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Abstract: For 15 years, the Gravity Recovery and Climate Experiment (GRACE) mission have
monitored total water storage (TWS) changes. The GRACE mission ended in October 2017, and
11 months later, the GRACE Follow-On (GRACE-FO) mission was launched in May 2018. Bridging
the gap between both missions is essential to obtain continuous mass changes. To fill the gap, we
propose a new approach based on a remove-restore technique combined with an autoregressive (AR)
prediction. We first make use of the Global Land Data Assimilation System (GLDAS) hydrological
model to remove climatology from GRACE/GRACE-FO data. Since the GLDAS mis-models real
TWS changes for many regions around the world, we further use least-squares estimation (LSE) to
remove remaining residual trends and annual and semi-annual oscillations. The missing 11 months of
TWS values are then predicted forward and backward with an AR model. For the forward approach,
we use the GRACE TWS values before the gap; for the backward approach, we use the GRACE-FO
TWS values after the gap. The efficiency of forward-backward AR prediction is examined for the
artificial gap of 11 months that we create in the GRACE TWS changes for the July 2008 to May
2009 period. We obtain average differences between predicted and observed GRACE values of at
maximum 5 cm for 80% of areas, with the extreme values observed for the Amazon, Alaska, and
South and Northern Asia. We demonstrate that forward-backward AR prediction is better than the
standalone GLDAS hydrological model for more than 75% of continental areas. For the natural gap
(July 2017-May 2018), the misclosures in backward—forward prediction estimated between forward-
and backward-predicted values are equal to 10 cm. This represents an amount of 10-20% of the total
TWS signal for 60% of areas. The regional analysis shows that the presented method is able to capture
the occurrence of droughts or floods, but does not reflect their magnitudes. Results indicate that the
presented remove-restore technique combined with AR prediction can be utilized to reliably predict
TWS changes for regional analysis, but the removed climatology must be properly matched to the
selected region.

Keywords: GRACE; TWS; gap; autoregressive method; remove-restore

1. Introduction

For the 2002-2017 period, global monthly changes of terrestrial (or total) water storage
(TWS) were provided by the Gravity Recovery and Climate Experiment (GRACE) mis-
sion [1]. The GRACE mission yielded new opportunities to analyze the fluctuations in
the terrestrial hydrosphere in the form of magnitude of storage and water flow [2]. The
GRACE data reflect changes in TWS and changes of the Earth’s mantle and lithosphere
during earthquakes or Earth’s spin axis (GRACE Tellus official website) for nearly two
decades. The successor of the GRACE mission, i.e., the GRACE Follow-On (GRACE-FO)

Energies 2022, 15, 4827. https:/ /doi.org/10.3390/en15134827

https:/ /www.mdpi.com/journal/energies


https://doi.org/10.3390/en15134827
https://doi.org/10.3390/en15134827
https://creativecommons.org/
https://creativecommons.org/licenses/by/4.0/
https://creativecommons.org/licenses/by/4.0/
https://www.mdpi.com/journal/energies
https://www.mdpi.com
https://orcid.org/0000-0002-9573-1302
https://doi.org/10.3390/en15134827
https://www.mdpi.com/journal/energies
https://www.mdpi.com/article/10.3390/en15134827?type=check_update&version=2

Energies 2022, 15, 4827

2 of 25

mission, was launched in May 2018 [3], 11 months after the last-available observation was
provided by GRACE. Therefore, there exists a gap between these gravity missions which
needs to be filled in to obtain global continuous TWS changes.

Aside from the GRACE and GRACE-FO missions, TWS changes can be also observed
by other modern satellite missions, such as the Swarm mission [4], data combinations of
various missions [5], or observations from a global positioning system (GPS) [6]; all these
provide regional or global TWS changes with various spatial and temporal resolutions.
Observed changes are frequently compared to hydrological models [7], which provide
continuous TWS changes with high spatial resolution—often higher than the nominal
resolution of TWS derived from satellite techniques. Current studies prove that hydrological
models reliably capture TWS changes [8]. However, due to the mis-modeling of several
TWS compartments, hydrological models may sometimes underestimate the magnitude of
TWS changes for regions suffering from large surface-water changes or those undergoing
an increasing irrigation process [2,9].

Several alternative methods have been proposed to fill the gap between the two
GRACE missions. Geodetic observations and geophysical models, such as observations
from satellite laser ranging (SLR) [10], the Swarm mission [11], or hydrological models [12]
were demonstrated to reasonably reconstruct 11 missing months of TWS changes; they all
provide physical information about TWS changes. In contrast, mathematical and statistical
approaches, although containing no physical information, were also proven to reasonably
fill the GRACE and GRACE-FO gaps [13]. To include physical information into TWS
reconstruction, mathematical algorithms were either modified with meteorological parame-
ters [14,15] or trained with SLR data [16], with only GRACE data [17], with GRACE and
Swarm data [18], or with a combination of satellite data with meteorological /hydrological
parameters [19,20], and were demonstrated to correlate well with GRACE [21,22]. The
main advantage of mathematical approaches is that they are able to predict climate signals
such as droughts [23] or floods [24] to reconstruct signals of the El Nifio oscillation [22] or
human-induced TWS changes [25] at any spatial resolution. However, observations also
have their constraints (limited spatial or temporal resolution) by which they are unable to
correctly reflect the aforementioned changes in water storage. For example, using solely
data provided by the GRACE mission, we are unable to make a reliable assessment of
monthly TWS changes for areas smaller than 150,000 km?. However, using mathemati-
cal methods or meteorological parameters, it is possible to obtain higher spatial [26] and
temporal resolutions [27] for GRACE data. At present, no recommendation has yet been
specified regarding whether physical or mathematical approaches should be used to fill the
GRACE gap. Hence, the estimation of TWS changes for the missing 11 months is still an
open question for scientists.

Many mathematical methods have been already presented to predict global TWS
changes. Simple linear regression can be used alone, or can be supported by seasonal
signals to reasonably capture TWS changes observed by GRACE. Both regression methods
are applicable to individual TWS time series and ignore spatial dependencies between TWS
changes. To overcome this issue, more comprehensive mathematical algorithms, such as
multichannel singular spectrum analysis (MSSA), were proposed [28]. To fill the gap be-
tween the GRACE and GRACE-FO missions, autoregressive (AR) models were also applied
and demonstrated to predict future TWS changes better than a simple linear regression
model [29]. Moreover, GRACE-derived TWS values correlate better with AR-predicted
values than with hydrological models for a river basin scale [22]. In addition, AR prediction
performs better than the multiple linear regression models for dry and intensively irrigated
regions [29]. For example, the future long-term groundwater changes in the Colorado river
basin can be effectively predicted by AR-like models [13], which is a huge advantage over
hydrological models, whose long-term trends are always underestimated.

The observation gap between the GRACE and GRACE-FO missions considerably
impede the complete analysis and full exploitation of the data. Despite previous tests
to solve the gap-filling problem, a recommended approach is still lacking. Here, we
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present a new way to reconstruct the TWS changes for 11 months and, bridging the gap
between the GRACE and GRACE-FO missions, to reconstruct data from both missions,
based on an AR model. Since AR prediction requires that time series be stationary, we
remove climatology from the GRACE and GRACE-FO data using a hydrological model.
We then apply a simple least-squares estimation (LSE) to remove remaining deterministic
signals. A two-step approach is necessary because of not including geophysical effects
in the LSE (use of hydrological model) and the underestimation of GRACE-observed
climatology by hydrological models (especially trends; use of LSE). Residuals are then
subjected to the AR prediction process. Unlike the previous estimates, our AR prediction
process of TWS residuals is performed for the GRACE and GRACE-FO data. The GRACE
data are used to predict TWS residuals forward, while the GRACE-FO data are used
for the first time to perform backward prediction. This is possible since no intermission
bias exists between both missions [3]. Both estimates meet right in the middle of a gap
period and the magnitudes of misclosures are estimated. Then, to obtain continuous
TWS series of residuals, the magnitudes of misclosures are divided into equal halves
and dispersed for forward- and backward-predicted values. Since LSE and hydrology
signals can be added back to finally estimate the predicted GRACE and GRACE-FO TWS
changes, our approach is named the remove-restore technique. Our results showed that
the proposed remove-restore technique provides new opportunities to fill in GRACE
observations and allows assessing the complete analysis of water storage, including land
hydrology, from GRACE satellites. We notice that the proposed method helps to overcome
some problems and limitations (especially for other satellite geodetic techniques) while
bridging the GRACE/-FO gap, e.g., (1) the size of regions (spatial or temporal resolution,
i.e., Swarm [10] or combined HLSST data [30], or (2) the underestimation of real changes’
magnitude for approaches based on hydrological models [12]. For example, compared
to other reconstruction approaches, we overcome the temporal limitations of the study
presented by [17] (data available through December 2016) or availability and resolution
data provided by [22] (data for 26 river basins through December 2018). Moreover, we
would like to propose that our method can be used to fill in other kinds of data gaps, not
only for GRACE-type data.

