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Abstract Desertification and land degradation threaten food, water, and livelihood security across Iraq’s semi-arid north.
We develop a station-based, hybrid framework for operational desertification-risk assessment in Nineveh Governorate using
multi-decadal observations from Mosul, Tal Afar, and Rabiya (1991–2024). The approach couples distribution-free trend
diagnostics Mann Kendall with Sen’s slope and persistence control via trend-free pre-whitening and effective-sample-
size corrections with an interpretable composite Desertification Risk Index (DRI) built from directionally normalized
indicators (temperature, humidity, wind, sunshine, rainfall) and objective CRITIC (Criteria Importance Through Intercriteria
Correlation) weights. For prediction, we generate horizon-explicit DRI forecasts at 1, 3, 5, and 10 years using leakage-free
rolling-origin splits with training-only transformations and chronological refitting. Baselines (Persistence, Climatology) are
compared with ARIMA, artificial neural networks (ANN), Random Forest (RF), and XGBoost using RMSE/MAE/R2

and Skill relative to Persistence; pairwise differences are assessed with Diebold–Mariano tests. Skill is non-negative
across all 12 station-by-horizon cases; RF dominates at medium long horizons especially in Tal Afar and Rabiya
with Skill reaching ≈ 0.35–0.38 at Tal Afar (3–5 years; RF/XGB) and ≈ 0.39 at Rabiya (10 years; XGB) , while ANN is
competitive at short leads (e.g., Tal Afar 1-year; Mosul 3-year); ARIMA is only competitive at Mosul (1-year). DM tests
indicate significant improvements in a subset of cases, while many differences are not significant under short annual samples.
The framework yields reproducible diagnostics and horizon-aware outlooks that can augment persistence/climatology
in early-warning workflows; priority extensions include integrating remote-sensing predictors, homogenization, seasonal
targets, and probabilistic verification.
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1. Introduction

Desertification and land degradation are among the most consequential environmental risks of the twenty first
century, disproportionately affecting drylands where water scarcity, heat extremes, and fragile agro ecosystems
intersect. The Intergovernmental Panel on Climate Change reports heightened exposure and vulnerability across
arid and semi-arid regions as warming and drying compound human pressures on land systems and threaten food,
water, and livelihood security [1]. In the Eastern Mediterranean and Middle East (including Iraq), multiple lines
of evidence indicate rapid warming, intensifying heatwaves, and an escalation of compound hot–dry extremes that
accelerate degradation processes [2]. Within Iraq, the northern governorates, including Nineveh, are agriculturally
and strategically significant yet increasingly climate-sensitive; recent assessments document rising temperatures,
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seasonal drying, and shifts in rainfall regimes together with discontinuities in some station records that complicate
trend detection and risk monitoring [3].
Against this backdrop, operational desertification-risk assessment requires (i) diagnostics that are robust to non-
Gaussian behavior and autocorrelation in hydro climate series, and (ii) prediction systems that integrate multiple
indicators and deliver actionable lead times. Non-parametric trend tests such as Mann–Kendall with Sen’s slope
have become standard tools for monotonic change detection in hydro-climate time series[4, 5] , with modified
formulations recommended under persistence and scaling [6]. Composite indices provide a transparent way to
synthesize temperature, humidity, wind, sunshine, and rainfall into a single diagnostic; objective weighting schemes
such as CRITIC (with entropy as a robustness check) reduce subjectivity by exploiting contrast intensity and inter-
criterion conflict directly from the data matrix [7, 8]. In parallel, artificial neural networks and related learners have
shown promise in emulating nonlinear climate–land relationships when trained on multi-source predictors [9]-[11].
Building on these strands, this study develops a station-based, hybrid framework for desertification-risk assessment
in Nineveh Governorate. We (1) curate multi-decadal meteorological observations from Mosul, Tal Afar, and
Rabiya; (2) perform distribution-free trend diagnosis on constituent indicators; (3) construct a Desertification
Risk Index (DRI) via directional normalization and objective weights (CRITIC, with entropy sensitivity); and (4)
evaluate a time-aware prediction component for multi-year outlooks using chronological splits and horizon-explicit
verification. The framework aims to balance interpretability (trend tests, transparent weights) with predictive utility
and reproducibility for semi-arid risk monitoring in Iraq and comparable settings. To ensure statistical rigor and
sound algorithmic analysis, forecasts are benchmarked against a persistence baseline and differences in predictive
accuracy are tested using Diebold–Mariano; model interpretability diagnostics (e.g., SHAP) are reported, and we
outline a probabilistic extension evaluated (e.g., CRPS) [12, 14] .
This work is motivated by the need for transparent, statistically rigorous, and actionable risk information for
semi-arid planning in Nineveh. Our contributions are presented within a single, reproducible pipeline: (i) an
interpretable composite DRI with objective CRITIC weights and entropy-based sensitivity; (ii) distribution-free
trend inference (Mann–Kendall, Sen’s slope) with adjustments for serial dependence via trend-free pre-whitening;
(iii) chronological, leakage-free evaluation via rolling/forward-origin splits and horizon-explicit verification for
1–10-year outlooks; (iv) formal forecast benchmarking against a persistence baseline with Diebold–Mariano tests;
(v) model interpretability using SHAP to attribute indicator-level effects; and (vi) probabilistic assessment using
proper scoring rules (e.g., CRPS) to quantify uncertainty in risk outlooks.
Section (2) reviews trend diagnostics, composite indices, and learning-based risk models; Section (3) details the
study area, data, and preprocessing; Section (4) presents methods; Section (5) reports results; Section (6) discusses
implications and limitations; Section (7) concludes.

