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Development and Application of a Climate-driven Human Dispersal Model
by Christian WEGENER

The origin and spread of the Anatomically Modern Human (AMH) is still debated and regu-
larly renewed as new findings challenge the current consensus. While the fossil remains sug-
gest a gradual evolution and spread, molecular genetic studies propose an outburst of AMH
that spread out and became dominant. Human population and migration models are used
to bridge over ranges of time and space that lack sufficient data, utilizing diffusion-reaction
models to simulate the spread and population dynamics. The aim of this study is to expand
these migration models with a directed dispersal rather than the isotropic spread through dif-
fusion. To achieve this, spatial and temporal climate simulation data is used in conjunction
with archaeological data to estimate the Human Existence Potential (HEP), a measure for the
survivability for a specific culture of AMH. The directed dispersal is proportional to the gradi-
ent of this potential field and the population distribution, combining different factors that can

trigger migration.

The dispersal model is presented in detail as part of the Human Modeling Framework, which
combines several models and applications that build upon the HEP. Idealized and realistic
test scenarios are broad out to evaluate the performance of the dispersal model, which show
reasonable results in regards to numeric stability and consistency. The realistic simulations
include a representative Dansgaard-Oeschger event for the Aurignacian technocomplex and a
simulation of monthly changing HEP for the Last Glacial Maximum. The former produces a
reasonable response, while the latter illustrates the limitations of the dispersal model. As the
final application, a complete simulation of AMH dispersal from the Levant to Europe from
45-25 kyr BP shows promising results regarding possible dispersal routes and the timing of
first arrivals. The uncertainties in radiocarbon dating make it difficult, however, to evaluate
the estimation of the timings. The presented model is a feasible foundation that can be further
expanded, for example, by using more than one population and include social interactions in a
simplified formulation.
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Kurzzusammenfassung

Der Ursprung und die Ausbreitung des anatomisch modernen Menschen (AMH) ist Gegen-
stand kontinuierlicher Diskussionen, die regelméfiig aufflammen sobald neue Ergebnisse vor-
liegen, die den bisherigen Konsens infrage stellen. Wahrend archdologische Funde eine schrit-
tweise Entwicklung und Ausbreitung nahelegen, kommen genetische Studien zu dem Ergeb-
nis, dass AMH sich schlagartig entwickelten und verbreiteten, bis sie sich schliefllich als die
dominierende Art durchsetzten. Populations- und Migrationsmodelle fiir den modernen Men-
schen werden benutzt, um Zeitperioden und Regionen abzuschitzen, in denen keine oder
nicht ausreichende Daten vorliegen. Das Ziel dieser Studie ist es, ein Migrationsmodell zu
entwickeln, dass nicht nur eine isotrope Ausbreitung durch Diffusion beinhaltet, sondern eine
gerichtete Ausbreitung besitzt. Um dies zu erreichen werden paleoklimatische Simulationen
mit archdologischen Datensdtzen verbunden, um das menschliche Existenzpotential (HEP) zu
berechnen, eine Mafeinheit fiir die Uberlebensfahigkeit einer ausgewahlten Kultur von AMH.
Die gerichtete Ausbreitung ist proportional zum Gradienten dieses Potenzialfeldes und der
Verteilung der Population. Diese Formulierung beinhaltet verschiedene Faktoren, welche die

Migration auslosen konnen.