The paper presents the dataset and methodology in Sections 2 and 3, respectively.
Results are presented and discussed in Section 4. Section 5 summarizes the main findings.

2. Datasets
2.1. GRACE and GRACE Follow-On Data

We use TWS changes provided in a form of Release-06 (RL06) mascon solution by
the Center for Space Research (CSR) in Austin, USA [31], which are recommended by
GRACE Tellus official website. We employ 196 months of TWS changes observed by
the GRACE (163 months) and GRACE-FO (33 months) missions, for the period of April
2002—-April 2021, summing into 19 years of data with an 11-month gap between the two
missions in the period between July 2017 and May 2018. (Both the GRACE and GRACE-FO
missions are abbreviated further with GRACE/-FO.) TWS changes within mascons are
modeled using the global distribution of mass concentration blocks in a finite time interval
in a relation to the mean gravity field. In comparison to traditional spherical harmonic
functions, mascons are based on more rigorous empirical methods [31], which are used to
remove north—south stripes and reduce leakage effects between land and ocean grids [31].
Consequently, mascons contain higher variance of signals than spherical harmonic solutions
for corresponding degrees and orders [32]. Mascons are defined within the range of 89.875°
N/S for latitude and within the range of 0.125° to 359.875° E for longitude. We average the
TWS values, provided originally in a 0.25° x 0.25° grid, to a 1° x 1° grid, which is argued
as the native resolution of CSR RL06 mason solution (CSR official website).
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2.2. GLDAS Hydrological Model

We use the Global Land Data Assimilation (GLDAS) hydrological model [33], being
one of the land surface models (LSMs). GLDAS is constructed on the basis of a new
generation of high-resolution ground-based and space observation systems at a higher
temporal and spatial resolutions. GLDAS provides hydrological data using four different
LSMs, which mainly differ in the technical parameters of the delivered products, e.g., the
depth of soil moisture layers. From the variety of GLDAS models, the Noah version is
characterized by the highest consistency with GRACE data [28]. We, therefore, use monthly
TWS changes from the Noah GLDAS 2.1 [34] hydrological model, which are available from
January 1979 until present on a 1° x 1° grid. We employ 19 years’ (229 months’) worth of
GLDAS TWS changes, for the period of April 2002 to April 2021, to be consistent with the
GRACE/-FO runtime. We also use observations within the GRACE/-FO gap. The utilized
GLDAS TWS grid constitutes the sum of canopy, snow water storage, and soil moisture
components. The GLDAS model does not contain the ice and glacier components, so the
Greenland and Antarctica regions are excluded from our analysis.

2.3. WGHM Hydrological Model

We used the WaterGAP Global Hydrological Model (WGHM) [35], being one of the
global hydrological and water resource models (GHWRMs). The WGHM focuses on fresh-
water flow and water content changes for five different factors that cause uncertainties,
i.e., climate modeling, land cover, model structure, human water use, and data calibration,
against water exchange in rivers. WGHM also contains information about anthropogenic
impacts to water storage, i.e., irrigation, animal breeding, household water usage (house-
holds and small businesses), industry, and power plant layers, from five different global
models, which are defined as the WGHM TWS grid. The TWS is the sum of canopy,
snow water storage, soil moisture, groundwater, and surface water components. We use an
updated WaterGAP 2.2d version based on the climate dataset defined in the Global Soil Wet-
ness Project (GSWP3) and generated using the WATCH Forcing Data (WFD) methodology,
applied to surface meteorological variables from the ERAS5 reanalysis (WFDES, personal
contact). Data are available from January 1901 until December 2019 on a 0.5° x 0.5° grid.
We used 213 months’ worth of TWS changes, from April 2002.

2.4. Swarm Data

The alternative gravity field variations to the GRACE/-FO mission are provided by the
ESA’s Earth’s Magnetic Field and Environment Explorer (Swarm) mission [36], which was
launched in November 2013; we employ 89 months’ worth of observations for the period
of December 2013-April 2021, generated by the Combination Service of Time-variable
Gravity Fields (COST-G) [7]. The Swarm observations are provided in the form of spherical
harmonics, and Swarm TWS changes are estimated similar to GRACE/-FO spherical
harmonic data [37]. Swarm data are available at the International Center for Global Earth
Models (ICGEM) official website to a degree and order of spherical harmonics up to 40.
However, due to excessive noise in the higher-harmonics one, we truncated them and used
only harmonics for a degree and order up to 12 (which corresponds to a spatial resolution
of 3000—4000 km). Moreover, to be consistent with the GRACE data, the same background
models for the Swarm processing were defined.

3. Methodology

Previous works using an AR process to fill the gap between the GRACE/-FO missions
were directly based on forecasting the total signal, i.e., total TWS changes [22,29], or a
singular TWS component such as groundwater [13]. Since seasonal signals dominate other
contributors in TWS changes for many regions [38], the predicted values were dominated
by annual and semi-annual changes. Therefore, sub-seasonal and inter-annual changes
were hardly noticeable (i.e., [11]). We propose a novel AR prediction grounded on residuals,
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which enables the evaluation of long-term inter-annual and sub-seasonal signals occurring
in the TWS time series.

Our method is based on the remove-restore technique and consists of several steps
(Figure 1). First, we use the GLDAS hydrological model to remove climatology from the
GRACE/-FO TWS changes. In this way, we obtain TWS differences, from which remaining
deterministic signals are removed based on an LSE algorithm. The proposed approach,
where climatology is removed in two steps (hydrological model and LSE), allows us to
(1) include geophysical effects, which LSE does not capture (climatology from a hydrological
model is used), and (2) remove trends and seasonality, which are underestimated by models
(climatology from the LSE method is used). Then, TWS residuals are subjected to the AR
prediction process. Full residuals with no gaps inside are named predicted TWS residuals.
To these residuals, deterministic signals and GLDAS TWS changes can be added back,
to finally end up with predicted GRACE/-FO TWS changes. Details of the individual
algorithms are provided below.

- GLDAS - LSE
GRACE/-FO TWS TWS differences TWS residuals
’ (GRACE/-FO-GLDAS) ’ (GRACE/-FO-GLDAS-LSE)

l AR prediction

+ GLDAS +LSE
IW_S predicted predicted
GRACE/-FO TWS TWS differences TWS residuals

Figure 1. Flowchart of the methodology. We use the remove-restore technique. GRACE/-FO means
GRACE and GRACE Follow-On datasets, LSE stands for the least-squares estimation, AR for the
autoregressive process, and TWS for total water storage. We remove climatology from the GRACE
data by using the GLDAS TWS changes, and obtain the TWS differences. Then, we apply LSE to
remove all remaining deterministic signals mis-modeled in the GLDAS, obtaining the TWS residuals.
These are then subjected to AR prediction and called predicted TWS residuals. Once the prediction is
performed, the LSE deterministic model could be added back (predicted TWS differences) along with
the GLDAS TWS changes. In this way, we obtain predicted GRACE/-FO TWS changes.

