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Abstract This paper presents a comparison of two reduced-
order, sequential, and variational data assimilation methods:
the singular evolutive extended Kalman filter (SEEK) and
the reduced 4D-Var (R-4D-Var). A hybridization of the two,
combining the variational framework and the sequential
evolution of covariance matrices, is also preliminarily
investigated and assessed in the same experimental condi-
tions. The comparison is performed using the twin-exper-
iment approach on a model of the tropical Pacific domain.
The assimilated data are simulated temperature profiles at the
locations of the TAO/TRITON array moorings. It is shown
that, in a quasilinear regime, both methods produce similarly
good results. However, the hybrid approach provides
slightly better results and thus appears as potentially fruitful.
In a more nonlinear regime, when tropical instability waves
develop, the global nature of the variational approach helps
control model dynamics better than the sequential approach
of the SEEK filter. This aspect is probably enhanced by the
context of the experiments in that there is a limited amount of
assimilated data and no model error.

Keywords Ocean data assimilation - Reduced-order
method - 4D-Var - SEEK - Hybrid method -
Tropical Pacific Ocean

1 Introduction

Operational oceanography is an emerging field of activity
that is concerned with real-time monitoring and prediction of
the physical and biogeochemical state of oceans and regional
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seas. Operational ocean prediction systems have been made
feasible by the concomitance of several elements: the
emergence of relatively reliable numerical models and of
appropriate computing capabilities, the establishment of
global ocean observation systems, and the progress achieved
in data assimilation techniques. It is the latter of these
advances that is addressed in this paper. In the geophysical
context, data assimilation methods face a number of specific
difficulties. In particular, due to the very large dimensions of
the systems, the computational burden and the prescription
of adequate error statistics are critical issues. In addition,
there is a need to improve methods in the case of nonlinear
systems and/or non-Gaussian statistics.

Data assimilation methods are generally classified into
two groups according to the approach used: the sequential
approach, based on the statistical estimation theory and the
Kalman filter, and the variational approach (4D-Var), built
from the optimal control theory. It is well known that the
4D-Var and Kalman filter approaches provide the same
solution, at the end of the assimilation period, for perfect
and linear models. These approaches are however different
mainly because the model is seen as a strong constraint in
the 4D-Var approach and as a weak constraint in the
sequential approach. In addition, the specification and time
evolution of the error statistics, the length and structure of
the forecast—analysis cycles, and the temporal use of
observations may be quite different. In practice, due
especially to nonlinearity, these differences can result in
significant discrepancies between the solutions provided
by the two approaches.

The full Kalman filter cannot be used in actual
geophysical systems because specifying of the error
covariance matrices is difficult and also involves huge
computational costs and impractical matrix handling. The
need to circumvent these difficulties has led to the
development of reduced-order Kalman filters. Here, order
reduction consists in reducing the size of the background
error covariance matrix by selecting a number of directions
in the state space along which the error variability is
assumed to lie. In recent years, this approach has given
birth in particular to the ensemble Kalman filter (EnKF)



(Evensen 1994), the reduced-rank square-root (RRSQRT)
filter (Verlaan and Heemink 1997), the singular evolutive
extended Kalman (SEEK) filter (Pham et al. 1998; Verron
et al. 1999), and the error subspace statistical estimation
method (Lermusiaux and Robinson 1999). These four
methods basically differ in their strategies to approximate
the error covariance matrix and/or the way in which they
propagate the state error statistics. In the EnKF, the error
statistics are propagated using a statistically relevant
ensemble of states. The forecast error covariance matrix
is not given explicitly. The SEEK and RRSQRT filters are
based on a truncation of an eigendecomposition of the error
covariance matrix, and partly differ in their initial choice of
the approximate low-rank matrix, and with respect to its
time evolution. The SEEK takes advantage of the fact that
the ocean is a dynamic system with an attractor and is not
intended to make corrections in directions perpendicular to
the attractor, which are naturally attenuated by the system.
In this paper, the SEEK filter is chosen.

The variational 4D-Var method has long been used in
meteorology (e.g., Rabier et al. 1998) and has been applied
to several operational forecasting systems in its incremental
form (Courtier et al. 1994), a form that is particularly suited
to nonlinear systems. It has also been developed for
oceanographic situations (e.g., Greiner et al. 1998a,b;
Vialard et al. 2003; Weaver et al. 2003). The method is
costly and involves complex software development for the
tangent linear and adjoint models. As with sequential
estimation, lack of knowledge concerning the error statis-
tics leads to the use of approximations and models for the
background error covariance matrix. To solve the problem,
the order reduction procedure can also be used for the 4D-
Var to build the reduced 4D-Var (Blayo et al. 1998). This
has been tested in a realistic configuration by Robert et al.
(2005). In the reduced 4D-Var, the control parameter
(namely, the initial condition) now belongs to a low-
dimension space, and the background error covariance
matrix can thus also be expressed using this subspace. The
incremental reduced 4D-Var (hereafter R-4D-Var) is
therefore the variational approach chosen here.

A major advantage of the 4D-Var assimilation is the
simultaneous and consistent use of the whole observational
dataset over the assimilation time window, and the
optimization of the model trajectory is thus based on the
global processing of these observations. A serious draw-
back however is that the background error statistics are
often constant over this assimilation time window in actual
applications. These characteristics are somewhat reversed
with the Kalman filter: observations are processed
sequentially, and are often grouped in actual applications
(which means that they are not generally processed at the
exact time of observation), but the state error statistics can
be propagated from one assimilation cycle to the next. To
benefit from the advantages of each of both approaches,
Veersé et al. (2000) proposed a hybrid algorithm that
combines the analysis performed by the variational
approach with the state error propagation of the SEEK
filter. This hybrid approach is the third type of data
assimilation algorithm that is studied here.
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The main objective of this study is to compare these three
types of reduced-order data assimilation approaches. Note
that in the reduced-order framework, the error subspaces
can be built using the same method (the choice of the basis
can be the same) and the initial subspaces will be identical.
The comparison is conducted using the twin-experiment
approach, in which the data assimilated are synthetic and
obtained from a free run of the model. Data and model are
therefore entirely consistent, and the assimilation is
artificially facilitated as far as the model error and data
error characteristics are concerned. Given the current levels
of observation, this approach was considered to be the only
possible way to conduct a methodological comparison
because the ocean is not sufficiently well observed for a real
comparison exercise to be meaningful. This will clearly be
the next step following the present work.

To our knowledge, the present study is one of the first
attempts to compare these two methods using exactly the
same configuration. Because the model used in this study is
(weakly) nonlinear and the system is of large dimension,
the results obtained by both methods should not be
expected to be the same. The region chosen for the
experiments is the tropical Pacific Ocean. The large-scale
ocean dynamics in this region is weakly nonlinear except
for the tropical instability waves (TIWs) that develop in the
eastern Pacific and propagate along the equator, becoming
increasingly intense from mid-June/early July. The tropical
Pacific Ocean was chosen because it is one of the best-
observed regions of the world ocean, thanks to the TOGA
program and the TAO mooring network in particular. In
addition, many numerical studies have been performed in
this area and, as a result, direct, tangent linear and adjoint
models have been reasonably well validated.

The article is organized as follows: in the next section
(Section 2), we detail the methods used, introducing in
particular the hybrid approach. Then, we describe the
configuration of the twin-experiment framework
(Section 3). Finally, we present the main results obtained
in each case (Section 4), followed by conclusions and
discussion (Section 5).

2 The reduced-order approach

This section provides details of the different reduced-
order methods used in our experiments. In the following,
the notations proposed by Ide et al. (1997) are used. The
superscripts a, b, f, and T represent, respectively, the
analysis, background, forecast, and mathematical trans-
pose sign.

In the full dimension space, error covariances are
unknown and must be modeled. However, this is challeng-
ing for complex oceanic systems because the state vector
contains several physical quantities (velocity, temperature,
and salinity), many different spatial scales interact, and is
very large (it commonly reaches n = 10® components).
One way to try to overcome these difficulties is to consider
that most of the variance can be retained within a low-
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dimension space, spanned by a basis of a limited number of
vectors. The error covariance matrix can then be
approximated by a low-rank matrix, considering only this
reduced space. To make the reduction computationally
efficient, the number of retained vectors » must be small
with respect to the number of degrees of freedom of the
system ( < n ). To make the data assimilation effective,
however, the subspace must adequately represent the main
directions of error propagation in the system. This type of
order reduction is used in both the sequential method
(SEEK filter) and the variational approach (R-4D-Var).

