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Abstract. Non-Gaussian forecast error is a challenge for ensemble-based data assimilation (DA), particularly for more non-
linear convective dynamics. In this study, we investigate the degree of non-Gaussianity of forecast error distributions at 1-km
resolution using a 1000-member ensemble Kalman filter, and how it is affected by the DA update frequency and observa-
tion number. Regional numerical weather prediction experiments are performed with the SCALE (Scalable Computing for
Advanced Library and Environment) model and the LETKF (Local Ensemble Transform Kalman Filter) assimilating every-
30-second phased array radar observations. The results show that non-Gaussianity develops rapidly within convective clouds
and is sensitive to the DA frequency and the number of assimilated observations. The non-Gaussianity is reduced by up to
40% when the assimilation window is shortened from 5 minutes to 30 seconds, particularly for vertical velocity and radar

reflectivity.

1 Introduction

The Kalman filter (KF) is the minimum variance linear unbiased estimator of the state of a dynamical system. The Ensemble
Kalman Filter (EnKF, Evensen, 2009; Houtekamer and Zhang, 2016) is a Monte Carlo extension to the KF suitable for nonlin-
ear systems with a large number of variables, so that it became a viable choice for data assimilation (DA) in numerical weather
prediction (NWP) and other geoscience applications. The EnKF is optimal in the sense of maximum likelihood estimation
when the error distributions are Gaussian (Evensen, 2009), but it becomes sub-optimal when the observational and forecast
error distributions depart from the Gaussian (Lei et al., 2010). Miyoshi et al. (2014); Miyoshi et al. (2015) and Kondo and
Miyoshi (2018) investigated non-Gaussianity in forecast error distributions using a 10,240 member EnKF with global atmo-
spheric models. They showed that large non-Gaussianity measured by the Kullback-Leibler divergence is found frequently in

the tropics mainly due to abundance of deep moist convection and also in other active areas with a real-world NWP model at
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relatively low 112-km resolution. In those experiments, temperature and moisture show generally more non-Gaussian distribu-
tions than winds.

Recently the horizontal resolution of operational NWP systems reached the order of 1 km, fine enough to resolve convective
phenomena explicitly. Obtaining appropriate initial conditions at such high resolution is a challenge (Sun et al., 2014). The
EnKF has been successfully applied to mesoscale data assimilation of radars and satellites (e.g., Stensrud et al., 2013). However,
previous studies (Jacques and Zawadzki, 2014; Kawabata and Ueno, 2020) revealed that the underlying assumptions such as
linear error dynamics and Gaussian error distributions are much more challenging in mesoscale than in synoptic and larger
scales.

Miyoshi et al. (2016a, b) developed a so-called Big Data Assimilation (BDA) system assimilating observations every 30
seconds at 100-m resolution, taking advantage of new-generation technologies like the phased array weather radar (PAWR)
which provides observations at unprecedented high temporal and spatial resolution. With the BDA configuration under an
idealized Observing System Simulation Experiment (OSSE) framework, Maejima and Miyoshi (2020) showed that every-1-
minute DA cycles resulted in better analyses than every-15-minute cycles. However, the impact of the DA frequency upon the
forecast error distribution has not been investigated in real-case convective scale NWP.

This study investigates how the DA frequencies affect non-Gaussianity using a 1000-member, 1-km-mesh EnKF. 1000
ensemble members would be useful to detect non-Gaussian forecast error distributions as suggested by Kondo and Miyoshi
(2019). Necker et al. (2020a, b) performed similar experiments and investigated the covariance structure and the effect of
sampling noise at the mesoscale in a heavy rain event over Germany. Although the previous research employed data assimilation
with only conventional observations at 3-hourly DA frequency, this study is fundamentally different in the convection-resolving
rapid DA cycles with PAWR data as frequently as every 30 seconds. The high frequency data allows us to investigate the sources
of non-Gaussian distributions at the kilometer scale in the presence of rapidly-evolving deep moist convection. The paper is
organized as follows: Section 2 describes methodological aspects. Results are presented in Section 3, and Section 4 provides

concluding remarks.