LSE is used to provide the estimates of trends and annual and semi-annual signals
within each grid node. For this purpose, we employ the following time series model of
TWS changes:

2
TWS(t) = TWSg+b-t+ Y [S; - sin(w;t) 4 C; - cos(wjt)] 4 res (1)
i=1

where TWS(t) is a modeled TWS time series for t, TWS is the TWS value for t;, b means
trend, S; and C; are the sine and co-sine amplitudes of the annual and semi-annual compo-
nents, and res represents the TWS residuals. After removing the deterministic components
using the LSE method, the time series of the obtained TWS residuals are subjected to the
AR prediction process.
An autoregressive AR(M) model of zero-mean stationary stochastic process x; is
expressed as:
Xt = a1Xs—1 +apxi—o + ... +ayxi_pm + ny 2)
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where M is the autoregressive order, 1; is a white noise process with a variance (7,21, and
ai,a,as,...,a) are the autoregressive coefficients. A forecast based on the autoregressive
model uses a linear combination of past values of the variable and their forecasts [39]:

1= ﬁlxN + ﬁsz—l +...+ aMxN—M—l
2 =d18N41 F XN+ ... FAMIN-M—2 @)
IN+L = M ANtL-1 + ANy L2+ - FAMXIN-M-L

where N is the total number of data used to estimate the autoregressive coefficients, L is
the maximum prediction length, 41,4y, ..., 4 are the estimations of the autoregressive
coefficients, and £ : k = N +1,..., N + L are prediction estimates.

Assuming that the TWS residuals are stationary, the main problem with the use of the
autoregressive model is to determine the autoregressive order M. Too-low autoregressive
orders are not able to reliably model long-term changes, while too-high autoregressive
orders may result in additional correlations in the high-frequency band of a stochastic
process. To estimate an optimum order, we use Akaike’s information criterion [40], namely:

2M
AIC(M) = In&2(M) + N = min (4)
where 62 (M) = &y — 181 — Aa8s — ... — Ap1Cp is the estimation of the noise variance based

on the M parameter model. Autoregressive coefficients are estimated using LSE as follows:

-1

(o}
—

2 G & . ey
n|_ [ a @ . éuo & )
am Cm—1 CMm-2 Co Cm

where ¢ = %Nzk x¢X; 1k is the biased autocovariance estimate.

The procetss1 of forecasting 11 months of missing TWS changes is based on backward
and forward predictions. Forward AR prediction is performed based on the TWS residuals
before the gap (GRACE data; the forward approach). Backward AR prediction is based
on the TWS residuals after the gap (GRACE-FO data; the backward approach). Our
prediction of 11 months” worth of missing TWS residuals needs to be tied to real TWS
residuals. Therefore, we remove the last observations from GRACE (June 2017) and the
first observations from GRACE-FO (May 2018) and start the prediction from the previous
value, i.e., from May 2017 in the forward approach and from May 2018 in the backward
approach. By doing so, we eliminate the possible shift of the predicted TWS residuals.

To use the autoregressive method for the TWS residuals’ prediction process, the time
series have autocorrelations themselves. Thus, to check the correlation between individual
values of TWS residuals series, we employ the autocovariance function of TWS residuals
computed separately for GRACE and GRACE-FO data for all continental grid nodes
(Figure 2). The values presented in Figure 2 show that the GRACE and GRACE-FO TWS
residuals are correlated and are mainly characterized by seasonality of approximately
one year.

The autocovariance function is also used to estimate the optimal length of the time
series (a number of months) for constructing the AR model. We find that the autocovariance
function comes close to neglectable values for a time lag of 24 months. Therefore, we assume
the number of 24 months as the optimum data length to determine the AR model. Adopting
the same length of time series to define the AR models for both the GRACE and GRACE-FO
data enables us to obtain similar accuracy between the forward and backward forecasts. We
also test the impact of adopting a longer time series to construct the AR model. We adopt
the number of 33 months (the length of GRACE-FO data) and find that the predicted values
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autocovariance (mm)

degrade by 10-15% when longer time windows are utilized. Figure 2 presents the values
of the autocovariance function for the GRACE (Figure 2a) and GRACE-FO (Figure 2b)
time series with a length equal to 33 months (the number of used monthly observations
from the GRACE-FO mission). The plots for both missions are similar. It can be seen that,
mainly, both autocovariance series decrease with time in the beginning. We notice that,
for both missions, the autocovariance values converge to zero near the 24-months point.
However, after a time of 10 months, the autocovariance slightly increases, to 0.4 x 10® mm
and 0.2 x 10® mm for GRACE and GRACE-FO, respectively. The maximum values are
obtained at 1 month in both cases. The minimum values are near —0.4 x 10°® mm, in a
range between 5-10 months and 10-20 months for the GRACE and GRACE-FO series,
respectively. A comparison of these two missions reveals that GRACE-FO data exhibits
smaller autocovariances in general.

T T T T T T

6
T T T 10
b)1.5

I
-

o
(3

o

autocovariance (mm)

©
o

10

A
o

20 30 10 20 30
lag (months) lag (months)

Figure 2. Autocovariance of TWS residuals estimated for 33 months for the (a) GRACE and
(b) GRACE-FO missions.

In the case of the forward- and backward-predicted time series, there may be a situation
where the time series do not merge. We describe this as a misclosure and estimate for
the mid-gap period. To receive continuous time series of TWS changes, we artificially
make these two ends meet. To do this, we scatter half of the misclosures for both forward-
and backward-predicted time series. The misclosures were added to each month gap
proportional to the number of months calculated from the last month of GRACE (forward
approach) or the first month of GRACE-FO (backward approach) to the mid-gap month.
This means that half of the misclosures is divided by the number of months it will be added
to. For instance, if a misclosure is equal to 10 cm, we divide it into halves, i.e., 5 cm. Then,
that 5 cm half is divided by the number of months for which the prediction is estimated,
counting from the mid-gap month, i.e., 5 cm/1, is added to the mid-gap month, 5 cm/2 is
added to the previous month, etc.

In the following study, to assess the quality of the presented prediction methods, we
determine a few statistical measures. Firstly, to assess the ability of the adopted climatol-
ogy to predict the GRACE/-FO TWS changes, we estimated the Nash-Sutcliff efficiency
(NSE) [41] coefficient by using;:

3. (GRACE/ — FO TWS; — model TWS;)?
NSE =1— i=1 (6)

n 2
v (GRACE/ — FOTWS; — GRACE/ — FO Tws)
i=1

where 7 is the number of observations and is equal to 196 months of GRACE/-FO data,
and model TWS; means TWS changes provided by the GLDAS or WGHM hydrological
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AR(M) forward
B M<5
I V=5
I V>5

model. Secondly, to assess the quality of the reconstructed signals, we estimate the latitude-
weighted mean absolute error (MAE, Equation (7)) and the latitude-weighted root-mean-
squared error (RMSE, Equation (8)) as follows [28]:

Y. (|GRACE TWS; — predicted GRACE TWS;| - cos ¢;)

MAE(Q) = | =1 YT @)
VieQ '

Y ((GRACE TWS; — predicted GRACE TWS;)? - cos ¢;)

RMSE(Q) = | X2 T ®)
VieQ) l

where @; is the latitude and () represents a specific range of selected regions, e.g., Amazon,
Northern Territory of Australia, or Central Europe. All i nodes within () are summed based
on their area weighted by latitudes.

4. Results and Discussion
4.1. Selection of the Optimal Order of the Autoregressive Model

Firstly, we focus on determining the optimal order for the autoregressive model. The
autoregressive order M was estimated from the TWS residual time series. In Figure 3, we
show the global autoregressive order values for the TWS residuals obtained after reducing
the GRACE/-FO TWS by the GLDAS TWS. We note that order M is a range between four
and six for the forward (Figure 3a) and backward (Figure 3b) approach. We show that for
nearly 40% of continental grid nodes, an autoregressive order M equal to five is preferred
for the TWS residuals. Therefore, we employ an order equal to five and assume that it is
optimal for all TWS residuals. To assess the reliability of our results estimated based on the
GLDAS as climatology, we used also the WGHM. For the WGHM model, we obtained an
autoregressive order M equal to five for a similar number of stations (Table 1).