2.1 Definition of the subspace

In our experiment, an EOF basis is chosen to span the error
subspace and will be used both for the SEEK filter and R-
4D-Var implementations. This means that we assume that
the variability of the model state vector is representative of
the variability of the background error, which is indeed
verified in the present context of twin experiments (i.e.,
with no model error). Other bases can however be thought
of for building this subspace, such as Lyapunov, singular,
or breeding vectors (Durbiano 2001), but EOFs have
proved to be efficient in the present context probably
because they take into account the nonlinearity of the
model dynamics and also because their covariance matrix
is relatively well known.

The model solution, obtained from a previous numerical
simulation, is sampled, and a multivariate EOF analysis of
the resulting p three-dimensional state vectors (x(¢), .. .,
x(t,)) is performed. It should be remembered that this
analysis aims at determining the main directions of var-
iability of the model sample, which leads to diagonalizing
the empirical covariance matrix X X7, where X = [©: ST

1 1 &
X,), withX;(i) =—[x(¢) — x|, x=-— x(t) and o2,

») (1) = - [x(y) = X p; () ;
is the empirical variance of the i -th component of the state

p

1 . .
vector: 07 = — g (X;(i))*. The inner product is the usual
P =
Jj=1
one for a state vector containing several physical quantities
expressed in different units:

n

<X X = 30 (x(6) — %), (x() - %),

i=1 i

(D

Because the size p of the sample is generally much smaller
than the size n of the model state vector, the actual
diagonalization is performed on the p x p matrix XX
rather than on the n x n matrix XX (it is well known that
those two matrices have the same spectrum). This
diagonalization leads to a set of orthonormal eigenvectors
(Ly,...,L,) corresponding to eigenvalues A\ > ... >
Ap, > 0. Because trajectories are computed with the free
model, these modes represent their variability over the whole
sampled period.

Ifthe background error ez is modeled as spanned by the »

first EOFs: ez = ijLj = Lw, then its covariance ma-
j=1

trix is modeled by B, = E(Lww'L") = LE(ww')L’,

which is  approximated by B,=LA,L”  with

A, = diag(\j, ..., \.), because ); is the natural estimate

for the covariance of w;. The fraction of variability (or

“inertia”) which is conserved when retaining only the r

r P
first vectors is Z A/ Z A
=1 =

2.2 The sequential approach

In the sequential approach, the SEEK filter is used
following Pham et al. (1998) and Verron et al. (1999).
Each error covariance matrix is decomposed in a reduced
space in the form:

p =ss” )

The first estimate of the forecast error covariance matrix
P"g = Sosg is given by the EOF decomposition and can
thus be written as Pg =LA, L”.

The SEEK filter algorithm is composed of successive
analysis—forecast cycles. The analysis, at cycle %, is given
by:
xj = x, + K[y, — Hix] 3)

K. is the gain matrix, which minimizes the variance of the
analysis error and thus satisfies the following equation

(given that P’; = SQSQT):

Ki = S{T+ (HiS) 'Ry (Hisp) ' (His)'R, ()
The forecast, from cycle £ to k + 1, is obtained using the
model:

f
X1c+1

= My rp1[xp] (5)
During the analysis—forecast cycles, each error mode
evolves over time. The analysis error covariance is
evaluated directly at each analysis step as follows:
Pj = S{[T+ (HiS)) "Ry (HiS)I~'s ©)
In this formula, the diagnostic of the forecast error modes
depends on the formulation. With the “fixed basis” SEEK
filter, the forecast error modes are equal to the analysis
error modes at the previous cycle &:

SJIQH = SZ



With the “evolutive basis” SEEK filter, the forecast error
modes evolve with the fully nonlinear model:

Skl = MIx} + [S{],] — M[x{] j=1.r

This procedure makes it possible to follow the time
evolution of the model variability but increases the
computational cost by a factor of r. In the present study,
the implementation with a fixed basis is chosen.

2.3 The variational approach

As mentioned earlier, for the variational approach, a
reduced-order approximation of the incremental 4D-Var
algorithm (Courtier et al. 1994) has been used. In this al-
gorithm, we assimilate data available at different times ¢,
...,ty, and the initial condition at time #, is controlled
through an increment dx. The following cost function must
then be minimized:

J(6x) = = (6x)" B 'ox+

1

2

1 N

5Z(HiMiax — dy) "Ry (H; M;ox — dy)
i=1

(7
where 5x = x(t)) — x” is the increment, and x” the first
guess (or “background” value) for the model state at the
initial time #y. V]; is the tangent linear model between time
to and time #, H; is the linearized observation operator at
time ¢, and d; is the innovation vector d; = y? — H;M;x"
(y7 is the observation vector at time #; ).

Because of its size, the covariance matrix is never
explicitly calculated in the full 4D-Var method. The B
matrix is built as an operator composition to represent error
covariances, generally as Gaussian-like functions (Weaver
and Courtier 2001).

In the reduced-order approach, as proposed in
Section 2.1, the increment dx is looked for in a low-
dimension space spanned by the r»  first EOFs:

ox = Z w;L; = Lw, which results in the use of the low-
=1
rank covariance matrix B, = LA,L”. Formally, the same
cost function (Eq. 7) must be minimized (only the
expression of B and dx change), but the minimization
phase is performed on a very limited number of coefficients
wi, . .., w,.. When this reduced-order approach is compared
to the full 4D-Var algorithm using the same twin-experi-
ment framework as in the present paper, it is found that
only 10-15 iterations are needed to reach the minimum of
the cost function while almost 40 (and often more) are
necessary with the full 4D-Var (Robert et al. 2005). For the
assimilation of real data, however, designing a relevant
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reduced basis becomes a challenge because the model is no
longer perfect.

2.4 The hybrid method

These two reduced-order methods, SEEK filter and R-4D-
Var, present several similarities. In particular, the choice of
the initial error subspace can be exactly the same. However,
intrinsic differences remain. For example, for the SEEK
filter, the observations are unrealistically colocated in time
according to the analysis window (they are typically
gathered every 10 days), unlike the 4D-Var in which the
observations are correctly distributed over time throughout
the assimilation window (typically 1 month in this study). A
second fundamental difference is that, in the SEEK filter, the
error subspace evolves in time at every analysis step, which
makes it possible to follow the evolution of the error. In the
R-4D-Var approach, the initial subspace generally remains
constant during the assimilation period even if this period is
divided into successive time windows (e.g., 1 month) for the
validity of the tangent linear approximation.

In an attempt to combine the best features of both these
methods, Veersé et al. (2000) proposed a hybrid algorithm
using the 4D-Var and the SEEK smoother. This method,
developed only from a theoretical point of view, has never
been implemented in a real numerical configuration.

Although the theoretical context is slightly different
here, because Veersé et al. (2000) used a SEEK smoother
instead of a SEEK filter, we retained the idea of making the
covariance matrix B of the R-4D-Var evolve in time,
thanks to the SEEK filter. The following hybrid algorithm
can thus be proposed:

— Initialize B = Pfo using the » first vectors provided
by an EOF analysis.

— Perform R-4D-Var and SEEK filter assimilations on
successive time windows. In the present implementation,
these windows are 1 month long. R-4D-Var processes
this window in one go. For the SEEK filter, because the
observations are artificially gathered every 10 days, three
analysis steps are performed during each window.

— At the end of each window, B is updated in the R-4D-
Var by the new value of P/ provided by the SEEK
filter, and the state vector ¥’ of the SEEK filter is
reinitialized using the final state provided by the R-4D-
Var at the end of the window.

The cost of this algorithm is the sum of the costs of both
methods.

3 Experiments
3.1 Configuration
As mentioned previously, we compared the different

assimilation methods in a unique configuration in the
tropical Pacific Ocean. The general ocean circulation in this
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area is weakly nonlinear, which was seen as a convenient
property for conducting a first comparison of the methods.

The numerical model used in the experiments is the OPA
model (Madec et al. 1998), in the so-called OPA-TDH
configuration (Vialard et al. 2002, 2003). The extent of the
domain is shown in Fig. 1. The horizontal grid of the model
is 1° in longitude and 0.5° in latitude at the equator,
stretched to reach 2° at the northern and southern limits of
the domain. The vertical grid is composed of 25 levels,
spaced at intervals ranging from 5 m at the surface to
1,000 m for the deepest levels.

Following Weaver et al. (2003) and Vialard et al. (2003),
the year 1993 was chosen as our simulation period. During
this year, the circulation of the tropical Pacific Ocean was
marked by the weak influence of the last El Nifio event (the
last big one occurred in 1982—-1983, while the ones in
1986-1987 and 1991-1992 had been weaker and the next
big one began only in 1997). The year 1993 can therefore
be seen as a “normal” year from a dynamical point of view
and was thus suitable for conducting a comparison of the
two different approaches. All experiments lasted for 1 year,
beginning on January 1, 1993. The winds used to force the
numerical model were based on both satellite ERS
measurements and in situ TAO winds (Menkes et al.
1998). The atmospheric heat fluxes came from ECMWF
data files (ERA 40).