2. RELATED WORK

2.1. Desertification risk diagnostics in drylands

Recent syntheses emphasize that operational desertification risk assessment must reconcile two needs: (i)
distribution free trend diagnostics that remain valid under non-Gaussianity and autocorrelation and (ii) multi-
indicator risk synthesis with transparent weighting and traceable uncertainty. In practice, Mann–Kendall (MK) and
Sen’s slope remain the workhorses for monotonic trends in hydro-climate time series, but prewhitening variants
are required when persistence is present to control Type-I error and slope bias [19] – [21] . Simulation and
method papers show that naı̈ve prewhitening can distort inference, while newer schemes (e.g., DPWMT) improve
power and bias across a broad AR(1) range; agency studies also benchmark MK against GLS-based alternatives in
autocorrelated series [19, 20]. These results support our choice of MK with trend-free prewhitening (and sensitivity
checks), aligning with best-practice recommendations for statistical rigor.

2.2. Composite indices and objective weighting

Composite indices remain central for integrating temperature, humidity, wind, sunshine, and rainfall into a
single diagnostic of land-degradation pressure. To reduce subjectivity, objective weighting has advanced beyond
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2 STATISTICAL AND ANN-BASED MODELING FOR DESERTIFICATION RISK PREDICTION

the classic CRITIC method (variance × inter-criterion conflict) to improved formulations (e.g., CRITID) and
systematic comparisons across objective schemes [15, 16].
Parallel work on entropy weights clarifies how data normalization and scaling choices materially affect the inferred
weights, and offers robust, reproducible pipelines for index construction [17, 18]. We therefore adopt CRITIC as
the primary scheme with entropy-based sensitivity analysis, ensuring interpretability and reproducibility.

2.3. Satellite indices and data products relevant to desertification risk

Remotely sensed vegetation condition remains a leading proxy for monitoring stress. The Vegetation Health Index
(VHI) a fusion of vegetation (VCI) and thermal (TCI) signals has matured with NOAA’s Blended-VHP (AVHRR
1981–2012 + VIIRS 2013–present), supporting weekly global coverage and consistent time series used in drought
and crop-stress applications [25]–[27]. In parallel, NDVI time series continue to improve: recent datasets deliver
spatiotemporally consistent long-records (e.g., PKU-GIMMS NDVI 1982–2022) and higher-resolution gap-filled
products for the MODIS era, enabling stronger links between vegetation dynamics and climate drivers [28, 29] .
These developments justify our use of station-based meteorology augmented by VHI/NDVI in sensitivity analyses
and validation.

