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Abstract
Although rates of tree mortality and forest decline are rising globally, there is still a lack
of understanding the drivers and insufficient ability to reliably model the occurrence.
Previous work has identified climatic factors and used a recent decline event in Catalonia
to study the effect of soil moisture as seen from space and the effect of species. The
research at hand identified Early Warning Signals as resilience indicators from vegetation
indices of satellite time series to assess the stability of the forest ecosystems prior to this
event on a large scale. Three different vegetation indices were used for the extraction of
resilience indicators, each sensitive to a different type of plant functionality: NDVI to
leaf chlorophyll content, NDMI to leaf water content and EVI to chlorophyll content and
canopy structure. Strong trends of decreased resilience were found in areas with high forest
decline occurrence. The resilience indicators were added to the existing logistic regression
model and their significance, model fit and performance were reported. Overall, the best
model explained about 31% of the deviance in the data out of which an additional 4%
was explained by the resilience indicators. The most explanatory power within the Early
Warning Signals was found in indices describing temporal autocorrelation when extracted
from NDVI. However, the single best performing resilience indicator was the trend in
spatial variance extracted from NDMI which explained about 1.3% of the deviance in
forest decline by itself.
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1

Introduction

Despite the urgency of the topic, our knowledge on causes and mechanisms as well as our
ability to reliably predict tree mortality and forest decline on individual to regional scale
are still lacking (McDowell et al., 2013; Hartmann et al., 2015). Forest ecosystems worldwide have been observed to show accelerating rates of tree mortality linked to drought
stress and increased temperatures (Allen et al., 2010; Chaparro et al., 2017; Van Mantgem
et al., 2009). As climate change advances, this process is likely to intensify (Allen et al.,
2015), putting entire ecosystems at risk to undergo regime shifts. Tree mortality affecting
a large part of a forest stand is known as forest decline (Martı́nez-Vilalta et al., 2012).
Forests globally are increasingly at the risk of declining (Choat et al., 2012) or in some
areas even to undergo a regime shift, such as tropical forests transforming into savannas
(Hirota et al., 2011). This risk grows tangible in changes of frequency, intensity, duration
and timing of fires and droughts, but also by the introduction of species, outbreaks of pests
and pathogens, hurricanes, windstorms, ice storms, or landslides (Dale et al., 2001). The
phenomenon of tree mortality may occur at the level of the organism, but the processes
leading to forest decline are observable and describable across spatial, organizational, and
temporal scales and therefore demand for interdisciplinary approaches (Hartmann et al.,
2015).
A large study that synthesized findings on radial growth patterns prior to tree mortality
found that the mortality is preceded by reduced growth rates in about 84% of the cases
(Cailleret et al., 2017), and thus adding a temporal component and changes in plant
productivity to the list of potential indicators of tree mortality. Temporal changes in
forest responses to perturbations can also be characterized by remotely sensed resilience
(Verbesselt et al., 2016). Remotely sensed resilience makes use of the concept of Early
Warning Signals (EWS, Carpenter and Brock, 2006; Carpenter et al., 2008; Dakos et al.,
2008). These are indicators of resilience that are extracted from time series of satellite
observations. These have the potential to reflect decreasing stability (Kéfi et al., 2013) or
even the approaching of a tipping point in the ecosystem (Scheffer et al., 2009) based on
slowing down observed through space and time.
So called Early Warning Signals (EWS) could provide the potential to warn in time when
an ecosystem approaches a bifurcation (Dakos et al., 2014). On the other hand, EWS
can also be seen as a ’warning signal for a potential decrease in stability’, independently
of whether changes are catastrophic or not (Kéfi et al., 2013). Although EWS might
not outperform direct (field) measurements of resilience (van Belzen et al., 2017), they
still hold a big potential for predictive modeling especially for larger scales, remote areas
and particularly for the modeling of past events. For the above described problem to
explain drought-induced forest decline, they support the predictability as it is expected
that a less resilient forest is more vulnerable to drought. Remotely sensed resilience could
then contribute to large-scale predictions, and to the monitoring of forest decline risk and
finally offer the possibility to look back in time (Verbesselt et al., 2016). Since neither
full understanding, nor methods to warn in time but as well as no accurate predictions of
forest decline occurrence are available at this point, this research has great potential for
forest management, as based on this, forest managers could adapt their planning. This
research focuses on the predictive modeling of forest decline using both indicators of forest
resilience and environmental variables that have proven to indicate part of the occurrence
of forest decline (Chaparro et al., 2017).

1

2

Problem Definition

According to the definition of the Food and Agriculture Organization of the United Nations (FAO), forest covers around 30% of the earth’s land surface (UNEP, 2010) and their
contribution to the terrestrial gross primary production of biomass is estimated at 75%
(Beer et al., 2010). They take up atmospheric carbon and store it in their biomass above
and below the ground. But rising temperatures, changes in rainfall patterns and accelerating rates of climate change leave forests vulnerable to decline (Choat et al., 2012). The
physiological mechanisms behind forest decline are still not completely clear (Sala et al.,
2010), but also the explanation of the spatial occurrence is still pending (Chaparro et al.,
2017), so the question of ’what features are associated with forest decline?’ is still not
sufficiently answered.
Remote Sensing data offer the possibility to monitor on a large spatial and temporal scale.
Using this asset, there have been studies on the impacts of tree mortality using remote
sensing (e.g. Breshears et al., 2005; Meigs et al., 2011), or analyzing extent and patterns
after biotic-induced mortality events (e.g. Meddens et al., 2012; Wulder et al., 2006).
Remote sensing based resilience monitoring methods have demonstrated the potential to
describe forest resilience on a large scale and its relationship with environmental factors
(de Keersmaecker et al., 2014; Verbesselt et al., 2016).
This thesis will look at the ability to predict forest decline with remotely sensed resilience
indicators. This will be performed based on optical MODIS satellite imagery from which
vegetation indices will be derived for the time span of the start of the MODIS mission
in 2000, until the end of the growing season preceding a large drought-induced decline
event that took place in Catalonia, northern Spain in 2012. From these time series generic
temporal and spatial EWS will be derived and used as explanatory variables to model
forest decline in the study area (Catalonia). The performance of the model will be tested
independently. This approach will not focus on short-term external disturbances, such as
windthrow, fire, or flooding, but will be seeking to reconstruct resilience in stress-induced
forest ecosystems. Resilience indicators can be extracted because such dramatic events
like forest decline are usually preceeded by changes in tree function as well as in structure
(Hartmann et al., 2015).
Since tree mortality is usually announced in reduction of growth rate and is thus a process that includes a temporal component, it is promising to assess the predictability from
multitemporal data related to forest resilience, rather than trying to predict it from a
snapshot (thus one single time step). This research therefore aims to predict forest decline on a grid-cell level of available satellite products using EWS as predictors from
remote sensing time series. This thesis will assess the performance of remotely sensed
resilience indicators (EWS) for the predictability of forest decline in a drought-stressed
Mediterranean ecosystem.

2

3

Research Questions

The past decades have shown that the increasing frequency of drought events in Catalonia
that puts forest ecosystems under stress which might result in more frequent forest decline
events. Therefore, the overall goal of this research is to identify Early Warning Signals
(EWS) from satellite imagery time series that can be used for predicting forest decline.
The processes that lead to forest decline are still not clear. Previous research has shown
the impact of climatic anomalies and soil moisture, but still failed to predict the spatial
occurrence of such events. The EWS could potentially improve the predictability and be
used to explain the role of resilience in the occurrence of forest decline. Three different
vegetation indices (NDVI, NDMI, EVI) are used to extract resilience indicators from, each
sensitive to different aspects of plant functionality and vitality. Therefore, the following
research questions have been stated:
• Has there been Critical Slowing Down (CSD) prior to the forest decline event in
Catalonia in 2012 which was captured in satellite time series?
• If so, is the forest decline linked to the reduction in stability of the ecosystem?
• Which EWS are most sensitive to explaining forest decline?

Critical Slowing
Down before 2012?

Prediction with
resilience indicators?

Which EWS
most indicative?

3

4

Theory on Tree Mortality, Forest Decline, and Early
Warnings

Forest decline can be defined as tree mortality affecting an entire forest stand (Martı́nezVilalta et al., 2012), but also leaf discoloration and leaf loss in a large extent can qualify
as forest decline (Chaparro et al., 2017). Either way, both definitions imply a large and
obvious reaction of the forest indicating that a forest is massively affected. This thesis
will focus on the latter where a forest is defined as declined if an area larger than 0.03 km2
shows tree mortality larger than 5% or is affected by more larger than 50% in the sum of
both leaf loss and leaf discoloration in the canopies of at least one abundant tree species
with a canopy cover larger than 15% (Chaparro et al., 2017).
Both the processes causing tree mortality and the exact definition of it remain a subject
of research (Hartmann et al., 2015). From a theoretical point of view tree death occurs
at the point of minimum vitality (Dobbertin, 2005; Gričar, 2012). From an anatomical
and developmental perspective this point is less clear (Schenk et al., 2008): one or more
organs and tissues of the tree can for instance fatally desiccate when at the same time,
other tissues like apical, cambial, and/or root meristems might still be intact and keep a
plant alive.
The most commonly described physiological mechanisms causing a tree to die are hydraulic failure and carbon starvation (Sevanto et al., 2014). Hydraulic failure describes
this desiccation that might happen due to failed water transport (McDowell, 2011). Carbon starvation can be defined as the failure to maintain the metabolism or to defend
against biotic agents when a negative carbohydrate balance is prolonged. These two
mechanisms describing the plant vitality based on water transport and carbon assimilation, mobilization and concentration are expected to increasingly affect trees due to future
extreme events (Bräuning et al., 2017). But also nutrient availability in the environment
influences the survival of a tree since it affects the above-ground biomass allocation and
can increase the water use efficiency and thus the risk of hydraulic failure and/or carbon
starvation (Gessler et al., 2017).
Tree mortality can be measured on different scales, e.g. by looking at the individual
organism or at the plot level, where mortality is given as the percentage of dead trees. In
this regard, a further differentiation based on species, angiosperms/gymnosperms is only
applied in the form of accounting for species. Though, their coping mechanisms and thus
their mortality rates against drought and stress differ (e.g. Chaparro et al., 2017).
The ability of a forest to remain in its initial state is called resistance (compare glossary
for definitions, e.g. de Keersmaecker et al., 2014), which in this case means that the tree
cover remains despite a distortion. That is, environmental factors may change, but the
forest still does not suffer from it. Disturbance also might occur with an impact on the
forest, but not causing it to shift into an alternative state, because it shows high resilience.
Resilience is the return rate into the equilibrium state. In this case, individual trees might
die, but the system will return to its initial state. Dakos et al. (2014) describes resilience
indicators from ecosystem time series. The idea is based on the fact that close to a tipping point resilience is small. That is, a system with high resilience responds faster to
perturbations, which is manifested as rising memory, variability and increased flickering.
Natural ecosystems can shift from one stable state into another when a particularly heavy
perturbation hits the system. This shift is called tipping point. Other ecosystems have
only one stable state and will recover from perturbations, or even reassemble without
shifting to a qualitatively different state. That is, normally an ecosystem will tend to
move back to a state of stability (basin of attraction) during environmental changes. If
the system’s resilience is low, it can be pushed over the boundaries and shift into an
alternative stable state. Before this moment, the system exposes low resilience and a
low recovery rate. With this the system’s response to environmental impacts is more
pronounced, which appears as increased variance and autocorrelation, which makes it ob4

