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Detection of Abrupt Changes Occurring in a Rainfall
Sequence Represented by a Periodic Function

Toshihiko UEDA, Kenji JINNO, Akira KAWAMURA
and Shingo TAKAYOSHI

By assuming that a rainfall sequence is represented by a periodic function, the adaptive
Kalman filtering theory coupled with a generalized likelihood ratio test satisfactorily detects the
presence of abrupt changes of a system occurring in the sequence and estimates their magni-
tudes and time of occurrence. Whereas the ordinary Kalman filter cannot be employed even
in the detection of the abrupt changes, this adaptive Kalman filtering theory also accurately

achieves the compensation of the forcast values.

Simplification of this theory shortens CPU

time and decreases the use of a large number of memory storages.
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