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Water Security Assessment of Current and Future Scenarios through an Integrated Modeling

Framework in the Neshanic River Watershed.
ABSTRACT

Water security assessment based on the concept of blue versus green water is becoming widely
accepted globally. Blue water is the combination of surface runoff and deep-aquifer recharge
while green water is the summation of evapotranspiration and soil water content (i.e. mediated
by plants). Due to the tight coupling between land use and the partitioning of blue and green
water within a watershed, an integrated geospatial modeling framework that links land use and
watershed hydrological processes is needed to predict the consequences of future land use
change on blue versus green water security. By loosely coupling an agent based probabilistic
land use change model with a hydrologic model, we investigated the consequences of present
trends of urban growth to identify potential future hotspots of hydrological change across a
watershed in central New Jersey undergoing suburbanization. The agent based probabilistic
model, working at the scale of land ownership parcels, predicted that future urban development
would be the result of forest, rather than farm land conversion. Using existing zoning maps, the
housing unit density and human population of the urban growth areas was estimated. A
consequence of the loss of forest land and increasing impervious surface leading was higher blue
water but lower green water. While no severe blue water scarcity was observed, an increasing
green. water scarcity was found in some study area sub-basins. Such information will aid
watershed managers’ and policymakers’ effort in sustainably managing water resources under

changing land use and climate.
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1. Introduction

Availability of freshwater is critical to provide food security as well as safe drinking water to a
rapidly growing population (Schuol et al., 2008). Adequate amounts of freshwater are also vital
for supporting aquatic biodiversity (Harrison et al., 2016). . However, freshwater is often limited
in quantity and is vulnerable to human activities such as urbanization, agriculture, reservoir
formation, irrigation, and inter-basin transfer (VVorosmarty et al., 2010). Ensuring the availability
of freshwater is complicated by changing precipitation patterns, longer dry spells, higher
evapotranspiration, and increased frequency of extreme events such as droughts and floods
(Bogardi et al., 2012). Water scarcity, defined as the ratio of water demand over water
availability, provides an indicator of the water stress within a system. The present water scarcity
that is prevalent in. many parts of the globe is expected to increase in the coming years due to

population growth and climate change.

Water security is referred as “an acceptable level of water related risks to humans and
ecosystems, coupled with the availability of water of sufficient quantity and quality to support
livelihoods, national security, human health, and ecosystem services” (Bakker, 2012). Water
security for humans addresses multi-faceted requirements starting from domestic water to

maintenance of ecosystems and biodiversity. Water security assessment based on the concept of



blue versus green water is becoming widely accepted globally (Veettil and Mishra, 2016;
Rodrigues et al., 2014; Schuol et al., 2008). Blue water flows over or under the soil surface and
is generally stored in rivers, lakes, aquifers, reservoirs, and wetlands. Green water derives from
precipitation and is stored in the upper layers of the soil or vegetation and returns to atmosphere
through evapotranspiration (Rodrigues et al., 2014; Zang et al., 2012). Green water can be
further divided into green water flow and green water storage. Green water storage is the amount
of soil moisture whereas green water flow is the sum of actual evapotranspiration (Schuol et al.,
2008). In other words, blue water is the combination of surface runoff and deep aquifer recharge
while green water is the summation of evapotranspiration and soil water content (i.e. mediated

by plants) (Faramarzi et al., 2008).

The differentiation of blue versus green water in the assessment of water security reflects
the growing recognition for the explicit consideration of the water required for biomass
production such as food and timber. The water requirement for biomass production surpasses all
other water dependent processes (Falkenmark and Rockstorm, 2006). Both blue and green water
are directly or indirectly related to human consumption. For example, water withdrawal from a
river for drinking purposes is the direct use of blue water for human consumption while use of
soil water for crop production represents use of green water for human consumption.
Consequently, management of both blue and green water is helpful in identifying the geographic
hotspots in the watershed with limited freshwater availability. To help balance competing
demands such as maintaining environmental flows, satisfying water requirements for agriculture,
and water withdrawal for drinking and other purposes, water resource managers often rely on
spatially distributed dynamic process models. Many approaches such as Crop-Wat decision

support tool (Allen et al., 1998), data generalization (Shiklomanov and Rodda, 2003), general



circulation models (Oki and Kanae, 2006), WASMOD-M (a conceptual water budgeting model)
(Widen-Nilsson et al., 2007), LPIJmL model (global vegetation and water balance model) (Rost
et al., 2008), are available in the public domain to quantify blue and green water. In particular,
the Soil and Water Assessment Tool (SWAT), due to its process based structure and spatially
distributed implementation, has found widespread application in the evaluation of the
spatiotemporal variation of blue and green water in various river basins across the globe
(Faramarzi et al., 2008; Schuol et al., 2008; Zang et al., 2012; Rodrigues et al., 2014; Zuo et al.,
2015; Veettil and Mishra, 2016). SWAT has the ability to model hydrology, plant growth related
processes, and incorporate different agricultural management practices which are essential from
water balance prospective (Giri et al., 2014). It can also be used to model nutrient runoff and
water quality impacts from both agricultural .and urban land uses (Qiu and Wang, 2014;

Panagopoulos et al., 2015; Giri 2016 a).

The availability of both blue and green water are directly or indirectly affected by how
humans are using the land. The latter half of the 20" into the first decade of the 21% Century,
exhibited dramatic population growth and suburbanization in exurban areas across the United
States adjacent to, but outside of, traditionally defined metropolitan areas (Qian, 2010; White et
al., 2009; Alig, 2010). In these non-metro counties as well as the outer counties within metro
regions, forest and agricultural lands were converted into residential and commercial land uses.
While this rapid growth cooled during the recession, recent annual population estimates (2015-
2016) suggest that this period may simply be a short-term interruption in suburbanization with
outlying counties in metro areas once again growing faster than central urban counties (US

Economic Research Service, 2017). Stated differently, while suburban sprawl and rural land



conversion may have slowed, it isn’t dead yet. More importantly, the legacy of past land use
change continues to have implications for blue and green water resources in these
exurban/suburban areas. Urban development leads to increasing impervious surface as a result.of
increase in streets, parking lots, sidewalk, driveways, and rooftop. Consequently, the watershed
surface runoff is increased by increasing curve number (CN), streamflow, flood volume, and
having shorter time of concentration. In contrast, groundwater recharge is decreased due to lesser
infiltration as a result of increasing impervious surface. The change in both surface runoff and
infiltration affects both blue and green water components. Therefore, understanding the
consequences of past urbanization and the potential future land use conversion on blue and green
water is requisite for better water resources management.