3.2 Assimilation experiments

All the experiments discussed in this study are conducted
using the twin-experiment framework. The initial true state
is obtained from a previous simulation over year 1992 and
is used to generate a reference 1-year free run considered as
the truth. This solution is then sampled to generate
simulated temperature data. The distribution of these
simulated data is chosen as close as possible to the
distribution of the real TAO/TRITON array (Fig. 1) and
XBT profiles. Temperature is sampled from the surface
down to a depth of 500 m every 6 h. A Gaussian noise is
added to the simulated observations with a standard error
setat o7 = 0.5°C .

For the computation of the EOFs, the model state x
consists of four variables: temperature, salinity, and the two
horizontal components of velocity. A free-run experiment
trajectory is sampled over 1 year using a 2-day periodicity
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Fig. 1 TAO/TRITON array (http:/www.pmel.noaa.gov)

to build the covariance matrix. A large part of the total
variance is represented by a few EOFs: 80% for the first 13
EOFs and 92% for the first 30 EOFs.

Because the initial state used in the assimilation
experiments is not the correct one, we want to control an
error on the initial condition through data assimilation. This
error is more or less corrected naturally by the free run in
roughly 6 months, thanks to the forcings. After 6 months,
the error to be controlled is no longer an error on the initial
condition but mainly concerns the nonlinear dynamics of
the model.

In the R-4D-Var experiment, the error on the initial
condition is introduced via the background. For the initial
background state, we use the solution of the reference
simulation on April 1 (i.e., 3 months later than the true state).
For the SEEK filter, according to the theory, the initial state is
amean state calculated from the free run for the year 1993. In
both cases, the initial error between the assimilation
experiment and the reference run is large enough to make
the correction, provided by the data assimilation method,
significant. A third assimilation experiment using the hybrid
method presented previously was also performed. Finally, an
additional fourth simulation, without data assimilation and
using the same “false” initial condition as in the R-4D-Var
experiment, was also performed to help quantify the
efficiency of the assimilation.

Note that assimilating only temperature data at TAO
points represents a departure from most previous SEEK
filter analysis experiments. Surface fields like SSH are also
usually assimilated, considerably helping to constrain the
solution and acting more specifically on the dynamics.
Moreover, it should be noted that the limitation of the R-
4D-Var method arising from the fact that the model is a
strong constraint does not play a role in this study because
the model is supposed to be perfect in these twin
experiments.

For the variational approach, we used the OPAVAR
package, developed and validated by Weaver et al. (2003)
and Vialard et al. (2003), and for the SEEK filter
experiments, the SESAM package (Testut et al. 2001).

4 Results

The results shown below are presented for two different
periods, from January to June 1993 and from July to
December 1993. There are two main reasons for this: (1) In
such a quasilinear model and twin-experiment framework,
the model is naturally restored from the erroneous initial
condition over a time scale of some months; and (2)
physically, June is also the time of the onset of the
nonlinear TIWs in the eastern tropical Pacific Ocean.
Schematically, the first 6-month period concerns the
control of the error on the initial condition, while the
next 6-month period concerns the control of the nonlinear
dynamics in the system. In the latter period, the intensity of
TIWs begins to increase, a development that appears to
have considerable influence on data assimilation.
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4.1 January—June 1993

In this first time period, the error on the initial condition is
quite large, because the forcings of the model have not had
time to correct it, so that most of the work done by data
assimilation is to control the error on the initial condition.
Moreover, the dynamics is quite stable, and the EOFs
represent model variability perfectly. In this case, and as
would be expected from the purely linear and optimal
context, it can be observed in Fig. 2 that the assimilation
methods are almost equivalent. We can see that the
correction is substantial and that all methods provide
roughly the same solution. The three algorithms work well,
not only in terms of temperature misfit in the area of
observations but also at greater depths and for the other
variables, thanks to the multivariate nature of the EOFs.
This can be seen for example in Fig. 3.

Concerning the hybrid algorithm, a slightly lower level
of error is obtained as shown in Fig. 2, for example for
(u, v) variables. The diagnostic of the analysis and forecast
errors performed by the SEEK filter is correct with regard
to the dynamics. The solution is thus very good. Finally,
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this hybrid method succeeds in combining two intrinsic
aspects of the reduced-order methods, which leads to
slightly improved results. The fact that the improvement is
not more significant is because both the SEEK and R-4D-
Var methods already obtain excellent results in decreasing
the error.

4.2 July—December 1993

The second period starts in July, when the intensity of
TIWs increases significantly. The dynamics of these waves
is nonlinear. Because the first TAO point is quite distant
from the eastern coast, the TIWSs rise before the first data
point can see the change. In this case, it can take a
significant time (even more than 10 days, which is the
duration of the SEEK cycle) before the easternmost points
of the TAO array register these changes.

In addition, the error due to the initial condition is very
weak because the dynamics of the model has already
naturally corrected this error. Thus, the major part of the
remaining error is driven by the nonlinear dynamics of the
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Fig. 2 Absolute rms error obtained by each method during the first 6 months of simulation at 15 m depth. Solid line with +, free run; solid
line, R-4D-Var; dashed linewith o, SEEK filter; and dashed—dotted line, hybrid method
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ocean. As we can see in Fig. 4, the difference in SEEK filter simulation is mainly located in the eastern
temperature between the reference simulation and the basin, near the equator.

Fig. 4 Difference between
temperature field at 15 m depth
of the reference simulation and
of the SEEK filter simulation
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An important difference between the algorithms is their
sequential vs global processing of the observations.
Because the observations available during the whole
assimilation window are taken into account in the R-4D-
Var method, this approach can anticipate the propagation of
a physical phenomenon at this time scale. For example, the
TIWs rise in the eastern part of the basin and propagate
along the equator in roughly 1 month. When they become
more intense in early July, the variational system takes into
account observations of these waves in the analysis
conducted before their actual occurrence. This is not the
case in the SEEK filter because the analysis at the same
time takes into account only past observations. Conse-
quently, there is a time lag with this approach between the
occurrence of the physical phenomenon (the intensifica-
tion) and its integration into the analysis. This explains the
differences observed in Fig. 5 which concerns the eastern
part of the domain. The comparison is almost the same in
the western part (Fig. 6), but with a lower rms error level,
probably because more observations are available.

In that second period, the hybrid method continues to
draw advantages from the quality of the analysis of the
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R-4D-Var. However, because the evolution of its covari-
ance matrix provided by the SEEK filter is less accurate, the
hybrid method does not succeed in that case in providing
better results than the R-4D-Var (see Figs. 5 and 6).

5 Conclusions

This paper presents the results of a first comparison of three
reduced-order data assimilation methods implemented in a
model of the tropical Pacific Ocean. The first two methods,
the SEEK filter and the reduced-order 4Dd-Var are,
respectively, derived from the sequential and the varia-
tional approaches. The third method, combining the
features of the SEEK filter and the R-4Dd-Var, is a hybrid
version of the first two methods. To our knowledge, the
present study is probably one of the first side-by-side
implementations and comparisons of these techniques ever
made in a realistic context. Investigations are exploratory
in nature due to the complexity of the methodology and
more especially because simulations have been carried out
in a twin-experiment framework where no model error is

08 . . ' . . 0.2 ' r . ‘
HYBRID 0 HYBRID 0
o7 SEEK = ---- ' - SEEK =~ --- Komomme
- R-4DV R-4DV
08 4 oisf 1
05
04f 4 of ; 1
03
& S .
/ ke, -
02 X B x 005r H 4 ) i 4
LA ey 08 X AL K a3 oy, QI SN,
X PR ¢ * L, S
7 e’
X X
0.1 P B S b
. B O i . S Y - o &
o i i i i 0 i i i E— —
80 ) 100 110 120 130 140 150 80 90 100 110 120 130 140 150
a Temperature b Salinity
02 ' : . 0.2 . ; ‘
HYBRD 0o HYBRD 0
SEEK =~ --- Xomomme SEEK =~ --- A
R-4DV R-4DV
015 F . 1 oisf 1
A N
Koo, ,,.v_x X X,
L W ok -
0.1 ,"'X '\!‘k 0.1 . X kS
{ N / ¥ean
i e i "
7] X /
X f
X
" P
¥ ,—!
0.05 / 0.05 X
’/ /I
J
e — A —~ T N — ——— e~
0 Il 1 0 1 1

100 110 120

¢ Velocity u

130

100 110 120 150

d Velocity v

130
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present and data are simulated. In addition, only 1 year of
comparative simulations is performed. However, we
believe that the first results provide useful insights:

In a quasilinear regime, as expected from linear theory,
the three methods provide rather similar results in
reducing the initial condition system error. The hybrid
method provides slightly better results, which would
mean, as expected, that combining the evolution of
error covariance matrices and the variational analysis
is, at the very least, feasible and potentially fruitful (as
soon as further tuning is done).

