim, and B. R. Hunt, A Comparative Study of 4D-VAR and
a 4D Ensemble Kalman Filter: Perfect Model Simulations with Lorenz-96,
Tellus, Ser. A, 59, 96-101, 2006.

Fujita, T., D. J. Stensrud, and D. C. Dowell, Surface data assimilation using
an ensemble kalman filter appraoch with initial condition and model physics
uncertainty, Mon. Weather Rev., 135, 1846-1868, 2007.

Gao, G., and A. C. Reynolds, Quantifying the uncertainty for the PUNQ-S3
problem in a Bayesian setting with the RML and EnKF, SPE reservoir sim-
ulation symposium (SPE 93324), 2005.

Grgnnevik, R., and G. Evensen, Application of ensemble based techniques in
fish-stock assessment, Sarsia, 86, 517-526, 2001.

Gu, Y., and D. S. Oliver, History matching of the PUNQ-S3 reservoir model
using the ensemble Kalman filter, SPE Annual Technical Conference and
Exhibition (SPE 89942), 2004.

Gu, Y., and D. S. Oliver, The Ensemble Kalman Filter for Continuous Updating
of Reservoir Simulation Models, Journal of Energy Resources Technology,
128, 79-87, 2006.

Gu, Y., and D. S. Oliver, An iterative ensemble Kalman filter for multiphase
fluid flow data assimilation, SPE Journal, pp. 438-446, 2007, (SPE 108438).

Hacker, J. P., and C. Snyder, ensemble Kalman filter assimilation of fixed screen-
height observations in a parameterized PBL, Mon. Weather Rev., 133, 3260—
3275, 2005.



Hamill, T. M., Interpretation of rank histograms for verifying ensemble fore-
casts, Mon. Weather Rev., 129, 550-560, 2001.

Hamill, T. M., and C. Snyder, A hybrid ensemble Kalman filter—3D variational
analysis scheme, Mon. Weather Rev., 128, 2905-2919, 2000.

Hamill, T. M., and J. S. Whitaker, Accounting for the error due to unresolved
scales in ensemble data assimilation: A comparison of different apporaches,
Mon. Weather Rev., 133, 3132-3147, 2005.

Hamill, T. M., S. L. Mullen, C. Snyder, Z. Toth, and D. P. Baumhefner, En-
semble forecasting in the short to medium range: Report from a workshop,
Bull. Amer. Meteor. Soc., 81, 2653-2664, 2000.

Hamill, T. M., J. S. Whitaker, and C. Snyder, Distance-dependent filtering of
background error covariance estimates in an ensemble Kalman filter, Mon.
Weather Rev., 129, 2776-2790, 2001.

Haugen, V., L.-J. Natvik, G. Evensen, A. Berg, K. Flornes, and G. Navdal,
History matching using the ensemble kalman filter on a north sea field case,
SPE 102430, 2006.

Haugen, V. E., and G. Evensen, Assimilation of SLA and SST data into an
OGCM for the Indian ocean, Ocean Dynamics, 52, 133-151, 2002.

Haugen, V. E., G. Evensen, and O. M. Johannessen, Indian ocean circulation:
An integrated model and remote sensing study, J. Geophys. Res., 107, 11-1—
11-23, 2002a.

Haugen, V. E., O. M. Johannessen, and G. Evensen, Mesoscale modeling study
of the oceanographic conditions off the southwest coast of India, Proceedings
of Indian Academy of Sciences (Earth and Planetary Sciences, PORSEC 2000
special issue), 111, 321-338, 2002b.

Heemink, A. W., M. Verlaan, and A. J. Segers, Variance reduced ensemble
Kalman filtering, Mon. Weather Rev., 129, 1718-1728, 2001.

Houtekamer, P. L., and H. L. Mitchell, Data assimilation using an Ensemble
Kalman Filter technique, Mon. Weather Rev., 126, 796-811, 1998.

Houtekamer, P. L., and H. L. Mitchell, Reply, Mon. Weather Rev., 127, 1378-
1379, 1999.

Houtekamer, P. L., and H. L. Mitchell, A sequential ensemble Kalman filter for
atmospheric data assimilation, Mon. Weather Rev., 129, 123-137, 2001.

Houtekamer, P. L., and H. L. Mitchell, Ensemble Kalman filtering, @. J. R.
Meteorol. Soc., 131, 3269-3289, 2005.



Houtekamer, P. L., H. L. Mitchell, G. Pellerin, M. Buehner, M. Charron,
L. Spacek, and B. Hansen, Atmospheric data assimilation with an ensem-
ble Kalman filter: Results with real observations, Mon. Weather Rev., 133,
604-620, 2005.