servable in time series (Dakos et al., 2014). Before the moment of transition, also called
local bifurcation point, the recovery rate and resilience span an angle of eigenvalue λ = 0°.
This results in apparent big impact of small disturbances, because the system needs more
time to dissipate. This phenomenon is called Critical Slowing Down (CSD) (Dakos et al.,
2014). However, not all systems react in the same way when approaching a transition.
Some regime shifts lack CSD completely. This is for example the case for strong abrupt
changes in environmental conditions. But also less stable ecosystems that will not shift
to another state can expose CSD.
Dakos et al. (2012) implied two major challenges for detecting leading indicators: highfrequency sampling or experiments, and the lack of a clear framework. The former can
be overcome with satellite data, as high frequency sampling is done by several satellites: the proposed MODIS NDVI data feature a revisit time of 1 day although not
every observation can be used due to cloud coverage and other quality reducing factors. The clear framework of extracting leading resilience indicators is proposed in
Dakos et al. (2014), who also launched a website for easy and low-threshold access at
http://www.early-warning-signals.org/home/, where the framework, logical steps
and theory is explained in simpler terms and with additional material.
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5
5.1

Methods
Study Area

The Mediterranean is a vulnerable ecosystem that could be highly affected by climate
change (Anav and Mariotti, 2011) with threats to the regional terrestrial carbon cycle
and the vegetation dynamics. Climate change in the region is associated with higher
temperatures, less rainfall and thus more drought and water stress for plants in the
region. Catalonia was hit by several droughts in the past decades. 2004-2008, 2012 and
2016 were years with intense drought that affected large stands of the forested surface
(Chaparro et al., 2017). The forest decline of the drought-year 2012 was particularly
intense in terms of forest decline occurrence. Chaparro et al. (2017) already researched
the environmental drivers of the declines, making it an ideal study area to assess the role
of resilience in the occurrence of forest decline.
The study area included the entire forested surface of the region of Catalonia (Autonomous
Community of Catalonia/Republic of Catalonia), which sums up to roughly 13000 km2 or
40% of Catalonia’s terrestrial surface (Chaparro et al., 2017). Catalonia is widely forested
and offers a variety of landscapes and climates due to the presence of the Pyrenees in
the North and the proximity to the Mediterranean Sea in the Southeast and the Central
Depressions and coastal mountain ranges. Climatically it is classified into Alpine climate
in the Pyrenees, Maritime or Oceanic in the valleys and Mediterranean on the coast and
the inland. It is thus diverse and features different kinds of climatic and environmental
conditions for the vegetation. It features not only large areas of forest at the boundary
of two biogeographic regions (Mediterranean and Euro-Siberian) but also a variety in
climatic variables such as mean annual rainfall and temperature, as well as their annual
distribution, but also different species. The most frequent tree species are Pinus halepensis
covering 2430 km2 and Quercus ilex with 2000 km2 (Chaparro et al., 2017 after CREAF
& Generalitat de Catalunya, 2005).
The DEBOSCAT network in Catalonia is a unique survey for the assessment of forest
health with field data describing all forested areas > 0.03 km2 that were affected by forest
decline. Small forest patches affected by forest decline were not included in the analysis,
that is False Negatives of less than 0.03 km2 might occur and bias the result as they might
indeed show CSD. Although droughts are common in the region, the 2012 drought was
characterized by intense temperature anomalies affecting broadleaved species in particular
(Chaparro et al., 2017). It was preceded by a drought that lasted from October 2004 until
October 2008, which might have already weakened the abundant forests and lowered their
resilience. Most of the declined forests are situated inland. A cluster with many declined
plots shows up northeast of Vic, a smaller one around Solsona and some more around the
Central Depression. For a detailed map of the declined plots see figure 1.
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Figure 1: Overview of the forest extent in Catalonia, declined forests are marked as grey
polygons.

5.2
5.2.1

Data
Sensors

By now, there is a variety of optical sensors in space with differing spatial and temporal
resolution that fit the purpose of vegetation monitoring. Common pixel sizes vary between
1.5 m (e.g. SPOT Végétation) and several hundreds to thousands of meters (e.g. MODIS,
MERIS, Sentinel-5 Tropomi). The revisit time of these sensors mostly depends on the
number of satellites supporting the fleet and the footprint per sensor. Recently launched
Sentinel-2 operates with two identical satellites to provide a temporal resolution of 5 days
at the equator and 2-3 days at mid-latitudes. For the study at hand, not only spatial
resolution, but also temporal resolution and the length of the archive matter, since the
number of data points (time steps) for each time series should still be given with a high
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revisit time to ensure sufficient cloud-free observations and long archive. Recent work
showed that the spatial resolution was less important than the temporal when extracting
EWS (Hendrix, in preparation).
Therefore, the mid-resolution MODIS optical sensor was chosen, since it provides global
observations in 1-day intervals due to its wide swath width (Didan, 2015). This revisit
time allows for a dense time series. Covering such a large area comes at the cost of
ground resolution (250 m). The MODIS mission operates on two satellites, Terra and
Aqua, which were launched in 1999 and 2002, respectively, and which are both still operating. Their main difference is the orbit in which they fly. Terra’s main goal is earth
observation for land products, Aqua in contrast aims at sea products. To capture the land
surface mostly cloud-free Terra’s local orbiting time is 10:30 a.m. in descending mode,
Aqua around 1:30 p.m. in ascending mode.
Optical sensors refer to camera-like sensors. The technique describes the capturing of a
range of wavelength in the electromagnetic spectrum (i.e. a band), therefore also called
multispectral (multiple spectra). This wavelength range can represent the visible light,
near-infrared (NIR) or short-wave infrared (SWIR). Since the light source is mostly the
sun, these are called passive instruments: they only capture energy, but do not emit any
(in contrast to active radar instruments).
The amount of reflected energy depends on the albedo of a surface and is unique to each
surface. Hence is it theoretically possible to classify and characterize each surface based
on its reflectivity. The processes of transmission, reflection, and absorption already feature the importance of knowing the amount of energy emitted by the sun as well as the
given processes in the atmosphere to remodel the according reflectance of a given pixel.
Therefore, optical remote sensing data can be classified into different processing levels.
The dataset used in this thesis was processed or accessed to Level 3 (ready-to-use products: including georeference).

5.2.2

Indices

The vegetation indices aimed to depict different ground processes that were expected to
exhibit CSD. These processes are a representation of plant vitality and/or leaf properties.
The first index is called Normalized Difference Vegetation Index (NDVI). NDVI is mostly
sensitive to photosynthetic activity. That is because chlorophyll-a and chlorophyll-b absorb light in the red and green spectrum, but highly reflect in NIR. Typical vegetation
spectra with varying chlorophyll contents can be seen in figure 2.

Figure 2: Typical vegetation spectra with LAI = 4, varying chlorophyll and leaf water
content modelled in SLC demo (Verhoef and Bach, 2007). Higher chlorophyll content lowers the reflectance in the visible light, whereas leaf water content influences the absorption
of light in higher wavelengths.
NDVI was calculated by dividing the difference of the reflectance of these bands over their
sum (cf. formula 1, after Tucker, 1979). High photosynthetic activity is thus shown with
8

a high NDVI. NDVI is widely known and widely used due to its easy calculation and
relative robustness against varying atmospheric conditions.
N DV I =

RNIR − RRed
RNIR + RRed

(1)

The Enhanced Vegetation Index (EVI) works similar as the NDVI, but accounts for high
LAI-values. NDVI tends to saturate at high LAI values. By applying a gain factor to
the entire fraction and accounting for canopy as well as aerosol background conditions,
it overcomes this obstacle and is more sensitive to LAI and canopy architecture (Liu and
Huete, 1995). It was calculated as follows:
EV I = 2.5 ×

RNIR − RRed
RNIR + 6 × RRed − 7.5 × RBlue + 1

(2)

NDMI compares the NIR with the SWIR water absorption feature at 2.1 - 2.3 µm (cf.
formula 3, after Garcia and Caselles, 1991). The NIR reflectance is mainly influenced by
the LAI (leaf area index), looking angle and the distribution of the light according to the
bidirectional reflectance distribution function (BRDF). Photosynthetically active vegetation shows characteristic behavior in this wavelength region with very high reflectance
compared to other surface types. It can reach up to 70% reflectance in planophile plants
with high LAI. The water absorption feature in the SWIR reflectance is mainly influenced
by leaf water content (cf. fig. 2), but also LAI. Originally, the NDMI was developed to
show fire scars in vegetation (as Normalized Burnt Ratio), but since it is sensitive to
changes in leaf water content, it could possibly depict CSD in water availability in the
leaves - particularly in the canopy - and water transport, too.

N DM I =

RNIR − RSWIR
RNIR + RSWIR

(3)

The time series were derived from the MOD13Q1.006 Terra Vegetation Indices 16-day
Global composite at 250 m resolution (Didan, 2015). This is a Level 3-product retrieved
from the daily observations of MODIS Terra. These get corrected for atmospherical influences. The 16-day value is the pixel value selected by an algorithm that chooses the
closest-to-nadir pixel from the two highest NDVI-observations. It works successfully in
all ecosystems, so no constraints were met for the use of this product. The vegetation
indices product only features NDVI and EVI, but is provided with the necessary NIR and
SWIR bands, so NDMI could be calculated as well. NDMI was calculated after the initiation phase of the SWIR sensor, that showed malfunctioning in its first year of operation
(2000-2001).
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Figure 3: A schematic framework of analysis performed in this research including preprocessing, predictor extraction, prediction, validation, and indications for each research question.
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5.3

Data Analysis

A schematic framework belonging to the steps followed in the analysis can be found in
figure 3. The overall idea follows the scheme of preprocessing of the satellite images into
regular pixel time series, predictor extraction from the time series in the form of Early
Warning Signals (EWS), setting up a null model based on previous research, setting up
several extended models with the extracted EWS and finally comparing their performance
against the null model on a test dataset.