In a regime where strong nonlinearities develop at
regional scales (corresponding to the onset of TIWs
within the eastern tropical Pacific), the 4Dd-Var
succeeds in keeping the error to a low level whereas
the SEEK filter, due to its sequential nature, fails to
fully control the increasing instability using the data
available. The hybrid method follows the divergent
nature of the SEEK filter in the first stages but, after
several weeks, resumes a more convergent path.

The twin-experiment setup entails obvious limits and
may influence the conclusions. The “no model error”
assumption may favor the variational solution because the
twin experiments are exactly within the “strong constraint”
variational framework. It also favors the performances of
all reduced-order methods because the reduced basis can be
built from a perfect reference simulation. With statistical
low-cost methods like the SEEK filter, the amount and the
nature of assimilated data are a key factor. The data used
in the present study mimic the real data that are acquired
from the TAO array in the Pacific, but this array poorly
samples the eastern Pacific Ocean. It is likely that with the
addition of some higher frequency complementary data
(such as altimetric data), the SEEK filter would behave
more satisfactorily [see, for example, Castruccio et al. 2006
(submitted)]. Preliminary experiments were also performed
with real TAO data, thus including model errors. In this
case, first results seem to indicate a much more balanced
behavior between the SEEK filter and the reduced
4Dd-Var.



Acknowledgements J.-M. Brankart and A. Weaver are gratefully
acknowledged for supplying, respectively, the SESAM and OPAVAR
packages and for providing support in using these tools. This work
has been supported by CNES and the MERCATOR project. Idopt is a
joint CNRS-INPG-INRIA-UJF research project.

References

Blayo E, Blum J, Verron J (1998) Assimilation variationnelle de
données en océanographie et réduction de la dimension de
I’espace de controle. Gauthier-Villars, pp 199-219

Courtier P, Thépaut JN, Hollingsworth A (1994) A strategy for
operational implementation of 4D-Var using an incremental
approach. Q J R Meteorol Soc 120:1367-1387

Durbiano S (2001) Vecteurs caractéristiques de modéles océaniques
pour la réduction d’ordre en assimilation de données. Mémoire
de Thése de Doctorat, LMC, UJF, Université de Grenoble I, 20
Décembre 2001

Evensen G (1994) Sequential data assimilation with a nonlinear
quasi-geostrophic model using Monte Carlo methods to
forecast error statistics. J Geophys Res 99:10143-10162

Greiner E, Arnault S, Morliére A (1998a) Twelve-monthly
experiments of 4D-variational assimilation in the tropical
Atlantic during 1987: Part 1: method and statistical results.
Prog Oceanogr 41:141-202

Greiner E, Arnault S, Morliére A (1998b) Twelve-monthly
experiments of 4D-variational assimilation in the tropical
Atlantic during 1987: Part 2: oceanographic interpretation.
Prog Oceanogr 41:203-247

Ide K, Courtier P, Ghil M, Loreanc AC (1997) Unified notation for
data assimilation: operational, sequential and variational. J
Meteor Soc Jpn 75:181-189

Lermusiaux PFJ, Robinson AR (1999) Data assimilation via error
subspace statistical estimation. Part I: theory and schemes. Mon
Weather Rev 127:1385-1407

Madec G, Delecluse P, Imbard M, Levy C (1998) OPA8.1 Ocean
General Circulation Model reference manual. Institut Pierre et
Simon Laplace (IPSL) technical report, 1998

633

Menkes C, Boulanger JP, Busalachi JP, Vialard J, Delecluse P,
McPhaden MJ, Hackert E, Grima N (1998) Impact of TAO vs.
ERS wind stresses onto simulations of the Tropical Pacific
Ocean during the 1993-1998 period by the OPA OGCM,
climate impact of scale interactions for the Tropical Ocean—
Atmosphere system. Euroclivar Workshop Report 13:46—48

Pham DT, Verron J, Roubaud MC (1998) A singular evolutive
extended Kalman filter for data assimilation in oceanography.
Inverse Probl 14:979-997

Rabier F, Thépaut JN, Courtier P (1998) Extended assimilation and
forecast experiments with a four-dimensional variational
assimilation system. Q J R Meteorol Soc 124:1861-1887

Robert C, Durbiano S, Blayo E, Verron J, Blum J, Le Dimet F-X
(2005) A reduced-order strategy for 4D-Var data assimilation. J
Mar Syst 57(1-2):70-82

Testut CE, Brankart JM, Parent L (2001) An integrated system of
sequential assimilation modules. SESAM2.0 reference manual.
MEOM-LEGI Tech. Rep, Univ. Joseph Fourier

Veersé F, Pham D-T, Verron J (2000) 4D-Var/SEEK: a consistent
hybrid variational-smoothing data assimilation method. Rap-
port de recherche INRIA, No. 3902

Verlaan M, Heemink AW (1997) Tidal flow forecasting using
reduced-rank square root filters. Stoch Hydrol Hydraul 11:349—
368

Verron J, Gourdeau L, Pham DT, Murtugudde R, Busalacchi AJ
(1999) An extended Kalman filter to assimilate satellite
altimeter data into a nonlinear numerical model of the tropical
Pacific Ocean: method and validation. J Geophys Res
1054:5441-5458 (March)

Vialard J, Menkes C, Anderson DLT, Alonso Balmaseda M (2002)
Sensitivity of Pacific Ocean Tropical instability waves to initial
conditions. J Phys Oceanogr 33:106-121

Vialard J, Weaver A, Anderson DLT, Delecluse P (2003) Three- and
four-dimensional variational assimilation with a general circu-
lation model of the tropical Pacific Ocean, part 2: physical
validation. Mon Weather Rev 131:1379-1395

Weaver A, Courtier P (2001) Correlation modelling on the sphere
using a generalized diffusion equation. Q J R Meteorol Soc
127:1815-1846

Weaver AT, Vialard J, Anderson DLT (2003) Three- and four-
dimensional variational assimilation with a general circulation
model of the Tropical Pacific Ocean, part 1: formulation,
internal diagnostics and consistency checks. Mon Weather Rev
131:1360-1378



	Comparison of reduced-order, sequential and variational data assimilation methods in the tropical Pacific Ocean
	Abstract
	Introduction
	The reduced-order approach
	Definition of the subspace
	The sequential approach
	The variational approach
	The hybrid method