50 50

® 40 @ 40
B 30

1234567
AR(M) order

. |AR(M) backward
B M<s
I V=5
. M>5

Figure 3. Maps present autoregressive order M estimated for TWS residuals for the (a) forward and
(b) backward approach, where green, blue, and red reflect regions characterized with order M smaller,
equal to and greater than 5, respectively. Bar graphs present the percentage of all 1° x 1° continental
grid nodes for each autoregressive order M.
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Table 1. Autoregressive order for TWS residuals estimated for the GRACE/-FO and GLDAS/WGHM
hydrological models with percentage of continental grid nodes.

% of Continental Nodes

Autoregressive Order GLDAS WGHM
Forward Backward Forward Backward
M<5 38 44 45 43
M=5 39 36 38 36
M>5 23 20 17 21

We obtained a similar number of nodes for order M < 5 for the GLDAS and WGHM
models. We received 38%, 44% nodes for the forward and 45%, 43% nodes for the backward
approaches for GLDAS and WGHM, respectively. We show the spatial divergence of the M
values in Figure 3 for the GLDAS model, along with graphs representing the percentages
of nodes for each M from 1 to 7 for the forward (a) and backward (b) approaches. It shows
that the spatial distributions of the autoregressive order M are similar for both approaches.
The M < 5 (green regions) and M = 5 (blue regions) estimated for the gridded nodes are
dominant in each continent for both prediction approaches (Figure 3). The M > 5 (red
regions) are found mainly in the central parts of Africa, Asia, and South America for both
prediction approaches, and in Northern Europe and the central part of North America for
only the forward approach. Analyzing the M values (graphs in Figure 3) estimated for each
node, M values equal to 1, 4, and 6 also dominate, and the graphs have a similar shape
(Figure 3) for both approaches. For the WGHM model, the spatial distribution and the
number of nodes for each M are almost identical (the maximum differences equal to £4%).
Therefore, the results estimated for the WGHM model are not presented.

4.2. Comparison of TWS Changes between GRACE/-FO and Hydrological Models

To select the optimal hydrological model to remove climatology from GRACE/-FO,
we compare the TWS of GRACE/-FO with the TWS defined in the GLDAS and WGHM
models. Firstly, to assess their effectiveness with respect to GRACE/-FO, we estimate the
Pearson correlation coefficient between the TWS changes estimated from the GRACE/-FO
and GLDAS hydrological model (Figure 4a) with a 95% confidence level (Figure 4b). We
note the positive correlation coefficients for 85% of areas and the correlation coefficients
greater than 0.5 for 65% of regions. We also note regions, such as North Africa, Central
Asia, or the Arabian Peninsula, for which the TWS changes from the GRACE and GLDAS
are uncorrelated with each other. For these regions, a poor correlation between the TWS
changes from GLDAS and GRACE/-FO may be explained by a lack of availability of
observations employed for the generation of the GLDAS model. Therefore, some TWS
changes, observed by GRACE-FO, may be mis-modeled within the GLDAS model. Areas of
poor correlation are mostly characterized by insignificant correlation coefficients (Figure 4b).
In the case of WGHM, the spatial distribution of correlation coefficients (Figure 4d) is
similar to GLDAS (Figure 4a), but we obtained lower correlations mainly in the central
and southern part of Africa, the central part of North America, in South Asian regions,
and in Australia. This confirms the waning contribution of surface water to the total TWS
signal (GLDAS does not contain a surface water component); this has been shown already
by [42]. We received a positive correlation for 77% of grid nodes for WGHM and correlation
greater than 0.5 for 4% of nodes, less than for GLDAS. The calculated coefficients are
insignificant for twice as many nodes compared to GLDAS (Figure 4b,e), particularly in
central North America, western South America, South Africa, central Asia, and Australia
(Figure 4e). To further examine the consistency between GRACE/-FO and the hydrological
models, we estimate the NSE coefficient (Figure 4c,f) by using Equation (6). NSE can range
between —oo and one. Values equal to one stand for a perfect fit between TWS changes
from hydrological models and GRACE/-FO, while coefficients lower than zero indicate
that the mean value of TWS changes derived from GRACE/-FO is a better predictor of
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TWS changes than hydrological models. Values of NSE coefficient larger than 0.7 can be
interpreted as a very good fit between GRACE/-FO and models [43]. In other words, the
NSE efficiency coefficients indicate how well the observed and modeled TWS changes fit
the 1:1 line. For most inland areas, the spatial distribution of NSE coefficients is similar
to the spatial distribution of correlation coefficients (compare Figure 4a,c). We note that
most regions are characterized by a very good fit of the GLDAS hydrological model to
GRACE/-FO (NSE coefficients larger than 0.7). At the same time, there are areas, for which
NSE coefficients are negative, such as central parts of Australia and Asia, and Africa, for
which the GLDAS hydrological model has no predictive skills of the GRACE/-FO TWS
changes. For the WGHM model (Figure 4f), we obtained larger divergences for the NSE
coefficients parameter than for GLDAS (Figure 4c), especially for regions located in North
America, the north part of Africa, and Asia that are characterized by a negative NSE. We
obtained, for 5% of nodes, more NSE values less than —1 for WGHM than for GLDAS.
The statistical measures for GRACE/-FO and both hydrological models are presented in
Table 2.

Now, we use the TWS differences, i.e., the differences between the GRACE/-FO
TWS changes and the TWS changes from the GLDAS and WGHM hydrological models.
Since we know that hydrological models are not efficient to reflect the TWS changes
from GRACE/-FO all over the world, we assume that TWS differences may still contain
deterministic signals which may hamper the AR prediction process. Therefore, we estimate
the remaining deterministic parameters mis-modeled within the GLDAS and WGHM
hydrological models by using a simple LSE method, i.e., Equation (1). We assume trend,
annual, and semi-annual components. This procedure is aimed at the further widening of
TWS differences.

GRACE vs GLDAS
correlation

0/
GRACE vs GLDAS '; GRACE vs WGHM |[§&*
correlation | correlation s
I significant I significant
Il insignificant Il insignificant

NSE coefficient -30° NSE coefficient
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Figure 4. Maps present correlation coefficients, their significance (95% confidence level), and NSE
coefficients estimated between TWS changes from GRACE/-FO and TWS changes from hydrological
models: GLDAS (a-c) and WGHM (d—f), respectively. Estimates are provided for the period of April
2002-December 2019 for both models.
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Table 2. Correlation and NSE coefficients estimated for the GRACE/-FO and GLDAS/WGHM
hydrological models. Values are unitless.

Statistic Parameter GRACE/-FO vs. GLDAS GRACE/-FO vs. WGHM
minimum —-0.97 —0.99
correlation maximum 0.98 0.99
coefficient median 0.21 0.17
mean 0.20 0.15
minimum —18.7 —176.3
. maximum 0.98 0.99
NSE coefficient median 0.11 0.06
mean 0.03 —0.28

We find that the TWS differences for the GLDAS and WGHM models are still charac-
terized by trend values of above 2 cm/yr and below —2 cm/yr occurring in the areas of
strong groundwater depletion and episodic water changes, such as droughts and floods
(central parts of North and South America, and Central and Eastern Asia) (Figure 5a); these
constitute regions surrounding the Caspian Sea, the Ganges—-Brahmaputra river basin and
the Huang He river basin, and areas of the Sao Francisco river basin and Zambezi river
basin [2]. The trend values obtained for the TWS differences emphasize the magnitude
of underestimating TWS trends within the GLDAS and WGHM hydrological models [9].
Areas of large trend values coincide with the areas of large root mean square (RMS) error,
indicating that the RMS of the TWS differences is mainly generated by trends (Figure 5c).
Annual amplitudes of TWS differences mainly range between 0 and 25 cm (Figure 5b,e).
Values greater than 20 cm for both hydrological models are noted for the Amazon basin.
For GLDAS, values up to 5 cm are noted for northern Europe and Asia, and may be caused
by seasonal water changes in high latitudes, which are overestimated in the GLDAS hydro-
logical model [44]; this was already presented by [45] for vertical displacements caused by
TWS. For WGHM, the amplitude differences are significant additionally for the equator
regions (Central Africa, Southern Asia), where we obtained values in the 10-15 cm range.
This is caused by underestimating the annual amplitude, especially at low latitudes in the
WGHM model [46]. Large trend values and annual amplitudes found for TWS differences
for the regions of Alaska and Patagonia may be induced by a missing contribution of
glaciers and ice-cap components in the GLDAS and WGHM hydrological models.