2 Methodology

We use observations from the PAWR at Osaka University, Suita, Japan (Yoshikawa et al., 2013, Fig. 1a, red cross). This PAWR
provides a unique dataset suitable for this study with various assimilation frequencies up to every 10 seconds at the fastest.
This study follows the case study of Miyoshi et al. (2016a) focusing on the period between 0400 and 0600 UTC July 13, 2013,
when heavy rains produced flash floods in Kyoto. Individual convective cells moved from west to east within a quasi-stationary
intense rainband (see Fig. 1b for a snapshot at 0530 UTC). For this period, full volume scans of the PAWR are available every
30 seconds with 98 elevation angles, azimuthal resolution of 1.2° , and range resolution of 100 meters up to a maximum range
of 60 km (Fig. 1a, red circle). Unambiguous Doppler velocities are available in the range —50 to 50 ms~'. PAWR reflectivity
data is quality-controlled following Ruiz et al. (2015). A simple quality control algorithm has also been applied to the Doppler

velocity field to remove outliers.
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In this study, the regional NWP model known as the Scalable Computing for Advanced Library and Environment model
(SCALE, Nishizawa et al., 2015) is used, coupled with the local ensemble transform Kalman filter (LETKF, Hunt et al., 2007).
Lien et al. (2017) and Honda et al. (2018) describe the SCALE-LETKEF system in detail. The model configuration follows Lien
et al. (2017) with a single-moment bulk microphysics scheme (Tomita, 2008), a level-2.5 boundary layer turbulence scheme
(Nakanishi and Niino, 2004), the Model Simulation Radiation Transfer radiation scheme (Sekiguchi and Nakajima, 2008), and
soil processes represented by a Beljaars-type soil model (Beljaars and Holtslag, 1991).

The SCALE-LETKEF system is implemented over a single domain with horizontal resolution of 1 km, 50 vertical sigma
levels, and a size of 180 km by 180 km (Fig. 1a). A 1000-member ensemble is used to assimilate the observations. Kondo
and Miyoshi (2019) showed significant sampling error contaminations in non-Gaussian measures when the ensemble size is
smaller than 1000. The initial conditions for the first cycle and the boundary conditions are taken from the National Centers for
Environmental Prediction Global Data Assimilation System final analysis (FNL). Using FNL as the boundary conditions may
be overly optimistic for the forecasting purpose, but this is not relevant to the goal of this study which focuses on non-Gaussian
distributions and the impact of DA frequency. The boundary-condition ensemble is perturbed by adding balanced large scale
random perturbations following (Necker et al., 2020a). These perturbations are generated by taking differences of the Climate
Forecast System Reanalysis Saha et al. (2010) fields corresponding to randomly selected dates in the same season at the same
time of the day. The perturbations are scaled by a multiplicative factor of 0.1 so that the amplitude of the perturbations is
roughly equivalent to 10% of the climatological variability. All variables including soil variables are perturbed.

In the SCALE-LETKEF system, radar data can be assimilated using different localization scales for different variables. Based
on preliminary experiments with the SCALE-LETKF using smaller ensemble sizes and every-30-second PAWR data, it was
found that vertical localization scale of 2km (with a 7.3km cut-off, similarly hereafter) produced good results. For horizontal
localization, better results were obtained using 4 — km localization to assimilate observations with reflectivities > 10dBZ.
Observations of reflectivity values < 10d BZ are assimilated with a fixed value of 10dBZ to avoid large observation-minus-
forecast departures associated with clear air reflectivities (Aksoy et al., 2009). Also, a shorter horizontal localization scale of
2km is used to reduce the impact of no-rain observations at the edge of clouds. Doppler velocity observations are assimilated
with horizontal and vertical localization scales of 10km and 3km, respectively. A relaxation to prior ensemble spread (RTPS,
Whitaker and Hamill, 2012) with a relaxation parameter of 0.9 is applied. This helps consider the inhomogeneous distribution
of observations as in Lien et al. (2017).

Reflectivity and Doppler velocity observations are superobbed to horizontal resolution of 1km and vertical resolution of
500m to match the model resolution. The observational error standard deviations for these super-observations are set at 5.0d BZ
and 3.0ms~ ! for reflectivity and Doppler velocities, respectively. The radar data are assimilated up to a maximum height of
11km.

