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Numerical example: Lorenz 63 model

Ẋ = f (X ), X0 ∼ N (µ0, σ
2
0 I3),

Yt = x(1) +Wt , Wt ∼ N (0, σ2), ∆t = 0.01
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2
0 I3),
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Offline training time: 46.29 seconds

One-time step update:

Method EnKF SIR OTPF OT-DDF

time 1.7× 10−4 2.0× 10−4 6.8× 10−2 1.5× 10−4