The estimated correlation coefficients, the NSE coefficients between the GRACE/-FO
and hydrological models, and trends, annual amplitudes, and RMS for the TWS residuals
show that the GLDAS and WGHM hydrological models are not able to perfectly reflect the
real TWS changes detected by GRACE/-FO for many regions. Consequently, the usage of
only a hydrological model to bridge the gap between both GRACE missions may generate
uncertainties. Nevertheless, hydrological models are very often employed to assess land
hydrology, since they constitute the only high-resolution, continuous, and global dataset
to study TWS changes, and they also contain geophysical information. Using analysis-
estimated global maps, statistics measures for GRACE/-FO, and both hydrological models,
we noted that the GLDAS model was more similar to the GRACE/-FO TWS changes than
the WGHM model. This is probably because WGHM tends to overestimate groundwater
recharge under semi-arid conditions as in many semi-arid river basins [47]. Furthermore,
in contrast to WGHM, the GLDAS model provides data in “near real time” (typically a
month’s delay). Data from WGHM is made available to users every few years. Thus, if
observations from the currently operational GRACE-FO mission are used, the data must be
made available as current as possible. Hence, because of the small variety of parameters
analyzed in this section, we used the GLDAS model for further study.
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Figure 5. Global maps of linear trends, annual amplitudes, and root mean square error of differences
estimated between the GRACE/-FO TWS changes and the (a—c¢) GLDAS TWS and (d-f) WGHM TWS
changes for the period of April 2002-December 2019. To estimate trends and annual amplitudes,
a simple LSE model is used.

The deterministic model estimated with the LSE algorithm is further removed from
the TWS differences to finally end up with the TWS residuals, which are assumed to be
stationary, and could, therefore, be subjected to the AR prediction process.

4.3. Test Period: Artificial Gap

To test the AR prediction process, we use continuous GRACE data and create an
artificial gap with a period of 11 months, i.e., a time equal to the length of the missing
observations between the two GRACE missions. To do that, we choose the mid-GRACE
period so that both the forward and backward predictions may be performed. By choosing
the mid-GRACE time period, we also omitted the initial months of the GRACE observations
and the months after 2010, for which observations were determined with a lower spatial
resolution (GRACE Tellus official website). Finally, since the real gap ranged between July
2017 and May 2018, to stay as consistent as possible, we created an artificial gap for the
same months, i.e., we chose the period between July 2008 and May 2009.

In Figure 6a, we present the misclosures between the forward- and backward-predicted
TWS residuals estimated in the middle of the artificial gap, i.e., in December 2008. The
spatial mean value of the global misclosure is equal to 0.09 cm with a median of 2.4 cm,
which emphasizes mainly small misclosure values for the whole globe. The largest misclo-
sures occur in areas characterized with rapid TWS changes, which lasted several months
before and/or after the artificial gap. For example, misclosures near 13 cm are noticed for
the Zambezi river basin, where a decrease in total precipitation was pronounced [48], or
for the High Plains Aquifers, where severe droughts led to groundwater pumping [49].
Misclosures close to —13 cm are observed for the Dnieper river basin, characterized by
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groundwater decline [2]. To assess the magnitude of misclosures in comparison to the
total TWS changes, we estimate the ratio between the misclosures and the difference of the
maximum and minimum TWS values, which we hereafter call the “relative error”. The
relative errors for the time series of global-gridded TWS range between —1.04 (minimum)
and 0.83 (maximum). Thus, comparing the relative error values to the total TWS signals in
each global node, we showed that the received misclosures are from 3 to 15 times smaller
than the total TWS values. For over 60% of global areas, the misclosures’ relative errors
vary from 0.1 to 0.2 (Figure 6b) with a median equal to 0.02. This means that the misclosures
contain only 10-20% TWS signal, and the extreme values of misclosures are covered with
regions characterized by maximum values of GRACE annual amplitudes and maximum
values of annual amplitude of differences between GRACE and GLDAS (Figure 5b).
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Figure 6. (a) Map of misclosures between forward- and backward-predicted TWS residuals, estimated
for the mid-gap period, i.e., December 2008. (b) Map of the relative error of these, estimated for
December 2008.

To compare the results of the hydrological models and to show the validity of using
the GLDAS, we also calculated misclosures and their relative error for the WGHM. We
obtained a mean value of misclosure equal to 0.37 cm with a median of 2.7 cm. The extreme
values of misclosures reach £15 cm after applying the climatology from the WGHM model.
Regions with misclosures above +10 cm and below —10 cm overlap with regions defined
from the GLDAS model. However, additional regions appear for the WGHM model in the
southern part of North America and in Central Asia.

We focus on a detailed analysis of three areas in which we analyze common signals,
computing the averaged time series for all nodes defined in each region. We choose:
(1) the Amazon river basin, which is characterized by the largest hydrological changes in
the July 2008 to May 2009 period [50], (2) the Northern Territory of Australia, which is
characterized by significant inter-annual variations of TWS in the July 2008 to May 2009
period [28], and (3) a region of Central Europe, which is often presented as the one with
insignificant hydrological changes [2]. The area of the Northern Territory of Australia is
defined after [51]. Central Europe is defined according to [52].

The comparison of time series between the TWS residuals and their prediction for the
artificially generated gap shows that predicted values agree well with the TWS residuals
(Figure 7). The predicted TWS residuals for the Amazon river basin are very close to the
TWS residuals (compare the blue, red, and gray lines in Figure 7a). The forward prediction
follows the TWS residuals, while the backward prediction traces decreasing values nicely.
The forward and backward predictions do not meet with each other. The misclosure is
equal to 4 cm; its relative error equals 0.05. In this case, half of the misclosure, i.e., 2 cm,
is scattered for the forward- and backward-predicted time series to obtain continuous
changes of the predicted TWS residuals within the artificial gap. The bridged time series
(red line in Figure 7a) almost identically coincides with the real nature of the TWS residuals
(grey line). The predicted TWS residuals for the Northern Territory of Australia (Figure 7b)
and Central Europe (Figure 7c) are also characterized by a good agreement with the TWS
residuals. Misclosures are equal to, respectively, 0.3 cm and 0.2 cm, with relative errors
equal to, respectively, 0.06 and —0.04. For both regions, the misclosures are equal to a
few millimeters, so the bridged time series of the predicted TWS residuals (red lines in
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Figure 7b,c) and the predicted TWS residuals obtained for the forward and backward
predictions (blue lines in Figure 7b,c) overlap. For Europe (Figure 7c), the changes in
the predicted TWS residuals for the first months of the gap are underestimated, which is
probably caused by the length of occurred drought before the prediction period (orange
stripes in Figure 7c). The results show that the presented method is able to reflect the
monthly TWS changes in the time series, especially in regions characterized by small
hydrological variations.