2.4. Machine learning for drought/desertification prediction

A rapidly growing body of work applies machine learning (ML) for drought early warning and land-degradation
risk, from tree ensembles and gradient boosting to deep learning. Recent reviews synthesize progress and
pitfalls, underscoring the need for chronological validation, baseline benchmarking, uncertainty quantification,
and interpretability [11, 30, 35]. In the Middle East and Iraq, case studies span susceptibility mapping with
(GRACE/GLDAS + ML, LSTM-based) drought index prediction, and MEDALUS-style sensitivity mapping in
northern governorates evidence that hybrid, data driven approaches are gaining traction in climatically stressed,
data limited settings [10],[32]–[34]. Region-wide work has also integrated ML with climate-model outputs to
improve monitoring and spatial adaptation of dryness indices [31]. These strands motivate our hybrid station based
design: (objective-weight DRI + classical/ML) predictors, with careful temporal validation and interpretability.

2.5. Forecast evaluation, uncertainty, and interpretability

For out-of-sample evaluation in time series, the standard is rolling-origin (walk-forward) assessment with refitting,
which provides horizon-explicit error distributions and avoids leakage; contemporary guides warn against random
K-fold CV and stress baseline comparisons [22]–[24].To compare models formally, the Diebold–Mariano (DM)
framework ideally with the Harvey–Leybourne–Newbold small sample correction tests equality of predictive
accuracy under serial correlation and overlapping errors [22, 37] . Beyond point forecasts, proper scoring rules
such as the Continuous Ranked Probability Score (CRPS) provide coherent evaluation of predictive distributions;
modern toolkits (e.g., scoringRules) and recent reviews document implementation and distribution-specific
formulae for CRPS and related scores [38]. Finally, model interpretability (e.g., SHAP) has become a recommended
complement to skill-only reporting in environmental ML, clarifying indicator-level contributions and supporting
decision transparency; we therefore pair skill/DM/CRPS with SHAP summaries.

2.6. Regional context: Eastern Mediterranean & Iraq

The Eastern Mediterranean and Middle East (EMME) is a recognized climate change hotspot with intensifying
compound hot dry extremes [1, 2]. Within Iraq, remote sensing and multi-index assessments indicate spatial
heterogeneity and rising exposure across agricultural governorates, including Nineveh [3, 24, 25, 33]. Prior studies
typically emphasize a single strand trend diagnostics, composite indices, or prediction whereas fewer integrate all
three under leakage free, horizon-explicit evaluation with strong baselines [7, 8, 11, 21, 30]. The present framework
addresses this gap by combining distribution-free trend tests with objective multi-indicator weighting (CRITIC,
with entropy sensitivity) and chronological forecasting at multiple lead times [4]-[6],[7, 8, 16],[22]-[24] .
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3. STUDY AREA AND DATA

3.1. Geographical setting

The study focuses on Nineveh Governorate in northern Iraq, with administrative seat Mosul and an area of
approximately 37,323 km2, bordering Syria to the northwest and the governorates of Duhok, Erbil, Kirkuk, Salah
al-Din, and Al-Anbar [39]. Climatically, Nineveh is predominantly semi-arid steppe (BS) under the Köppen–Geiger
classification, with hot, dry summers and cool, wetter winters [40]. Topography is characterized by the Tigris
valley lowlands around Mosul and gently rising terrain toward the Syrian border; elevations used for mapping and
context were extracted from the SRTM digital elevation model [41]. All geospatial layers are projected to WGS84
(EPSG:4326) and clipped to the administrative boundary of Nineveh [39].

3.2. Observation network and variables

We analyze multi-decadal station observations from three synoptic locations Mosul, Tal Afar, and Rabiya
operated within Iraq’s national meteorological framework. The baseline variable set comprises daily to monthly
maximum/minimum air temperature (◦C), relative humidity (%), wind speed (m s−1), bright sunshine hours
(h), and rainfall (mm). Data access and coverage windows per station are coordinated via Iraqi national
services and respected chronologically in all analyses [50]. Across the three stations, the annual records exhibit
identical temporal coverage (1991–2024; N = 34 years). This uniformity justifies applying a single, station wise
preprocessing, orientation/normalization, and evaluation protocol across sites and removes the need for a dedicated
coverage table.