To analyze past land use conversion and to project the pace and pattern of future change,
land use researchers and planners have turned to a variety of modelling approaches including
spatial econometric, cellular automata and agent-based models (Bockstael, 1996, Parker and
Meretsky, 2004; Polhill et al., 2008). An agent-based model (ABM) is a simulation modeling
framework where various behaviors of individuals or agents are programmed through their
interactions and choice principles (Gimblett et al., 2002; O’Sullivan et al., 2012). ABMs are
used to predict land use pattern by incorporating spatial variations and interactions among
different components or agents of the system (Heppenstall et al., 2012) as well as the inherent
properties of the land (i.e., slope, soil type, productivity, property parcel size, accessibility, and
buildable structures). ABMs can incorporate spatial context as well as the stochasticity and
uncertainty in generating land use patterns to help mimic the complexity of coupled land use-
watershed systems. As many land use decisions are made at the level of the individual

ownership parcel, property parcels are suitably regarded as agents (Le et al., 2010). Applying an



ABM framework within geographical information system (GIS) greatly facilitates the modeling
of spatially explicit land use decision making at property parcel or plot scale (Najlis and North,
2004; Johnston, 2013) and linking land use policies to potential land use patterns (d' Aquino. et
al., 2015). Additionally, ABM can also provide means to link changing land use to changes in
water quality at a watershed scale (Arbab et al., 2016).

Due to the tight coupling between land use and the partitioning of blue and green water
within a watershed, an integrated geospatial modeling framework that links land use and
watershed hydrological processes is needed to predict the consequences of future land use
change on water security. Such a framework would also enable a more thorough investigation of
the spatio-temporal variation of blue and green water. By incorporating both current and future
land uses in SWAT model along with ABM modeling framework, this study addresses following
key questions: i) how does the spatial distribution of blue and green water vary across a Central
New Jersey watershed under current and projected land use, and ii) how does the water security

situation potentially change under future land use and population?

2. Methodology
2.1. Study Area

The Raritan Basin located in Central New Jersey (Fig.1) has increased population and
urban land by 25.6 percent and 35.8 percent, respectively since 1990 to 2010 (Giri et al., 2016 b).
The Neshanic River Watershed (NRW) is the headwater to Raritan Basin (hydrologic unit code
is HUC 02030105030). While the NRW is currently less developed, regional development and
population growth trends suggest that this area will be subject to increasing development

pressures in the coming years. This increasing population and development trend combined with



sporadic drought warning category based on water supply by the New Jersey Department of
Environmental Protection (NJDEP) prompted us to select NRW as study area for water security

analysis.

Out of total NRW watershed area (142 km?), 39 percent consists of agricultural lands, 32
percent contains forest, 28 percent comprises of urban lands, and remainder are wetlands, barren
land, and water. The elevation of the NRW ranges from 20 m to 201m above mean sea level. The
NRW belongs to Piedmont physiographic region where the topography: is primarily low rolling
plains divided by higher ridges underlain by folded and faulted sedimentary and igneous rocks.
The soils are well drained silty soil where major crops including hay, pasture, corn, and soybean
are observed. Minor crops grown in the watershed are winter wheat, rye, and oats. The climate in

the watershed varies from hot and humid summer to cold winter representing humid climate.
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Fig. 1. Study area location. Red point on the top and bottom maps represent the study location
with reference to United States and New Jersey, respectively.
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2.2. Integrated Modeling Framework

The integrated modeling framework for this water security study consists of three primary
components: 1) Hydrological modeling framework, 2) Agent-based modeling framework, and 3)
Spatial data analysis framework (Fig. 2). The following section describes in detail of each
modeling framework, data requirement, data source, and procedure.

2.2.1. Hydrologic Modeling Framework

The SWAT model was used to simulate the hydrologic processes in the study area and calculated
different components of blue and green water. SWAT is a physically based spatially distributed
watershed scale model that simulates continuous daily time step streamflow, sediment, nutrients,
chemicals, and pathogens transport in a watershed after incorporating different input data such as
digital elevation model, land use land cover, soil, and meteorological data (Arnold et al., 1998;

Neitsch et al., 2004).

SWAT divides the whole watershed into smaller units known as subbasin and it is based
on the topography so that flow within each subbasin can direct to a single point called subbasin
outlet. Subbasins are further partitioned into smaller unit known as hydrologic response unit
(HRU) which has unique land use, soil, slope, and management. The major components of
SWAT model are hydrology, soil, plant growth, weather, nutrients, pesticides, and land
management practices (Gassman et al., 2007). Simulated processes include runoff, infiltration,
evaporation, plant uptake, lateral flow, and percolation to shallow and deep aquifer. In this study,
ArcSWAT version 2012.10_3.18 was used in ArcGIS 10.3 environment and NRW was divided

into 115 subbasins and 9,291 HRUs.
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2.2.1.1. Data Sources

SWAT model requires different types of data such as physiographic data, streamflow, and
meteorological data for hydrology simulation in the watershed. A detail description of all the
data and their sources used in the SWAT model can be found in Table 1. The land use of the
study area was represented by NJDEP 2012 land use land cover data (NJDEP, 2012). The
NJDEP land use data was categorized into six broader categories such as urban, wetlands,
agricultural lands, water, and barren land while it has 51 subcategories based on modified
Anderson Classification System (NJDEP, 2012). The 16 subcategories of urban land were
assigned to the SWAT urban land category based on the percent of impervious surface. To
identify specific cropping pattern within agricultural land, 2015 Crop Data Layer from USDA
National Agricultural Statistics Service was used (NASS, 2015). Both land uses were combined

in ArcGIS environment to process the data.