	Experiments
	Configuration
	Assimilation experiments

	Results
	January–June 1993
	July–December 1993

	Conclusions
	References




<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (None)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJDFFile false
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 524288
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveEPSInfo true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
    /AardvarkPSMT
    /AceBinghamSH
    /AddisonLibbySH
    /AGaramond-Italic
    /AGaramond-Regular
    /AkbarPlain
    /Albertus-Bold
    /AlbertusExtraBold-Regular
    /AlbertusMedium-Italic
    /AlbertusMedium-Regular
    /AlfonsoWhiteheadSH
    /Algerian
    /AllegroBT-Regular
    /AmarilloUSAF
    /AmazoneBT-Regular
    /AmeliaBT-Regular
    /AmerigoBT-BoldA
    /AmerTypewriterITCbyBT-Medium
    /AndaleMono
    /AndyMacarthurSH
    /Animals
    /AnneBoleynSH
    /Annifont
    /AntiqueOlive-Bold
    /AntiqueOliveCompact-Regular
    /AntiqueOlive-Italic
    /AntiqueOlive-Regular
    /AntonioMountbattenSH
    /ArabiaPSMT
    /AradLevelVI
    /ArchitecturePlain
    /Arial-Black
    /Arial-BlackItalic
    /Arial-BoldItalicMT
    /Arial-BoldMT
    /Arial-ItalicMT
    /ArialMT
    /ArialMTBlack-Regular
    /ArialNarrow
    /ArialNarrow-Bold
    /ArialNarrow-BoldItalic
    /ArialNarrow-Italic
    /ArialRoundedMTBold
    /ArialUnicodeLight
    /ArialUnicodeLight-Bold
    /ArialUnicodeLight-BoldItalic
    /ArialUnicodeLight-Italic
    /ArrowsAPlentySH
    /ArrusBT-Bold
    /ArrusBT-BoldItalic
    /ArrusBT-Italic
    /ArrusBT-Roman
    /Asiana
    /AssadSadatSH
    /AvalonPSMT
    /AvantGardeITCbyBT-Book
    /AvantGardeITCbyBT-BookOblique
    /AvantGardeITCbyBT-Demi
    /AvantGardeITCbyBT-DemiOblique
    /AvantGardeITCbyBT-Medium
    /AvantGardeITCbyBT-MediumOblique
    /BankGothicBT-Light
    /BankGothicBT-Medium
    /Baskerville-Bold
    /Baskerville-Normal
    /Baskerville-Normal-Italic
    /BaskOldFace
    /Bauhaus93
    /Bavand
    /BazookaRegular
    /BeauTerrySH
    /BECROSS
    /BedrockPlain
    /BeeskneesITC
    /BellMT
    /BellMTBold
    /BellMTItalic
    /BenguiatITCbyBT-Bold
    /BenguiatITCbyBT-BoldItalic
    /BenguiatITCbyBT-Book
    /BenguiatITCbyBT-BookItalic
    /BennieGoetheSH
    /BerlinSansFB-Bold
    /BerlinSansFBDemi-Bold
    /BerlinSansFB-Reg
    /BernardMT-Condensed
    /BernhardBoldCondensedBT-Regular
    /BernhardFashionBT-Regular
    /BernhardModernBT-Bold
    /BernhardModernBT-BoldItalic
    /BernhardModernBT-Italic
    /BernhardModernBT-Roman
    /Bethel
    /BibiGodivaSH
    /BibiNehruSH
    /BKenwood-Regular
    /BlackadderITC-Regular
    /BlondieBurtonSH
    /BodoniBlack-Regular
    /Bodoni-Bold
    /Bodoni-BoldItalic
    /BodoniBT-Bold
    /BodoniBT-BoldItalic
    /BodoniBT-Italic
    /BodoniBT-Roman
    /Bodoni-Italic
    /BodoniMTPosterCompressed
    /Bodoni-Regular
    /BookAntiqua
    /BookAntiqua-Bold
    /BookAntiqua-BoldItalic
    /BookAntiqua-Italic
    /BookmanOldStyle
    /BookmanOldStyle-Bold
    /BookmanOldStyle-BoldItalic
    /BookmanOldStyle-Italic
    /BookshelfSymbolFive
    /BookshelfSymbolFour
    /BookshelfSymbolOne-Regular
    /BookshelfSymbolThree-Regular
    /BookshelfSymbolTwo-Regular
    /BookwomanDemiItalicSH
    /BookwomanDemiSH
    /BookwomanExptLightSH
    /BookwomanLightItalicSH
    /BookwomanLightSH
    /BookwomanMonoLightSH
    /BookwomanSwashDemiSH
    /BookwomanSwashLightSH
    /BoulderRegular
    /BradleyHandITC
    /Braggadocio
    /BrailleSH
    /BRectangular
    /BremenBT-Bold
    /BritannicBold
    /Broadview
    /Broadway
    /BroadwayBT-Regular
    /BRubber
    /Brush445BT-Regular
    /BrushScriptMT
    /BSorbonna
    /BStranger
    /BTriumph
    /BuckyMerlinSH
    /BusoramaITCbyBT-Medium
    /Caesar
    /CalifornianFB-Bold
    /CalifornianFB-Italic
    /CalifornianFB-Reg
    /CalisMTBol
    /CalistoMT
    /CalistoMT-Italic
    /CalligrapherRegular
    /CameronStendahlSH
    /Candy
    /CandyCaneUnregistered
    /CankerSore
    /CarlTellerSH
    /CarrieCattSH
    /CaslonOpenfaceBT-Regular
    /CassTaylorSH
    /CDOT
    /Centaur
    /CenturyGothic
    /CenturyGothic-Bold
    /CenturyGothic-BoldItalic
    /CenturyGothic-Italic
    /CenturyOldStyle-BoldItalic
    /CenturySchoolbook
    /CenturySchoolbook-Bold
    /CenturySchoolbook-BoldItalic
    /CenturySchoolbook-Italic
    /Cezanne
    /CGOmega-Bold
    /CGOmega-BoldItalic
    /CGOmega-Italic
    /CGOmega-Regular
    /CGTimes-Bold
    /CGTimes-BoldItalic
    /CGTimes-Italic
    /CGTimes-Regular
    /Charting
    /ChartreuseParsonsSH
    /ChaseCallasSH
    /ChasThirdSH
    /ChaucerRegular
    /CheltenhamITCbyBT-Bold
    /CheltenhamITCbyBT-BoldItalic
    /CheltenhamITCbyBT-Book
    /CheltenhamITCbyBT-BookItalic
    /ChildBonaparteSH
    /Chiller-Regular
    /ChuckWarrenChiselSH
    /ChuckWarrenDesignSH
    /CityBlueprint
    /Clarendon-Bold
    /Clarendon-Book
    /ClarendonCondensedBold
    /ClarendonCondensed-Bold
    /ClarendonExtended-Bold
    /ClassicalGaramondBT-Bold
    /ClassicalGaramondBT-BoldItalic
    /ClassicalGaramondBT-Italic
    /ClassicalGaramondBT-Roman
    /ClaudeCaesarSH
    /CLI
    /Clocks
    /ClosetoMe
    /CluKennedySH
    /CMBX10
    /CMBX5
    /CMBX7
    /CMEX10
    /CMMI10
    /CMMI5
    /CMMI7
    /CMMIB10
    /CMR10
    /CMR5
    /CMR7
    /CMSL10
    /CMSY10
    /CMSY5
    /CMSY7
    /CMTI10
    /CMTT10
    /CoffeeCamusInitialsSH
    /ColetteColeridgeSH
    /ColonnaMT
    /ComicSansMS
    /ComicSansMS-Bold
    /CommercialPiBT-Regular
    /CommercialScriptBT-Regular
    /Complex
    /CooperBlack
    /CooperBT-BlackHeadline
    /CooperBT-BlackItalic
    /CooperBT-Bold
    /CooperBT-BoldItalic
    /CooperBT-Medium
    /CooperBT-MediumItalic
    /CooperPlanck2LightSH
    /CooperPlanck4SH
    /CooperPlanck6BoldSH
    /CopperplateGothicBT-Bold
    /CopperplateGothicBT-Roman
    /CopperplateGothicBT-RomanCond
    /CopticLS
    /Cornerstone
    /Coronet
    /CoronetItalic
    /Cotillion
    /CountryBlueprint
    /CourierNewPS-BoldItalicMT
    /CourierNewPS-BoldMT
    /CourierNewPS-ItalicMT
    /CourierNewPSMT
    /CSSubscript
    /CSSubscriptBold
    /CSSubscriptItalic
    /CSSuperscript
    /CSSuperscriptBold
    /Cuckoo
    /CurlzMT
    /CybilListzSH
    /CzarBold
    /CzarBoldItalic
    /CzarItalic
    /CzarNormal
    /DauphinPlain
    /DawnCastleBold
    /DawnCastlePlain
    /Dekker
    /DellaRobbiaBT-Bold