5.3.1

Preprocessing

Preprocessing included the removal of pixels with low quality flags (QA VI > 1), filtering by date, clipping to the study area, NDMI calculation, outlier removal, and NAinterpolation. Quality flag values of VI > 1 refer to pixels that are affected by the presence
of clouds, haze, shadow, snow or high aerosol content. For capturing the resilience of the
forests prior to the forest declines, the time series were cut off at the end of 2011 to not
obtain a biased resilience-estimate. To obtain the time series for the study area the time
series were clipped roughly with a hand-drawn polygon within Google Earth Engine and
later on clipped to the the boundaries of Catalonia using the database of Global Administrative Areas (GADM, see University of California, Berkeley, 2018).
The MODIS vegetation indices product (VCF, Didan, 2015) is a product already aggregated to regular time series of 16-day intervals (equidistant time series) so no further
aggregation was needed. The product features time series of NDMI, EVI, surface reflectance values of the blue, red, NIR, and SWIR band and several other metadata band.
The calculation of NDMI values was therefore performed per pixel using the NIR and
SWIR bands of the VCF product.
Outliers were identified from a given pixel time series if they were outside the H-spread
range H given by the inter-quartile range multiplied by a mildness factor of 1.5 (compare
equation 4). The interpolation of missing values was done by linear interpolation when
values were detected outside the interval of 1.5 times the interquartile range(IQR) of a
given time series. If missing values were present at the beginning or end of the time series,
the first/last value was replicated to avoid extrapolation.
H = 1.5 × IQR
IQR = Q3 − Q1

(4)

The null model used in this analysis is based on 1 km products (Chaparro et al., 2017), so
the predictors extracted from the MODIS time series needed to be resampled to this resolution. This was done by bilinear interpolation: averaging the values of the surrounding
cells (Bernstein, 1976). This form of upscaling made sure, that the given plots matched
the time series at hand. That is, location, mask and extent of the measured plots were
represented by the according pixels from the remote sensing data. The used MODIS
pixels spanned an area of 250 m × 250 m on the ground (Didan, 2015). To assure that
only forested pixels would be analyzed, pixels with a tree canopy cover of less than 10%
(based on the MODIS VCF product) were masked out, according to the FAO’s definition
of forest (FAO, 2001). The FAO defines forest as ”land with ≥10% tree canopy cover that
is not used for agriculture or settlement, or has <10% tree canopy cover but is regenerating” (Bastin et al., 2017). Tree canopy cover between 10% and 39% classify as open
forest and above 40% as closed forest. Visual inspection of the tree canopy cover in the
study area showed that low values referring to open forest are encountered frequently, as
was expected for dry European forests (Bastin et al., 2017). So the satellite time series
were masked with pixels of open forest, hence a threshold of 10%.

11

5.3.2

Predictor Extraction

For describing the occurrence of forest declines, a set of explanatory variables was extended with Early Warning Signals (EWS) to investigate whether they can be used to
improve the predictability. These EWS are all based on the theory of Critical Slowing
Down (CSD) as an indicator of an approaching tipping point, that can be seen as leading indicators of resilience. An ecosystem with high resilience should show lower values
and a weaker trend in the metrics than a less resilient ecosystem in which indicators are
expected to rise (Scheffer et al., 2001; Scheffer, 2009; Carpenter et al., 2011; Dakos et al.,
2012, 2014).
In the following, the steps required for the extraction will be laid out.

Detrending: Detrending aimed at the removal of trends in the time series that might
recur, but have no influence on the rise of e.g. variability or flickering (Dakos et al., 2012).
If the trends are not properly removed the EWS might follow the pattern of the trend.
An example for desired detrending is removing seasonality. Detrending of the time series
needs to be carried out carefully, as with higher order trend-differencing we might easily
overfit the data (Dakos et al., 2008) and thus remove exactly those deviations from the
equilibrium that are actually of interest, since they result from the perturbations and
disturbances from which the EWS are calculated. As described above, the main trend in
the data followed the pattern of seasonality. A Gaussian kernel function was applied over
the time series since it showed to be very flexible. The bandwidth of the Gaussian kernel
was assessed in a separate sensitivity analysis.

Window Size: Typically, the window size is half the length of the time series (Dakos
et al., 2012). But in case of fast timescales of a system, a shorter window length is
needed (analogously for longer time scales). Still, smaller time scales result in less accurate estimate of the metric at use. Therefore, different window sizes were tested in the
sensitivity analysis for the leading indicator autocorrelation. Autocorrelation is sensitive
to the choice of window size and was used to assess whether the typical value of half the
length of the time series approximates an appropriate response time.

Sensitivity Analysis: Due to the various possible choices of parameter settings, the
selection of parameters for the extraction of the EWS needed special attention. The
parameters that influence the outcome are (as mentioned above) mainly the choice of
detrending and the size of the rolling window. The usual procedure for assessing the
sensitivity of an EWS to a parameter is by visualizing the outcome for a range of values
(Dakos et al., 2008). The difficulty of this thesis compared to Dakos et al. (2008) is to find
an optimal parameter setting for a dataset consisting of several thousand different time
series (one per pixel) and different climatic zones. To automatically detect and assess an
optimal parameter setting for each time series was considered outside the scope of this
thesis. However, the idea of visually assessing the sensitivity analysis of the parameter
setting was preserved. 30 pixels were randomly chosen in a stratified random sampling
(affected/not affected by forest decline served as strata) for which the sensitivity analysis
was carried out (the spatial distribution of the randomly selected points within the study
area can be seen in figure 1). Heatmaps of both the trend statistic for ACF-1 (temporal
autocorrelation at lag-1) and its according significance were visually analyzed to compare
the sensivitity of the trend on changes in either one of these parameters: rolling-window
size against the bandwidth of the Gaussian kernel used in detrending. The analysis was
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further conducted by visually assessing the detrended time series at the same time to confirm successful detrending. Eventually, the parameter setting that showed the strongest
significant trend in most analyzed points was chosen.

Generic metric-based EWS: Although there is a wide variety of EWS, they can be
grouped based on which CSD phenomenon they describe: rising memory, rising variability
and flickering. As flickering between dead and alive forests was not expected, the focus
lay on the easier to calculate generic indicators describing either rising memory or rising variability: ACF-1, AR(1), standard deviation, skewness, kurtosis and density ratio.
They all belong to the group of generic metric-based indicators. In contrast, model-based
indicators fit a specific model-type.
The EWS at use will be described in the following section:
• Autocorrelation (ACF(1)) and Spectral Properties. Autocorrelation at lag-1 (AR(1))
is the most basic indicator of CSD. It determines the correlation between a data
point n and its neighboring point n - 1 (Carpenter et al., 2008). Different metrics
are proposed, all referring to the auto-regressive (AR) coefficient which is mathematically similar to the autocorrelation function. These metrics are therefore describing
similar patterns of rising memory. Namely those are the auto-regressive coefficient
of the AR(1) model (Held and Kleinen, 2004) and the return rate (inverse of AR(1)
model Carpenter et al., 2008). Further similar metrics, that account for correlation
in higher lags are subsumed under the term spectral properties. That is, rising
memory will be observed in so called spectral reddening. They derive the EWS
from the power spectrum. EWS are spectral density (Kleinen et al., 2003), spectral
exponent (Dakos et al., 2012), and spectral ratio of low to high frequencies (Biggs
et al., 2009).
• Variance by Standard Deviation (StDev). Based on the observation that close to
a transition slowing down, flickering or both can be observed. Both of these phenomena can be captured by StDev and the CV. They both describe the fluctuation
around the mean, that is they quantify the deviation from the stable state (Carpenter and Brock, 2006).
• Skewness and Kurtosis. Close to a transition, we observe slow dynamics (Scheffer
et al., 2009). Because skewness measures the symmetry of a dataset, slow dynamics
will result in a left- or right-skewed distribution (Guttal and Jayaprakash, 2008).
It is defined as the third moment around the distribution’s mean. Depending on
whether the alternative state is larger or smaller than the present one, skewness will
become positive or negative (Dakos et al., 2012). Kurtosis describes the deviation
from normal distribution in y-direction. In other words it describes whether the
slopes of the peak of a distribution are steeper or less steep than the ones of a
normal distribution and is hence mathematically defined as the fourth moment
around the distribution’s mean. In case of a transition we expect the tails of the
time series to become fatter (Biggs et al., 2009), that is the distribution becomes
leptokurtic because rare values will occur more frequently (Dakos et al., 2012).
Spatial EWS: Many environmental processes exhibit spatial patterns. Spatial Early
Warning Signals are based on the assumption that systems become increasingly spatially
homogeneous at close distance when approaching a critical transition, and thus more spatially correlated (Kéfi et al., 2014). The choice of the spatial EWS depends on the presence
or absence of specific spatial patterns, their derivation is otherwise senseless if changes
in a certain pattern are absent there will also be no change among them. Among these,
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patterns like periodicity, anisotropy, and patchiness need to be evaluated for the case at
hand. Periodicity will be removed through detrending. Anisotropy refers to a directional
spatial gradient. Patchiness is given if the forest consists of e.g. shrubby patches and open
patches. Neither did the forests show multiple stable states, nor periodicity in the time
series (after detrending) nor patchiness, so the spatial EWS only included the temporal
trend in spatial autocorrelation, spatial variance and spatial skewness as well. These are
calculated on the pixel distribution within a given spatial distance (Kéfi et al., 2014),
thus within a moving window of 3 × 3 pixels. These three spatial indicators were calculated at each time step and used as input to the trend quantification (see next paragraph).
• Spatial Correlation at Lag-1. Local Moran’s I is a Local Indicator of Spatial Association (LISA, Anselin, 1995). It was calculated as the deviation of the mean of the
neighbouring cells compared to that of the center cell i :
X
Ii = zi
wij zj
(5)
j

where zi and zj are the deviations from the mean and wij are weights given in a
weights matrix. The weights matrix used in this thesis assigns a value of 1 to all 8
neighboring cells, also called Queen’s case.
• Spatial Variance. Spatial variance was calculated as the variance within a kernel of
3 × 3 pixels.
• Spatial Skewness. Similar to spatial variance, spatial skewness was derived as the
skewness of values within a 3 × 3 kernel.
Trend Quantification: Kendall’s τ rank correlation coefficient (after Kendall, 1938)
was used for testing against the null hypothesis of randomness of the measurements
against time (Dakos et al., 2012). The value of τ increases in case of a positive trend over
time. That is, the respective EWS increases over time. Analogously, it decreases in case
of a negative trend. In case of the null hypothesis of randomness in the trend, Kendall’s
τ is expected to show low absolute values. Spearman’s ρ rank correlation or Pearson’s
correlation coefficient would both also be valid trend measures. However, for time series
analyses and EWS Kendall’s τ is most frequently used, so it was also the statistic of
choice for this analysis. If the time series (of the EWS) is free of ties with the time vector
(converging with time), Kendall’s τ was calculated as given in equation 6. In case of ties
the algorithm (McLeod, 2005) performed a continuity correction as described in Kendall
(1976).
τ = S/D
(6)
where
S=

