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Abstract: In basins of South-eastern Spain; such as the semiarid Segura River Basin
(SRB), a strong decrease in runoff from the end of the 1970s has been observed. However,
in the SRB the decreasing trend is not only related with climate variability and change, also
with intensive reforestation aimed at halting desertification and erosion, whichever the
reason is, the default assumption of stationarity in water resources systems cannot be
guaranteed. Therefore there is an important need for improvement in the ability of
monitoring and predicting the impacts associated with the change of hydrologic regimes. It
is thus necessary to apply non-stationary probabilistic models, which are able to reproduce
probability density functions whose parameters vary with time. From a high-resolution
daily gridded rainfall dataset of more than five decades (1950—2007), the spatial
distribution of lengths of maximum dry spells for several thresholds are assessed, applying
Generalized Additive Models for Location Scale and Shape (GAMLSS) models at the grid
site. Results reveal an intensification of extreme drought events in some headbasins of the
SRB important for water supply. The identification of spatial patterns of drought hazards at
basin scale, associated with return periods; contribute to designing strategies of drought
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contingency preparedness and recovery operations, which are the leading edge of
adaptation strategies.
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1. Introduction

Global warming has caused changes in rainfall patterns, and thus changes in the frequency and
magnitude of extreme water events [1-3]. The vulnerability of society is increasing mainly due to
several drivers (population growth, land use, and climate variability and change among others), with
the consequent increase of water demands in the case of droughts and water scarcity conditions such as
in Southern Europe. Hydrometeorological extremes are natural events, but with a social component.
The risk associated with droughts (or floods) is the product of regional exposure to the event, as well
as the vulnerability of society to it. The exposure of the region to hydrometeorological extremes
presents a spatial component, therefore the knowledge about spatial distributions of frequency,
severity, and duration of these events is important.

There is a need for improvement in the ability to monitor and predict the impacts associated with
the change of hydrological regimes, considering the presumption of hydroclimatic non-stationarity [4].
The hydroclimatic variability implies probability density functions (PDF) whose parameters vary with
time. Water management concerns are often focused on the tails of the probability distribution (extremes
such as floods and droughts), but the ability to predict or detect change is most effective on the central
tendency [5]. In the case of water supply, the lower tail of the PDFs is of interest. In this sense, the
GAMLSS (Generalized Additive Models for Location, Scale and Shape) tools, proposed by [6], provide
a framework for the non-stationary modelling of a time series.

In the present work, the drought hazard is assessed by the analysis of spatial patterns of maximum
dry spells (MDS), or the maximum number of consecutive days with rainfall below a threshold,
associated to return periods. The droughts are natural hazards [7], while the drought duration and
intensity are directly proportional to the number of days without rainfall [8], or rainfall dry spells. In
the present work, the region’s exposure to the drought hazard is evaluated from the spatial distribution
of MDS associated to return periods. In the Mediterranean Spain, have established the relationship
between the longest dry spells and the total rainfall depth [9]. Several authors [9—11], have studied the
variability of rainfall and dry spells in the Iberian Peninsula, as well as in other parts of the world [12],
applying PDFs in some cases but without considering non-stationary parameters. In some cases, the
correlation of detected trends in rainfall time series or drought events was studied with macroclimate
indexes such as the North Atlantic Oscillation (NAO) [13], even studying the impacts on water
resources [14—17]. From these studies, the NAO is suggested as one of the main factors controlling the
changes in the circulation patterns as well as the trends of rainfall in the Euro-Atlantic area.

The main purpose of the present paper is the assessment of spatial trends based on drought hazard at
basin scale, considering non-stationarity modeling, based on long-term historical daily rainfall grids.
The vulnerability of semiarid basins of Spain to rainfall variability implies uncertainties in agricultural
activities, water supply, industry, energy, but also implies social and environment impacts. Increasing
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knowledge of plausible trends of drought events at basin scale is needed in order to take appropriate

measures both to conserve aquatic ecosystems and to minimize impacts on water uses.