Hunt, B., E. Kalnay, E. Kostelich, E. Ott, D. J. Patil, T. Sauer, I. Szunyogh,
J. A. Yorke, and A. V. Zimin, Four dimensional ensemble kalman filtering,
Tellus, Ser. A, 56A, 273-277, 2004.

Hunt, B. R., E. J. Kostelich, and I. Szunyogh, Efficient data assimilation for
spatiotemporal chaos: A local ensemble transform Kalman filter, Physica D,
230, 112-126, 2007.

Jafarpour, B., and D. B. McLaughlin, History matching with an ensemble
Kalman filter and discrete cosine parameterization, SPE 108761, 2007.

Johannessen, O. M., S. Sandven, A. D. Jenkins, D. Durand, L. H. Pettersson,
H. E. G. Evensen, and T. Hamre, Satellite earth observation in operational
oceanography, Coastal Engineering, 41, 155-176, 2000.

Johns, C. J., and J. Mandel, A two-stage ensemble Kalman filter for smooth
data assimilation, Environ. Ecol. Stat., 15, 101-110, 2007.

Kalman, R. E., A new approach to linear filter and prediction problems, J. Ba-
sic. Eng., 82, 35-45, 1960.

Kalnay, E., H. Li, T. Miyoshi, S.-C. Yang, and J. Ballabrera-Poy, 4D-Var or
Ensemble Kalman Filter?, Tellus, Ser. A, 59, 758773, 2007.

Kepert, J. D., On ensemble representation of the observation-error covariance
in the ensemble Kalman filter, Ocean Dynamics, 6, 561-569, 2004.

Keppenne, C. L., Data assimilation into a primitive-equation model with a
parallel ensemble Kalman filter, Mon. Weather Rev., 128, 1971-1981, 2000.

Keppenne, C. L., and M. Rienecker, Initial Testing of a Massively Parallel En-
semble Kalman Filter with the Poseidon Isopycnal Ocean General Circulation
Model, Mon. Weather Rev., 130, 2951-2965, 2002.

Keppenne, C. L., and M. Rienecker, Assimilation of temperature into an isopy-
cnal ocean general circulation model using a parallel ensemble Kalman filter,
J. Marine. Sys., 40-41, 363-380, 2003.

Keppenne, C. L., M. Rienecker, N. P. Kurkowski, and D. A. Adamec, En-
semble Kalman filter assimilation of temperature and altimeter data with
bias correction and application to seasonal prediction, Nonlinear Processes in
Geophysics, 12, 491-503, 2005.

Khare, S. P., J. L. Anderson, T. J. Hoar, and D. Nychka, An investigation
into the application of an ensemble Kalman smoother to high-dimensional
geophysical systems , Tellus, 60A, 97-112, 2008.



Kim, S., G. L. Eyink, J. M. Restrepo, F. J. Alexander, and G. Johnson, En-
semble filtering for nonlinear dynamics, Mon. Weather Rev., 131, 25862594,
2003.

Kivman, G. A., Sequential parameter estimation for stochastic systems, Non-
linear Processes in Geophysics, 10, 253-259, 2003.

Lawson, W. G., and J. A. Hansen, Implications of stochastic and deterministic
filters as ensemble-based data assimilation methods in varying regimes of error
growth, Mon. Weather Rev., 132, 1966-1981, 2004.

Leeuwenburgh, O., Assimilation of along-track altimeter data in the Tropical
Pacific region of a global OGCM ensemble, Q. J. R. Meteorol. Soc., 151,
2455-2472, 2005.

Leeuwenburgh, O., Validation of an EnKF system for OGCM initialization
assimilating temperature, salinity, and surface height measurements, Mon.
Weather Rev., 135, 125-139, 2007.

Leeuwenburgh, O., Estimation and correction of surface wind-stress bias in the
Tropical Pacific with the Ensemble Kalman Filter, Tellus, 135, 1-12, 2008.

Leeuwenburgh, O., G. Evensen, and L. Bertino, The impact of ensemble filter
definition on the assimilation of temperature profiles in the Tropical Pacific,
Q. J. R. Meteorol. Soc., 131, 3291-3300, 2005.

Lermusiaux, P. F. J., Evolving the subspace of the three-dimensional ocean
variability: Massachusetts Bay, J. Marine. Sys., 29, 385-422, 2001.