X
(sign(x[j] − x[i]) × sign(y[j] − y[i]))
i<j

D = n(n − 1)/2

5.3.3

Principal Component Analysis

The response variable forest decline is binary and qualitative (declined = 1, not affected
by decline = 0). This was modeled based on the logistic regression model by Chaparro
et al. (2017). Logistic regression means that the underlying mechanisms are linear in
a way that the log-transformed odds follow a linear relationship with the predictors.
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This holds advantages as the interpretation is more straight-forward: an increase in a
given predictor leads to a higher or lower probability of an observation being classified
as a success (see chapter below on the prediction). But on the other hand correlation
between predictors leads to an incorrect estimation of the explained variability and relationship. This problem is called multicollinearity and its magnitude can be estimated by
the Variance-Inflation Factor (VIF).
The EWS all indicate resilience, making them per se correlated. To overcome the correlation, the predictor set of the trends of the EWS was transformed with a Principal
Component Analysis (PCA). The PCA decorrelates a given feature space by rotating it
towards the axes of maximum variance (James et al., 2013). Each axis is constructed
orthogonal to all others. The rotation axis is defined as the loading vectors φ1 , ..., φp for
each Principal Component (compare equation 7 for the first PC Z1 ):
Z1 = φ11 X1 + φ21 X2 + ...φp1 Xp

(7)

The decorrelated first Principal Components explaining up to 95% of the cumulated variability in the EWS-trend dataset were then used in the prediction to extend the null
model. As PCA rotates the feature space towards the highest variability, a so called
elbow effect will take place. This means that most information in the dataset can be
contained in the first Principal Components. These are characterized by high explained
variance and high eigenvalues. Both the explained variance and eigenvalue will show a
flattening effect (elbow). Therefore, only the subset of first Principal Components explaining this majority of information will be used in the prediction. To understand why
a certain Principal Component shows significance, the magnitude of relationship of each
EWS-trend with their according loading vectors were inspected.

5.3.4

Null Model

A null model was chosen based on (Chaparro et al., 2017). This model was later extended
with the extracted predictors (see next chapter about the prediction). This null model
was constructed from the final set of predictors that consisted of species, mean annual
radiation (MAR), mean annual precipitation (MAP), summer temperature anomaly SPI3
and SPI12 (referring to the span of months from which the anomaly was derived) and
the mean summer soil moisture as derived from the SMOS afternoon overpass. SMOS
(Soil Moisture and Ocean Salinity) is a European mission operating a passive radar instrument. It is designed as an interferometric radiometer in the L-band (f = 1.4 GHz, λ
= 21 cm Kerr et al., 2001) to provide key variables such as soil moisture and sea surface
salinity based on the emitted energy in these low frequencies. Its ground resolution of
50 km is comparably high for passive microwave remote sensing, but for the purpose of
modeling a phenomenon such as forest decline need to be downscaled. The downscaled
1 km product that Chaparro et al. (2017) obtained from the BEC (Barcelona Expert
Center SMOS-BEC Team, 2015) was achieved in a combination with MODIS LST and
NDVI data.
The model structure is based on a logistic regression that managed to explain almost 40%
of the occurrence of Catalonian forest declines in 2012. Species as a predictor explained
almost 50% of the variability within these 40%. They scaled and centered the predictors
as input into the model and included interactions between species and SPI3, SPI12, and
soil moisture in the final predictor set (Chaparro et al., 2017).
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5.3.5

Prediction & Testing

Logistic regression is a classification approach that models the log-odds of an observation
to be a success with a linear combination of the explanatory variables. Success in statistics
describes the positive occurrence of the response variable. That is, a success was given as a
forest observation that was affected by decline. This formulation originates in the attempt
to model the outcome of the event to happen, so it is a success when correctly predicted
(statistical success). The classification into affected or not-affected by forest decline was
described with a multiple logistic regression model, that is there was a binary outcome to
be modeled by p predictors. The logistic model describes the relationship between a set
of predictors and the probability of the response variable based on intercept α and slopes
β 1,...,p for the predictors in the following way (James et al., 2013):
p(X) =

eβ0 +β1 X1 +...+βp Xp
1 + eβ0 +β1 X1 +...+βp Xp

and the relationship between the predictors and the odds
log(

(8)

p(X)
1−p(X) :

p(X)
) = β0 + β1 X1 + ... + βp Xp
1 − p(X)

(9)

The null model of Chaparro et al. (2017) was extended with one resilience indicator at a
time to assess the added value of it to explain the role of resilience in the occurrence of
forest decline. The resilience indicator was included in the model formula together with
the interaction of the indicator with tree species. The Principal Components were also
introduced together with their interaction with species. Since not all PC’s or interaction
terms were significant, the least significant term was left out of the PCA-based model
until all remaining (additional) terms were significant. This procedure is also known as
Backwards Elimination and was only applied to models containing the PC’s.
Other (more flexible) models like Support Vector Machines (Hearst et al., 1998) or Random Forests (Breiman, 1999) split up the feature space to according output and require
more knowledge on the parameter setting and are thus more difficult to set up and interpret. But due to their flexibility they also tend to yield very accurate results when data
availability is high and the main interest is model performance and less on interpretability
or the unveiling of underlying processes.
The dataset was split into a training and a testing dataset by a stratified random sampling
on with a split of 80/20, so that 80% of the observations were used in training the model
and the other 20% were kept aside to be tested on. Since there was just one complete
dataset, only testing was performed but no validation. The training dataset was used
to set up and train the model. The test dataset was used to independently assess the
performance of the model to predict the occurrence.

5.3.6

Model Comparison

To obtain insight into whether the inclusion of EWS improves the predictability of forest
decline, the goodness of fit was assessed using different measures calculated from the
confusion matrix:
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Table 1: Confusion Matrix of a classification. In this thesis positive refers to ’affected by
forest decline’ and negative to ’not affected’ respectively (James et al., 2013).
These included the overall test accuracy calculated as the fraction of correctly classified
observations over the total amount of observations in the test dataset:
Acc =

TN + TP
TN + FN + TP + FP

(10)

as well as specificity, sensitivity calculated in the following way:

Table 2: Derived measures of goodness of fit (James et al., 2013).
and Cohen’s κ test statistic:
Another measure for the goodness of fit is Cohen’s κ (Cohen, 1960), which accounts for
the by-chance agreement based on the prior probabilities. Since both, sensitivity and
specificity, report the correctly classified fraction per class, only these two will be reported instead of Cohen’s κ. Because accounting for unbalanced prior probabilities, all
the here mentioned statistics (Cohen’s κ, sensitivity, specificitiy) are more balanced indicators than accuracy. In the case at hand the total number of observations belonging to
the success class ’affected by forest decline’ is much lower than those of ’not affected by
forest decline’.
The focus of this research is on both explaining forest decline and on model performance.
Accuracy, specificity and sensitivity are indicators of model performance on an independent dataset. The model assessment in terms of explanatory power focused mainly on
the explained deviance and the Akaike Information Criterion (AIC after Akaike, 1973),
which are both derived from the training dataset. The more deviance was explained by
the model, the lower the AIC and thus the better the model manages to capture the
underlying mechanism. They were calculated in the following way:
Dexplained = 1 −

Dresiduals
Dnull

AIC = 2k − 2 ln(L̂)

(11)

(12)

where k denotes number of estimated parameters and L̂ denotes the maximum value of
the likelihood function.
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5.4

Software

Remote Sensing data were searched in Google Earth Engine’s IDE (Integrated Development Environment), where they were also roughly clipped to the study area, masked for
forest extent, filtered by date, filtered for low-quality pixels, and the NDMI was calculated. Google Earth Engine is a Big Data-architecture and platform for earth observation
data and related products (Gorelick et al., 2017). It hosts data in the volume of peta-byte
that can be processed on Google’s computational infrastructure. The processing works in
MapReduce-implementation, as usual in Big Data. In MapReduce evaluations are performed ’lazy’ (Dean and Ghemawat, 2008), that is the actual calculation only takes place
when a Reduce-function is called. Until that point, functions are called and ’mapped’
over each other without being performed. This enables optimization of the functions at
the point of a Reduce-call. In Google Earth Engine, one Map-example is the masking
of forested pixels, a Reduce-example is the visualization of a dataset in the Viewer. The
Reduce in this case only performs summary calculations for the resolution of the viewer
given by the zoom-scale. This Big Data-architecture makes it possible to access different
Big Data sets from different sources (e.g. NASA, esa, or USGS) and (pre)process them for
either global scale analyses or like in the case at hand for a smaller study area but still big
data set due to the high dimensionality in the temporal scale. Conventional data processing techniques would either fail or be very tedious in downloading each tile, mosaicking,
masking, and eventually aggregating (study area spanning over four MODIS tiles of which
each ca. 93 MB per time step Didan, 2015)). The preprocessing in Google Earth Engine
could have as well been done over the Python API (Application Program Interface). The
IDE showed the advantage of the Viewer that could visualize the big amounts of data at
different processing steps in an interactive way, such as mouse-clicking a certain point in
the map and deriving pixel values or visualizing the time series.
Processing in R was run in most parts on a Virtual Machine (VM) on the High Performance Cluster (HPC) of SurfSARA. SurfSARA makes use of the Dutch national einfrastructure. This allowed for fast processing of the still big amounts of data and
provided the possibility to parallelise analyses on multiple cores.
The connection between Google Earth Engine and the VM used a personal Google Drive
account from which the datasets were automatically downloaded using the R-package
googledrive (D’Agostino and Bryan, 2017). Time series as bands of image collections were
then exported and loaded into R for further processing (Team et al., 2013). The NAinterpolation used the package zoo (Zeileis et al., 2018). The EWS were extracted using
the packages earlywarnings (Dakos et al., 2015), and spatial/raster analyses with rgdal
(Bivand et al., 2014), and raster (Hijmans and van Etten, 2014). The stratified random
sampling for the training and testing was conducted using preprocessing techniques from
the package caret (Kuhn et al., 2008) that condenses the most common prediction techniques used in statistical learning. All other processing steps were either performed with
the standard R packages (Team et al., 2013) or with packages loaded from within the
above mentioned packages.
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6

Results

The following section will visualize and describe the results. The order follows the research
questions.