2. Characterization of Study Basin and Dataset

The Segura River Basin (SRB) located in South East Spain (Figure 1), with an area of 18,870 km?,
presents the lowest percentage of renewable water resources of all Spanish basins. It has a semiarid
climate and is highly regulated, with the main water demand corresponding to agriculture, which has
an irrigation surface of 269,000 ha. According with [18], the SBR headwaters underwent intensive
reforestation in 1970s with the aim of hampering severe erosion processes. However, the reforestation
processes also impacted the hydrological cycle, because it is related with both flood and sediment
control [18,19]. Due to reforestation, which forms vegetated areas where the runoff and sediment are
trapped, the lateral connection in the basin is disrupted [20], and the flows are relatively lower in
low-intensity events, if they are compared with high-intensity events, which saturate the soil, restore
the connectivity and increase the flow rate. However, despite the decreasing trend of flow rates in the
SRB between 1950 and 2010, the same decreasing pattern is not observed in precipitation, then the
relationship in precipitation-flow is much more complicated. In some cases, the longer the dry spells,
the greater the evapotranspiration rates from the upper soil layer [21], then the effect of lengthening

dry spells is more noticeable on the water cycle.
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Figure 1. Study basin: (a) location of the SRB in the Iberian Peninsula; (b) grid-sites for
analysis; and (¢) irrigated area.

Regular daily high-resolution gridded rainfall dataset (named Spain02), for the time period 1950 to 2007,
derived from a very dense network of 2756 quality-controlled stations [22], was considered for the
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analyses. This dataset presents a highly horizontal resolution 0.2°. According to [22], the database is
suitable for extreme events analysis, because it correctly mimics key climatological features, especially
in the southern Iberian peninsula. The database has been well accepted by scientists, and several works
have been issued using the Spain02 database (at the moment of writing this paper, [22] had been cited
for more than 50 papers). The sites selected for the analyses (55, 56, 68, and 96 in Figure 1) were
defined according to the grid of Spain02 dataset.

In the SRB, the basins with the highest water resources contributions correspond to the headwater of the
Segura River (selected sites 55 and 56, Figure 1), including the Taibilla River basin (selected site 68), the
Mundo River Basin, and the Guadalentin River Basin (selected site 96). Then the North-East basins
(some of them endorreic basins) present lamination reservoirs. Among the relevant rivers of SRB, it is
necessary to highlight the Moratalla River, Quipar River, Argos River, and Mula River. However,
these basins are not very important from the point of view of the supply of water resources. In the
lower basin and coast basins (corresponding to ephemeral channels), wide areas of irrigated agriculture
are located, which are vital for the economy of the region (see Figure 1c).

Focusing on the issues of water resources of Southeast Spain, such as the SRB, a sharp decrease of
runoff was observed in headwater basins from the late 1970s (Figure 2). The decrease in the mean
volume (interannual accumulated runoff) for the whole basin between the periods of hydrological
years 1950-1951 to 1978-1979 and 1979-1980 to 2007—2008, was about 240 hm? for the SRB, as can
be observed in Figure 2. As [23] noted, during the last 30 years, the runoff average of the SRB (surface
water) has decreased noticeably, increasing the water scarcity problem of the basin. In the period
1950-1951 to 1978-1979 there is not a clear link between rainfall and runoff (Figure 2), while
intensive reforestations were developed. From the 80s, the changes induced by land use modifications
(intensive reforestation to halt desertification and erosion), as well as climate variability and change,
are considered some of the drivers of runoff decreases observed from Figure 2.
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Figure 2. Interannual accumulated runoff (in hm?) of the whole SRB, for the hydrological
years 1949-1950 to 2007-2008.
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3. Analysis of Spatial Distributions of Length and Number of Dry Spells

For each selected threshold of rainfall (1, 5, and 10 mm/day), the spatial distribution of maximum
length (Lmax), mean length (Lmean), and number of dry spells (Nwr) (Figure 3), were estimated from the
Spain02 dataset for the whole study period. The threshold selection was looking for a complete
depiction of dry spell statistics. The threshold 1 mm/day is a conventional value used for defining dry
days. However, the thresholds 5 mm/day and 10 mm/day are related with crop water demands: according
to FAO official documents [24], the water demands in semi-arid regions would range between 5 and
10 mm/day, depending on temperatures. Also, the Extreme Climate Indexes defines RR1 (daily
precipitation above 1 mm), RRS (daily precipitation above 5 mm) and RR10 (daily precipitation above
10 mm; heavy precipitation days), which serves to ease the analysis of climate extreme trends [25].

