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1. MOTIVATION

3.EXAMPLE: RS SOLUTION

.

All interpolation procedures require the assumption of various a
priori estimates: mean and covariances of the target fields as well as
observational error covariances. All these parameters are usually
being estimated from available observations. Posterior consistency
of the anaysis results with a priori assumptions is not guaranteed
and often not tested. Schneider (2001) proposed an Expectation-
Maximization based iterative procedure that allows to aciheve
consistency for the target field covariance estimate. Here we
generalize this procedure for estimating means (climatology) too,
while also relaxing his assumption of zero (or ridge-regression
selected) observational error.

The practical implementation of the proposed procedure also
requires the appropriate treatment of small scales, if working with
spaceXspace covariance matrix is impractical. Dealing with small
scales poses a bunch of new problems, like proper specification of
their covariance and also correct evaluation of their total variance,
that is useful for accurate modeling of observational error.

4. SMALL-SCALE
VARIABILITY

5.AUTOCORRELL.
STRUCTURES

There is significant room for
improvement , as far as
reconstruction of small-scale
variability is concerned.
We need to model it adequately

Spatially
non- stationary
covariance
structure:

6.SMALL-SCALE VARIANCE
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