6.1

Preprocessing & Data Quality

6
4
2
0

No of NA's per time step [%]

8

10

The removal of observations with low quality flags usually resulted in less than five observations per pixel in a time series being masked out. These mostly affected larger areas due
to sensor malfunctioning, cloud coverage, or snow. Sensor malfunctioning was observed
in the SWIR-band during the first year of operation in a global extent and was confirmed
by random checks of time series in different ecozones and continents within the Viewer of
Google Earth Engine (for plots see the folder supportingMaterial in the github repository
https://github.com/SophieSt/MScThesisForestDeclineEWS. Removal of subsequent
time steps due to cloud coverage or snow was rare and only occurred in higher lying pixels
of the Pyrenees. Regular time series were successfully extracted and NDMI calculated.
The replacement of missing values in the beginning or end of the time series with the subsequent value assured that no extrapolation or stretching of the time series took place.
Observations from the end of the year showed higher numbers of missing values. One
time step at the end of the year 2000 lacked data in a wide area over Eastern Catalonia.
Figure 4 gives an overview of the amount of missing values for each time step where the
mentioned anomaly of fall/winter 2000 refers to the first peak of over 5% missing data.
A seasonality of missing values with high observation density in spring through summer
and relatively lower density in fall and winter is persistent over the length of the time
series.

2000

2001

2002

2003

2004

2005

2006

2007

2008

2009

2010

2011

year

Figure 4: Percentage of missing values per timestep as the number of missing values over
the number of pixels in the study area given in percentage.
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2012

6.2

Sensitivity Analysis

The parameter setting for the extraction of the EWS was visually assessed with heatmaps
of the trend estimate of ACF(1) as a representative EWS of 15 pixels that were affected by
forest decline in 2012 and 15 that were not (see figure 5). These 30 points were selected
with a stratified random sampling from the raster package to ensured an independent
sample of pixel time series of both classes.

Figure 5: Overview of the forest extent in Catalonia. Declined forests are shown in
brown, unaffected ones in green. Points indicated by crosses refer to the points used in
the sensitivity analysis.
Bandwidth values used in the Gaussian detrending were plotted on the x-axis of the
heatmaps ranging between 4 and 30, the y-axis featured the size of the rolling window
given in time steps. The rolling window sizes were tested in a range of 1 through 200.
Two heatmaps were produced for each point: one for the trend estimate of Kendall’s
τ , one for its according p-value (significance level). The 30 points did not unanimously
show the same patterns, but overall, they showed rather low sensitivity to the bandwidth used in detrending. This insensitivity is illustrated in figure 6. The horizontal
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banding indicates that a change in filtering bandwidth had a small effect on both the
trend estimate (top row) and the respective significance (bottom row). The two left plots
show pixels that were affected by forest decline, the two right ones were not affected.
It should be noted that the four points were selected for visualization at this point,
but the strong trend (blue and purple coloring) did not persist over the total 30 sampled points. The complete set of heatmaps can be found online in the github repository
(https://github.com/SophieSt/MScThesisForestDeclineEWS). However, the striped
pattern was the most dominant, general pattern.
The strongest trends were found for larger rolling window sizes of about 100 to 150 time
steps - an equivalent of about half the size of the time series. The detrending did not have
much impact on the trend estimate as can be seen by the constant coloring for different
detrending values. Small values of below 10 did however show slightly better detrending:
as can be seen in figure 7, a Gaussian kernel of bandwidth = 4 managed to depict most
seasonality, though some pattern was still observable. Smaller values than that followed
the data too closely, likely overfitting the trend.

6.3

Resilience Maps

Three sets of EWS were calculated for each pixel based on its time series per vegetation
index: NDVI, NDMI, and EVI. Generic EWS included the autoregressive function at
lag-1, standard deviation, skewness, kurtosis, density ratio, and temporal autocorrelation
at lag-1. The largest part of the study area featured trend values of around -0.3 - 0.3
indicated by grey colors in the maps, indicating no clear trends of increased or decreased
stability. Northeast of the city of Vic (eastern central Catalonia), a larger area showed
consistently higher trends indicated by the red colors in the ACF(1) map (see figure 8).
This coincided partly with an area where several forest stands declined. Other areas featuring stronger trends in temporal autocorrelation were found in Eastern art of catalonia
towards the coastal regions and coastal ranges. Again, this trend was almost similar in
AR(1) and the density ratio. The overall magnitude in trend was found to be lower for
spatial indicators than for generic EWS (see figure 8) in the majority of the study area.
No clear trends were apparent when comparing with the location of the decline areas.
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Figure 6: Four out of the 30 total points that were used in the sensitivity analysis. The two left plots were
affected by forest decline, the two on the right side not affected. Top row represents estimates of Kendall’s
tau, bottom row significance level of the estimate. Filtering bandwidth on the x-axis, rolling window size in
number of time steps on the y-axis of the heatmpas, coloring according to trend as Kendall’s τ in ACF(1)
and its significance. Small triangles indicate theoretical optimal parameter setting based on the strongest
significant trend.

Figure 7: Original NDVI time series for one affected and one unaffected pixel to illustrate the effect of
detrending. Black line shows the original time series, the red line depicts the modeled trend of a Gaussian
kernel with bandwidth = 4, on the right side the detrended residuals. Detrending aimed at removing
seasonality and longer term trends.
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Figure 8: Maps of Kendall’s τ for the EWS extracted from MODIS NDVI within the
study area. Blue colors show a positive trend, red colors a negative trend.
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6.4

Principal Component Analysis

Three Principal Component Analyses were carried out: one on each EWS set for each of
the three vegetation indices. The input feature space of the EWS consisted of the trend
statistic of nine EWS for each vegetation index: spatial variance, spatial skewness, spatial
autocorrelation, standard deviation, skewness, kurtosis, density ratio, ACF(1) (temporal
autocorrelation at lag-1), and AR(1) (autoregressive function at lag-1). Due to the rotation towards maximum variability, the first PC’s describe the biggest fraction of variation,
the last PC’s usually not much more than noise. In the case at hand, the first five to
six Principal Components explained by far the most variation, showing a so called elbow
effect taking place after the first five Principal Components. In NDVI more variation was
explained in the first Principal Components than was in NDMI and EVI.
Tables 3, 4 and 5 show the loading vectors for each Principal Component. In the top row,
the cumulative explained variation is given. Table 3 gives an overview of the PCA on
NDVI-based indicators, table 4 of the NDMI-based indicators, and table 5 shows those
of EVI. The coloring refers to the association between PC and its axes: the darker the
green the stronger the association.
The first 6 PC’s of the NDVI-based indicators explained 96% of the variation. The first
Principal Component was mainly constructed by the EWS describing autocorrelation and
spectral properties (ACF(1), AR(1) and density ratio). The second PC was created from
multiple EWS: generic ones like standard deviation, skewness, and kurtosis, but also spatial variance and spatial autocorrelation. The third PC uses spatial skewness, too, but
not the kurtosis. PC 4, 5 and 6 were predominantly constructed by one of the spatial
indicators. PC 7, 8 and 9, explained only little to no variation.
The PCA on the NDMI- and EVI-based indicators were constructed in a similar way as
the PCA on NDVI-based indicators, visible in the tables by the similar color pattern. For
NDMI, the first six PC’s explained 94%, for EVI 93%. These were then used to extend
the null model, although they did not exactly explain 95% of the variation yet.
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Rotation (n x k) = (9 x 9):
PC1
Σ Var [%]
37%
SpVarTau
0.11
SpSkewnessTau
-0.08
SpAutoCorTau
0.04
sdTau
-0.02
skTau
0.23
kurtTau
0.30
densratTau
-0.53
acf1Tau
-0.53
ar1Tau
-0.53

PC2
55%
0.53
0.01
-0.39
0.40
-0.39
-0.46
-0.12
-0.12
-0.12

PC3
69%
0.34
-0.37
0.35
0.58
0.49
0.08
0.13
0.13
0.13

PC4
80%
-0.07
0.88
0.00
0.40
0.24
0.09
0.00
0.00
0.00

PC5
89%
0.17
-0.08
-0.79
-0.08
0.33
0.42
0.12
0.12
0.12

PC6
96%
0.74
0.28
0.29
-0.49
-0.03
0.16
0.08
0.08
0.08

PC7
100%
0.00
0.04
-0.10
-0.32
0.63
-0.70
-0.04
-0.04
-0.04

PC8
100%
0.00
0.00
0.00
0.00
0.00
0.00
0.41
0.41
-0.82

PC9
100%
0.00
0.00
0.00
0.00
0.00
0.00
-0.71
0.71
0.00

Table 3: Principal Components (PCs) of trend in EWS calculated from NDVI, coloring according to the
strength of the association (thus according to absolute values). Values show the loading vectors of each
PC. Additional to the loading vectors, the top row gives the cumulated explained variance.

Rotation (n x k) = (9 x 9)
PC1
Σ Var [%]
35%
SpVarTau
0.14
SpSkewnessTau
-0.03
SpAutoCorTau
-0.04
sdTau
-0.04
skTau
0.08
kurtTau
0.15
densratTau
-0.56
acf1Tau
-0.56
ar1Tau
-0.56

PC2
53%
-0.47
-0.01
0.32
-0.49
0.42
0.51
0.03
0.03
0.03

PC3
65%
-0.47
-0.04
-0.04
-0.49
-0.63
-0.35
-0.09
-0.09
-0.09

PC4
77%
0.11
-0.94
0.30
0.02
-0.01
-0.08
0.01
0.01
0.01

PC5
87%
-0.08
0.29
0.85
0.28
-0.03
-0.30
-0.07
-0.07
-0.07

PC6
94%
0.68
0.14
0.27
-0.46
-0.36
0.29
0.07
0.07
0.07

PC7
100%
-0.25
-0.05
0.05
0.48
-0.54
0.65
0.00
0.00
0.00

PC8
100%
0.00
0.00
0.00
0.00
0.00
0.00
-0.41
-0.41
0.82

PC9
100%
0.00
0.00
0.00
0.00
0.00
0.00
-0.71
0.71
0.00

Table 4: Principal Components (PCs) of trend in EWS calculated from NDVI, coloring according to the
strength of the association (thus according to absolute values). Values show the loading vectors of each
PC. Additional to the loading vectors, the top row gives the cumulated explained variance.

