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On the Prediction of the Concentration Distribution
of One-Dimensional Constant Coefficient Stochastic Convective-Dispersion Equation

Based on the Second-Order Filter
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Two methods, one uses the second-order filter and the other the extended Kalman filter
are proposed, which are used to predict the concentration distribution and to identify
the parameters of the one-dimensional stochastic convective-dispersion  equation is
discussed. It is shown that the proposed methods identify the parameters effectively
and predict the concentration distribution accurately. It is clarified that the
computational time for the second-order filter requires about two times longer than that
for the extended Kalman filter, whereas the accuracy of prediction of the second-order
filter is almost the same as that of the extended Kalman filter.
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dX/dt=£(X(t)) +v(t) 1 y (k) =HEI Xk} +w (k) (2)
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