An opposite behavior is observed between Lmax and Lmean, With respect to Nwr. The areas with the
highest values of N correspond to the minimum values of Lmax and Lmean, with this correspondence
being even clearer with lower thresholds of rainfall. For example, for the threshold of 1 mm/day in the
headbasin of the Segura River, the maximum values of the number of dry spells (over 1900 spells), but
with the minimum lengths (about 5 days for Lmesn and 50 days for Lmax), are observed in Figure 3.
For Lmean, and more clearly for N:ws, there is a northwest to northeast gradient.
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Figure 3. Spatial patterns of dry spells attributes for thresholds of 1 mm/day, 5 mm/day,
and 10 mm/day: (a) maximum length (Lmax) in days; (b) mean length (Lmean) in days; and
(¢) number of dry spells (Nor).
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4. Analysis of Time Series: Application of GAMLSS Tools

In the analysis of trends of annual maximum dry spell lengths (MDSL) for the SRB, the GAMLSS
(Generalized Additive Models in Location, Scale and Shape) modeling framework was used. These
tools consist of semi-parametric regression models, allowing the relation of the parameters of a
probability density function (PDF) as a function of an explicative variable through non-parametric
smoothing techniques [26]. GAMLSS is a valuable tool for analyzing time series that exhibit
non-stationary behavior, such as hydrometeorological series where there are changes and trends in the
mean (p) and variance (c°) over time.

Several authors [27,28], have successfully applied GAMLSS for the modeling of hydrometeorological
extremes. GAMLSS tools present a great variety of PDFs, but in this work three PDFs which are
widely applied in hydrology were selected: Lognormal (LN), Weibull (WEI), and Gamma (GA).
Models of cubic spline were considered as a smoothing function at site, for the two parameters of the
distribution. For the selection of the best model (PDF), and trying to promote the selection of models
with few degrees of freedom used in the smoothing, the Schwarz Bayesian criterion (SBC) [29], with
penalty 3.5 was considered. In this way, the stability of the algorithm is guaranteed in the processing of
the statistical model selection. The SBC is a special case of Generalized Akaike Information Criterion or
GAIC (AIC was presented by [30]), which penalizes overfitting of GAMLSS models with smoothing [6].
The properties of the residuals of statistical models were assessed, considering the hypothesis test with
Filliben correlation coefficient [31], mean, variance, skewness, kurtosis, and by visual inspections of
residuals plots, in particular the qg-plots (not shown) and the worm plot (not shown). The worm plots
correspond to the de-trended representation of qg-plots, and the shape of the worm indicates how the data
differ from the assumed underlying distribution [32]. A comprehensive discussion on the theory, setting,
and model selection is presented by [26].

Analysis of Trends of Annual Maximum Dry Spells Lengths (MDSL)

The GAMLSS tools were applied to the annual MDSL time series at each grid-site, considering
thresholds of 1, 5, and 10 mm/day. Figure 4 shows the results of GAMLSS application to MDSL series
in the headbasin of the Segura River (055, 056, and 068 grid sites), and Guadalentin River (096 grid site).
Increasing trends on site 68 for all thresholds and for site 55 (from 1980 for the thresholds of 1 and
10 mm/day), are observed. However, a negative trend is identified on site 56.

On grid site 096 (Guadalentin River, Figure 4), an increase of MDSL is observed for thresholds of
1 and 5 mm/day, but a decrease for 10 mm/day. In general, increases in the MDSL on the headbasin of
the Segura River and Guadalentin River, and negative trends (decreases) in the rest of the basin are
identified. Depending on the selected rainfall threshold, a different behavior is observed, where the
largest differences correspond to the rainfall threshold of 10 mm/day.
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Figure 4. GAMLSS applied to MDSL (days) in the headbasin of the Segura River at grid
sites 55, 56, 68, and 96 for thresholds: (a) 1 mm/day; (b) 5 mm/day; (¢) 10 mm/day.

5. Generation of Non-Stationary Spatial Distributions of MDSL
5.1. Spatial Distributions of Mean and Standard Deviations

The spatial distributions of mean (p, days) and standard deviation (o, days) of MDSL, were
estimated from the application of GAMLSS tools at grid site. A high variability of p values for years
1950, 1980, and 2007 is observed from Figure 5 (return period 7r 2 years), while the spatial
distributions of differences (%) in the p value for the years 1950, 1980, and 2007 are represented
comparatively in Figure 6. Areas with significant differences at 5% (in solid gray for Figure 6),
considering a hypothesis test of p, are identified.