Rotation (n x k) = (9 x 9)
PC1
Σ Var [%]
35%
SpVarTau
-0.10
SpSkewnessTau
0.01
SpAutoCorTau
-0.04
sdTau
-0.02
skTau
0.07
kurtTau
-0.19
densratTau
0.56
acf1Tau
0.56
ar1Tau
0.56

PC2
51%
0.41
-0.07
0.21
0.54
-0.47
-0.51
0.00
0.00
0.00

PC3
63%
-0.60
-0.15
0.06
-0.40
-0.58
-0.34
-0.05
-0.05
-0.05

PC4
74%
0.12
-0.87
-0.48
0.03
-0.02
0.07
0.01
0.01
0.01

PC5
85%
0.05
0.47
-0.84
0.06
-0.24
-0.10
-0.02
-0.02
-0.02

PC6
93%
0.62
0.03
0.03
-0.73
0.03
-0.29
0.00
0.00
0.00

PC7
100%
0.24
0.04
0.12
-0.10
-0.62
0.70
0.12
0.12
0.12

PC8
100%
0.00
0.00
0.00
0.00
0.00
0.00
0.41
0.41
-0.82

PC9
100%
0.00
0.00
0.00
0.00
0.00
0.00
-0.71
0.71
0.00

Table 5: Principal Components (PCs) of trend in EWS calculated from NDVI, coloring according to the
strength of the association (thus according to absolute values). Values show the loading vectors that of
each PC. Additional to the loading vectors, the top row gives the cumulated explained variance.
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null model

Null dev
5672.5

Resid dev Tot Dev Expl addit Dev
4133.7
27.1%

AIC
4217.7

Accuracy
94.4%

Sensitivity
14.8%

Specificity significance
98.6%

NDVI
acf1Tau
ar1tau
sdTau
skTau
kurtTau
densratTau
spVarTau
spSkewTau
spAutoCorTau
PCA

4062.6
4064.1
4120.2
4114.4
4121.1
4062.6
4075.3
4104.1
4088.7
3910.5

28.4%
28.4%
27.4%
27.5%
27.3%
28.4%
28.2%
27.6%
27.9%
31.1%

71.1
69.6
13.5
19.3
12.6
71.1
58.4
29.6
45.0
223.2

4162.6
4164.1
4220.2
4214.4
4221.1
4162.6
4175.3
4204.1
4188.7
4090.5

94.6%
94.6%
94.4%
94.3%
94.5%
94.6%
94.7%
94.3%
94.4%
95.2%

23.1%
23.1%
14.8%
13.0%
16.7%
23.1%
17.6%
15.7%
15.7%
24.1%

98.5%
98.5%
98.7%
98.6%
98.7%
98.5%
98.9%
98.5%
98.7%
99.0%

***
***
*
*
*
***
***
*
***
***

NDMI
acf1Tau
ar1tau
sdTau
skTau
kurtTau
densratTau
spVarTau
spSkewTau
spAutoCorTau
PCA

4095.8
4097.6
4101.7
4116.6
4084.7
4095.8
4058.3
4107.9
4115.9
3933.2

27.8%
27.8%
27.7%
27.4%
28.2%
27.8%
28.5%
27.6%
27.4%
30.7%

37.9
36.1
32.0
17.1
49.0
37.9
75.4
25.8
17.8
200.5

4195.8
4197.6
4201.7
4216.6
4184.7
4195.8
4158.1
4207.9
4215.9
4113.2

94.8%
94.8%
94.3%
94.3%
94.4%
94.8%
94.7%
94.6%
94.6%
95.1%

20.3%
19.4%
12.0%
12.0%
17.6%
20.4%
17.6%
18.5%
15.7%
23.1%

98.8%
98.8%
98.7%
98.7%
98.6%
98.8%
98.9%
98.7%
98.9%
98.9%

**
**
***
.
***
**
***
**
*
***

EVI
acf1Tau
ar1tau
sdTau
skTau
kurtTau
densratTau
spVarTau
spSkewTau
spAutoCorTau
PCA

4116.4
4116.5
4087.9
4100.3
4100.5
4116.4
4115.7
4116.2
4062.4
3945.6

27.4%
27.4%
27.9%
27.7%
27.7%
27.4%
27.4%
27.4%
28.4%
30.4%

17.3
17.2
45.8
33.4
33.2
17.3
18.0
17.5
71.3
188.1

4216.4
4216.5
4187.9
4200.3
4200.5
4216.4
4215.7
4216.2
4162.4
4125.6

94.4%
94.4%
94.4%
94.5%
94.1%
94.4%
94.4%
94.4%
94.6%
94.4%

14.8%
14.8%
13.0%
15.7%
12.0%
14.8%
14.8%
12.0%
17.6%
18.5%

98.6%
98.7%
98.8%
98.8%
98.5%
98.6%
98.6%
98.8%
98.7%
98.5%

*
*
***
**
**
*
*
**
***
***

Signif. codes: 0 '***' 0.001 '**' 0.01 '*' 0.05 '.' 0.1 ' ' 1

Table 6: Overview of the Model Performance extended by each of the EWS and by the Principal Components. Null model from (Chaparro et al., 2017) extended with one of the resilience indicators and
interaction with species at a time. Null dev: Null deviance of the model; Resid dev: Residual deviance;
Tot Dev Expl: Percentage of Deviance Explained; addit Dev: Deviance explained by adding EWS; AIC:
Akaike Information Criterion; Acc: test accuracy; sensitivity, specificity; max significance refers to the
highest significance level of the EWS or the EWS interaction with one the species. Coloring according to
column of model performance: darker green refers to better model fit.
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6.5

Prediction & Testing

The logistic regression model was set up based on the one published in Chaparro et al.
(2017). Only one observation per pixel was used. Some pixels contained more than one
set of predictors in the original data set due to presence of several declined plots within
the boundaries of one pixel. Chaparro et al. (2017) used a stratified random sampling
approach to set up the logistic regression model and account for the unbalanced prior
probabilities. Unaffected forest pixels occurred about 3.7 times more often than affected
forest pixels. In this research, the complete dataset of 14,164 forested pixels was partitioned into a training and testing dataset where 80% of the data served for training and
the other 20% were used for independently testing the model performance. In order not to
further shrink the available observations used for training, weights were assigned to each
observation. That is, an affected cell was weighted twice as much as an unaffected cell
to still account for the unbalanced prior probabilities. The original dataset of predictors
and affected/unffected cells was based on the Catalonian forest mask used at CREAF.
In the research at hand, forested pixels were defined by FAO-standards within Google
Earth Engine because the necessary layers were already provided in this environment.
This led to a smaller extent compared to Chaparro et al. (2017) with a total of only
10 535 observations. These 10,535 observations resulted in a null deviance of 5672.5, out
of which 4133.7 remained unexplained by the null model. Thus, the deviance explained
by the null model was about 27%, which is less than the deviance explained by Chaparro
et al. (2017).
Overall, the performance of the null model was similar to the one in Chaparro et al.
(2017). The deviance explained by each of the predictors differed: species still explained
the largest part of the explained deviance with 62% - 79%. Table 6 gives an overview of
the models that were set up and the contribution of each of the Early Warning Signals
(resilience indicators) to explain the occurrence of forest decline. The top row shows the
null model, the rows underneath show the models consisting of the null model extended
by each EWS or the Principal Components of the EWS per vegetation index. The extended models were set up by adding each of the EWS individually (incl. the interaction
with species) and assessing the model by the deviance that it explained additional to the
null model, the Akaike Information Criterion (AIC), and model performance on the test
dataset.

6.5.1

Comparison among Vegetation Indices

The trend in autocorrelation function at lag-1 (ACF(1)), in auto-regressive function at
lag-1 (AR(1)) and in density ratio showed similar explanatory power for each vegetation
index and showed most predictive value when calculated from NDVI time series compared
to the other vegetation indices (additional deviance explained in NDVI-based ACF(1) and
density ratio of up to 71.1 of 5672.5 = 1.2%). For NDMI and EVI their added value was
lower. ACF(1) from EVI was only significant at p < 0.05 for Pinus sylvestris, but not for
any other species. Calculated from NDMI it was significant for all species, but showed
significant interaction with Pinus sylvestris at p < 0.01.
For both NDMI and EVI, the most explanatory power of an individual EWS was found
for the trend in spatial EWS: Spatial variance explained 75.4 of the total deviance when
calculated from NDMI, spatial autocorrelation 71.3. The trend in spatial variance in
NDMI was the single most explanatory indicator. It explained 75.4 of the total 5672.5,
making up for almost 1.3% of the total deviance. Accuracy values were consistent over
all models around 94.6%, differences smaller than 0.7% for all indicators and indices.
Sensitivity and specificity were relatively consistent, too, although values for sensitivity
showed a wider spread between 12.0% and 24.1%.
Additionally, for each vegetation index (NDVI, NDMI, EVI) the Principal Components
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(PC’s) of the EWS were added to decorrelate the EWS-feature space and still use the combined explanatory power. Note that almost all resilience indicators were significant for at
least one of the abundant species, only skewness on NDMI-time series was not significant
at p < 0.05 for any species. Adding the PC’s and their interaction with species reduced
the deviance by almost three times as much as by adding the strongest individual EWS.
The PC’s of the NDVI-based EWS explained the biggest fraction of deviance compared
to individual EWS (223.2 out of 5672.5 = 3.9%), the ones from EVI-EWS explained the
least deviance (188.1 out of 5672.5 = 3.3%), calculated from NDMI explained a smaller
fraction as from NDVI, but still higher than from EVI (200.5 out of 5672.5 = 3.5%).
Comparing the different vegetation indices, NDVI showed both higher values for the explained deviance and lower values for significance than both NDMI and EVI. For EVI
and NDVI, all EWS showed a significant contribution to explaining forest decline (at
p < 0.05). The models based on NDMI performed better (more significant, more deviation additionally explained) than the ones based on EVI resulting in a performance
gradient: NDVI performed best, NDMI second best, and EVI the least.

6.5.2

Comparison among Species

The relationship of EWS with forest decline was both positive and negative, depending
on the EWS and the species. To indicate this, table 7 shows the coefficients of the two
most abundant species in the study area for NDVI-based EWS: Pinus halepensis and
Quercus ilex. NDVI is shown here as models including NDVI-based indicators performed
better than those including NDMI or EVI based on AIC and deviance explained. Again,
the spectral EWS, such as ACF(1), AR(1) and density ratio show similar values among
coefficients and their according significance level. While an increasing temporal autocorrelation was associated with a higher probability of forest decline for Quercus ilex, the
opposite was the case for Pinus halepensis which showed a negative association with forest
decline. This was the case for ACF(1), AR(1), density ratio, and standard deviation (although not significant there), the opposite was the case for kurtosis and spatial variance.
The relationship between skewness and spatial autocorrelation with forest decline was
found positive for both species. Forest Decline showed negative association with spatial
skewness for both species, but only significant for Quercus ilex.
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Predictors
acf1Tau
ar1Tau
sdTau
skTau
kurtTau
densratTau
spVarTau
spSkewTau
spAutoCorTau

species
Quercus ilex
Pinus halepensis
Quercus ilex
Pinus halepensis
Quercus ilex
Pinus halepensis
Quercus ilex
Pinus halepensis
Quercus ilex
Pinus halepensis
Quercus ilex
Pinus halepensis
Quercus ilex
Pinus halepensis
Quercus ilex
Pinus halepensis
Quercus ilex
Pinus halepensis

coefficient
0.43
-0.06
0.42
-0.07
0.04
-0.09
0.19
0.40
-0.06
0.26
0.43
-0.06
-0.32
0.13
-0.14
-0.11
0.21
0.15

significance
***
**
***
**

*
*
***
**
***
**
*
*

Signif. codes: 0 '***' 0.001 '**' 0.01 '*' 0.05 '.' 0.1 ' ' 1

Table 7: Coefficients of NDVI-based EWS for the two most abundant species in the
study area Pinus halepensis and Quercus ilex. Significance levels are reported per species.
Positive coefficients indicate a positive relationship between EWS and forest decline.
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7

Discussion

The following chapter will explain the previously stated results towards their importance
in answering the previously stated research question, relates them to other publications
and will provide insight into the limitations of this research. Besides that, it will also
point out findings that require future research. It starts by the most important findings
and will then move towards the interpretations and open questions.