11



Meteorology

Agent Based Modeling
Framework

Hydrologic Model:
Soil and Water Assessment Tool

Agent Based Probabilistic
Land Use Conversion Model

1

| Spatial Logistic
Regression Model

rain
Station

Actual
Evapotranspiration

r
1
1
1
1

.
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
]

-Environmental
Flow Requirement

Blue Water
Availabilit

Population
within subbasi

Projected
Population

A




Spatial Data Analysis Framework
Fig. 2. Schematic of integrated modeling framework for water security analysis in the Neshanic

River Watershed.

Table 1
A detail description of SWAT model input data for water security study in the Neshanic River
Watershed.

Data Type Description Resolution Source
Topography(raster) Digital elevation model 3 m x 3m New Jersey

Land use or land
cover(polygon)

Land use land
cover(raster)

Soil

Meteorological Data

Streamflow

Management
Practices

2012-NJDEP land use

The Crop Data Layer

Soil Survey geographic
Database (SSURGO)

Precipitation, maximum
and minimum air
temperature

Discharge
Tillage, fertilization,

harvesting of different
crops

Converted to
30mx30m

30mx30m

Daily(mm)

Daily(m®/sec)

Department of
Environmental
Protection(NJDEP)
New Jersey
Department of
Environmental
Protection(NJDEP)
United State
Department of
Agriculture (USDA)
USDA- Natural
Resources
Conservation
Services (NRCS)
National Climatic
Data Center(NCDC)

United States
Geological
Survey(USGS)
Consultation with
NRCS staff and local
farmers

Meteorological data consisted of precipitation, temperature, solar radiation, relative humidity,

and wind speed. Daily precipitation and temperature data were obtained from the National

Climatic Data Center for 16 year time period (2000-2015) for three weather stations. One station

was inside the study area while other two stations were located closer to the NRW edge (Fig.1).

The remaining meteorological data were estimated using SWAT weather generator. Daily
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streamflow data for USGS gauging station 01398000 was obtained and converted into monthly

basis to calibrate and validate the streamflow in the watershed (Fig.1).

To process the hydrology correctly, different management operations for different crops
such as corn, soybean, winter wheat, hay, pasture, rye, and oats were developed. The
management operation includes date and types of tillage equipment used, amount and date of
fertilization, planting, and harvesting. These information were collected after series of interview
with NRCS personnel and local stakeholders in the study area. In SWAT model, urban land has
two parts: 1) impervious and 2) pervious part. In the pervious part, lawn management consists of
mowing and fertilizer application were incorporated and these information was obtained from
landscape professionals and residents inside the study area.
2.2.1.2. Sensitivity Analysis and Model Calibration
Sensitivity analysis performed by two prior studies (Giri et al., 2016a ; Qiu and Wang, 2014) was
conducted to identify the most influential parameters with respect to model output. Calibration
was performed using manual calibration helper in SWAT model using the sensitive parameters
as well as understanding of the hydrologic characteristics of the study watershed. The calibration
parameters used for streamflow were baseflow alpha factor, deep aquifer percolation fraction,
surface runoff lag coefficient, hydraulic conductivity in the main channel, groundwater delay
time, groundwater revap coefficient, soil evaporation compensation factor, curve number,
available water capacity of the soil layer, maximum canopy storage, manning’s n for overland
flow, manning’s n for main channel, threshold depth of shallow aquifer, threshold depth for

revap, snowmelt base temperature, and snowpack temperature lag factor. These parameters were
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manually adjusted within the lower and upper bounds. The calibrated value of these parameters

are presented in supplementary material (Table S1).

Validation was performed followed by model calibration to establish model reliability. A
two years (2002 and 2003) warm up period was used to initialize the model parameters. Model
calibration was performed on a monthly time step between 2004 to 2009 and validation was
conducted between 2010 to 2014. Three model evaluation parameters Nash-Sutcliff efficiency
(NSE), Percent bias (PBIAS), and Root mean square error (RMSE)-observations standard ratio
(RSR) were used to evaluate model prediction. The NSE compares the observed and predicted
data in terms of residual variance to measured data variance (Nash and Sutcliffe, 1970). PBIAS
measures the quantitative difference of simulated data in terms of smaller or larger compared to
observed value (Gupta et al., 1999) where RSR is the ratio between RMSE and standard
deviation of measured data (Moriasi et al., 2007). The detail about NSE, PBIAS, and RSR can be
found from Giri et al.(2012) and Moriasi et al.(2007).

2.2.2. Spatial Data Analysis Framework

Spatial data analysis framework was used to calculate both blue and green water scarcity in the
study area. All the processes were performed in ArcGIS environment. The following section
describes the calculation of blue and green water scarcity associated with other components.
2.2.2.1 Analysis of blue and green water

Blue water was calculated as the summation of water yield and groundwater storage (Fig. 2).
Water yield is the total amount of water leaving the HRU and entering the main channel as
streamflow and SWAT output file WYLD was used. Groundwater was calculated as the

difference between amount of water entering to both shallow and deep aquifer, and the
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groundwater discharge into stream (Veettil and Mishra, 2016; Rodrigues et al., 2014). The
SWAT output file used for water entering to both shallow and deep aquifer, and the groundwater
discharge into stream are GW_RCHG and GW_Q, respectively. Green water was estimated.as
the summation of soil moisture and evapotranspiration (Fig.2) (Veettil and Mishra, 2016;
Rodrigues et al., 2014; Schuol et al., 2008).

2.2.2.2. Blue Water Scarcity

Blue Water Scarcity is the ratio of the blue water required or withdrawn over the amount

available (Veettil and Mishra, 2016; Rodrigues et al., 2014):

Blue water requirement or withdrawal (1)

Blue water scarcity =
y Blue water availability

A blue water scarcity values of less than one indicates no water scarcity. Blue water scarcity
values of greater than one can be further categorized into mild or moderate or severe water
scarcity based on the particular circumstances of the watershed.