    /DellaRobbiaBT-Roman
    /Denmark
    /Desdemona
    /Diploma
    /DizzyDomingoSH
    /DizzyFeiningerSH
    /DocTermanBoldSH
    /DodgenburnA
    /DodoCasalsSH
    /DodoDiogenesSH
    /DomCasualBT-Regular
    /Durian-Republik
    /Dutch801BT-Bold
    /Dutch801BT-BoldItalic
    /Dutch801BT-ExtraBold
    /Dutch801BT-Italic
    /Dutch801BT-Roman
    /EBT's-cmbx10
    /EBT's-cmex10
    /EBT's-cmmi10
    /EBT's-cmmi5
    /EBT's-cmmi7
    /EBT's-cmr10
    /EBT's-cmr5
    /EBT's-cmr7
    /EBT's-cmsy10
    /EBT's-cmsy5
    /EBT's-cmsy7
    /EdithDaySH
    /Elephant-Italic
    /Elephant-Regular
    /EmGravesSH
    /EngelEinsteinSH
    /English111VivaceBT-Regular
    /English157BT-Regular
    /EngraversGothicBT-Regular
    /EngraversOldEnglishBT-Bold
    /EngraversOldEnglishBT-Regular
    /EngraversRomanBT-Bold
    /EngraversRomanBT-Regular
    /EnviroD
    /ErasITC-Bold
    /ErasITC-Demi
    /ErasITC-Light
    /ErasITC-Medium
    /ErasITC-Ultra
    /ErnestBlochSH
    /EstrangeloEdessa
    /Euclid
    /Euclid-Bold
    /Euclid-BoldItalic
    /EuclidExtra
    /EuclidExtra-Bold
    /EuclidFraktur
    /EuclidFraktur-Bold
    /Euclid-Italic
    /EuclidMathOne
    /EuclidMathOne-Bold
    /EuclidMathTwo
    /EuclidMathTwo-Bold
    /EuclidSymbol
    /EuclidSymbol-Bold
    /EuclidSymbol-BoldItalic
    /EuclidSymbol-Italic
    /EuroRoman
    /EuroRomanOblique
    /ExxPresleySH
    /FencesPlain
    /Fences-Regular
    /FifthAvenue
    /FigurineCrrCB
    /FigurineCrrCBBold
    /FigurineCrrCBBoldItalic
    /FigurineCrrCBItalic
    /FigurineTmsCB
    /FigurineTmsCBBold
    /FigurineTmsCBBoldItalic
    /FigurineTmsCBItalic
    /FillmoreRegular
    /Fitzgerald
    /Flareserif821BT-Roman
    /FleurFordSH
    /Fontdinerdotcom
    /FontdinerdotcomSparkly
    /FootlightMTLight
    /ForefrontBookObliqueSH
    /ForefrontBookSH
    /ForefrontDemiObliqueSH
    /ForefrontDemiSH
    /Fortress
    /FractionsAPlentySH
    /FrakturPlain
    /Franciscan
    /FranklinGothic-Medium
    /FranklinGothic-MediumItalic
    /FranklinUnic
    /FredFlahertySH
    /Freehand575BT-RegularB
    /Freehand591BT-RegularA
    /FreestyleScript-Regular
    /Frutiger-Roman
    /FTPMultinational
    /FTPMultinational-Bold
    /FujiyamaPSMT
    /FuturaBlackBT-Regular
    /FuturaBT-Bold
    /FuturaBT-BoldCondensed
    /FuturaBT-BoldItalic
    /FuturaBT-Book
    /FuturaBT-BookItalic
    /FuturaBT-ExtraBlack
    /FuturaBT-ExtraBlackCondensed
    /FuturaBT-ExtraBlackCondItalic
    /FuturaBT-ExtraBlackItalic
    /FuturaBT-Light
    /FuturaBT-LightItalic
    /FuturaBT-Medium
    /FuturaBT-MediumCondensed
    /FuturaBT-MediumItalic
    /GabbyGauguinSH
    /GalliardITCbyBT-Bold
    /GalliardITCbyBT-BoldItalic
    /GalliardITCbyBT-Italic
    /GalliardITCbyBT-Roman
    /Garamond
    /Garamond-Antiqua
    /Garamond-Bold
    /Garamond-Halbfett
    /Garamond-Italic
    /Garamond-Kursiv
    /Garamond-KursivHalbfett
    /Garcia
    /GarryMondrian3LightItalicSH
    /GarryMondrian3LightSH
    /GarryMondrian4BookItalicSH
    /GarryMondrian4BookSH
    /GarryMondrian5SBldItalicSH
    /GarryMondrian5SBldSH
    /GarryMondrian6BoldItalicSH
    /GarryMondrian6BoldSH
    /GarryMondrian7ExtraBoldSH
    /GarryMondrian8UltraSH
    /GarryMondrianCond3LightSH
    /GarryMondrianCond4BookSH
    /GarryMondrianCond5SBldSH
    /GarryMondrianCond6BoldSH
    /GarryMondrianCond7ExtraBoldSH
    /GarryMondrianCond8UltraSH
    /GarryMondrianExpt3LightSH
    /GarryMondrianExpt4BookSH
    /GarryMondrianExpt5SBldSH
    /GarryMondrianExpt6BoldSH
    /GarryMondrianSwashSH
    /Gaslight
    /GatineauPSMT
    /Gautami
    /GDT
    /Geometric231BT-BoldC
    /Geometric231BT-LightC
    /Geometric231BT-RomanC
    /GeometricSlab703BT-Bold
    /GeometricSlab703BT-BoldCond
    /GeometricSlab703BT-BoldItalic
    /GeometricSlab703BT-Light
    /GeometricSlab703BT-LightItalic
    /GeometricSlab703BT-Medium
    /GeometricSlab703BT-MediumCond
    /GeometricSlab703BT-MediumItalic
    /GeometricSlab703BT-XtraBold
    /GeorgeMelvilleSH
    /Georgia
    /Georgia-Bold
    /Georgia-BoldItalic
    /Georgia-Italic
    /Gigi-Regular
    /GillSansBC
    /GillSans-Bold
    /GillSans-BoldItalic
    /GillSansCondensed-Bold
    /GillSansCondensed-Regular
    /GillSansExtraBold-Regular
    /GillSans-Italic
    /GillSansLight-Italic
    /GillSansLight-Regular
    /GillSans-Regular
    /GoldMinePlain
    /Gonzo
    /GothicE
    /GothicG
    /GothicI
    /GoudyHandtooledBT-Regular
    /GoudyOldStyle-Bold
    /GoudyOldStyle-BoldItalic
    /GoudyOldStyleBT-Bold
    /GoudyOldStyleBT-BoldItalic
    /GoudyOldStyleBT-Italic
    /GoudyOldStyleBT-Roman
    /GoudyOldStyleExtrabold-Regular
    /GoudyOldStyle-Italic
    /GoudyOldStyle-Regular
    /GoudySansITCbyBT-Bold
    /GoudySansITCbyBT-BoldItalic
    /GoudySansITCbyBT-Medium
    /GoudySansITCbyBT-MediumItalic
    /GraceAdonisSH
    /Graeca
    /Graeca-Bold
    /Graeca-BoldItalic
    /Graeca-Italic
    /Graphos-Bold
    /Graphos-BoldItalic
    /Graphos-Italic
    /Graphos-Regular
    /GreekC
    /GreekS
    /GreekSans
    /GreekSans-Bold
    /GreekSans-BoldOblique
    /GreekSans-Oblique
    /Griffin
    /GrungeUpdate
    /Haettenschweiler
    /HankKhrushchevSH
    /HarlowSolid
    /HarpoonPlain
    /Harrington
    /HeatherRegular
    /Hebraica
    /HeleneHissBlackSH
    /Helvetica
    /Helvetica-Bold
    /Helvetica-BoldOblique
    /Helvetica-Narrow
    /Helvetica-Narrow-Bold
    /Helvetica-Narrow-BoldOblique
    /Helvetica-Narrow-Oblique
    /Helvetica-Oblique
    /HenryPatrickSH
    /Herald
    /HighTowerText-Italic
    /HighTowerText-Reg
    /HogBold-HMK
    /HogBook-HMK
    /HomePlanning
    /HomePlanning2
    /HomewardBoundPSMT
    /Humanist521BT-Bold
    /Humanist521BT-BoldCondensed
    /Humanist521BT-BoldItalic
    /Humanist521BT-Italic
    /Humanist521BT-Light
    /Humanist521BT-LightItalic
    /Humanist521BT-Roman
    /Humanist521BT-RomanCondensed
    /IBMPCDOS
    /IceAgeD
    /Impact
    /Incised901BT-Bold
    /Incised901BT-Light
    /Incised901BT-Roman
    /Industrial736BT-Italic
    /Informal011BT-Roman
    /InformalRoman-Regular
    /Intrepid
    /IntrepidBold
    /IntrepidOblique
    /Invitation
    /IPAExtras
    /IPAExtras-Bold
    /IPAHighLow
    /IPAHighLow-Bold
    /IPAKiel
    /IPAKiel-Bold
    /IPAKielSeven
    /IPAKielSeven-Bold
    /IPAsans
    /ISOCP
    /ISOCP2
    /ISOCP3
    /ISOCT
    /ISOCT2
    /ISOCT3
    /Italic
    /ItalicC
    /ItalicT