A spin-up DA experiment with every-5-minute PAWR reflectivity and Doppler velocity data is performed for an hour from
0400 UTC, July 13, 2013. Only a single PAWR volume scan closest to the analysis time is assimilated per analysis. The

1000-member analysis ensemble at 0500 UTC is used as the initial conditions for the DA experiments.
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Figure 1. (a) Terrain height of the 1-km-mesh SCALE-LETKF domain (shades, m). The red circle indicates the 60-km radar range centered
at the radar site (red cross) in Osaka University, Suita, Japan. The black box indicates the area shown in (b-d). (b) column-maximum PAWR
observation (dBZ) at 0530 UTC, half an hour after the initialization of the data assimilation cycle, (c) SMIN and (d) 30SEC experiments
analysis ensemble-mean column-maximum radar reflectivity (dBZ) at 0530 UTC. Black lines indicate the locations of the cross-sections

displayed in Fig. 2

Experiments are performed with different DA update frequency to study the impacts of DA frequency and observation
number on the forecast error distributions. All experiments share the configuration described above, but the only differences are
the DA frequency and the amount of the data assimilated. First, four experiments with 5, 2, 1, and 0.5 minutes DA frequencies
are performed, hereafter referred to as SMIN, 2MIN, 1MIN, and 30SEC, respectively. Here, only a single volume scan closest
to the analysis time is used per analysis. Namely, more frequent updates assimilate more data.

Next, to separate the impact of DA frequency and the amount of data assimilated, two additional experiments are performed
using a 5-minute and 1-minute DA frequency, with all radar volumes every 30 seconds assimilated by a 4-dimensional EnKF
approach Hunt et al. (2004). These experiments are referred to as SMIN-4D and 1MIN-4D, respectively, assimilating the same

amount of data as 30SEC but using longer assimilation windows.



100

105

110

115

120

125

https://doi.org/10.5194/npg-2021-15
Preprint. Discussion started: 22 March 2021
(© Author(s) 2021. CC BY 4.0 License.

To measure the degree of non-Gaussianity of the error distributions we compute the Kullback-Leibler divergence (hereafter
KLD, Kullback and Leibler, 1951) which is defined as follows:

KLD(P||Q) = /p(m)lnzggdx, (1)

where P(z) and Q(z) are two probability density functions (PDFs). In our case P(x) is the ensemble-based sample distri-
bution of x, and Q(z) is a Gaussian distribution whose mean and standard deviation are given by the ensemble-based sample
estimates. The KLD is 0 if P and () are the same. Therefore, a low KLD value corresponds to the sample distribution close
to a Gaussian. To compute the KLD for different variables and at different grid points, we approximate P(z) with the sample
histogram populated from the 1000-member ensemble using 32 equally-sized bins covering the range where P(x) is greater
than 0.

3 Results

All experiments show that the analyzed reflectivity fields are in good agreement with the observation. However, some differ-
ences can be found between the experiments that assimilate different amounts of data and with different assimilation windows.
For example, Figures 1c and d show that 30SEC captures the strong reflectivity areas (>45 dBZ, orange and red shadings)
better than SMIN. SMIN shows noisy patterns of spurious convective cells surrounding the main convective rainband.

First, the impact of data assimilation frequency is explored by the SMIN, 2MIN, 1MIN, and 30SEC experiments. Here,
more observations are assimilated with more frequent data assimilation. Figure 2 top row (a-d) shows that the reflectivity (Z)
patterns (shades) are similar among all experiments, but vertical velocity (W, contours) are different. Figure 2e shows strong
non-Gaussianity in the first-guess ensemble in W and temperature (T). KLD for W and T are consistently reduced with more
frequent DA (Fig. 2e-h, shades and blue contours), although the reduction is smaller for T. Overall, KLD is reduced more from
SMIN to 2MIN than from 1MIN to 30SEC. The forecast error distributions for W and Z at the location of maximum KLD for
W show some discrepancies from the Gaussian distribution (Figs. 2i-p). The ensemble spread for W is reduced significantly
from SMIN to 2MIN (Fig. 2e-h, red contours). SMIN shows strong non-Gaussianity for W at the southern edge and the highest
peak of the convective cell (Fig. 2e), which is probably related to the development of a new updraft in the southern edge and
the top of the strong updraft, respectively. Weaker low-level maxima south of the convective line are associated with shallow
convective clouds that are not effectively corrected by radar observations. Kondo and Miyoshi (2019) found that in synoptic
scales, the ensemble spread maxima are co-located with the KLD maxima. At convective scales for W, the ensemble spread
maxima (Fig. 2e-h, red contours) are slightly out of phase with respect to the KLD maxima (shades). The KLLD maxima for
T (blue contours) are approximately collocated as those for W (shades). These KLD maxima can be associated with non-
Gaussianity in W through vertical advection of scalar quantities such as T and moisture. Another KLD maximum for T is