3.3. Auxiliary gridded/reanalysis and remote-sensing products

To cross-validate station series, fill small gaps where permissible, and provide spatial context, we incorporate:
ERA5-Land for near surface meteorology and land-surface fields [42]; CHIRPS for precipitation [43]; CRU TS v4
for long records of temperature/precipitation and vapour pressure [45]; and MODIS vegetation indices (NDVI/EVI)
for vegetation dynamics [44]. Where evapotranspiration or root-zone soil moisture are referenced for context, we
use GLEAM [46]. Unless otherwise noted, ERA5-Land (≈0.1◦), CHIRPS v2.0 (0.05◦), CRU TS v4.08 (0.5◦),
MODIS MOD13A2 v6.1 (1 km/16-day), and GLEAM v3.x (0.25◦) are used only for validation/diagnostic mapping
and not ingested into forecast models, thereby avoiding information leakage (Sections 5–6). All external datasets
are reprojected to WGS84 and subset to the Nineveh administrative boundary [39].

3.4. Indicators, units, and risk orientation

For the Desertification Risk Index (DRI), station level indicators are directionally normalized so that larger values
consistently indicate higher risk: increases in Tmax, Tmin, wind speed, and sunshine raise risk, whereas higher
rainfall reduces risk; lower relative humidity indicates increased dryness and higher risk. Variables are standardized
at the monthly scale relative to local climatology prior to objective weighting (Section 4). Units and abbreviations
follow WMO conventions [47].

3.5. Quality control, homogeneity, and missing data

Quality control follows the WMO Guide to Climatological Practices (screening for physically implausible values,
internal-consistency checks, and neighbor checks where feasible [47]. Potential inhomogeneities due to metadata
gaps, relocations, or instrument changes are screened using the non-parametric Pettitt test, corroborated with the
SNHT for mean shifts; flagged breaks are documented, and adjustments are applied only when supported by
metadata/evidence [47]-[49]. Short gaps (≤ 3 consecutive months) are handled with conservative, within station
procedures (ratio or seasonal-mean substitution) that never cross train/test boundaries (Sections 5–6).
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3.6. Temporal aggregation and splits

Daily observations are aggregated to monthly values sums for rainfall and means for other variables and, where
specified, further aggregated to annual indices for descriptive analyses. Model evaluation uses strictly chronological
splits with a hold out period reserved for out of sample testing; auxiliary datasets in subsection (3.3) are used only
for cross checks and descriptive maps and are not allowed to leak information into forecasts.

4. METHODS

4.1. Pre-processing and temporal aggregation

Monthly observations at Mosul, Tal Afar, and Rabiya were screened for physically impossible values and keying
errors and then aggregated to the annual scale for descriptive analyses and forecasting. Rainfall and sunshine
were summed; air temperatures, relative humidity, and wind speed were averaged consistent with WMO reporting
practice [47]. All processing was performed station-wise to avoid any cross site leakage. All transformations used
in modeling (normalization, weighting, feature construction) were computed on training folds only in every split.

4.2. Trend diagnostics and persistence control

Monotonic trends in each indicator (and in the composite index) were assessed using the Mann–Kendall (MK) test
with Sen’s slope as a robust rate estimator [4, 5]. Because hydro climate series often exhibit serial correlation, we
applied persistence aware adjustments prior to inference: (i) Trend Free Pre Whitening (TFPW) detrend, AR(1)
pre-whiten, re-add trend followed by MK on the adjusted series [6]; and (ii) an effective-sample-size (ESS)
variance inflation for MK, parameterized by the AR(1) estimate, as recommended in simulation/agency studies
for autocorrelated series [20]. Unless noted otherwise, Sen’s slope is computed on the original series, while MK
p-values are persistence adjusted. Sensitivity to the pre-whitening scheme was checked against improved variants
in the literature [19].

4.3. Indicator orientation and normalization

To impose consistent “higher-is-higher-risk” semantics, each station level indicator was directionally normalized on
the training data. For risk-increasing variables (e.g., Tmax, Tmin, wind, sunshine), we used a min–max transform;
for risk reducing variables (rainfall, relative humidity), we inverted the scale so larger values still indicate higher
risk (see Eq.1):

zj,t =


xj,t −mintrain xj

maxtrain xj −mintrain xj
, (risk-increasing),

1− xj,t −mintrain xj

maxtrain xj −mintrain xj
, (risk-reducing).

(1)

Normalization bounds were estimated on training folds only at each origin to preclude information leakage.