7.1

Early Warning Signals as Predictors of Forest Decline

The overall question that led to this research, is whether Early Warning Signals can provide an estimate of the forest ecosystem’s stability in order to improve the predictability
of forest decline. This question arises from two aspects: 1) can we associate possible
dependencies, relationships and potential causes with forest decline and 2) how can we
better predict forest decline in the future and thus also better monitor the risk? The
former question seeks insights into the mechanisms, the latter focuses on model performance.
Adding resilience indicators as a measure of the stability of the ecosystem significantly to
modelling forest decline from otherwise environmental features significantly reduced the
remaining deviance in the decline dataset. That is, it helps explain forest decline. Besides
this, it also contributed to a better model performance. Resilience indicators managed
to explain up to 4% more of the total deviance compared to the null model of Chaparro
et al. (2017). The significance level of the best predictors was high (p < 0.001), indicating
a clear relationship of forest decline with stability of the ecosystem. This suggests that
resilience plays an important role in understanding why a certain forest declines and also
significantly improves the ability to model forest decline. The improved predictability was
found with all three vegetation indices, although NDVI outperformed NDMI and EVI.
All models still failed to explain the spatial occurrence of forest decline. This was indicated by low sensitivity values towards True Positives across all models. The explained
deviance was still around 30% which suggests that forest decline is highly driven by other
parameters or non-linear combinations of those and/or the given predictors. However, the
null model as described in Chaparro et al. (2017) explained 40% of the deviance, whereas
the null model as set up in this research only explained 27%. This difference can be
explained by the upscaling approach. Chaparro et al. (2017) encountered decline-pixels
with more than one abundant species which they treated as two observations. In the
approach at hand, only the first observation per grid cell (pixel) was used for easier data
handling. This might have reduced the variability of observations in some species that
did not feature many declined areas anyway, further worsening the problem of unbalanced
priors. The inability to describe the complete feature space might then have resulted in
the worse model fit.
Critical Slowing Down was found in all EWS. Their spatial pattern was similar over the
study area among indicators - especially among indicators depicting it in a similar way,
like the spectral indices - though not spatially consistent. Indicators with similar spatial
pattern were ACF(1), AR(1), and the density ratio. Since they all aim to identify the
impact of the previous observation on the subsequent one (Dakos et al., 2012), this was
to be expected.
The main finding that remotely sensed resilience plays an important role in explaining
forest decline is supported by other findings. Verbesselt et al. (2016) conducted an analysis on remotely sensed resilience in tropical forests which showed that resilience can
be derived from time series of optical satellites, which provide consistent archives of resilience indications worldwide for up until 30 years ago. Cailleret et al. (2017) synthesized
that growth rate decreased prior to mortality events. This suggests that changes in the
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stochastic regime appear prior to a mortality event and can thus also happen prior to forest decline. Rogers et al. (2018) conducted a research to assess the relationship between
remotely sensed EWS and tree mortality and found significant differences among some
EWS, like AR(1), density ratio, kurtosis, and conditional variance, between the control
group and sites with higher mortality, also suggesting that EWS from satellite data can be
used to predict forest decline. They also found that the relationships were not consistent
or significant for the multitude of other EWS. This also agrees with the findings at hand,
that some EWS like spectral indices (AR(1) or ACF(1)) show more explanatory power
than e.g. skewness.

7.2

Data Quality

The above described reduced observation density towards the end of the years follows the
Mediterranean climate. Mediterranean climate is characterized by dry, hot summers and
mild, wet winters and with this the precipitation maximum in fall and winter (Lionello
et al., 2006). The clouds that generate rain and snow block the view of the satellite,
which results in missing ground observations. Therefore, the seasonality pattern seen in
the histogram of missing values, shows that the expectation that the density of missing
values is higher in fall and winter. The peak in the beginning of the time series (end of
2000) that affected a large area of Eastern Catalonia and follows a clear boundary to its
west that does not coincide with any geographic features, but rather with the viewing
angle of the satellite and is thus attributed to sensor malfunctioning or recalibration that
can still be undertaken in the beginning of a satellite mission.
Overall, the data quality in terms of completeness is high. Even after filtering with the
provided quality flags and outlier removal, more than 97% of the observations remained in
most time steps. This is more than could be expected from for a single satellite overpass
per observation. However, the MODIS 16-day vegetation index product is a composite of
16 daily observations (Huete et al., 2002) and can thus deliver a higher quality through
reduced temporal resolution. Filtering for outliers outside the range of normally occurring
values made sure that the extraction of EWS was not skewed. Since the EWS aim to
depict e.g. rising variability in the time series, these outliers would result in an underestimation of the underlying resilience pattern. Therefore, the step of outlier removal is
of high importance. Uncertainty of the signal due to changing atmospheric conditions
like aerosol composition or haze even after atmospheric correction is still possible. This
might be reflected in the seemingly noisy EWS maps where moderate trends with large
differences even in neighboring pixels were found. Further research is needed to identify
the origin of this seemingly high noise level. A high noise level might as well obscure the
trend in EWS.

7.3

Sensitivity Analysis

The sensitivity analysis showed that the detection of Critical Slowing Down (CSD) was
sensitive to the size of the rolling window within they were calculated and from within
which the trend statistic was calculated. Dakos et al. (2008) suggested to assess the
relationship of the trend statistic with the parameter setting based on areas that show
consistent trends in the sensitivty plots. They used time series of climate indicators that
showed CSD prior to drastic climatic shifts, like the end of the big last glaciations or the
Saharan vegetation. Their time series showed clear demarcable areas in which the parameter setting did not allow to robustly detect the ongoing trend and areas in which the
trend was clear and persistent. The time series at hand that were used in the sensitivity
analysis featured demarcable regions as well, but these were less clear. The difficulty of
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this research, though, was to summarize the outcome of the sensitivity analysis for the
entire region of Catalonia, too. Within the sensitivity heatmaps that show the magnitude
of trend depending on rolling window size and detrending flexibility, some pixels showed
clear hotspots of high trends for detrending with a small bandwidth and a rolling window
size of about half the length of the time series. Others were less clear or showed several
of such hotspots. Dakos et al. (2008) were able to analyze one time series per event. In
this research the dataset was too big and the visual assessment of each time series was
not feasible. Therefore, the resilience indicators needed to be extracted in an automatic
way.
The optimal parameter setting for the Catalonian forests might vary depending on several
other environmental or physiological factors that could affect the response time of a forest
and by the size of the rolling window in which they would be detectable. These could
include species, ground water level, or structural forest type. Further research is needed
to identify and describe the effect of such conditions on the rolling window size.
The chosen bandwidth of four for trend filtering with a Gaussian kernel was supported by
the distribution of the residuals which mostly did not feature seasonality anymore. The
occasionally remaining seasonality could have been further removed, but would have come
to the risk of following the data too closely in other pixels (Dakos et al., 2012). This kind
of overfitting would have again resulted in an underestimation of the trend, particularly
in areas with weaker seasonality and in which the growing season and vegetation activity
follows the current weather conditions more closely. Applying such a flexible filtering
would have removed a trend in variability that the EWS aims to depict. Further research
is needed on the automatic selection of an appropriate detrending method.
The size of the rolling window was found to be optimal at around 100-150 time steps
which encompasses approximately half the length of the time series. Publications on the
theory of EWS typically used this rolling window size as well after conducting a sensitivity
analysis (Dakos et al., 2008, 2012) which led the authors of the R package earlywarnings
(Dakos et al., 2015) to state on their according EWS-website that half the length of the
time series is typically used in extracting EWS from time series. In this regard, this
research fits with previous findings.
It should also be noted, that the sensitivity analysis was only conducted on NDVI-based
ACF(1) due to feasibility and time constraints. An assumption for this is that the response time for all indicators and especially all vegetation indices is comparable. The
memory effect in the time series might or might not be of longer duration in e.g. the leaf
water content sensitive NDMI time series. Future research should also examine if this
assumption is valid. However, for the study at hand, this was out of scope due to time
restraints. Therefore, the NDVI-based ACF(1) was used as a representative indicator.
The trend in the study area was visualized in maps which allowed for assessing the spatial homogeneity. Although the maps for each EWS showed clear spatial pattern, these
patterns were widely lost when calculating the magnitude of trend in them (Kendall’s
τ ). The maps appeared to feature a high noise level especially for areas with moderate
trend. That is, even areas within close proximity showed relatively high variation in the
trend statistic. This suggests that the resilience indicators show a weakness due to high
variance and thus result in being less specific. Consequently, moderate values of Kendall’s
τ should be treated with caution.

7.4

Detection of Critical Slowing Down

Critical Slowing Down is the phenomenon that an ecosystem becomes slower in returning
to its initial state after a perturbation with decreasing resilience. This means that subsequent observations are increasingly correlated with each other. Hence, they then show a
positive trend in temporal autocorrelation (ACF(1), AR(1) and density ratio). Positive
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trends were mostly found in Central and Eastern Catalonia coinciding partly with many
decline plots that were found east of the city Vic. As such this is in agreement with the
theory of CSD. The temporal autocorrelation in NDVI shows a positive trend for forest
decline probability for the oak species Quercus ilex. This agrees with the hypothesis that
forests with lower resilience show higher temporal autocorrelation, thus they are more
influenced by NDVI in previous time steps. However, the second most abundant species
Pinus halepensis does not show much association of forest decline with temporal autocorrelation (β = -0.06 compared to 0.43 for Quercus ilex ). Given the large sample size of
Pinus halepensis plots, a random effect is highly unlikely. Further research is needed here
as well, to investigate why some EWS are only sensitive for specific species and not for
others. The trend is, however, very weak (β = -0.06). The different coefficients of spatial
variance can be explained such that in Quercus ilex became increasingly spatially homogeneous towards the decline year, whereas Pinus halepensis became more heterogeneous.