Blue water withdrawal for this study was obtained from the USGS in the form of county
level total water (surface and groundwater) withdrawal (USGS, 2017). The most recent (2010)
total water withdrawal as well as total population for Hunterdon County (the county in which our
study basin is: located). The total water withdrawal was the summation of surface and
groundwater withdrawal for different sectors such as public supply, domestic use, industrial
purpose, irrigation, livestock, aquaculture, mining, and thermoelectric. Out of total water
withdrawal, surface water contributed 86 percent while groundwater consisted of 14 percent.
Among different sectors of water withdrawal, public supply and domestic use were the highest
recipient of water from surface water and groundwater, respectively. Crop irrigation does not
represent a significant use in this watershed. Total water withdrawal per person was achieved by

16



dividing total water withdrawal to total population. To obtain the total water withdrawal within
each subbasin, the most recent (2010) population data was obtained in the form of census tracts
from the United States Census Bureau (USCB, 2017). The census tract was intersected by the
study area boundary, however, the census tract boundaries did not exactly match with the
subbasin boundaries. Therefore, percent of different census tract contributing to each subbasin
was calculated to estimate the total population within each subbasin. The total water withdrawal
within each subbasin was estimated by multiplying the total population within each subbasin
with total water withdrawal per person.

Blue water availability for withdrawal should include environmental flow requirement.
Blue water availability in stream is calculated based on the following equation (Veettil and
Mishra, 2016; Rodrigues et al., 2014; Hoekstra et al., 2011):
Blue Water availabilitysireqm = Streamflow — Environmental flow requirment (2
Where environmental flow requirement refers to minimum amount of streamflow required to
maintain the downstream ecological integrity of most rivers or streams and is equal to 0.8 times
of streamflow. Richter et al. (2012) developed this 80 percent stream flow protection standards to
maintain ecological integrity of downstream aquatic ecosystems. This benchmark is also
consistent with other studies such as by Brizaga et al. (2002) in Queensland, Australia as well as
Carlisle et'al. (2010) in the United States. A similar environmental flow requirement concept was
also applied to groundwater to protect the potential impact of over exploitation of groundwater to
many aquatic and riparian ecosystems (Gleeson and Richter, 2017). The blue water availability
in groundwater was calculated based on the following equation:

Blue Water availabilitygrounawater = Groundwater — Environmental flow requirement  (3)

17



Where environmental flow requirement is equal to 0.8 times of groundwater. The groundwater
was calculated as the summation of area of each HRU within subbasin times the difference
between amount of water entering to both shallow and deep aquifer, and the groundwater
discharge into stream. The blue water availability was the summation of blue water in stream and
groundwater calculated using equation 2 and 3. Annual streamflow and groundwater of 2010
predicted by SWAT model for each subbasin was used for blue water availability calculation.
Streamflow and groundwater of 2010 was used for blue water availability calculation to maintain
consistency with available total water withdrawal and population data.

2.2.2.3. Green Water Scarcity

Green water scarcity is an indicator which evaluates water security in a region. It is calculated
using the following equation (Veettil and Mishra, 2016; Hoekstra et al., 2011):

Green water requirement or withdrawal (4)

Green water scarcity =
y Green water availability

The green water scarcity values can be interpreted in a similar way as described for blue water
scarcity. Green water requirement or withdrawal is the actual evapotranspiration which was
obtained from the HRU output of the simulated SWAT model. Green water availability is the
initial soil water content available for plant and soil evapotranspiration and it is calculated as the
difference between soil moisture at the root zone and wilting point (Rodrigues et al., 2014).
Initial soil water content was also obtained from HRU out of the simulated SWAT model and
used for the green water scarcity calculation.

Temporal variation of precipitation, blue water, green water flow, and green water
storage were generated using R-platform from monthly SWAT output during 2000 to 2015.

2.2.3. Agent based Modeling Framework

18



The ABM is based on two modules (spatial logistics regression (SLR) and agent-based
probabilistic model (ABPM)) to illustrate the driving factors of land use change and land use
conversions.
2.2.3.1. Spatial Logistic Regression Model

ABMs have incorporated values for neighboring land use impacts and these relative
values are based on researcher postulated estimates (Parker and Meretsky, 2004; Brown et al.,
2005; Polhill et al., 2008). One way to improve these ABM parameter estimates of neighborhood
impacts is through an empirical parameterization using spatial ‘land use change data. This
empirical approach has the capability to quantify spatial externalities of neighborhood land uses
and locational features using observed land use conversions (Arbab, 2014; Arbab et al., 2016).
The SLR model is often used to provide spatially explicit empirical estimates of these
neighborhood and proximate economic externalities (Arbab et al., 2016). The empirical structure
of the logistic regression functiondescribes a functional relationship between land use
conversion and a set of explanatory factors that influence conversion probability for non-
residential land (Xie et al., 2005). This empirical structure is used in characterizing the land use
conversion decision for each property parcel in ABM. The SLR coefficients are derived from
raster based data and these coefficients can be regarded as weights to produce the probability of
conversion to developed land use (Shirzadi et al., 2012). The future land use patterns generated
in ABM are conditional to the sequential land use conversions resulting in variation in
neighboring land uses. This sequential process can best be defined by updating the probability of
land use conversion influencing by proximity effect of neighboring features (Wu, 2002). The
agents in ABM can be passive and social agents (Walsh et al., 2013). In land use conversion

modeling, property parcels have been defined as passive agents and the type of each property
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parcel provides the further classification of these agents. Such as parcels that are available for
residential conversions can be choice making unit for developers in ABM. Such system in this
integrated framework provides the impact of land use conversion stemming from the local level
conversion choice making of individuals.

Both SLR and ABM models account conversion in one way, from agricultural and forest
properties to residential properties. A necessary condition in the ABM model for land use
conversion from agricultural or forest land into residential land use is that, land values for
residential use is higher than values for agricultural or forest use. This condition is set due to
urbanization being the most important factor influencing farmland conversion (Olson and Olson,
1999; Rosenberger et al., 2002). Having this necessary condition, our research is grounded in
two strands of theoretical approaches to explain residential land value: (1) land value as a
function of proximity to economic locations, and (2) land value as a function of surrounding,
location specific attributes.

