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The optimal recursive predictor of xt can be written as 

Where K, the “Kalman gain” is 

And p, the expected mean square error is 

NOTE:  The system of equations is closed by:  

• first running the filter for        (with                       constant)  

•   
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Photochemical modeling
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“Fractional 
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Improvement” 

Kalman Filter predictor bias correction

Abbotsford, 9-15 August 2004

Delle Monache et al., Journal of Geophysical Research (2006b) 
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KF results: Chilliwack          

ENSEMBLE 
MEMBERS

ENSEMBLE 
MEAN OBSCRMSE



26 



27 

Error-ratio sensitivity tests          
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