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This paper is a brief introduction to data analysis and
assimilation concepts; its purpose is to define the role of
data assimilation in the Atmospheric Radiation
Measurement (ARM) program. It may be useful to start
with a very short, and probably oversimplified, historical
perspective on the treatment of data in meteorology and,
more specifically, in weather prediction.

The original concept of data analysis was a way of
establishing a picture of a meteorological field on the basis
of more or less randomly distributed observations. Long
before the advent of computers, meteorologists were
routinely contouring fields by hand, using synoptic
observations. To alarge extent, this was an art as much as
a science, but it allowed the development of techniques,
some mathematical and some purely graphical, to predict
the evolution of the fields.

From very early on, it was recognized that data should not
necessarily be taken at face value and that “drawing to the
data” was not necessarily the best way to go. Not only did
the data suffer from measurement errors, but it was
understood that one should not draw fields that contained
short waves of a scale that would not be properly sampled
by the distribution of observations, waves which,
furthermore, had little meteorological significance frcm the
point of view of weather prediction. The question of
representativity of the data had to be faced from the
beginning.

Already in the days of hand analyses, models were used.
These were conceptual models which allowed, forexample,
the introduction of sharp gradients in frontal zones, even
when data were incomplete, and forced time continuity in
the fields, in the same way as models are used today in
data assimilation.

With the development of computers, a lot of effort was
devoted to trying to automate the process of hand analysis
of meteorological data. Two main directions were followed:

curve fitting and statistical interpolation. In fitting techniques,
the fields are represented locally by analytical spline
functions whose coefficients are determined by a least
square method. Somewhat simpler mathematically, and
more often used, statistical interpolation defines the value
of the field at each grid point as the weighted average of
nearby data. The Cressman and the Barnes techniques
are two examples of statistical interpolation, which differ
mainly by the shape of the weighting function. Generally,
several passes throughthe data are performed with different
weighting functions, making successive corrections to the
field to get as much information as possible out of the data.
It can be shown that these interpolation techniques act as
filters which eliminate the shorter wavelengths of the field.
The filtering properties of the method can be controlied by
the shape of the weighting function.

The use of successive corrections naturally led to the
introduction of a first guess field which represented the
a priori information known about the field either from
climatology, persistence, or from a previous forecast.
Analyzing the differences between a first guess and the
observations, rather than the observations themselves,
has distinct advantages, especially if the first guess is a
forecast: it generates realistic fields even in data-void
regions, and it ensures the time continuity of the fields. It
can be said that the forecast model is a way to bring into
the analysis the information of all the past data. Thus, the
concept of assimilating data into a model was born.

At the same time as the concept of data assimilation was
developed (in the sixties), new sources of data, mainiy
from satellites, were becoming available. It was realized
then, that defining the weights purely on the basis of the
filtering properties of the weighting function was no longer
adequate. It was necessary to take into account the
relative accuracy of the different observation types, as well
asthatofthe firstguess. The conceptof optimalinterpolation
was then developed, pioneered by Gandin. In this method,
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