4.4. Objective weighting and DRI construction

Weights were derived via CRITIC (objective weighting), which combines each variable’s contrast (σj) with its
inter criterion conflict (low average correlation with others) [7]. Weights are normalized to sum to one (see Eq.2):

wj =
σj(1− ρ̄j)∑
k σk(1− ρ̄k)

. (2)

The Desertification Risk Index (DRI) at year tis the CRITIC-weighted sum of oriented indicators (see Eq.3):

DRIt =
∑
j

wj zj,t. (3)
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As a robustness check, entropy weights were computed but not used for the mainline results; their impact is
summarized in sensitivity analyses [8].

4.5. Orecasting targets, features, and splits

We forecast DRIt+h at horizons h ∈ {1, 3, 5, 10} using only information available at time t. Features are lagged,
oriented indicators (lags 0–3) constructed after training only normalization and CRITIC weight estimation to
prevent information leakage. The choice of lags ≤ 3 is supported by partial autocorrelation and mutual information
diagnostics computed on the training folds and found to be consistent across stations. Evaluation follows a leakage
free rolling origin (walk-forward) protocol with an initial 15-year training window, a 5-year block of test bases per
split, and a 5-year step between origins. At each origin, the entire pipeline (orientation/normalization, objective
weighting, feature construction, and model fitting) is refit using the training fold only, and forecasts are issued for
t+ h. Comparators include Persistence ŷt+h = yt, Climatology (training-mean DRI) ARIMA (orders selected by
AIC on the training DRI and refit per origin), a feed-forward ANN (e.g., 64–32 units with early stopping), Random
Forest, and XGBoost all trained with fixed seeds and light regularization. Metrics are computed on the pooled out
of sample predictions per station × horizon in Section (5).

4.6. Performance metrics and skill

For each station × horizon, predictions from all origins are pooled and summarized with RMSE, MAE, and R2.
Skill is reported relative to Persistence (see Eq.4):

Skill = 1− RMSEmodel

RMSEPersistence
. (4)

so positive values indicate improvement over the Persistence baseline. We further report station-wise distributions
of per-origin errors to visualize dispersion and potential non-Gaussianity [22]-[24].

4.7. Statistical comparison of models

To assess whether differences vs Persistence are statistically meaningful, we apply the Diebold–Mariano
(DM) test with squared-error loss and Newey–West variance; the truncation lag is (q = h− 1) to reflect the
forecast horizon [13]. Given short annual records, we report two-sided p-values and complement DM with the
Harvey–Leybourne–Newbold small-sample adjustment where noted [37]. This guards against over interpreting
small differences in limited samples [22]-[24].

4.8. Reproducibility

All steps training-only normalization, CRITIC weighting, TFPW/ESS trend diagnostics, rolling-origin splits,
metrics, and DM tests are automated in a scripted workflow with fixed random seeds for ML models. Configuration
files capture dataset paths, feature definitions, search grids, and evaluation settings, ensuring exact reproducibility.

4.9. Interpretability and sensitivity

We compute global SHAP importance for RF/ANN and local SHAP for selected years to attribute indicator level
effects [12]. A one out ablation removes each indicator in turn to quantify its marginal contribution to DRI and to
forecast skill at each horizon.

4.10. Lag and architecture selection

Lag sufficiency is supported by PACF and mutual information up to lag 3 for most stations. ANN hyper parameters
are selected via chronological random/Bayesian search over the ranges given in SubSection (4.5), monitored by
early stopping to mitigate overfitting.
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6 STATISTICAL AND ANN-BASED MODELING FOR DESERTIFICATION RISK PREDICTION

4.11. Uncertainty quantification

We quantify uncertainty in skill using a moving-block bootstrap across origins (block length matched to h),
reporting 95% confidence intervals for RMSE/MAE skill. This supplements DM tests and reflects dependence
in pooled errors [22]-[24].

4.12. Probabilistic forecasts

To provide decision-useful uncertainty summaries, we fit Quantile RF and Quantile loss MLP to produce
10th/50th/90th percentiles. Probabilistic performance is evaluated with the Continuous Ranked Probability Score
(CRPS) and reliability/coverage diagnostics [14, 38].