The spatial distributions of the p of MDSL for 1950 demonstrate the dryness of that year. Several
authors [14,33] have reported the severity of that drought event of long duration (several years), for
different parts of the Iberian Peninsula. Therefore, if the spatial distributions of 1980 and 1950 are
contrasted (Figures 5 and 6a), the decreasing trend of MDSL for 1980 is for almost the entire basin
considering rainfall thresholds of 1 and 5 mm/day, except for the headbasin of the Segura River, the
headbasin of the Guadalentin River and the coast line for the threshold of 5 mm/day. In the case of the
threshold of 10 mm/day, significant decreasing trends are located in the north and northwest of the
basin (headwaters of the Segura River and the Mundo River in the north of the SRB).

For the year 2007 with respect to 1980 (Figures 5 and 6b), significant increases of MDSL were
observed for the headbasin of the Segura River, reaching 20% in the case of the rainfall thresholds of
1 and 10 mm/day, and 10% for the threshold of 5 mm/day.

Subsequently, the spatial distributions of ¢ (days) are presented for the years 1950, 1980, and 2007,
in Figure 7. In all cases, an increase of threshold generates a rise in the value of the isolines of 6. The
percentage differences in the spatial distributions of ¢ are presented for the year 1980 compared to
1950 in Figure 8a, and for 2007 with respect to 1980 in Figure 8b.
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Figure 5. Spatial distribution of p (days) of MDSL, for years 1950, 1980, and 2007,
considering several thresholds for 77 = 2 years: (a) 1 mm/day; (b) 5 mm/day; (¢) 10 mm/day.
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Tr = 2 years: (a) Dif (1980—-1950)/1950; (b) Dif (2007-1980)/1980. Significant differences
are represented in solid gray, and dashed lines represent negatives values.
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Figure 7. Spatial distributions of ¢ (days) of MDSL, for years 1950, 1980, and 2007,
considering several thresholds: (a) 1 mm/day; (b) 5 mm/day; (¢) 10 mm/day.
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Figure 8. Spatial distributions of differences (Dif %) of o, for different thresholds: (a) Dif
(1980-1950)/1950; (b) Dif (2007-1980)/1980. Dashed lines represent negatives values.
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If the year 2007 is compared to 1980 (Figures 7 and 8b, increases in the differences for the
headbasin of the Segura River with values around 30% for the threshold 10 mm/day, and 10% for
1 and 5 mm/day, are observed. Thus, the Segura River presents greater increases than the head of the
Guadalentin River basin. In the latter case, the Guadalentin River basin, the increase in the values of
the o is around 20% for the thresholds of 1 mm/day and 10 mm/day, reaching 30% for 5 mm/day.
Therefore, in accordance with [34], extreme events are more sensitive to changes in variability rather
than to changes in central tendency values. The points of change in variance can have a significant
impact on increasing or decreasing the extreme scatter in the data [35].

5.2. Spatial Distributions of MDLS Associated to Return Periods (Tr)

From the results obtained by GAMLSS tools for MDSL time series at grid site, the spatial
distributions of quantiles for different return periods (77 =2, 5, 10, 25, and 50 years) were estimated.

Figure 9 represents the spatial distribution of MDSL (days) associated to 7 = 2 years, obtained
from GAMLSS analysis for the years 1950, 1980, and 2007. Then in Figure 10, the spatial distribution
of percentage change for 1980 as compared to 1950 (Figure 10a), and for 2007 with respect to 1980
(Figure 10b), are represented for 7r = 2 years. For example, if the year 2007 is analyzed (third column
of Figure 9) in the headbasin of the Segura River, the MDSL of 60 days for 1 mm/day increases to 80
days for 5 mm/day, and to 110 days for the threshold of 10 mm/day, respectively.

1950 1980 2007

(@)

370 375 380 395 300

(b}

(©)

370 375 380 305 390 370 375 380 395 300

Figure 9. Spatial pattern of MDSL (days) from GAMLSS analysis on each site for 7r = 2
years and thresholds: (a) 1 mm/day; (b) 5 mm/day; (¢) 10 mm/day.
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Then for 1980 in comparison with 1950 (Figure 10a), decreasing trends of MDSL (%) for the
threshold of 1 mm/day are observed for the whole basin. In some areas, the changes are greater than
10%. By increasing the rainfall threshold value, the percentage change decreases, with positive values
for the threshold 10 mm/day in the coast area of the SRB. On the other hand, from the contrast of 2007
with 1980 (Figure 10b) for all thresholds considered, an increment of MDSL of 20% was observed in
the headbasin of the Segura River for 2007.