    /JesterRegular
    /Jokerman-Regular
    /JotMedium-HMK
    /JuiceITC-Regular
    /JupiterPSMT
    /KabelITCbyBT-Book
    /KabelITCbyBT-Ultra
    /KarlaJohnson5CursiveSH
    /KarlaJohnson5RegularSH
    /KarlaJohnson6BoldCursiveSH
    /KarlaJohnson6BoldSH
    /KarlaJohnson7ExtraBoldCursiveSH
    /KarlaJohnson7ExtraBoldSH
    /KarlKhayyamSH
    /Karnack
    /Kartika
    /Kashmir
    /KaufmannBT-Bold
    /KaufmannBT-Regular
    /KeplerStd-Black
    /KeplerStd-BlackIt
    /KeplerStd-Bold
    /KeplerStd-BoldIt
    /KeplerStd-Italic
    /KeplerStd-Light
    /KeplerStd-LightIt
    /KeplerStd-Medium
    /KeplerStd-MediumIt
    /KeplerStd-Regular
    /KeplerStd-Semibold
    /KeplerStd-SemiboldIt
    /KeystrokeNormal
    /Kidnap
    /KidsPlain
    /Kindergarten
    /KinoMT
    /KissMeKissMeKissMe
    /KoalaPSMT
    /KorinnaITCbyBT-Bold
    /KorinnaITCbyBT-KursivBold
    /KorinnaITCbyBT-KursivRegular
    /KorinnaITCbyBT-Regular
    /KristenITC-Regular
    /Kristin
    /KunstlerScript
    /KyotoSong
    /LainieDaySH
    /LandscapePlanning
    /Lapidary333BT-Bold
    /Lapidary333BT-BoldItalic
    /Lapidary333BT-Italic
    /Lapidary333BT-Roman
    /Latha
    /LatinoPal3LightItalicSH
    /LatinoPal3LightSH
    /LatinoPal4ItalicSH
    /LatinoPal4RomanSH
    /LatinoPal5DemiItalicSH
    /LatinoPal5DemiSH
    /LatinoPal6BoldItalicSH
    /LatinoPal6BoldSH
    /LatinoPal7ExtraBoldSH
    /LatinoPal8BlackSH
    /LatinoPalCond4RomanSH
    /LatinoPalCond5DemiSH
    /LatinoPalCond6BoldSH
    /LatinoPalExptRomanSH
    /LatinoPalSwashSH
    /LatinWidD
    /LatinWide
    /LeeToscanini3LightSH
    /LeeToscanini5RegularSH
    /LeeToscanini7BoldSH
    /LeeToscanini9BlackSH
    /LeeToscaniniInlineSH
    /LetterGothic12PitchBT-Bold
    /LetterGothic12PitchBT-BoldItal
    /LetterGothic12PitchBT-Italic
    /LetterGothic12PitchBT-Roman
    /LetterGothic-Bold
    /LetterGothic-BoldItalic
    /LetterGothic-Italic
    /LetterGothicMT
    /LetterGothicMT-Bold
    /LetterGothicMT-BoldOblique
    /LetterGothicMT-Oblique
    /LetterGothic-Regular
    /LibrarianRegular
    /LinusPSMT
    /Lithograph-Bold
    /LithographLight
    /LongIsland
    /LubalinGraphMdITCTT
    /LucidaBright
    /LucidaBright-Demi
    /LucidaBright-DemiItalic
    /LucidaBright-Italic
    /LucidaCalligraphy-Italic
    /LucidaConsole
    /LucidaFax
    /LucidaFax-Demi
    /LucidaFax-DemiItalic
    /LucidaFax-Italic
    /LucidaHandwriting-Italic
    /LucidaSans
    /LucidaSans-Demi
    /LucidaSans-DemiItalic
    /LucidaSans-Italic
    /LucidaSans-Typewriter
    /LucidaSans-TypewriterBold
    /LucidaSansUnicode
    /LydianCursiveBT-Regular
    /Magneto-Bold
    /Mangal-Regular
    /Map-Symbols
    /MarcusHobbesSH
    /Mariah
    /Marigold
    /MaritaMedium-HMK
    /MaritaScript-HMK
    /Market
    /MartinMaxxieSH
    /MathTypeMed
    /MatisseITC-Regular
    /MaturaMTScriptCapitals
    /MaudeMeadSH
    /MemorandumPSMT
    /Metro
    /Metrostyle-Bold
    /MetrostyleExtended-Bold
    /MetrostyleExtended-Regular
    /Metrostyle-Regular
    /MicrogrammaD-BoldExte
    /MicrosoftSansSerif
    /MikePicassoSH
    /MiniPicsLilEdibles
    /MiniPicsLilFolks
    /MiniPicsLilStuff
    /MischstabPopanz
    /MisterEarlBT-Regular
    /Mistral
    /ModerneDemi
    /ModerneDemiOblique
    /ModerneOblique
    /ModerneRegular
    /Modern-Regular
    /MonaLisaRecutITC-Normal
    /Monospace821BT-Bold
    /Monospace821BT-BoldItalic
    /Monospace821BT-Italic
    /Monospace821BT-Roman
    /Monotxt
    /MonotypeCorsiva
    /MonotypeSorts
    /MorrisonMedium
    /MorseCode
    /MotorPSMT
    /MSAM10
    /MSLineDrawPSMT
    /MS-Mincho
    /MSOutlook
    /MSReference1
    /MSReference2
    /MTEX
    /MTEXB
    /MTEXH
    /MT-Extra
    /MTGU
    /MTGUB
    /MTLS
    /MTLSB
    /MTMI
    /MTMIB
    /MTMIH
    /MTMS
    /MTMSB
    /MTMUB
    /MTMUH
    /MTSY
    /MTSYB
    /MTSYH
    /MT-Symbol
    /MTSYN
    /Music
    /MVBoli
    /MysticalPSMT
    /NagHammadiLS
    /NealCurieRuledSH
    /NealCurieSH
    /NebraskaPSMT
    /Neuropol-Medium
    /NevisonCasD
    /NewMilleniumSchlbkBoldItalicSH
    /NewMilleniumSchlbkBoldSH
    /NewMilleniumSchlbkExptSH
    /NewMilleniumSchlbkItalicSH
    /NewMilleniumSchlbkRomanSH
    /News702BT-Bold
    /News702BT-Italic
    /News702BT-Roman
    /Newton
    /NewZuricaBold
    /NewZuricaItalic
    /NewZuricaRegular
    /NiagaraEngraved-Reg
    /NiagaraSolid-Reg
    /NigelSadeSH
    /Nirvana
    /NuptialBT-Regular
    /OCRAbyBT-Regular
    /OfficePlanning
    /OldCentury
    /OldEnglishTextMT
    /Onyx
    /OnyxBT-Regular
    /OpenSymbol
    /OttawaPSMT
    /OttoMasonSH
    /OzHandicraftBT-Roman
    /OzzieBlack-Italic
    /OzzieBlack-Regular
    /PalatiaBold
    /PalatiaItalic
    /PalatiaRegular
    /PalatinoLinotype-Bold
    /PalatinoLinotype-BoldItalic
    /PalatinoLinotype-Italic
    /PalatinoLinotype-Roman
    /PalmSpringsPSMT
    /Pamela
    /PanRoman
    /ParadisePSMT
    /ParagonPSMT
    /ParamountBold
    /ParamountItalic
    /ParamountRegular
    /Parchment-Regular
    /ParisianBT-Regular
    /ParkAvenueBT-Regular
    /Patrick
    /Patriot
    /PaulPutnamSH
    /PcEncodingLowerSH
    /PcEncodingSH
    /Pegasus
    /PenguinLightPSMT
    /PennSilvaSH
    /Percival
    /PerfectRegular
    /Pfn2BlackItalic
    /Phantom
    /PhilSimmonsSH
    /Pickwick
    /PipelinePlain
    /Playbill
    /PoorRichard-Regular
    /Poster
    /PosterBodoniBT-Italic
    /PosterBodoniBT-Roman
    /Pristina-Regular
    /Proxy1
    /Proxy2
    /Proxy3
    /Proxy4
    /Proxy5
    /Proxy6
    /Proxy7
    /Proxy8
    /Proxy9
    /Prx1
    /Prx2
    /Prx3
    /Prx4
    /Prx5
    /Prx6
    /Prx7
    /Prx8
    /Prx9
    /Pythagoras
    /Raavi
    /Ranegund
    /Ravie
    /Ribbon131BT-Bold
    /RMTMI
    /RMTMIB
    /RMTMIH
    /RMTMUB
    /RMTMUH
    /RobWebsterExtraBoldSH
    /Rockwell
    /Rockwell-Bold
    /Rockwell-ExtraBold
    /Rockwell-Italic
    /RomanC
    /RomanD
    /RomanS
    /RomanT
    /Romantic
    /RomanticBold
    /RomanticItalic
    /Sahara
    /SalTintorettoSH
    /SamBarberInitialsSH
    /SamPlimsollSH
    /SansSerif
    /SansSerifBold
    /SansSerifBoldOblique
    /SansSerifOblique
    /Sceptre
    /ScribbleRegular
    /ScriptC
    /ScriptHebrew
    /ScriptS
    /Semaphore
    /SerifaBT-Black
    /SerifaBT-Bold
    /SerifaBT-Italic
    /SerifaBT-Roman
    /SerifaBT-Thin
    /Sfn2Bold
    /Sfn3Italic
    /ShelleyAllegroBT-Regular
    /ShelleyVolanteBT-Regular