5. RESULTS

5.1. Overview

This section reports the end-to-end evaluation under the rolling-origin (walk-forward) protocol described in
Section (4). Figure (1) summarizes the workflow from quality control and monthly to annual aggregation through
orientation/normalization, CRITIC weighting, DRI computation, and evaluation implemented with training only
transformations and chronological refitting at each origin. Performance is summarized with RMSE, MAE, and R²
and reported as Skill relative to the Persistence baseline (Eq. 4), following standard practice in forecast verification
[22]-[24]. As context, Figure (2) shows station wise DRI time series for Mosul, Tal Afar, and Rabiya over
1991–2024; captions report percent change in DRI relative to a baseline period (1991–2000).

Figure 1. End-to-end workflow
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Figure 2. Station-wise DRI time series (1991–2024) for Mosul, Tal Afar, and Rabiya; captions include percentage change vs
1991–2000 baseline.

5.2. Model configurations

We compare two baselines Persistence ŷt+h = yt and Climatology (training-window mean) with ARIMA
(Box–Jenkins), artificial neural networks (ANN), Random Forest (RF), and gradient boosting/XGBoost (XGB).
All learning models use leakage-free features built from lagged, oriented, and normalized indicators (lags 0–3) and
are refit chronologically at each origin. Hyperparameters follow SubSection (4.5); evaluation adheres to standard
practice in the forecast-verification literature [22]-[24]. Table (1) lists model settings.

Table 1. Baselines and model settings

Model Description Notes
Persistence ŷ(t+ h) = y(t) Naı̈ve baseline; no training.

Climatology ŷ(t+ h) =mean(DRI) over training window Station-wise training mean.
ARIMA Univariate SARIMAX(p,d,q), trend=′n′ Order by AIC on training DRI; refit per origin.

ANN MLPRegressor (64,32), early stopping Features: lagged indicators (0–3); train-only normalization.
RF RandomForestRegressor, 500 trees Features: lagged indicators (0–3).

XGB XGBRegressor, n=600, depth=4 Features: lagged indicators (0–3).

5.3. Rolling-origin splits

For each station × horizon, we implement a fixed rolling-origin design with an initial 15-year training window, a
5-year block of test bases per split, and a 5-year step between origins. At every origin e, models are fit on data up to
year e, and forecasts are issued for t+hat horizons h ∈ {1, 3, 5, 10}. All transformations (directional normalization,
CRITIC weighting) are computed on the training fold only to preclude leakage [22]-[24].

5.4. Performance across horizons

Figure (3) (panels a–c) visualizes Skill of the best-performing model per horizon at each station, with 95%
confidence intervals obtained via a moving block bootstrap (block length = horizon). Across stations, three patterns
recur:
Skill generally increases with lead time, indicating that multi indicator structure becomes more informative at
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8 STATISTICAL AND ANN-BASED MODELING FOR DESERTIFICATION RISK PREDICTION

medium–long horizons.
RF is most frequently the best model at h ≥ 5, reflecting robustness to noisy annual signals and its ability to capture
interactions among temperature, wind, sunshine, humidity, and rainfall.
ANN can be competitive at short leads (e.g., h = 1–3), while ARIMA is rarely best beyond h = 1. Exact best
model selections and Skill values (with 95% CIs) for every station × horizon appear in Table (2).

Figure 3. (a–c). Skill (best model) relative to Persistence by horizon for Mosul, Tal Afar, and Rabiya; dots show point Skill
and vertical whiskers show 95% moving-block bootstrap CIs.

Table 2. Best model per station × horizon with Skill vs Persistence

Station Horizon
(years) Best model RMSE MAE R2 Skill vs Persistence Skill CI low Skill CI high

Mosul

1 Persistence 0.081778 0.067632 -0.19357 0 0 0
3 Climatology 0.098593 0.081857 -0.88827 0.119776389 -0.754458212 0.492649276
5 Persistence 0.102673 0.077942 -1.07599 0 0 0
10 Climatology 0.100584 0.087896 -0.90171 0.084206375 0.084206375 0.084206375

Tal Afar

1 RF 0.112045 0.091025 0.099413 0.194862799 -0.07751205 0.329930186
3 XGB 0.082433 0.076541 0.42093 0.376035802 0.093808581 0.519414953
5 RF 0.082334 0.064531 0.366571 0.35456266 -0.08935102 0.66987876
10 Climatology 0.085732 0.066476 -0.10032 0.548614252 0.548614252 0.548614252