From Figure 11, more severe MDSL for 7r = 25 years obtained from GAMLSS analysis on each
site (for 1950, 1980, and 2007), are observed. Then, from the analysis of differences or changes (%) of
1980 with respect to 1950 (Figure 12a), decreases of MDSL for practically the whole basin (with the
exception of the Guadalentin River) are observed for all the rainfall thresholds considered.

However, from the contrast of spatial distributions for 2007 compared to 1980 (Figure 12b), both in
the headbasin of the Segura River and in the headwaters of the Guadalentin River, increases of MDSL
of about 10% were observed for all rainfall thresholds considered. In this case, for 2007 (third column
Figure 11) in the headbasin of the Segura River, more severe MDSL were observed (about 120 days, to
160 days, and 200 days, for the thresholds of 1, 5, and 10 mm/day, respectively).

In the study basin, the greater differences (%) in the spatial patterns of MDSL are presented with
the lower return periods.

(a) Threshold 1 mm/d Threshold 5 mm/d Threshold 10 mm/d

370 375 380 395 390

(b)

370 375 380 395 390

Figure 10. Spatial pattern of differences (Dif %) of MDSL, from GAMLSS analysis on
each site for 77 = 2 years and thresholds: (a) Dif % (1980-1950)/1950; (b) Dif %
(2007-1980)/1980. Dashed lines represent negatives values. Sites in solid gray, represent
significant differences.
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6. Discussion and Conclusions

This study describes the variability and discontinuities detected in the spatial patterns of drought
events (both in length and number of events) in a semi-arid Mediterranean basin of Southeast Spain
(Segura River Basin), by non-stationary modeling of time series.

Improving knowledge about expected trends of maximum dry spells is important for the management of
water resources for irrigation agriculture, especially in a region where it is essential for socio-economic
development and represents 80% of water use. In this basin, one of the driest in Europe, the study of the
spatial distribution and recurrence of drought is especially important in the development of contingency
plans, which are the leading edge of an adaptive management strategy. To take into account variability over
time in drought hazard, time-dependent parameters of the PDFs are employed.

Since MDSL maps are associated with different return periods, constructed by GAMLSS tools
applied at grid site, the spatial patterns of MDSL under non-stationary conditions can be assessed.
Considering the years 1950, 1980, and 2007 comparatively and a rainfall threshold of 10 mm/day,
more severe droughts (longer dry spells) in the header area of the basin (headbasins of the Segura
River and Guadalentin River) were observed. However, a decrease of MDSL over coastal areas is
identified. In conclusion, an intensification of the hydrological cycle through increases in length and
severity of maximum dry spells of rainfall, for 2007 in comparison with 1980, mainly in headbasins of
the SRB, was demonstrated.

The intensification of drought events obviously impacts on the components of the water cycle, with
negative influences on hydrological series. While trends in precipitation may not directly translate into
changes in streamflows, the antecedent soil moisture is a key factor in the response of the basin.

From the late 1970s, a similar pattern of reductions in contributions in headwaters of the Segura
River Basin has occurred (for example in Figure 2 for the whole SRB). However, these runoff
decreases are not clearly justified by the annual and monthly rainfall trends. The dry spells of rainfall
are spread through the hydrological system causing drought in several components (vadose zone,
surface runoff, and groundwater runoft).

In any case, the increase of MDSL generates low soil moisture, and therefore less recharge to
aquifers and in turn less base flow, among other impacts. These facts, coupled with changes in land use
(in this case, reforestation and the abandonment of agricultural land in river headbasins) which causes
increases in water demands, and generates non-linear impacts on runoff.

In conclusion, a methodology for the identification of areas prone to drought hazards suitable for its
application to other spatial scales (national or European scales, for example), was presented.

The results of this study could be considered by those responsible for decision making in order to
improve the adaptive strategy to drought hazards, such as contingency plans. Finally, it is considered
necessary for the community, from a multidisciplinary perspective (climatologists, statistical experts,
and water resources engineers), to work collaboratively to develop, test, and implement consistent and
reproducible consensus methodologies. This will allow to address the problem of non-stationarity of
hydrometeorological time series such as that proposed, to achieve adaptive and sustainable
management of water resource systems at basin scale.
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