== TWS residuals
residuals predicted by forward approach

residuals predicted by backward approach

misclosures (cm)

| predicted TWS residuals

INORTHERN TERRITORY OF AUSTRALIA

1
1

|CENTRAL EUROPE| . |

2004 2008 2012 2016

Figure 7. AR prediction of TWS residuals presented for (a) the Amazon river basin, (b) the Northern
Territory of Australia, and (c) Central Europe. Prediction is performed for the artificial gap period
of July 2008 to May 2009. Individual regions are presented on maps in the right column, where the
background color presents the values of misclosures between forward and backward predictions of
the TWS residuals. Plots in the left column represent the TWS residuals, along with their prediction
for the artificial gap. The shaded areas define the spatial variation of the TWS residuals for individual
regions, while the colored stripes define wet (in violet) and dry (in orange) periods.
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We add the LSE deterministic signal and GLDAS TWS changes back to the pre-
dicted TWS residuals and estimate the predicted GRACE TWS changes for global nodes
in 1° x 1° grid. We compare the predicted GRACE TWS values with the GRACE TWS for
the artificial gap, from July 2008 to May 2009. We estimate the sum of differences between
the GRACE TWS and the predicted GRACE TWS. We find the maximum value for the
equatorial areas and Northern Asia regions (Figure 8a), for which the sum of differences
varied by +150 cm for all 11 months of the artificial gap. These areas coincide with the
regions characterized by the largest annual amplitude computed between the GRACE TWS
and GLDAS TWS differences. Thus, the values in Figure 8a also prove that the AR predic-
tions are not efficient enough for regions where GLDAS underestimates real hydrological
changes. We also note that TWS differences may still contain signals in inter-annual and
sub-seasonal period bands, which means that the prediction process may be less efficient
for these regions; not all TWS components are modeled within the GLDAS hydrological
model, e.g., missing surface water or groundwater components. Consequently, for, i.e.,
Amazon, Alaska, and the south part of Asia regions, the absolute values of the sum of
differences between the GRACE TWS and the GLDAS TWS (the “TWS differences”) are
between 200 cm and 350 cm. This means that our method predicts the GRACE TWS changes
better than the standalone GLDAS hydrological model by at least 25% for these areas.

ratio predicted
GRACE TWS
vs GLDAS TWS
Il prediction better|

Ml GLDAS better

Figure 8. (a) Global sum of differences estimated between the GRACE TWS changes and the predicted
GRACE TWS changes. (b) Global map of the ratio estimated between (1) the GRACE TWS changes
minus the predicted GRACE TWS changes and (2) the GRACE TWS changes minus the GLDAS TWS
changes; see Equation (7). The green color means that AR prediction works better than the standalone
GLDAS TWS changes to fill the gap, while the red color means that GLDAS is better than the AR
prediction. Values in (a,b) are computed for the artificial gap period, from July 2008 to May 2009.

The essential impact of the GLDAS model on the results presented in Figure 8a and
on the predicted TWS times series is confirmed by the sum of difference values calculated
between the original TWS residuals and the predicted TWS residuals for the artificial
gap period (July 2008-May 2009). We obtained values ranging from —63 cm to 56 cm for
all global grid nodes. The spatial mean value for continental areas is equal to —18.3 cm
with a median equal to —21.2 cm. Extreme values were obtained for the Amazon basin,
Patagonia, India, and Northern Asia regions. The received numbers show the credibility of
the proposed two-step approach, i.e., removing climatology using both GLDAS and LSE
before the prediction process. In this way, we remove the “imperfections” of the GLDAS
model (underestimation of changes observed by GRACE) and the “imperfections” of the
LSE method (does not contain geophysical effects in the LSE model).

We also evaluated the global comparison of the predicted GRACE TWS estimated by
the GLDAS model using the gridded GRACE-REC dataset. As for the predicted GRACE
TWS (Figure 8a), we compared the original GRACE TWS values in the artificial gap with
those from GRACE-REC, calculating the sum of their differences. GRACE-REC is a global
reconstruction of the total TWS changes that was developed from: (1) GSFC and JPL GRACE
mascons, and (2) historical and near-real-time meteorological datasets. They are made
available to users by [17]. Similar to our approach, in the case of GRACE-REC, we obtained
maximum values for the sum of differences at 90 cm in the Amazon region. Values greater
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than 50 cm were also obtained in the southern part of Africa and the central part of North
America, such as for our methodology. In contrast, values of the sum of differences below
—50 cm are covered with the Patagonia area and the Western Europe/Eastern Asia, Central
Asia, and Western Australia regions. We received larger values for the sum of differences
for our method in the regions of northern and southern Asia, which are, respectively, due
to the overestimation of precipitation and the lack of modeling anthropogenic impacts
(irrigation process) in the GLDAS hydrological model.

We also evaluated the regional comparison of our results with GRACE-REC and the
datasets provided by [22,53]. The data provided by [22] are predicted GRACE-like gridded
TWS changes available for 26 river basins, oceans, and seas, which were reconstructed using
CSR GRACE mascons and climate inputs. Both [22,53] used, among others, precipitation,
land temperature, sea surface temperature, evaporation, surface runoff, and climate indices
as inputs to the reconstruction process. Ref. [53] provides reconstructed TWSA fields by
combining machine learning with time series decomposition and statistical decomposition
techniques. In Table 3, we present a few statistics estimated for time series in the artificially
generated gap. A comparison with [22] was made only for two of our regions—Amazon
river basin and Central Europe, which cover the Amazon and Ob river basins, respectively.

Table 3. Comparison of average time series for selected regions obtained as difference between
(1) the original GRACE TWS and the predicted GRACE TWS values based on the GLDAS model (our
method), and (2) the original GRACE TWS and the previous study. Values in centimeters.

Selected Measure

. . .. Our Method Ref. [17] Ref. [22] Ref. [53]
Region Statistics
A median —1.8 1.0 -0.8 3.4
: ma;or} RMS 6.3 32 55 6.7
river basin sum 446 282 22.8 33.1
Northern median 0.6 0.7 - -23
Territory of RMS 0.5 2.8 - 4.1
Australia sum 5.0 —6.3 - 7.6
Central median 0.7 1.1 1.7 1.1
Europe RMS 0.3 1.2 2.1 3.8
P sum 8.1 22 7.3 7.5

The results presented in Table 3 emphasized that our proposed method gives compa-
rable results with other approaches. Our method is even better in the case of the Australian
and European regions. Median values are of the same order for the Central Europe region,
and the RMS is several times smaller for our approach than for others (excluding the
Amazon region). The divergences in the Amazon region are probably caused by using the
GLDAS as climatology, which mis-models the TWS in this area. In the Amazon region, we
also obtained the large difference in annual amplitude (Figure 5b) and RMS (Figure 5c)
parameters between GRACE and GLDAS. This was probably caused by the occurrence of
the greatest RMS values for the GRACE data in the Amazon basin, and by mis-modeling
the surface water and groundwater components in the GLDAS model, which are essential
in the Amazon region. Consequently, we obtained nearly twice-greater sum values and
the largest RMS of all methods. The lowest median and RMS values in the European and
Australian regions for our results are probably due to the dominant influence of the soil
moisture component in both cases, which is well modeled by GLDAS [33]. The results show
that our approach is better or comparable to other methods for regions where climatology
(GLDAS) contains the main TWS components.
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Furthermore, to assess the quality of the AR prediction method for gap filling, we use
the GRACE TWS changes and the GLDAS TWS changes, along with the predicted GRACE
TWS values, and estimate the ratio (Rtys):

R _ |GRACE TWS — predicted GRACE TWS ©)
TWs = GRACE TWS — GLDAS TWS

A ratio smaller than 1 means that the AR prediction works better than the standalone
GLDAS hydrological model to fill the GRACE gap. A ratio greater than 1 means that the
GLDAS hydrological model is efficient enough to fill the GRACE gap and works better
than AR prediction (Figure 8b). From Figure 8b, we notice that the AR prediction reflects
the TWS changes observed by GRACE better than the standalone GLDAS hydrological
model for more than 75% of regions.