To predict land use conversion probabilities from 2012 to 2022, a SLR model was used to
calculate the probability of land use conversion from 2002 to 2012. A SLR model is developed
in TerrSet software of Clarks Labs (TerrSet, 2016). The SLR model implementation in TerrSet
requires spatial data in raster format. Therefore, raster cell is considered as a unit of observation
in SLR.

The empirically estimated relationship between the non-residential land use conversion
and the factors influencing the probability of conversion is expressed as the following functional

form:

exp(zﬂi Xi)
1+exp(Z'Bi Xi )

P(Y =1|x)= 5)
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where:

P(Y = 1|X) = the predicted probability value of the binary or dichotomous dependent variable Y
and Y=1 means a cell in raster map changes from a non-residential land use in 2002 to residential
land use in 2012, otherwise Y=0.

Xi = independent variables including Xo for the constant term.

Bi = Coefficients of variables (parameters)

The logistic function takes into account the linear probability in a set of parameters, by having
the range of probability between zero and one. The following linear logit transformation on both

sides of equation (5) was used to estimate the coefficients (Menard, 1995):

. p
Y = logit(p)=1In [1_ ;kaﬂoJrﬁlek + Boxar + Baxg B axa + Boxs + Pgxex (6)

where Y is the probability that the dependent variable is 1, px is the predicted probability of
dependent variable of agricultural and forest land use conversion into residential land use. B IS
the intercept, and B1, B2, B3, Ba, Bs, and s are coefficients for variables which reflect distance to the
nearest: agricultural land use (x,), forest (x2), residential land use (x3), stream (X4), major highway
(xs), and distance to train station (xg), respectively.

The sign of the parameter indicates the direction of the influence of each explanatory
variable on conversion probability. A negative coefficient sign shows that an increase in distance
between a cell and the neighborhood externality would decrease the probability of conversion.
Conversely, a positive sign shows that as the distance of the cell to a land use or location feature
increases, the probability of conversion would increase.

Following bid-rent theory (Alonso, 1964; Mills, 1967; Muth, 1969), the present ABPM

modeling approach is based upon the assumption that each land parcel is allocated to the use that
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maximizes the utility of its owner. In the model, distance to urban center represents proximity to
economic activity centers, schools, shopping centers, railway station, and public services
(Kitamura et al., 1997). Distances to the major highways and urban center are conceptualized
using VVon Thinen and the bid-rent theory of urban economics where distance to the urban center
and roads explains the land rent and transportation cost, respectively under: the relaxed
assumptions of spatial variation in the landscape (Von Thinen , 1826; Alonso, 1964; Mills,
1967; Muth, 1969). Distance to urban center is the major factor accounted in monocentric bid-
rent theory (Alonso, 1964). As the distance from the urban center increases, accessibility
decreases which results in higher transportation costs. Distance to roads represents accessibility
to metropolitan and urban areas, workplace, shopping, and schools (Serneels and Lambin, 2001).
Spatial features surrounding property parcel impact the parcel value which is followed
from the economic theory of hedonic property values (Wu, 2006). Distance to streams and forest
are regarded as a relative measures for aesthetic amenities where closeness to streams and forests
determines the value of parcel-level neighboring characteristics. Since streams and forest
represent amenities, therefore, they are expected to positively influence the probabilities of land
use conversions (Irwin et al., 2014). The distance to agricultural and residential land use
accounts for neighboring externalities.
2.2.3.2. SLR Model Evaluation
The SLR model was validated using the quantitative measurement of Receiver Operator
Characteristic (ROC) statistic which has been used as a reliable approach for model validation
(Pontius and Schneider, 2001; Arsanjani et al., 2013). The ROC predicts the location of
conversion by comparing the actual change between 2002 and 2012 in a Boolean raster data and

the suitability (fitted) change between 2002 and 2012. Several studies considered ROC as
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reliable statistic to measure the goodness of fit for a logistic regression (Swets, 1986; Pontius and
Schneider, 2001; Verburg et al., 2002; Tayyebi et al., 2010). The ROC varies between 0 and 1,
where 1 shows a perfect fit and 0.5 shows a random fit. Overall, larger ROC values show a better
association between explanatory variables and the dependent variable.

A Chi-square distribution of likelihood ratio statistics was used to test the null hypothesis that all
variables in the model measuring distances from surrounding land uses or amenities have no
impact on whether a cell will be converted from non-residential to residential land use. Since
ordinary least square (OLS) is not applicable due to the nonlinear functional form of logistic
model (Wooldridge, 2002), therefore, maximum likelihood estimator (MLE) was used. MLE
estimator is suitable for the distribution of Y given X. This estimator includes heteroscedasticity
in VAR(Y/X) and is consistent, asymptotically normal, and asymptotically efficient (Wooldridge,
2002).

2.2.3.3. Agent-based Probabilistic Model (ABPM)

ABPM is programmed in a GIS environment using python programming. Property parcels are
assigned with land use conversion rule based upon empirical parameters from SLR model.
Agents in ABPM are defined as the developable parcel including forest and agricultural non-
protected properties representing land owners’ choice-making units or passive parcel agents.
Based upon the majority of rural residential properties in 2012, the assumption in the model
implies that developable parcels (i.e., upland forest and agricultural land) can only convert into
rural residential parcels. Each agent parcel is autonomous by being owned and controlled by a
single owner. In reality, a single owner may have multiple properties, but the same property
owner may convert the property parcel in one location, without converting a property parcel

owned at a different location. In ABPM, an agent’s decision rule is formulated based on

23



empirical rules of land use conversion. A similar framework where agents are characterized
within a bounded rationality framework has been used in studies such as Benenson and Torrens
(2004) and Valbuena et al. (2010).