Das entwickelte Migrationsmodell ist Teil eines Frameworks zur Modellierung des moder-
nen Menschen, welches verschiedene Methoden und Anwendungen vereint, die auf dem HEP
basieren. Es wird in dieser Abhandlungen im Detail beschreiben und getestet. Dazu gehoren
idealisierte und realistische Szenarien, um das Verhalten des Modells zu testen und zu beurteilen.
Letztere beinhalten die Simulation eines Dansgaard-Oeschger-Ereignisses fiir das Aurignacian,
einer frithen Kultur des AMH in Europa, und eine Darstellung des letzten eiszeitlichen Max-
imums mit monatlichen wechselnden HEPs. Erstere liefert angemessene Ergebnisse, die den
Erwartungen entsprechen, wihrend letztere die Grenzen des Modells aufzeigen. Als letztes
Experiment wird eine umfangliche Simulation der Migration des AMH von der mediterranen
Ostkiiste nach Europa durchgefiihrt. Diese Simulation entspricht dem Zeitraum von 45 bis
25 kyr BP und liefert vielversprechende Ergebnisse in Hinsicht auf Ausbreitungsrouten und
Zeiten der ersten Ankunft von AMH. Die Unsicherheiten in der C-14-Datierung von archéol-
ogischen Fundstiicken machen es jedoch schwierig, die Genauigkeit der Modellergebnisse
abzuschétzen. Das prasentierte Migrationsmodell ist eine gute Grundlage fiir weiterfithrende
Forschung und kann weiter ausgebaut werden, beispielsweise durch das Betrachten von mehr
als einer Gruppierung von AMH gleichzeitig und deren sozialen Interaktionen untereinander
in einer vereinfachten mathematischen Formulierung.
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Chapter 1

Introduction

One of the crucial questions of archaeology and human biology is the origin and spread of
the modern human. Different scientific fields try to answer this question and have created
controversy in the last decades. Molecular genetic studies suggest a single burst of emigrating
Homo sapiens out of Africa, which ultimately conquered the world and preserved their genes
for the future (Oppenheimer, 2012; Soares et al., 2012). Fossil human remains, however, suggest
a more gradual evolution over time (Benazzi et al., 2011). New evidence usually renews the
discussion, e.g., newly discovered remains were dated earlier than any previous finds (Hublin
etal., 2017).

Growing populations of anatomically modern humans (AMH) are partly responsible for past
ecosystem changes and influenced our cultural and genetic evolution. Large pools of interact-
ing individuals create and maintain adaptive skills and phonological variation. The archaeo-
logical record allows to estimate the human population range and size dynamics, but it does
not offer quantitative population size data. Only favorable circumstances such as exceptional
observation intensities and preservation conditions result in an estimate. For that, the calcu-
lated human group or settlement sizes are generalized through upscaling for larger areas. The
result is used as a lower limit, based on the assumption that it is impossible to find all remains
of humans at all possible sites for the given time frame (Zimmermann et al., 2009). Genetic
reconstruction methods are still debated and deliver deviant temporal resolution datasets, but
they allow a different approach on the topic. The number of available DNA samples from dif-
ferent times and locations increased in the recent past, which pushes the quality and quantity
of DNA-based studies. Combinations of DNA gathered from excavations and modern popu-
lations seem to be promising to pin down the waves and timing of dispersing modern humans
(Lopez et al., 2015; Tallavaara et al., 2015).

The contradicting findings, results, and hypotheses are difficult to quantify due to the lack
of sufficient findings of the hunter-gatherer populations and their dispersal for several time-
frames (Richter et al., 2012). Human population and expansion models can be used to fill this
gap and simulate the behavior of early humans based on initial population densities. Usually,

these models are used for smaller time frames, for example, the retreat and reoccupation of
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Europe during the Last Glacial Maximum, but work has been done to simulate more extensive
time frames (Maier et al., 2016; Timmermann and Friedrich, 2016). Both examples use primarily
climate data to either estimate the human population density or force the dispersal over the
globe. The basis for most dispersal models is a reaction-diffusion equation, often referenced as
the Fisher equation, Fisher-Skellam model, or Fisher-KPP (Steele, 2009).

Several other studies deal with the concept of human habitats or the mobility of hunter-gatherers
in specific regions or continental scale, utilizing different approaches and datasets (Maier et al.,
2016; Timmermann and Friedrich, 2016; Burke et al., 2017; Benito et al., 2017; Tallavaara et al.,
2015; Martino et al., 2007; Steele et al., 1998). A more in-depth overview of the topic is given in
Chapter 2.