found near the surface south of the convective cell, probably associated with the gust front.
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Figure 2. (a-h) South-North vertical cross-section along the black line indicated in Fig. 1b-d at 0530 UTC for (a-d) first-guess ensemble-
mean reflectivity (Z, shades, dBZ) and vertical velocity (W, contours every 2.5 ms~ 1), (e-h) vertical velocity KLD (shades, 10~2) and
variance (ensemble spread, red contours every 3ms™ 1), and temperature KLD over 0.04 (blue contours). Blacked dashed contours indicate
reflectivity over 30 dBZ. (i-p) Sample histograms for (i-1) vertical velocity and (m-p) reflectivity at the location of the maximum KLD for
vertical velocity (blue circles in a-h). Thick dashed curves indicate fitted Gaussian functions, and KLD non-Gaussian measures are also

indicated. Each column corresponds to SMIN, 2MIN, 1MIN, and 3OSEC from left to right, respectively.
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Figure 3. Similar to Fig. 2a-h but for (a,c) SMIN-4D and (b,d) IMIN-4D.

4D-EnKF experiments allow us to investigate the impact of changing the assimilation frequency while keeping the observa-
tion number unchanged. SMIN-4D shows almost the same ensemble spread for W (Fig. 3c, red contours). KLD for W (Fig. 3c,
shades) is lower, indicating that the observation number contributes to reducing non-Gaussianity. This is not the case for T for
which KLD is similar or larger (Fig. 3c, blue contours). IMIN-4D is close to IMIN and 30SEC in terms of non-Gaussianity
and the shape and strength of the convective cell (Figs. 3b and d).

We further investigate the non-Gaussianity by averaging the KLD vertically and temporally (Fig. 4). In SMIN, the central
and eastern side of the convective area shows relatively low KLD values because the impact of radar DA is generally bigger in
the convective areas (Fig. 4a).

KLD consistently decreases with increasing DA frequency (Figs. 4b-d). KLD is reduced by up to 40% in 30SEC with
respect to the SMIN. KLD is reduced more in the convective area, where more observations are assimilated. Increasing the DA
frequency and the observation number produce a more substantial impact over the western part of the convective line where
KLD maxima are found associated with convective cells entering the radar range from the West.

KLD in IMIN-4D is as low as that in 30SEC and lower than that in 1MIN. This result suggests that both observation number
and DA frequency contribute to reducing non-Gaussianity, at least for high DA frequencies. KLD in SMIN-4D is lower than
that in SMIN, so that a larger observation number helps to reduce non-Gaussianity. However, KLD in SMIN-4D is larger than

that in 30-SEC or IMIN-4D, so that DA frequency is equally important. Moreover, the impact of DA frequency can be larger
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Figure 4. (a) Column-averaged KLD for zonal wind for SMIN, averaged for the experiment period from 0500 to 0600 UTC. Relative KLD
difference (%) from SMIN for (b) 2MIN, (c) IMIN, (d) 30SEC, (e) SMIN-4D, and (f) IMIN-4D. Warm colors correspond to smaller KLD

values.

in the case of variables like T and moisture. As already found in the vertical cross-sections (Fig. 3), for those variables, KLLD
in SMIN and SMIN-4D is almost the same, while KLD is clearly reduced for IMIN, IMIN-4D, and 30SEC (not shown).