In ABPM, neighboring externalities are used as proxy for implicit spatial interactions and
interdependencies. Neighborhood externalities were the estimated influence of each land use on
surrounding parcels. The agents’ conversion decisions is conditional upon the spatial distances
from each neighboring land use over a period of 10 iterations (a 10 year time period), where each
iteration is assumed to be a land use conversion event possibility. Initial conversions influences
future conversions within each model run due to path dependent influence in decision making.
With modification of Benenson and Torrens (2004) approach, parcel agent’s probability (Prob)
of conversion from developable state m to residential state r in each iteration is programmed
similar to Arbab et al. (2016):

Prob.(S, —S,) =S(N(i)) 7

Where N (i) represents parcel agent i’s neighbors and S represents state of parcel i. Monte Carlo
process (Hagerstrand, 1965; Wu, 2002) was employed to generate the results of a stochastic
ABPM simulation. model. To incorporate uncertainty and stochasticity in the ABPM, a
probability function was used to condition the residential conversions utilizing a random number
generator (Batty, 2012).

The conversion decision of agent in converting parcel into residential use was based upon
a comparison between the random number generated and the probability value computed from
equation (5) for each parcel as below (equation 8). In equation 8, the random number generator

rand (ai) has a random distribution that is uniform between 0 and 1.

if rand(e;) <Pthen A, =1 (8)
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Where r represents the land use class of residential development. P is the probability of
conversion to residential development for each parcel i, A is the conversion event and t is
iteration. Agents assess the probability of conversion by comparing it with a random number.
Agents use If and then rule in parcel conversion. The agent converts the parcel into a
residentially developed parcel if the probability is higher than the random number. If not, then
the parcel remains in its current undeveloped state. This shows that probability which is driven
by neighboring lands is indicator of parcels’ conversion.

The model runs in discrete event steps and generates spatial output of projected
residential converted parcels and non-converted parcels. A total of 10 iteration steps were
included in each model run within ABPM. The number of iterations steps was matched with
training land use data set used in the SLR model. The raster data in SLR consisted of 10 years of
land use change from 2002 to 2012.

The landscape was initialized as the actual land use in shape file for the year 2012 in
Arcpy program of python. First, agents identify whether the land parcel is developable or not.
Then, agents compute the mean Euclidean distances from nearest agricultural, forest, and
residential lands from their property parcel. After, the distances are calculated, agents identify
the coefficient values for these spatial externalities and identify the distances from roads, train
station, and streams. The coefficients of spatial externalities are imported in ABM from SLR
model results. Parcel agents use the estimated SLR coefficients in their conversion decision and
for each iteration, they calculate new values for the spatial externalities of neighboring lands due
to changes in updated spatial patterns of land use parcel data in each iteration. Thus, as the parcel
landscape changes, explanatory variables are recalculated by each parcel agent in the ABPM.

Agents incorporate assessed land uses in its type, neighboring land uses, and features distances
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into conversion of land use in each iteration. The conversion decision due to uncertainty is
probabilistic in ABPM.

Another factor in the residential land use conversions is generated probability value
ranging from 0 < Pit < 1, where i represents each parcel agent in each event t. The agents make
their conversion decisions based on constant information feedback of distances and quantified
spatial externalities in each model run in a continuously iterative fashion (Liuet al., 2013; Arbab
et al., 2016). The conversion decision in ABPM is not only influenced by the neighboring land
use conversion but by the assigned coefficient values, which_ exhibit the influence of each
proximity factor (spatial externalities) on the probability of land use conversion.

The probability of conversion is further converted into stepwise probability. For 10
iterations the relationship between Pi (computed with SLR equation in ABPM) and Pa (a

probability of conversion for each iteration) is formulated as:

—[-PJ° 9)
-[1-PR1™ (10)

Pa is the average probability per iteration over the ten iterations and its value changes
with each iteration due to changes in land use conversions. The stepwise probability ensures the
final conversion probability for all 10 steps will match the 10 steps (10 year time period) of
conversion probability from the SLR. The interaction among agents is implicitly defined by how
changes in the neighboring land use affects land use conversion decisions in terms of probability.
The sign of coefficients from SLR represent the type (negative or positive) of spatial externality
for each parcel agent.

To account for the probabilistic nature of conversions, a Monte Carlo process of the
ABPM model was used by simulating 100 model runs. Each model run generated a different set

of spatial land use conversion distribution. Due to the defined empirical structure of local
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probability, model results showed fluctuations at consistent rate with 100 model runs. Therefore,
the choice of 100 model runs is judged to be adequate for testing the path dependency and
stochastic processes in ABPM.

Projections of land use conversions for 100 model runs are mapped and probabilities are
assigned to all developable parcels. The probability of each parcel within 100 model runs, where

each model has 10 iterations is calculated as:

0 -
P. = X 11
. Z"100 (11

x=1

Where P; is the probability of conversion for parcel j, x is the number of model runs, C is the
Boolean conversion in each model run results in either one or zero, where one indicates
conversion and zero represents no conversion. These probabilities are the Monte Carlo
probabilities. Once the Monte Carlo probabilities are mapped, the threshold for probability is set
to generate projected residential land use conversion data (Fragkias and Seto, 2007). Based upon
several studies, thresholds for probability cut-off points have ranged between 0.50 and 1.00
(Zeeb and Burns, 1998; Louis and Raines, 2003; Sohn and Park, 2008; Fragkias and Seto, 2007).
This shows that the parcels which have at least a 0.50 probability of land use conversion are
assumed as residentially developed parcels (value =1), while projected parcels with <0.50
probability are assumed as not converted parcels (value =0). A data generator step and a land use
conversion step are performed in each iteration in ABPM. The projected spatial land use patterns
from ABPM are further used as land use data layer for the SWAT model. The SWAT model was
simulated with projected land use scenario for spatial analysis of blue and green water using
previously calibrated model parameters.