Lermusiaux, P. F. J., and A. R. Robinson, Data assimilation via error subspace
statistical estimation. Part I: Theory and schemes, Mon. Weather Rev., 127,
1385-1407, 1999a.

Lermusiaux, P. F. J., and A. R. Robinson, Data assimilation via error subspace
statistical estimation. Part II: Middle Atlantic Bight shelfbreak front simula-
tions and ESSE validation, Mon. Weather Rev., 127, 1408-1432, 1999b.

Li, G., and A. C. Reynolds, An iterative ensemble Kalman filter for data assim-
ilation, SPE 109808, 2007.

Lisater, K. A., J. Rosanova, and G. Evensen, Assimilation of ice concentra-
tion in a coupled ice-ocean model, using the ensemble Kalman filter, Ocean
Dynamics, 53, 368-388, 2003.

Liseeter, K. A., G. Evensen, and S. Laxon, Assimilating synthetic cryosat sea
ice thickness in a coupled ice-ocean model, J. Geophys. Res., 112, C07,023,
2007.

Liu, N., and D. S. Oliver, Ensemble Kalman filter for automatic history match-
ing of geologic facies, J. Petroleum Sci. and Eng., 47, 147-161, 2005a.



Liu, N., and D. S. Oliver, Critical evaluation of the ensemble Kalman filter
on history matching of geologic facies, SPE reservoir simulation symposium
(SPE 92867), 2005b.

Lorenc, A. C., The potential of the ensemble Kalman filter for NWP—a com-
parison with 4D-Var, Q. J. R. Meteorol. Soc., 129, 3183-3203, 2003.

Lorentzen, R. J., G. Naevdal, and A. C. V. M. Lage, Tuning of parameters
in a two-phase flow model using an ensemble Kalman filter, Int. Jour. of
Multiphase Flow, 29, 1283-1309, 2003.

Lorentzen, R. J., G. Naevdal, B. Vallés, A. M. Berg, and A.-A. Grimstad, Anal-
ysis of the ensemble Kalman filter for estimation of permeability and porosity
in reservoir models, SPE 96375, 2005.

Mackenzie, D., Ensemble kalman filters bring weather models up to date, STAM
News, 36, 1-4, 2003.

Madsen, H., and R. Canizares, Comparison of extended and ensemble Kalman
filters for data assimilation in coastal area modelling, Int. J. Numer. Meth.
Fluids, 31, 961-981, 1999.

Majumdar, S. J., C. H. Bishop, B. J. Etherton, I. Szunyogh, and Z. Toth, Can
an ensemble transform Kalman filter predict the reduction in forecast-error
variance produced by targeted observations?, Q. J. R. Meteorol. Soc., 127,
2803-2820, 2001.

Majumdar, S. J., C. H. Bishop, B. J. Etherton, and Z. Toth, Adaptive Sam-
pling with the Ensemble Transform Kalman Filter. Part II: Field Program
Implementation, Mon. Weather Rev., 130, 13561369, 2002.

Mendoza, O. B., B. D. Moor, and D. S. Bernstein, Data assimilation for mag-
netohydrodynamics systems, J. Comput. Appl. Math., 189, 242-259, 2006.

Mezzadri, F., How to generate random matrices from the classical compact
groups, Notices of the AMS, 54, 592—604, 2007.

Miller, R. N., and L. L. Ehret, Ensemble generation for models of multimodal
systems, Mon. Weather Rev., 130, 2313-2333, 2002.

Miller, R. N., E. F. Carter, and S. T. Blue, Data assimilation into nonlinear
stochastic models, Tellus, Ser. A, 51, 167-194, 1999.

Mitchell, H. L., and P. L. Houtekamer, An adaptive Ensemble Kalman Filter,
Mon. Weather Rev., 128, 416-433, 2000.

Mitchell, H. L., P. L. Houtekamer, and G. Pellerin, Ensemble size, and model-
error representation in an Ensemble Kalman Filter, Mon. Weather Rev., 150,
2791-2808, 2002.



Moradkhani, H., S. Sorooshian, H. V. Gupta, and P. R. Houser, Dual state-
parameter estimation of hydrological models using ensemble Kalman filter,
Advances in Water Resources, 28, 135-147, 2005.

Neevdal, G., T. Mannseth, and E. Vefring, Near well reservoir monitoring
through ensemble Kalman filter, Proceeding of SPE/DOE Improved Oil re-
covery Symposium (SPE 75235), 2002.

Neevdal, G., L. M. Johnsen, S. I. Aanonsen, and E. Vefring, Reservoir monitor-
ing and continuous model updating using the ensemble Kalman filter, SPE
Annual Technical Conference and Exhibition (SPE 84372), 2003.