We also investigate the vertical distribution of non-Gaussianity by the spatially averaged vertical profile of KLD at "rain"
grid points, defined by the ensemble-mean column-maximum reflectivity > 30dBZ, and "no-rain" grid points, defined by
the ensemble-mean column-maximum reflectivity < 0dBZ. At the rain grid points (Figures 5a-d) KLD for temperature and
vertical velocity is maximum at mid-levels coinciding with the maximum in latent heat release within convective clouds and
with the maximum ensemble spread for these two variables (not shown). KLD for temperature, vertical velocity, and specific
humidity maximizes at lower heights over the no-rain area since, as stated before, at such locations non-Gaussianity is mainly
associated with shallow convection. For instance, for the vertical velocity, the ensemble spread in the shallow convection is
usually low, but the KLD can be larger. An upper-level maximum in KLD is found for the meridional wind (Figs. 5d,h), also
coinciding with the maximum ensemble spread (not shown). Convective outflows are stronger at the top of convective clouds
and can be one of the mechanisms contributing to increase non-Gaussianity at these levels over the rain area. Overall, KLD
in 30SEC is lower than that in SMIN with reductions of more than 40%. The reduction of KLD in the no-rain area is smaller

because the radar DA is inherently less effective in these areas (Figs. Se-h).
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Figure 5. Time-vertical cross-section of KLLD for SMIN (contours, 1072) and the relative difference for 30SEC (shaded), averaged over the
(a-d) "rain” (>30dBZ) and (e-h) "no-rain” (<0dBZ) grid points for (a,e) temperature, (b,f) specific humidity, (c,g) vertical velocity and (d,h)

meridional wind.

4 Conclusions

1000-member 1-km-resolution ensemble DA experiments were performed using real phased array radar observations and a
mesoscale NWP model to investigate the impact of DA frequency and observation number on the non-Gaussian error distribu-
tions. We found that a DA frequency of 5 minutes, although it was already much faster than the typical DA frequency, resulted in
strong non-Gaussianity possibly affecting the performance of the EnKF. Non-Gaussianity is stronger for vertical velocity as has
been found by Kawabata and Ueno (2020). Non-Gaussianity is also larger at mid-levels within convective cells, near the level
of larger latent-heat release and vertical accelerations associated with convective instability. At convective scales, some of the
local maxima in KLD can be related directly to advection by mesoscale circulations associated with strong convective cells, but
other processes not specifically presented in this study may also possibly contribute to the generation of non-Gaussianity, such
as those not directly associated with clouds, like differential heating circulations or gravity waves. We found that increasing the
analysis update frequency and observation number from 5 minutes to 30 seconds has a huge impact upon non-Gaussianity in
the error distributions for all model variables but particularly for vertical velocity and reflectivity which are the ones showing
larger KLD from Gaussianity at these scales. Increasing the assimilation frequency to 30 seconds and assimilating more obser-
vations can reduce KLD by up to 40%. Moreover, 4D-EnKF experiments revealed that for frequent DA of every 1 minute, the
observation number explained most of the reduction in non-Gaussianity; in contrast, for a longer window of 5 minutes, even
the experiments using all 30-second-frequency observations presents significant departures from the Gaussian. While convec-
tive clouds are particularly favorable for nonlinear error growth, non-Gaussianity is not necessarily larger within convective

clouds. This is mainly due to the convective-scale radar DA is usually most effective within precipitating clouds. This is the
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first attempt to investigate the impact of assimilation frequency and observation number on non-Gaussianity using an EnKF
175 employing a large 1000-member ensemble and every-30-second observations from a PAWR. In this first set of experiments, we
evaluate the impact on the non-Gaussianity of the ensemble-based sample distribution. Future experiments will be performed
to investigate the overall quality of the analysis obtained with different assimilation windows and number of observations and

also the impact of assimilation window upon the structure of the error covariance matrix.

Code and data availability. The codes used for the main results of this study can be accessed at a public github repository (https://github.com/takemasa-
180 miyoshi/letkf). Essential data to reproduce the results of this study are stored for 5 years in RIKEN R-CCS. Due to the large volume of data
and limited disk space, data will be shared online upon request (takemasa.miyoshi@riken.jp). The phased array radar data can be visualized

at https://pawr.nict.go.jp/index_en.html
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