    /ShellyMarisSH
    /SherwoodRegular
    /ShlomoAleichemSH
    /ShotgunBT-Regular
    /ShowcardGothic-Reg
    /Shruti
    /SignatureRegular
    /Signboard
    /SignetRoundhandATT-Italic
    /SignetRoundhand-Italic
    /SignLanguage
    /Signs
    /Simplex
    /SissyRomeoSH
    /SlimStravinskySH
    /SnapITC-Regular
    /SnellBT-Bold
    /Socket
    /Sonate
    /SouvenirITCbyBT-Demi
    /SouvenirITCbyBT-DemiItalic
    /SouvenirITCbyBT-Light
    /SouvenirITCbyBT-LightItalic
    /SpruceByingtonSH
    /SPSFont1Medium
    /SPSFont2Medium
    /SPSFont3Medium
    /SpsFont4Medium
    /SPSFont4Medium
    /SPSFont5Normal
    /SPSScript
    /SRegular
    /Staccato222BT-Regular
    /StageCoachRegular
    /StandoutRegular
    /StarTrekNextBT-ExtraBold
    /StarTrekNextPiBT-Regular
    /SteamerRegular
    /Stencil
    /StencilBT-Regular
    /Stewardson
    /Stonehenge
    /StopD
    /Storybook
    /Strict
    /Strider-Regular
    /StuyvesantBT-Regular
    /StylusBT
    /StylusRegular
    /SubwayRegular
    /SueVermeer4LightItalicSH
    /SueVermeer4LightSH
    /SueVermeer5MedItalicSH
    /SueVermeer5MediumSH
    /SueVermeer6DemiItalicSH
    /SueVermeer6DemiSH
    /SueVermeer7BoldItalicSH
    /SueVermeer7BoldSH
    /SunYatsenSH
    /SuperFrench
    /SuzanneQuillSH
    /Swiss721-BlackObliqueSWA
    /Swiss721-BlackSWA
    /Swiss721BT-Black
    /Swiss721BT-BlackCondensed
    /Swiss721BT-BlackCondensedItalic
    /Swiss721BT-BlackExtended
    /Swiss721BT-BlackItalic
    /Swiss721BT-BlackOutline
    /Swiss721BT-Bold
    /Swiss721BT-BoldCondensed
    /Swiss721BT-BoldCondensedItalic
    /Swiss721BT-BoldCondensedOutline
    /Swiss721BT-BoldExtended
    /Swiss721BT-BoldItalic
    /Swiss721BT-BoldOutline
    /Swiss721BT-Italic
    /Swiss721BT-ItalicCondensed
    /Swiss721BT-Light
    /Swiss721BT-LightCondensed
    /Swiss721BT-LightCondensedItalic
    /Swiss721BT-LightExtended
    /Swiss721BT-LightItalic
    /Swiss721BT-Roman
    /Swiss721BT-RomanCondensed
    /Swiss721BT-RomanExtended
    /Swiss721BT-Thin
    /Swiss721-LightObliqueSWA
    /Swiss721-LightSWA
    /Swiss911BT-ExtraCompressed
    /Swiss921BT-RegularA
    /Syastro
    /Sylfaen
    /Symap
    /Symath
    /SymbolGreek
    /SymbolGreek-Bold
    /SymbolGreek-BoldItalic
    /SymbolGreek-Italic
    /SymbolGreekP
    /SymbolGreekP-Bold
    /SymbolGreekP-BoldItalic
    /SymbolGreekP-Italic
    /SymbolGreekPMono
    /SymbolMT
    /SymbolProportionalBT-Regular
    /SymbolsAPlentySH
    /Symeteo
    /Symusic
    /Tahoma
    /Tahoma-Bold
    /TahomaItalic
    /TamFlanahanSH
    /Technic
    /TechnicalItalic
    /TechnicalPlain
    /TechnicBold
    /TechnicLite
    /Tekton-Bold
    /Teletype
    /TempsExptBoldSH
    /TempsExptItalicSH
    /TempsExptRomanSH
    /TempsSwashSH
    /TempusSansITC
    /TessHoustonSH
    /TexCatlinObliqueSH
    /TexCatlinSH
    /Thrust
    /Times-Bold
    /Times-BoldItalic
    /Times-BoldOblique
    /Times-ExtraBold
    /Times-Italic
    /TimesNewRomanMT-ExtraBold
    /TimesNewRomanPS-BoldItalicMT
    /TimesNewRomanPS-BoldMT
    /TimesNewRomanPS-ItalicMT
    /TimesNewRomanPSMT
    /Times-Oblique
    /Times-Roman
    /Times-Semibold
    /Times-SemiboldItalic
    /TimesUnic-Bold
    /TimesUnic-BoldItalic
    /TimesUnic-Italic
    /TimesUnic-Regular
    /TonyWhiteSH
    /TransCyrillic
    /TransCyrillic-Bold
    /TransCyrillic-BoldItalic
    /TransCyrillic-Italic
    /Transistor
    /Transitional521BT-BoldA
    /Transitional521BT-CursiveA
    /Transitional521BT-RomanA
    /TranslitLS
    /TranslitLS-Bold
    /TranslitLS-BoldItalic
    /TranslitLS-Italic
    /TransRoman
    /TransRoman-Bold
    /TransRoman-BoldItalic
    /TransRoman-Italic
    /TransSlavic
    /TransSlavic-Bold
    /TransSlavic-BoldItalic
    /TransSlavic-Italic
    /Trebuchet-BoldItalic
    /TrebuchetMS
    /TrebuchetMS-Bold
    /TrebuchetMS-Italic
    /TribuneBold
    /TribuneItalic
    /TribuneRegular
    /Tristan
    /TrotsLight-HMK
    /TrotsMedium-HMK
    /TubularRegular
    /Tunga-Regular
    /Txt
    /TypoUprightBT-Regular
    /UmbraBT-Regular
    /UmbrellaPSMT
    /UncialLS
    /Unicorn
    /UnicornPSMT
    /Univers
    /UniversalMath1BT-Regular
    /Univers-Bold
    /Univers-BoldItalic
    /UniversCondensed
    /UniversCondensed-Bold
    /UniversCondensed-BoldItalic
    /UniversCondensed-Italic
    /UniversCondensed-Medium
    /UniversCondensed-MediumItalic
    /Univers-CondensedOblique
    /UniversExtended-Bold
    /UniversExtended-BoldItalic
    /UniversExtended-Medium
    /UniversExtended-MediumItalic
    /Univers-Italic
    /UniversityRomanBT-Regular
    /UniversLightCondensed-Italic
    /UniversLightCondensed-Regular
    /Univers-Medium
    /Univers-MediumItalic
    /URWWoodTypD
    /USABlackPSMT
    /USALightPSMT
    /Vagabond
    /Venetian301BT-Demi
    /Venetian301BT-DemiItalic
    /Venetian301BT-Italic
    /Venetian301BT-Roman
    /Verdana
    /Verdana-Bold
    /Verdana-BoldItalic
    /Verdana-Italic
    /VinerHandITC
    /VinetaBT-Regular
    /Vivaldii
    /VladimirScript
    /VoguePSMT
    /Vrinda
    /WaldoIconsNormalA
    /WaltHarringtonSH
    /Webdings
    /Weiland
    /WesHollidaySH
    /Wingdings-Regular
    /WP-HebrewDavid
    /XavierPlatoSH
    /YuriKaySH
    /ZapfChanceryITCbyBT-Bold
    /ZapfChanceryITCbyBT-Medium
    /ZapfDingbatsITCbyBT-Regular
    /ZapfElliptical711BT-Bold
    /ZapfElliptical711BT-BoldItalic
    /ZapfElliptical711BT-Italic
    /ZapfElliptical711BT-Roman
    /ZapfHumanist601BT-Bold
    /ZapfHumanist601BT-BoldItalic
    /ZapfHumanist601BT-Italic
    /ZapfHumanist601BT-Roman
    /ZappedChancellorMedItalicSH
    /ZurichBT-BlackExtended
    /ZurichBT-Bold
    /ZurichBT-BoldCondensed
    /ZurichBT-BoldCondensedItalic
    /ZurichBT-BoldItalic
    /ZurichBT-ExtraCondensed
    /ZurichBT-Italic
    /ZurichBT-ItalicCondensed
    /ZurichBT-Light
    /ZurichBT-LightCondensed
    /ZurichBT-Roman
    /ZurichBT-RomanCondensed
    /ZurichBT-RomanExtended
    /ZurichBT-UltraBlackExtended
    /ZWAdobeF
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages false
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /ColorImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputCondition ()
  /PDFXRegistryName (http://www.color.org?)
  /PDFXTrapped /False

  /SyntheticBoldness 1.000000
  /Description <<
    /DEU <>
    /ENU <>
  >>
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [2834.646 2834.646]
>> setpagedevice