Natvik, L. J., and G. Evensen, Assimilation of ocean colour data into a bio-
chemical model of the North Atlantic. Part 1. Data assimilation experiments,
J. Marine. Sys., 40-41, 127-153, 2003a.

Natvik, L. J., and G. Evensen, Assimilation of ocean colour data into a bio-
chemical model of the North Atlantic. Part 2. Statistical analysis, J. Marine.
Sys., 40-41, 155-169, 2003b.

Natvik, L.-J., M. Eknes, and G. Evensen, A weak constraint inverse for a zero
dimensional marine ecosystem model, J. Marine. Sys., 28, 19-44, 2001.

Nerger, L., W. Hiller, and J. Schréter, A comparison of error subspace Kalman
filters, Tellus, 57A, 715-735, 2005.

Nohara, D., and H. Tanaka, Development of prediction model using ensemble
forecast assimilation in nonlinear dynamical system, J. Meteor. Soc. Japan,
82, 167-178, 2004.

Oke, P. R., A. Schiller, D. A. Griffin, and G. B. Brassington, Ensemble data
assimilation for an eddy-resolving ocean model of the Autralian region, Q. J.
R. Meteorol. Soc., 131, 3301-3311, 2005.

Oke, P. R., P. Sakov, and S. P. Corney, Impacts of localization in the EnKF and
EnOI: Experiments with a small model, Ocean Dynamics, 57, 32—45, 2007.

Oke, P. R., G. B. Brassington, D. A. Griffin, and A. Schiller, The Bluelink ocean
data assimilation system (BODAS), Ocean Modelling, 21, 46-70, 2008.

Ott, E., B. Hunt, I. Szunyogh, A. V. Zimin, E. Kostelich, M. Corazza, E. Kalnay,
D. J. Patil, and J. A. Yorke, A local ensemble Kalman filter for atmospheric
data assimilation, Tellus, Ser. A, 56A, 415-428, 2004.

Pham, D. T., Stochastic methods for sequential data assimilation in strongly
nonlinear systems, Mon. Weather Rev., 129, 1194-1207, 2001.

Pham, D. T., J. Verron, and M. C. Roubaud, A singular evolutive extended
Kalman filter for data assimilation in oceanography, J. Marine. Sys., 16,
323-340, 1998.



Reichle, R. H., D. B. McLaughlin, and D. Entekhabi, Hydrologic data assim-
ilation with the ensemble Kalman filter, Mon. Weather Rev., 130, 103-114,
2002.

Rozier, D., F. Birol, E. Cosme, P. Brasseur, J. M. Brankart, and J. Verron, A
reduced-order kalman filter for data assimilation in physical oceanography,
SIAM Review, 49, 449-465, 2007.

Sakov, P., and P. R. Oke, Implications of the form of the ensemble transform in
the ensemble square root filters, Mon. Weather Rev., 136, 1042-1053, 2008a.

Sakov, P., and P. R. Oke, A deterministic formulation of the ensemble Kalman
filter: an alternative to ensemble square root filters, Tellus, Ser. A, 60, 361—
371, 2008b.

Skjervheim, J.-A., G. Evensen, S. I. Aanonsen, B. O. Ruud, and T. A. Johansen,
Incorporating 4D seismic data in reservoir simulatuion models using ensemble
Kalman filter, SPE 95789, 2005.

Snyder, C., and F. Zhang, Assimilation of simulated doppler radar observations
with an ensemble Kalman filter, Mon. Weather Rev., 131, 1663-1677, 2003.

Szunyogh, I., E. J. . Kostelich, G. Gyarmati, D. J. Patil, B. R. Hunt, E. Kalnay,
E. Ott, and J. A. Yorke, Assessing a local ensemble Kalman filter: perfect
model experiments with the National Centers for Environmental Prediction
global model, Tellus, Ser. A, 57, 528-545, 2005.

Szunyogh, 1., E. J. . Kostelich, G. Gyarmati, E. Kalnay, B. R. Hunt, E. Ott,
E. Satterfield, and J. A. Yorke, A local ensemble transform Kalman filter data
assimilation system for the NCEP global model, Tellus, Ser. A, 60, 113-130,
2008.

Thulin, K., G. Li, S. I. Aanonsen, and A. C. Reynolds, Estimation of initial
fluid contacts by assimilation of production data with EnKF, SPE 109975,
2007.