2.2.3.3 Population Projection Using Zoning
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In USA, the spatial land development is regulated through municipal zoning which depicts the
acceptable types of future development. Consequently, the spatial map of zoning for Hunterdon
and Somerset counties were collected from North Jersey Transportation Planning Authority
(NJTPA, 2018). This zoning layer was used to estimate the available housing units that can be
developed inside the study area. Data on housing units and population was extracted from U.S.
Census data for the year 2010. We found 1 housing unit per acre and 3 person per housing unit
based upon current zoning and population data, respectively. The zoning map was overlaid with
projected 2022 new residential land use. Based on the housing unit density for different zoning
categories, numbers of housing units (HU) were estimated. From per HU mean population, we
estimated the additional population for the year 2022. The new population for each subbasin,
which was the summation of the 2010 population of each subbasin and new projected population
based on combination of zoning and projected residential land from ABPM model, was used to

estimate the water scarcity for the year 2022.

3. Results and Discussions

3.1. SWAT Model Calibration and Validation

Model evaluation parameters (NSE, PBIAS, and RSR) are presented for monthly streamflow
calibration and validation in the NRW for the water security analysis (Table 2). The overall
modeling period was from 2004 to 2014 while the calibration period was between 2004 to 2009,
and the validation period was between 2010 to 2014. Overall, the model is performing “Good”
for streamflow due to 0.69(NSE), 5.60(PBIAS), and 0.56(RSR) based on the guideline

developed by Moriasi et al. (2007).
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The streamflow hydrographs of observed and simulated data is presented during
calibration and validation period (Fig.3). In most cases, the observed streamflow is slightly
higher than the simulated streamflow which suggests that SWAT model underestimates
streamflow. These results may be due to higher percentage of urban area in the watershed that
increases the impervious surface making the watershed flashier. A similar result was also

observed by Giri et al. (2016 a) and Qiu and Wang (2014) in the same watershed.

Table 2
Model evaluation parameters for streamflow in the Neshanic River Watershed.
Constituent Evaluation ~ Overall period  Calibration'period  Validation period
parameters (2004 to 2014) (2004 to 2009) (2010 to 2014)
Streamflow NSE 0.69 0.66 0.71
PBIAS 5.60 10.85 -1.46
RSR 0.56 0.58 0.53
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Fig. 3. Simulated and observed monthly streamflow at United States Geological Survey gauging

station 01398000 in the Neshanic River Watershed.

3.2. Future Land use Conversion based on Agent-based Probabilistic Model
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3.2.1. Spatial Logistic Regression

Model statistics for the SLR analysis are summarized in Table 3. There were 569,212 cells
(sample observations) in raster map used in SLR, out of which 12,474 cells were converted from
non-residential to residentially developed cells between 2002 and 2012. Statistical significance
for the SLR model was found with a p value substantially less than 0.01. ROC was performed by
comparing the fitted cells projected to convert with actual cells that did convert during 2002-
2012. ROC represents the model’s ability to predict the conversion probability at various
locations in the study area (Tayyebi et al., 2010). The resultant ROC for the SLR model shows a
high value of 0.7135 (Table 4).

The SLR coefficient are based upon the raster data and they can be regarded as weights to
produce the global probability of change (Shirzadi et al., 2012). As the results in Table 4
indicate, the closer a developable parcel is to surrounding agricultural and forest land, the higher
the probability of conversion. Positive coefficient signs were estimated for distances to
residential parcels, streams, highways, and train stations which suggest that further the parcel is

from these location features, higher the probability of conversion.

Table 3

Spatial logistic regression model results in Neshanic River Watershed.

Statistics Value

Number of total observations 569212

Number or percentage of 0s in sampled area 556738

Number or percentage of 1s in sampled area 12474

Chi-square (6) 3215.70 (p-value 0.00001)
-2logL0 63120.82
-2log(likelihood) 59905.12

Table 4

Coefficient values for each explanatory variable in the Spatial Logistic Regression Model.

Explanatory Definition Coefficient values
Variables
Agdist Distance in meters to the nearest agriculture land -0.0001
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Foresdist Distance in meters to the nearest forest land -0.0303

Residdist Distance in meters to the nearest residential land 0.0028
Streamdist Distance in meters to the nearest stream 0.0062
Highwaydist Distance in meters to the nearest highway 0.0044
Traindist Distance in meters to the nearest train station 0.0017
Constant - -4.0889
ROC - 0.7135

Note: ROC=1 indicates a perfect fit; and ROC=0.5 indicates a random fit.

3.2.2. Agent-based Probabilistic Model Results

The Monte Carlo projection in darker red color shows the area that are potential residential area
during 2022 (Fig. 4). The land use conversion projection from ABM shows that most projected
land converted from forest compared to agricultural land which may be due to forest being
dominant land in the area. The total developable land in the study area consisted of 2,465 ha
forest and 3,007 ha of agricultural land. Out of total 5,472 ha of developable land,
approximately, 1,766 ha were converted into residential area. From the total newly developed
residential area, 727 ha converted from agricultural land and the remaining 1,039 ha converted
from forest (Table 5). Most of the predicted conversions captured in the model are close to the
existing forest properties. This is the most predictable type of leapfrog residential growth pattern
with current calibration from SLR model.

Table 5

Land converted from each developable land use type into residential area in the Neshanic River
Watershed.

Land use converted Residential land (in Hectare (ha))
From total developable land 1,766

From agriculture 727

From forest 1,039
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I Vonte-cario projection Land use 2012

Fig. 4. Land use conversions based on Agent Based Probabilistic Model in the Neshanic River
Watershed where darker red color represents the Monte Carlo projection of land converted to

urban land uses between 2012 and 2022.

3.3. Water Security Analysis Based on Current Land Use and Population
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Spatial variation of blue and green water in NRW is calculated based on the 16 years
(2000 to 2015) of annual SWAT model output. The spatial distribution of blue water, green
water flow, and green water storage follow expected patterns in relation to precipitation and land
use (Figure 5 and Figure 6). Overall, blue water in the watershed varies between 35 to 48 percent
of precipitation, green water flow ranges from 60 to 65 percent of precipitation, and green water
storage varies between 8 to 17 percent of precipitation. The temporal variation of blue water,
green water flow, and green water storage was primarily dependent on the evaporation. More
detail description on temporal variation of blue water, green water flow, and green water storage

is provided in the supplimentary material.
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Fig. 5. Spatial distribution of (a) annual precipitation, (b) blue water, (c) green water flow, and

(d) green water storage in the Neshanic River Watershed during 2000 to 2015.
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Fig. 6. Current land use land cover used in the water security analysis in the Neshanic River

Woatershed.