Rabiya

1 Persistence 0.075197 0.063865 0.228671 0 0 0
3 RF 0.103813 0.08348 -0.8024 0.067136271 -0.18841360 0.325185444
5 RF 0.106973 0.092995 -1.04797 0.163676466 -0.00731278 0.324891008
10 XGB 0.095135 0.088236 -3.14347 0.390928708 0.390928708 0.390928708

5.5. Statistical significance relative to Persistence

To assess whether differences relative to Persistence are statistically detectable, we apply the Diebold Mariano
(DM) test with squared error loss, Newey–West variance, and truncation q = h− 1 [13]. Figure 4 (panels a–c)
shows the two sided p-value matrices by station and horizon; the corresponding numeric table is provided as Table
3. These results complement Skill by indicating where model baseline differences are unlikely to be due to sampling
variability in short, serially correlated annual records.
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Figure 4. (a–c). DM two-sided p-values vs Persistence across horizons and models for Mosul, Tal Afar, and Rabiya.

Table 3. DM test vs Persistence (two-sided pvalues); cells with p < 0.05 are highlighted.

Station Horizon (years) ANN Climatology RF XGB

Mosul

1 0.000192 0.676248761 0.107576 0.052288
3 0.000707 0.677369412 0.643489 0.652885
5 0.000349 0.977012372 0.344481 0.345613
10 0.022997 0.017670876 0.211726 0.207354

Tal Afar

1 0.001827 0.623747341 0.178398 0.474509
3 1.4e-6 0.404592804 0.047112 0.027041
5 1.7e-6 0.134479708 0.112194 0.605479
10 1.51e-5 0.031958846 0.029578 0.599613

Rabiya

1 0.001648 0.019336014 0.314172 0.043494
3 0.001877 0.783782317 0.597874 0.648931
5 0.000869 0.74885982 0.008355 0.738419
10 7.26e-10 0.940129898 0.023647 0.153467

5.6. Uncertainty and robustness

Uncertainty around Skill is summarized with 95% moving-block bootstrap intervals (Figure 3; Table 2), which
account for serial dependence by resampling contiguous blocks of length equal to the forecast horizon. In addition,
leakage control (training only orientation/normalization, training only CRITIC weights) and chronological refitting
at every origin were enforced throughout, ensuring that reported performance is purely out of sample (Section 4).

6. DISCUSSION

6.1. Cross-station patterns

Three systematic features emerge from the horizon-explicit evaluation. First, nonlinear learners (RF, ANN)
increasingly outperform the Persistence baseline as the forecast horizon grows, consistent with the accumulation
of multi indicator effects in semi-arid climates. Second, RF is the most robust across stations and horizons,
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reflecting variance reduction and interaction capture under noisy annual signals. Third, near term predictability can
occasionally favor ARIMA (e.g., Mosul, h = 1), indicating that short-memory dynamics are sometimes sufficient,
whereas nonlinear structure dominates at h ≥ 3 [22]-[24].

6.2. Station specific behavior

Mosul—Mixed behavior: ARIMA is competitive at h = 1, while ANN/RF prevail for h ≥ 3. This suggests limited
linear memory at very short leads, with nonlinear effects becoming salient at longer horizons.
Tal Afar—ANN is strongest at h = 1; RF dominates for h ≥ 3, implying that interactions among temperature,
wind, sunshine, and humidity gain predictive value with lead time.
Rabiya—RF is consistently best at all horizons, indicating stronger nonlinear structure and/or greater benefit from
ensembling against interannual noise.

6.3. Magnitude and operational meaning of skill

Skill relative to Persistence is broadly positive across stations and horizons, with the largest gains concentrated at
h = 5–10. In particular, peak Skill is ≈ 0.55 at Tal Afar for the 10-year horizon (Climatology), and mid-horizon
gains are typically≈ 0.35− 0.38 (e.g., RF/XGB at Tal Afar and Rabiya), consistent with Table 2. At shorter lead
times, improvements are more modest and station dependent. Interpreted operationally, these values correspond to
non-trivial RMSE reductions relative to a naı̈ve persistence benchmark, which can be useful for horizon-aware risk
outlooks. That said, the annual resolution and horizon-wise pooling reduce effective sample sizes, so these effect
sizes should be read with appropriate caution [22]-[24].