Tippett, M. K., J. L. Anderson, C. H. Bishop, T. M. Hamill, and J. S. Whitaker,
Ensemble square-root filters, Mon. Weather Rev., 131, 1485-1490, 2003.

van Leeuwen, P. J., The time mean circulation in the Agulhas region determined
with the ensemble smoother, J. Geophys. Res., 104, 1393-1404, 1999a.

van Leeuwen, P. J., Comment on “Data assimilation using an ensemble Kalman
filter technique”, Mon. Weather Rev., 127, 6, 1999b.

van Leeuwen, P. J.; An ensemble smoother with error estimates, Mon. Weather
Rev., 129, 709728, 2001.

van Leeuwen, P. J., A variance-minimizing filter for large-scale applications,
Mon. Weather Rev., 131, 2071-2084, 2003.

10



van Leeuwen, P. J., and G. Evensen, Data assimilation and inverse methods
in terms of a probabilistic formulation, Mon. Weather Rev., 124, 28982913,
1996.

van Loon, M., P. J. H. Builtjes, and A. J. Segers, Data assimilation of ozone
in the atmoshperic transport chemestry model LOTUS, Environmental Mod-
elling and Software, 15, 603-609, 2000.

Verlaan, M., and A. W. Heemink, Nonlinearity in data assimilation applications:
A practical method for analysis, Mon. Weather Rev., 129, 1578-1589, 2001.

Wan, L., J. Zhu, L. Bertino, and H. Wang, Initial ensemble generation and
validation for ocean data assimilation using HYCOM in the Pacific, Ocean
Dynamics, 53, 368-388, 2003.

Wang, X., and C. H. Bishop, A comparison of breeding and ensemble transform
Kalman filter ensemble forecast schemes, J. Atmos. Sci., 60, 1140-1158, 2003.

Wang, X., and C. H. Bishop, Improvement of ensemble reliability with a new
dressing kernel, Q. J. R. Meteorol. Soc., 131, 965-986, 2005.

Wen, X.-H., and W. H. Chen, Real time reservoir model updating using the
ensemble Kalman filter, SPE reservoir simulation symposium (SPE 92991),
2005.

Whitaker, J. S., and T. M. Hamill, Ensemble data assimilation without per-
turbed observations, Mon. Weather Rev., 130, 1913-1924, 2002.

Whitaker, J. S., T. M. Hamill, X. Wei, Y. Song, and Z. Toth, Ensemble data
assimilation with the NCEP global forecast system, Mon. Weather Rev., 136,
463-482, 2008.

Winther, N. G., and G. Evensen, A hybrid coordinate ocean model for shelf sea
simulation, Ocean Modelling, 13, 221-237, 2006.

Winther, N. G., Y. G. Morel, and G. Evensen, Efficiency of high order numerical
schemes for momentum advection, J. Marine. Sys., 67, 31-46, 2007.

Zafari, M., and A. Reynolds, Assessing the uncertainty in reservoir description
and performance predictions with the ensemble Kalman filter, SPE 95750,
2005.

Zang, X., and P. Malanotte-Rizzoli, A comparison of assimilation results from
the ensemble Kalman filter and a reduced-rank extended Kalman filter, Non-
linear Processes in Geophysics, 10, 477-491, 2003.

Zhang, F., C. Snyder, and J. Sun, Impacts of initial estimate and observation
availability on convective-scale data assimilation with an ensemble Kalman
filter, Mon. Weather Rev., 182, 1238-1253, 2004.

11



Zhang, S., M. J. Harrison, A. T. Wittenberg, A. Rosati, J. L. Anderson, and
V. Balaji, Initialization of an ENSO forecast system using a parallelized en-
semble filter, Mon. Weather Rev., 133, 3176-3201, 2005.

Zheng, F., and J. Zhu, Balanced multivariate model errors of an intermediate
coupled model for ensemble kalman filter data assimilation, J. Geophys. Res.,
118, C07,002, 2008.

Zhou, Y., D. McLaughlin, and D. Entekhabi, An ensemble-based smoother with
retrospectively updated weights for highly nonlinear systems, Mon. Weather
Rew., 135, 186-202, 2007.

Zou, Y., and R. Ghanem, A multiscale data assimilation with the ensemble
Kalman filter, Multiscale Model. Simul., 8, 131-150, 2004.

Zupanski, M., I. M. Navon, and D. Zupanski, The Maximum Likelihood Ensem-
ble Filter as a non-differentiable minimization algorithm, Q. J. R. Meteorol.
Soc., 134, 1039-1050, 2008.

12