It can be noticed that the areas marked in brown (i.e., regions of South America,
Southern and Central Asia, and Northern Europe and Africa) in Figure 8b coincide with
the places of low correlation between the GRACE TWS changes and GLDAS TWS changes
(Figure 3a). This is related to a disagreement of trend values (Figure 4a) in South America
and Southern Asia, and to a disagreement of annual amplitudes (Figure 4b) in Northern
Europe and Asia. Moreover, most regions marked in brown coincide with the RMS of
GRACE-GLDAS differences, for which the values are greater than 20 cm (Figure 4c). The
obtained results emphasize that AR prediction reflects the predicted TWS time series
better than the GLDAS hydrological model for regions characterized by small hydrological
seasonal signals. This is confirmed by absolute values of a ratio greater than 1 for, i.e.,
the Amazon, Eastern Europe, or Northern Australia areas, where the RMS is maximum
(Figure 4c). On the other hand, the regional analysis of the predicted TWS monthly
values (Figure 7) shows that the values presented in Figure 8 are influenced mainly by
the magnitude of differences for individual months calculated between the GRACE TWS
changes and the predicted GRACE TWS changes during the artificial gap.

To assess the quality of the reconstructed signals, we estimate the latitude-weighted
MAE (Equation (7)) and the latitude-weighted RMSE (Equation (8)) of the differences
between the GRACE TWS and the predicted GRACE TWS changes for the artificial gap.
Both parameters were estimated for the selected regions, e.g., the Amazon, the Northern
Territory of Australia, and Central Europe. To estimate the MAE and RMSE values for
individual months, we divide the obtained errors in Equations (7) and (8) by 11 (the number
of months during the gap). As a result, the MAE and RMSE values are presented in Table 4.
Globally, the MAE and RMSE are equal to 3.3 cm and 5.1 cm, respectively, which is similar
to the values of error of the GRACE/-FO gap filling estimated by [28] using the iteration
MSSA approach, i.e., 4.1 cm and 5.8 cm.

Table 4. Latitude-weighted MAE and RMSE parameters estimated for regional analysis. Values in

centimeters/month.
MAE RMSE
Amazon basin 15 2.8
Northern Territory of Australia 3.1 7.5
Central Europe 1.7 5.0

Our approach is different from the forward-only prediction presented by previous
studies [23]. Our global analysis of forward-only and forward-backward-predicted values
showed that for the forward-only approach, the magnitude of misclosures is greater by
3 times on average than the magnitudes of misclosures estimated for forward-backward
prediction. For the forward-only approach, misclosures are estimated as the difference
between last values of the predicted TWS residual time series and the TWS residual values
for the first month of the GRACE-FO data. The largest discrepancies in misclosures between
the forward-only and forward-backward predictions, from 10 to 22 cm, occur in areas
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characterized by significant TWS trends, around £2 cm/yr. These are Eastern Brazil,
Alaska, Northwestern Australia, the Caspian and Aral Seas, Southwestern Russia, and the
North China Plain. This shows that the forward-backward approach is able to predict the
future rate of TWS changes more reliably than the forward-only approach. A comparison
between the GRACE TWS and the predicted GRACE TWS changes for the forward-only
and forward-backward predictions shows that the forward-only predicted GRACE TWS
changes are on average 1.6-times greater than the forward-backward-predicted GRACE
TWS changes, with a median equal to 1.2. The greatest divergences between both prediction
approaches occurs in regions with the largest hydrological changes, i.e., Central Brazil,
Central Africa, the Ganges-Brahmaputra river basin, and the Northern Russia region. In
these areas, we obtain the sum of difference discrepancies between both approaches, even
up to 60 cm.

4.4. Filling the Real GRACE/-FO Gap

We analyze the ability of the AR process to fill the natural gap between the GRACE
and GRACE-FO missions, i.e., the period from July 2017 to May 2018. Figure 9 presents the
misclosures estimated between the forward- and backward-predicted TWS residuals for
the mid-gap month, i.e., December 2017, along with their relative errors.

-30° relative error

-0.5 0 05 & oy —
—\_4//

Figure 9. Maps of (a) misclosures estimated between forward- and backward-predicted TWS residuals
and (b) their relative error. Estimates are provided for the mid-gap month, i.e., December 2017.

Figure 9a shows that for over 70% of continental areas, misclosures between the
forward- and backward-predicted TWS residuals are below 10 cm and above —10 cm. The
extreme values occur around the 20°-30° parallels in both hemispheres and in regions
around the North Arctic Circle (Northern Canada and Eurasia regions). These areas coincide
with regions of strong influence of El Nifio and La Nifia phenomena [54] and increasing
precipitation [2]. Regions recognized as those with large episodic water phenomena during
the natural gap are characterized by misclosures greater than £10 cm. For example,
maximum misclosures equal to 12 cm in the High Plains Aquifer region result from rapid
floods in early 2017 and heavy rainfall in 2019 [3]. The minimum misclosures equal to
—13 cm occurring in South Africa may be caused by floods noted for the last months of the
GRACE mission and the first months of the GRACE-FO mission. Analyzing the relative
error of misclosures of the TWS residuals (Figure 9b), we acknowledge that the obtained
misclosures respond to at least 20% of the total signal of land hydrology in 80% of areas.
The largest relative error (over 50%) occurs in the Western, Central, and Northern Asia
regions. In the western and central parts of the continent, this may be explained by strong
groundwater depletion [2], since the GLDAS hydrological model has natural groundwater
cycles excluded. In the Northern Russian regions, it results from large differences of annual
amplitude (around 10 cm. Figure 4b) between the GRACE/-FO and GLDAS, which is
caused by an overestimation in precipitation in the land surface model [44].

Next, we present the time series of the predicted TWS residuals for the natural gap be-
tween both GRACE missions for the same regions, as discussed in the previous section and
presented in Figure 7. Misclosures estimated between forward- and backward-predicted
TWS residuals are equal to 2.5 cm, —4.8 cm, and —2.3 cm with relative errors equal to
0.05, —0.08, and —0.16, for, respectively, the Amazon river basin, the Northern Territory of
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Australia, and Central Europe. To obtain a continuous signal in land hydrology, misclosures
are removed by scattering proportionally for time series estimated for both the forward and
backward approach, separately. The results are then presented in Figure 10. Furthermore,
to assess the monthly TWS changes in detail, we mark wet (heavy rainfall and floods) and
dry (increase of average temperature and emerging droughts) periods which occurred in
the chosen regions in Figure 10. These are represented by the violet and orange background
colors, respectively. The first region, the Amazon river basin, is a specific area characterized
by an alternating number of floods and droughts during the operation of GRACE/-FO,
i.e., the period from 2002-2021. In the Amazon region, for the last months of the GRACE
mission and during the first months of the natural gap, a decrease in water was noticed
(Figure 10a). These periods agree very well with the drought that occurred in 2017, which
was also observed by the Swarm mission [11]. Similar continental water changes occur
in Australia (Figure 10b) and Europe (Figure 10c). In the Northern Territory of Australia,
droughts occurred from the end of 2017 onwards (decreasing rainfall; Technical Note Water
in Australia 2017-2018). Consequently, a loss in water storage is noticeable in Figure 10b.
On the other hand, according to the Australian Bureau of Meteorology, the first months of
2018 were characterized by an increasing sum of precipitation. That phenomena reflects
the 1.3 cm increase in the TWS residuals values noticed in Figure 10b. In the case of Central
Europe, there were also a few severe drought periods, i.e., from July 2016 to June 2017 [55],
from spring 2018 onwards (Earth Observatory website; [56]) and in 2019-2020 [57]. This is
observed as water loss in the TWS residuals and the predicted TWS residuals (Figure 10c),
which reflect the TWS values declining, especially at the turn of 2017/2018.