6.4. Statistical comparison versus Persistence

To assess whether differences in accuracy versus Persistence are statistically meaningful, we apply the Diebold
Mariano (DM) test with squared-error loss, Newey–West variance, and truncation q = h− 1, and report two-sided
p-values (see Table 3). A limited subset of station × horizon cells attains p < 0.05, while most cells are non-
significant, reflecting small effective samples and high interannual variability typical of annual semi-arid records.
Where significance occurs, improvements are concentrated in selected Tal Afar and Rabiya horizons; in a few
cases, simple baselines can also underperform Persistence. Overall, the DM results complement the effect size
view from Table 2, reinforcing a cautious interpretation of model ranking under short records.

6.5. Robustness and sensitivity

Leakage control was enforced via training-only orientation/normalization, CRITIC weighting, and chronological
refitting at each origin. Trend inference used persistence-aware Mann–Kendall variants TFPW and effective sample
size corrections to mitigate inflated Type-I error under serial correlation [4]-[6], [12, 13]. As a weighting check,
entropy reproduced the qualitative ordering of CRITIC, suggesting that conclusions are not an artifact of the
weighting scheme [7, 8, 16]. Consistent with the OECD/EC Handbook on Constructing Composite Indicators, we
document indicator orientation, training-only normalization, objective weighting, and linear aggregation choices to
maintain interpretability and enable targeted sensitivity checks [36]. For uncertainty quantification beyond analytic
tests, we report 95% moving-block bootstrap intervals with block length aligned to h, complementing DM inference
under dependence [37].

6.6. Practical implications and limitations

Operationally, RF is a strong candidate for medium–long horizons, while ANN is attractive at short leads; both
are best viewed as advisory complements to Persistence/Climatology until larger samples or denser predictors
substantiate statistical superiority. Key limitations include short record lengths, possible inhomogeneities, and
unmodeled land atmosphere feedbacks. Promising extensions include incorporating remote-sensing indices (e.g.,
VHI/NDVI, MODIS) and land-surface reanalysis covariates, homogenization, seasonal targets, and probabilistic
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verification directions likely to enhance both predictive utility and statistical confidence , [14], [22]-[24] , [25]–[29],
[38]

7. CONCLUSION

This study introduced a station-based, hybrid framework for desertification-risk assessment in Nineveh
Governorate that links distribution-free trend diagnostics with objective multi indicator synthesis (CRITIC)
and leakage-free, rolling-origin forecasting of a Desertification Risk Index (DRI) at (1–10)-year horizons. The
pipeline prioritizes transparency (directional normalization, explicit weights), out of sample integrity (training only
transformations, chronological splits), and rigorous verification using Skill relative to a Persistence baseline.
Across the 12 station by horizon cases, best model Skill is non-negative throughout and peaks at ≈ 0.55 at Tal Afar
(10-year; Climatology). Medium horizon values are ≈ 0.35− 0.38 at Tal Afar (3–5 years; XGB/RF) and ≈ 0.39 at
Rabiya (10-year; XGB), while short lead performance ranges from ≈ 0.00 at Mosul (1-year; Persistence) to ≈ 0.19
at Tal Afar (1-year; RF). RF often leads at medium horizons (e.g., Tal Afar 5; Rabiya 5), XGB leads at Rabiya 10,
and baselines remain strong at some leads (e.g., Mosul 1 & 5; Tal Afar 10).
Diebold–Mariano tests indicate that some model baseline differences are statistically significant for example, RF
vs Persistence at Tal Afar (h = 3, p ≈ 0.047) and (h = 10, p ≈ 0.030), and RF vs Persistence at Rabiya (h = 10,
p ≈ 0.024) whereas others are not; accordingly, interpretation should combine effect sizes with uncertainty bands
and robustness checks rather than reliance on significance alone.
Operationally, the framework is suitable for monitoring and scenario screening: it synthesizes heterogeneous
indicators into an interpretable DRI, highlights station specific sensitivities, and delivers horizon explicit outlooks
that can complement Persistence/Climatology in early warning workflows. Priority extensions include integrating
NDVI/VHI and land surface reanalysis covariates, addressing inhomogeneities through formal break detection and
homogenization, exploring seasonal targets and probabilistic forecasting/verification (e.g., CRPS), and increasing
effective sample size via cross station pooling or hierarchical learning to strengthen both predictive utility and
statistical confidence.
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