A water scarcity score of less than one indicates no water scarcity; scores greater than

one were classed as mild or moderate or severe water scarcity based on the circumstances of the
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watershed. The spatial distribution of blue water scarcity varies from 0 to 5 (Fig. 7). The
maximum blue water scarcity was predicted to occur on the north-east edge of the watershed
along with some central subbasins associated with the most urbanized areas. The lower blue
water scarcity was found in the central subbasins which are dominated by crop lands and pasture
or hay (Fig. 6). The spatial distribution of green water scarcity varies from 3 to 15 (Fig. 8). The
maximum green water scarcity was associated with areas of urban land use and higher intensity
agricultural cropping. In urban areas, the rate of infiltration is less than other land uses due to
presence of higher percentage of impervious cover leading to lower initial soil moisture and
consequently, higher green water scarcity. The evapotranspiration in the crop land, hay or
pasture land is likely to be higher leading to higher green water scarcity. The lowest green water
scarcity is observed along the southeast edge of the watershed associated with the highest green

water storage (Fig. 5 d).
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Fig. 7. Spatial distribution of blue water scarcity based on current land use and population in the

Neshanic River Watershed.
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Legend
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Fig. 8. Spatial distribution of green water scarcity based on current land use and population in
the Neshanic River Watershed.
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3.4. Water Security Analysis Based on Projected Land Use and Population
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Fig. 9. Spatial distribution of (a) annual precipitation, (b) blue water, (c) green water flow, and

(d) green water storage in the Neshanic River Watershed for 2022 land use conversion.

Based on the agent-based modelled land use as of 2022, the spatial distribution of blue water,
green water flow, and green water storage was modelled (Fig.9). Overall, an increase in blue

water was estimated for 2022 land use scenario compared to 2012 land use which may be due to
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increase in urban area (residential rea) leading to increased impervious surface and greater
surface runoff. A decrease in green water flow and green water storage was predicted for the
2022 land use scenario compared to the 2012 land use. This may be due to lesser soil moisture

availability due to lesser infiltration as a result of urbanization.

Even though increasing blue water was estimated in the projected land use and population
scenario, blue water scarcity was predicted to increase slightly over the current situation (Fig.
10). This result may be due to increasing water demand in the residential areas due to a projected
increase in population by nearly 100 percent. The projected population pattern follows the spatial
distribution of land use conversion from the ABPM resulting into nearly doubling of population
in the study area. The spatial distribution of increasing population is presented in the
supplementary material (Fig. S5). Green water scarcity ranges from 2 to 10 (Fig. 11). Though
green water flow and green water storage are expected to decrease somewhat under future
conditions, increasing green water scarcity was observed in only a small number of study area
sub-basins. However, if the increase in urban land trend continues, that may create problems for
agricultural activities such as growing corn, soybean, and wheat in the watershed due to

decreased green water storage.
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Fig. 10. Spatial distribution of blue water scarcity based on projected land use and population in

the Neshanic River Watershed.
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Fig. 11. Spatial distribution of green water scarcity based on projected land use and population in

the Neshanic River Watershed.
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4. Conclusions

The integrated modeling framework we have developed, consisting of a physically based
spatially distributed hydrological model (SWAT) loosely coupled with an agent based
probabilistic land use conversion model, permitted an analysis of the how the factors affecting
blue versus green water security vary both spatially and temporally. In our study Central New
Jersey watershed, the subbasins with the highest blue water scarcity were associated with higher
amounts of urban land and higher water demand by residents. Green water scarcity was
associated with urban land use and agricultural-dominated areas of lowest initial soil moisture
and higher evapotranspiration. The agent based probabilistic model, working at the scale of land
ownership parcels, predicted that future urban development would be the result of forest, rather
than farm land conversion. A consequence of the loss of forest land and increasing impervious
surface were lower infiltration rates leading to higher blue water but lower green water.
However, a slight increase in blue water scarcity is expected compared to current scenario due to
increase in urban land as a result of nearly 100percent increase in population in the study area.
Though green water flow and green water storage are expected to decrease somewhat under
future conditions, increasing green water scarcity was observed in only a small number of study
area sub-basins.  The integrated modeling framework we have employed here could be improved
by i) a better representation of interbasin transfers by incorporating the actual source of water
used by individual parcels (i.e., imported surface water vs. on-site well water) and the export via
sewage treatment plants outside the basin, ii) incorporation of actual soil moisture and
evapotranspiration data for calibration and validation of green water components, and iii) use of
more than one land use conversion threshold to capture more possible land transformation

scenarios.
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Freshwater is widely regarded as critical to provide food security as well as safe drinking
water to human society. However, the question remains: with the increasing population growth,
climate change, and land cover transformation whether the limited amount of freshwater is
sustainable to all parts of the globe? If not, then, how do we identify the locations where the
availability of freshwater is inadequate considering the hydrological, climatic condition,
ecological, and human consumption factors, simultaneously for current as well as future land use
development. The integrated modeling framework we have developed informs policymakers and
watershed managers a better understanding of how (interaction or change of different physical
parameters in the watershed), where (hotspots), and when (which time period in year) water
scarcity may occur across the landscape. The framework also allows changing future conditions,
whether due to climate change or land use conversion, to be more readily analyzed. Framing this
placed-based decision-making in the context of blue versus green water concepts shifts the focus
of water resources planners and managers from traditional runoff management more towards a
more rainwater management (Falkenmark and Rockstrom, 2006). Such a shift in focus will bring
the critical role of land use activities on managing the various components of green water, as
well as blue water, storage and flow.
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Highlights

e An integrated modeling framework is developed to better understand water scarcity using blue
and green water concept

Future land use transformation is projected using an Agent-based probabilistic model (ABPM)
Hydrology in the watershed is estimated using Soil and Water Assessment Tool (SWAT)

Future population projection is estimated based on zoning and projected land use

Geospatial framework is developed to identify potential hotspots in the watershed
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