This study aims to extend the toolset of climate-based estimations of habitability for humans
and their dispersal over time, focusing on hunter-gatherer cultures. The first tool is the Human
Existence Potential (HEP), an estimation of the habitability based on climate simulations, ar-
chaeological site distribution, and additional environmental data. It can be used on its own for
several applications to study areas of human habitation for specific time frames, e.g., climate
adaption and extrapolation to areas that are missing archaeological evidence. In addition, the
HEP is used for the second tool, the Human Dispersal Model (HDM), to simulate the dispersal
over time dynamically. This model extends the often used reaction-diffusion equation with a
drift term forced by the HEP, directing the human dispersal to areas of high habitability.

These tools are part of the Human Modeling Framework (HMF) developed during the last
few years within the workgroup of Prof. Dr. Yaping Shao, with contributions by Dr. Masoud
Rostami, Konstantin Klein, and myself. This thesis will focus on the Human Dispersal Model,
distinguishing my contributions from my colleagues. An overview of required elements of the

framework is given with clear attributions of their primary author.

This thesis is divided into 8 Chapters. Chapter 2 will cover the relevant research and the mo-
tivation of this work. Chapter 3 presents the different parts of the HMF in detail. In Chapter
4, the dispersal model is tested with idealized situations to investigate if the numerical for-
mulation is consistent with the analytical formulation. Chapter 5 includes case studies with
time-variant HEPs that check the model’s performance in semi-realistic cases. The largest ex-
periment is carried out in Chapter 6, the dispersal of modern humans into Europe. The thesis
is closed with an overarching discussion in Chapter 7 and a conclusion paired with an outlook
in Chapter 8.

1.1 Collaborative Research Centre 806 - Our Way to Europe

This research is part of the Collaborative Research Centre 806 (CRC 806) - “Our Way to Eu-
rope” funded by the German Research Foundation (Deutsche Forschungsgemeinschaft, DFG).
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The CRC 806 started in 2009, focusing on the cultural-environmental context of the spread of
anatomically modern humans from their origin in Africa to one of their destinations (Central
Europe). Studies include secondary expansions and retreats within the last 200,000 years due

to climate, environmental, or cultural changes.

The project unites experts from several natural and sociological sciences disciplines, such as
archaeologists, anthropologists, and geoscientists. In its third and last phase, the focus lies
on interdisciplinary research and collaboration between the different groups rather than con-
tributing pieces to individual works. This approach inspired the creation of the HMF, combin-
ing meteorologists” physical and numerical expertise with the knowledge of archaeologists and
anthropologists. Every part of the framework was created with current knowledge of modern
human behavior in mind, trying to compromise between physical formulations and conceptual
models (CRC806, 2021).



Chapter 2

Literature Review

2.1 Dispersal of Modern Humans from Africa to Europe

For a long time, archaeological records and fossils together with stratigraphy and anatomy
studies served as the only source of reliable information about the origin of modern humans.
Radiometric dating allowed for approximations of the age of artifacts, allowing the construc-
tion of the first timelines. Since the successful sequencing of DNA, several genetic methods
arose, which, combined with the former excavations, confirmed the African origin of modern
humans. However, this advancement opened up several questions about the details of our an-
cestry (Lopez et al., 2015): Where in Africa did the modern human evolve? When did they leave
Africa and dispersed around the globe? Was this achieved by a single outburst, or were there
several waves of dispersal together with backtracking populations? Which path did they take?
Answers to these questions are highly debated, and new evidence, such as remains that were
dated earlier than before, shift the overall favor for an answer within the scientific community
(Hublin et al., 2017).

Several models for the dispersal of modern humans exist. The most present hypotheses in the
discussion are the candelabra model and the out of Africa model (Templeton, 2007). The for-
mer suggests that Homo erectus dispersed out of Africa roughly 1.9 million years ago and spread
to Asia and Europe. Each population evolved independently into modern humans. The lad-
der includes an additional wave of dispersal out of Africa, now with the genetically modern
human, which gradually replaced other situated homini in Asia and Europe. Genetic studies
pushed the “out of Africa” hypotheses to be the most accepted, but more recent studies sug-
gest more complex models, including genetic variations and mixing with situated populations
instead of complete replacements (Harding and McVean, 2004; Watkins et al., 2003; Eriksson
etal., 2012).

