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Twisting the ensemble Kalman filter with random
forest
Thursday, 2 June 2022 09:40 (15 minutes)
A reformulation of the ensemble Kalman filter is presented in which the updating step is changing from a lin-
ear combination of discrepancies between observed and predicted state variables onto a random forest regres-
sor. The method is demonstrated in a synthetic aquifer and the advantage of the new formulation is discussed.
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