7.5

Comparison among Vegetation Indices

The models that used NDVI-based indicators performed better than those based on NDMI
or EVI. Although EVI is calculated by accounting for atmospheric and soil conditions, it
did not perform better than NDVI. The attempt to account for atmosphere might hinder
the accurate capturing of the underlying ecosystem dynamics: atmospheric scattering
mostly influences the smaller wavelength due to Rayleigh scattering, which is why the
blue light reflectance is used in the calculation. However, due to this higher amount of
scattering, the data quality is also reduced, adding uncertainty and variability to the
signal. This might add a general factor of uncertainty to the EWS. Since the EWS aim
to depict exactly the small variability in the data, the addition of the blue light reflection
might obscure the patterns. Similarly, NDMI performed slightly less than NDVI. NDVI
uses Near Infrared (NIR) and Red reflectance to derive an indication of photosynthetic activity, whereas NDMI uses NIR and Short-Wave Infrared (SWIR) to derive an indication
of leaf water content. Both NIR and Red light are close to the sun’s emissivity maximum.
Since reflectance is a fraction of received to reflected energy, it depends on the amount of
energy that reaches the Earth surface in the first place. The received energy originates
mostly from the sun and shows a clear peak in the spectrum of the visible light. Towards
larger wavelengths this energy is far lower. Therefore, the reflectance level is more noisy.
Sensors in larger wavelengths usually have a lower Signal-to-Noise-Ratio (SNR). In that
way, a similar process might take place for EVI and NDMI. The increased uncertainty in
at-sensor signal might obscure the increasing variability that the EWS aim to depict.
Both the spatial pattern in the maps of the EWS-trends and the pattern in the eigenvalues of the EWS (PCA) show that the vegetation indices depict the same slowing down
on the ground. The spatial variation in each of them is similar. This follows from similar
spatial patterns (compare figure 8 and EWS maps for NDMI and EVI in Appendix A)
and also from the similar contribution of each of the EWS for each Principal Component.
It was followed that the indication of resilience extracted from each vegetation index is
physiologically similar and not complementary. The remaining question in the comparison is thus which of the vegetation indices is most sensitive to CSD prior to forest decline.
Given the higher amount of explained deviance and better model fit and performance, it
was concluded that NDVI is most sensitive, followed closely NDMI.
EVI helps explain the deviance, but at a reduced level compared to the other two indicators. As explained above, the attempt to account for scattering also makes it subject to
the increased level of noise that is induced exactly by Rayleigh-scattering in smaller wavelength regions. This also resulted in a smaller fraction of variation explained by the PCA.
The first five Principal Components, that explained 89% and 87% of the variation in the
NDVI and NDMI based EWS only explained 85% of the variation in the EWS-dataset
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from EVI. Similarly, but less pronounced, this problem of increased variance also is visible
for NDMI. The higher SNR of NDMI can therefore be held responsible for the slightly
reduced explanatory power of its EWS. This is evenly apparent in the PCA, where each
PC explains a smaller amount of variation in the data.
The similarity among vegetation indices towards their explanatory power was not expected. A study that focused on EWS in basal area increment (BAI), defoliation, and
sapwood flow found that EWS differed among the indicator they were extracted from as
well as among species (Camarero et al., 2015). The study at hand looked at vegetation
indices sensitive to photosynthetic activity as well as to leaf water content but their general spread and pattern did not differ among them.

7.6

Comparison among Species

The differences among species give interesting insights into the relationship between
Kendall’s τ and the species-specific role of resilience in forest decline. The fact that
for some species resilience did not show a signficant effect but did for others suggests
that other processes might take place that have not been captured in the given predictor
set. While the trend in spatial variance showed a significant negative relationship with
forest decline for Pinus halepensis, spatial variance showed a positive relationship with
forest decline for Quercus ilex. As described above, this suggests that Pinus halepensis
becomes increasingly homogeneous before a decline event, while forests mostly consisting
of Quercus ilex become increasingly heterogeneous. This might be due to forest structure
and spatial resolution on which it was calculated.
Serra-Maluquer et al. (2018) found a negative effect of plot basal area on resilience for
some drought years in the study area. Overall they attribute this to a competition-effect
of taller trees that show different micro-environmental effects. But also the opposite effect
is possible: taller trees and taller tree species within a plot might have a more extensive
root system that could make them more resilient towards drought-stress. If several species
occur within a given plot this might lead to a mixed signal. In any case, further research
is needed to investigate this effect.
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8

Conclusions

In the following section the research questions will be answered based on the previously
discussed results.
• Has there been Critical Slowing Down (CSD) prior to the forest decline event in
Catalonia in 2012 which was captured in satellite time series?
The most sensitive parameter in the extraction of Critical Slowing Down was found
to be the size of the rolling window in which the EWS were calculated. The typical rolling window length of half the length of the time series showed the highest
robustness for extracting a slowing down trend. The detection of Critical Slowing
Down was mostly insensitive to the smoothness of the detrending.
• If so, is the forest decline linked to the reduction in stability of the ecosystem?
Yes, the reduction of residual deviance due to extending the null model with EWS
showed that resilience indicators help explain this. NDVI-based EWS-indicators
helped explain almost 4% of the deviance in the data. Given that the model only
explained 33% of the total deviance, the improvement is statistically relevant. The
EWS-based indicators were mostly significant at p < 0.001, emphasizing the role of
resilience in forest decline.
• Which EWS are most sensitive to explaining forest decline?
No single individual EWS was found to be particularly indicative of forest decline.
The model explaining the highest amount of deviation was the one using the first
six Principal Components of the NDVI-based EWS. The single individual indicator
explaining most deviance was the trend in spatial variance in NDMI. Generally, the
EWS extracted from NDVI were outperforming NDMI and EVI in terms of model
fit and model performance on an independent test dataset. EVI showed overall the
least explanatory power. The weakness of NDMI and EVI compared to NDVI is
attributed to higher Signal-to-Noise Ratio for the bands used for deriving NDVI.
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Glossary
basin of attraction initial conditions that lead to a particular state (equilibrium). given
in slope, height and distance between the borders. slopes are steep when resilience
and/or resistance is high (Scheffer et al., 2001). 4
flickering increased probability that a system shifts temporarily between alternative
basins of attraction (Dakos et al., 2012). 4, 12, 13
resilience the rate of return to the equilibrium state after the ecosystem has been disturbed, can be expressed by the degree of temporal relation between observations
(Telesca and Lasaponara, 2006; Telesca et al., 2008; Zaccarelli et al., 2013; Dakos
et al., 2012). 1, 4, 5, 12
resistance quantification of the impact of a perturbation on the ecosystem property,
hence the ability of the ecosystem to maintain its original state following an environmental perturbation; can be quantified based on the magnitude of the anomaly
at the moment of perturbation (Lloret et al., 2007; Van Ruijven and Berendse, 2010;
Vogel et al., 2012). 4
tipping point critical bifurcation point, describes the point at which a system undergoes
a transition into an alternative stable state, i.e. the regime shifts (Scheffer et al.,
2001). 4, 12
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Appendices
A
A.1

Additional Resilience Maps
NDMI-based Resilience Maps

Figure 9: Maps of Kendall’s τ for the EWS extracted from MODIS NDMI within the
study area. Blue colors show a positive trend, red colors a negative trend.
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A.2

EVI-based Resilience Maps

Figure 10: Maps of Kendall’s τ for the EWS extracted from MODIS EVI within the study
area. Blue colors show a positive trend, red colors a negative trend.
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B
B.1

Interaction Effects of Model Coefficients
NDVI-based EWS Coefficients

Predictors
acf1Tau

ar1Tau

sdTau

skTau

kurtTau

densratTau

spVarTau

spSkewTau

spAutoCorTau

species
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex

EWS*species
-0.48
0.01
-0.48
0.01
-0.16
-0.03
0.38
0.17
0.37
0.05
-0.48
0.01
0.53
0.08
0.11
0.08
0.17
0.23

coefficient
0.42
-0.06
0.43
0.41
-0.07
0.42
0.07
-0.09
0.04
0.02
0.40
0.19
-0.11
0.26
-0.06
0.42
-0.06
0.43
-0.40
0.13
-0.32
-0.22
-0.11
-0.14
-0.02
0.15
0.21

significance
***
**
***
**

*

*
***
**
***
**
*

*

Signif. codes: 0 '***' 0.001 '**' 0.01 '*' 0.05 '.' 0.1 ' ' 1

Table 8: Coefficients of NDVI-based EWS for the two most abundant species in the study
area Pinus halepensis and Quercus ilex. The base case scenario refers to the first class
of species which is deciduous Quercus and is reported here for the sake of completeness. Significance levels are reported per species. Positive coefficients indicate a positive
relationship between EWS and forest decline.
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B.2

NDMI-based EWS Coefficients

Predictors
acf1Tau

ar1Tau

sdTau

skTau

kurtTau

densratTau

spVarTau

spSkewTau

spAutoCorTau

species
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex

EWS*species
-0.30
0.08
-0.28
0.09
0.32
0.04
0.14
0.10
0.16
-0.01
-0.30
0.08
0.62
0.15
-0.04
0.00
-0.18
0.04

coefficient
0.23
-0.07
0.31
0.21
-0.07
0.30
-0.08
0.24
-0.04
-0.11
0.03
-0.01
-0.22
-0.06
-0.23
0.23
-0.07
0.31
-0.48
0.14
-0.33
-0.21
-0.25
-0.21
0.08
-0.10
0.12

significance
**
.
**
.

.
.

**

**
.
***
***
**

Signif. codes: 0 '***' 0.001 '**' 0.01 '*' 0.05 '.' 0.1 ' ' 1

Table 9: Coefficients of NDMI-based EWS for the two most abundant species in the
study area Pinus halepensis and Quercus ilex. The base case scenario refers to the first
class of species which is deciduous Quercus and is reported here for the sake of completeness. Significance levels are reported per species. Positive coefficients indicate a positive
relationship between EWS and forest decline.
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B.3

EVI-based EWS Coefficients

Predictors
acf1Tau

ar1Tau

sdTau

skTau

kurtTau

densratTau

spVarTau

spSkewTau

spAutoCorTau

species
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex
base case
Pinus halepensis
Quercus ilex

EWS*species
0.24
0.01
0.25
0.10
-0.15
-0.12
0.46
0.03
0.04
0.19
0.24
0.09
0.02
-0.19
-0.17
-0.03
-0.33
0.15

coefficient
0.00
0.24
0.01
-0.01
0.24
0.09
-0.06
-0.21
-0.18
-0.16
0.30
-0.13
-0.16
-0.12
0.03
0.00
0.24
0.09
0.06
0.08
-0.13
0.01
-0.16
-0.02
0.15
-0.18
0.30

significance

*
**
*
*
.

.

.
.
.

Signif. codes: 0 '***' 0.001 '**' 0.01 '*' 0.05 '.' 0.1 ' ' 1

Table 10: Coefficients of EVI-based EWS for the two most abundant species in the study
area Pinus halepensis and Quercus ilex. The base case scenario refers to the first class
of species which is deciduous Quercus and is reported here for the sake of completeness. Significance levels are reported per species. Positive coefficients indicate a positive
relationship between EWS and forest decline.
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