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Outline

� Introduction and notation
� One-dimensional linear problem: a simple example

� Extension to multi-dimensional problems
� Data assimilation techniques

� Sequential methods
� Variational (smoother) methods
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What is data assimilation?

Data assimilation aims to combine available information (data)
with a numerical model while taking into account any possible
uncertainties

Figure 1: Courtesy of Aneesh Subramanian
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What can one do with data assimilation?

July 16, 2024 4 / 54



Weather forecasting
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Improved ocean state reconstruction
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