We now restore the LSE deterministic signals (trend and seasonal oscillations), and the
climatology from the GLDAS hydrological model, back to the predicted TWS residuals. We
obtain the predicted GRACE/-FO TWS values presented in Figure 11 (blue and red curves).
Similar to the residuals (Figure 10), in Figure 11, we also mark wet (violet background) and
dry (orange background) periods. For the Amazon river basin and Central Europe regions,
a significant annual curve over the real gap is noticeable, whereas for all regions, a TWS
decrease is captured in the first months of the natural gap period (drought events). To assess
the quality of the obtained TWS changes for the gap period, we determine the TWS changes
from the Swarm mission (yellow curve). Although the Swarm product is up to 40 degrees,
we only compared degrees up to 12. The obtained monthly changes for the Amazon region
(Figure 11a) coincide with the TWS changes from the Swarm data, but the magnitude of
seasonal changes is mainly underestimated, especially during the GRACE-FO period. The
Swarm’s underestimation of TWS changes observed by GRACE for the Amazon region
has been shown previously by [7,11]. However, the determined TWS time series from
Swarm confirm the reliability of the obtained changes. For both cases, there is an apparent
decrease in TWS values in the first months of the gap, an increase in the following months,
and another decrease after 2018 (Figure 11a). The TWS changes for the Amazon area were
also analyzed by combined gravity data [58], and the TWS changes were estimated by the
stochastic approach, i.e., the singular spectrum analysis (SSA, [23] or MSSA [59]) methods,
in which authors noted similar variations of monthly TWS changes. For Australia, the
monthly TWS changes determined by Swarm overestimate the GRACE/-FO TWS and
predicted GRACE TWS values (Figure 11b). The Swarm TWS time series are characterized
by more frequent monthly variations than the GRACE/-FO TWS. Although, for both the
Swarm TWS and the predicted GRACE/-FO TWS time series, a generally similar seasonality
of monthly changes is noticed, i.e., a decrease, increase, and decrease in TWS values. For
Australia, filling the natural gap using the Swarm mission observations has been already
shown by [7], where the TWS loss was emphasized (drought period) in the north part of
the continent. It is noted by a 15 cm TWS decrease from Swarm in the last months of 2017
(Figure 11b), which reflects 10 cm and 2 cm changes in the predicted GRACE/-FO TWS
(Figure 11b) and TWS residual (Figure 10b) time series, respectively. In the case of the
Central Europe region, the monthly GRACE/-FO TWS and predicted GRACE/-FO TWS
are overestimated by the Swarm TWS, but the general seasonality of the TWS changes is
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similar. Both the Swarm TWS and the predicted GRACE/-FO TWS catch a decrease and an
increase in the TWS values in the first and second half of the real gap period, respectively.
However, for the Swarm TWS time series, we can see an about 5 cm increase in TWS values
around July/August 2017, which is probably due to the spatial resolution of the Swarm
missions (equal to 3000-4000 km) and/or the truncation of the spherical harmonics to a
low degree. The decline in continental water storage in first month of 2018 for the Danube
river basin was also marked by [11], which is reflected by a TWS decrease equal to 13 cm
(Figure 11c) and TWS residual changes equal to 2 cm (Figure 10c). However, Ref. [23]
presented 13 cm of TWS loss for the seasonal autoregressive integrated moving average
(SARIMA) and SSA methods. They estimated the TWS variability in the natural gap for the
Amazon area. Presented in Figure 11a, the monthly TWS changes are characterized by a
good agreement with stochastic models in the natural gap period. For example, we noticed
a 35 cm TWS increase for the predicted GRACE/-FO TWS in 2017/2018 (Figure 11a), similar
to [23]. The described regional analyses show that the presented prediction method can be
also used effectively to study the seasonal and episodic changes in terrestrial water storage
time series, among others, for missing data in hydrological models or Swarm mission
observations, which often under- or overestimate the regional TWS changes observed by
GRACE/-FO.

TWS residuals

residuals predicted by forward approach
residuals predicted by backward approach
predicted TWS residuals
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Figure 10. TWS time series of predicted TWS residuals for the (a) Amazon river basin, (b) Northern
Territory of Australia, and (c) Central Europe regions for the natural gap (July 2017 to May 2018). The
shaded time series areas define the spatial variation of the signal, and the color stripes define wet
(violet) and dry (orange) periods that occurred in the selected areas. The red rectangle shows the
months used in the forecasting process.
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Figure 11. Time series of predicted GRACE/-FO TWS values for the (a) Amazon, (b) Northern
Territory of Australia, and (c) Central Europe regions for the generated artificial gap (July 2017 to May
2018). The shaded time series areas define the spatial variation of the signal, and the color stripes
define wet (violet) and dry (orange) periods that occurred in the selected areas.

Ay 2020

5. Summary and Conclusions

Water availability is changing worldwide as a result of human activity and climate
change impact, which now has been successfully observed by the GRACE/-FO missions.
These changes are driven by, among other things, unsustainable groundwater consumption,
climate change, interannual natural variability, or a combination thereof. In many regions,
these drivers cause significant long-term changes, non-linear short-term changes, and
significant seasonal annual and semi-annuals changes which ultimately concur to GRACE
climatology. The estimation of this natural inter-annual variability of the TWS anomaly
is possible by, among other things, using global hydrological models, i.e., GLDAS or the
WGHM hydrological model.
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We present a new approach to bridge the observation of TWS changes between
the GRACE and GRACE-FO missions. Our process of forecasting 11 months” worth of
missing TWS changes is based on the remove-restore technique using AR backward
and forward prediction and hydrological models. Based on the autocovariance function
estimated separately for GRACE and GRACE-FO data, we adopt the length of 24 months
as optimal for both the forward and backward approaches to estimate the coefficients of the
autoregressive model. The prediction was based on the TWS residuals, which we obtained
after removing climatology and deterministic signals (i.e., trend, annual, and semiannual
oscillations) from the GRACE/-FO TWS. We defined climatology using the GLDAS and
WGMH hydrological models. Finally, due to, among other things, “near-real-time” GLDAS
data availability and a small variety of parameters, we used the GLDAS model for further
analysis. To assess the quality of the proposed method, we tested it for an artificially
generated gap during the GRACE mission operation (the period from July 2008 to May
2009). The obtained global sum of residuals estimated between the original GRACE TWS
and the predicted GRACE TWS changes shows that our prediction process is not efficient
enough for regions where the GLDAS hydrological model underestimates real geophysical
changes; mis-modeled TWS compartments are still present in the residuals which undergo
the prediction process. The regional analysis performed for the Amazon river basin, the
Northern Territory of Australia, and Central Europe shows that the predicted TWS residuals
are characterized by a good agreement with the monthly TWS residuals (Figure 7). It is
shown that the AR model can be well fitted to irregular total water storage residuals and
is able to capture the occurrence of dry and wet periods. However, this result holds for
certain geographic locations only, including some parts of the equator. The credibility of
the presented approach is assessed based on the latitude weighted mean absolute error and
the latitude weighted root mean square error, which are estimated between the GRACE
TWS and the predicted GRACE TWS changes for the artificial gap. The obtained global
values are equal to 3.3 cm and to 5.1 cm for, respectively, the MAE and RMSE. The obtained
values emphasize a high compliance with other stochastic methods used for GRACE/-FO
gap filling, such as the iteration MSSA approach. In the case of the natural gap, we
obtain maximum values of TWS misclosures for regions where strong El Nifio and La
Nifia phenomena occurred. Moreover, we notice that for the real gap, the AR misclosures
represent at least 20% of the total land hydrology signal for 80% of the areas. The greatest
values of the misclosures’ relative error are obtained for the Western and Central Asia
regions, where a strong groundwater depletion appears. We show that the remove-restore
technique allows for filling the GRACE/-FO gap more reliably than the standalone GLDAS
hydrological model for more than 75% of continental regions (Figure 8b). However, since
the proposed prediction approach is based on the GLDAS hydrological model, we can
predict TWS changes much more reliably for regions characterized with insignificant
seasonal hydrological effects. So, our method may be more efficient if other hydrological
models are employed, especially those well-correlated with real changes for individual
regions. It should be mentioned that the proposed method still provides new opportunities
for filling the GRACE/-FO gap next to the other approaches and can be a viable alternative
to fill in not only GRACE-type data, but other types as well.
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