Regarding the locality, extensive support is provided for an East African origin by modern hu-
man fossils in Ethiopia, mainly Omo I dated to 190 to 200 kya and Herto dated to 160 to 154
kya (McDougall et al., 2005; McCarthy and Lucas, 2014). A southern origin is supported by
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genetic studies rather than archaeological findings (Henn et al., 2011). However, it proved dif-
ficult to separate southern and eastern populations due to common ancestry in central Africa.
More clear differentiation between Northern and Southern populations can be observed (Pick-
rell et al., 2012; Kim et al., 2014). The possibility of a Northern origin was seen as less likely, up
until more fossil finds came up (Smith et al., 2007; Hublin et al., 2017) and a genetic study traced
a Y chromosome back to central and Northwestern Africa (Cruciani et al., 2011). An important
note to make is that many genetic applications rely on present-day samples, which results in
poor representativeness due to the mobility of modern humans. The ancestors of a now situ-
ated population are likely to originate from other localities than the present one, especially in
Northern Africa (Fadhlaoui-Zid et al., 2013).

The exact time frame of the out of Africa dispersal is controversial as well. Overall, the dispersal
is supposed to happen between 130 - 40 kya ago. Archaeological studies suggest an earlier
dispersal, focusing on 120 - 80 kya (Rampino and Self, 1992; Liu et al., 2015; Bae et al., 2014).
The calculations of genetic methods favor a later wave of expansion, roughly 60 kya to 40 kya
(Soares et al., 2012; Shi et al., 2010). This discrepancy between the archaeological record and
the genetic reconstructions is likely based on the use of modern DNA for most models. There
are, however, genetic studies that favor the early migration (Li and Durbin, 2011).

Several models and studies investigate whether a single outburst out of Africa is likely or mul-
tiple waves of dispersal need to be assumed. Groucutt et al. (2015) gives an overview of them.
For the single outburst, a bottleneck is proposed that reduced the genetic diversity of the mi-
grating group followed by a rapid expansion in population size, allowing new groups to dis-
perse further (Deshpande et al., 2009). Both early and late dispersal models exist for the single
outburst, differing in their dispersal route as well (Klein, 1990; McDermott et al., 1993). There
are, however, doubts regarding a single outburst due to conflicting archaeological and genetic
results (Gutenkunst et al., 2009; Bowler et al., 1970). If more than one dispersal wave is con-
sidered, the two major time frames of dispersal can be woven together. An initial migration is
proposed between 100 and 50 kya followed by a second wave till 40 kya (Mirazén Lahr and
Foley, 1998). Genetic models back up the multiple wave assumption, often finding more than
two possible waves (McEvoy et al., 2011; Reyes-Centeno et al., 2015). In addition to multiple
migration waves, there is evidence for returning populations to Africa through high portions
of non-African ancestry in modern populations. Their timing and number are not clear because

both archaeological and genetic studies lack agreement.

Lastly, the exact path of dispersal is debated as well. Possible candidates for leaving Africa are
the Northern Route through Egypt and Sinai and the Southern Route through Etopia, cross-
ing the Bab el Mandeb strait to the Arabian Peninsula. The northern route features evidence
through excavations (Hovers, 2009) and genetic studies (Pagani et al., 2015). There is a signif-
icant gap in time to the next dated remains (roughly 40 kya apart), creating the debate if this
first expansion failed and led to extinction in this region or if the population there moved on to



Chapter 2. Literature Review 6

other regions. The southern route is mainly proposed by mtDNA studies, allowing a rapid dis-
persal through Southeast Asia to Oceania (Forster, 2005). There is questionable evidence from
the archaeological side, mainly due to limited evidence of maritime activity (Rose, 2010).

Several answers to the questions regarding the dispersal out of Africa of modern humans re-
main unclear. Some models, such as the out of Africa model and the multiple dispersal waves
model, are more accepted and less debated than the region of origin, the exact timing of dis-
persal waves, and the travel route. Further research might tip the scale to favor one thesis over
another.

2.2 Human Habitability Estimations

One obvious way to estimate if a region was habitable for modern humans is to date fossil
remains and organize corresponding stone tool fragments into technocomplexes, which are
cultural groups sharing techniques in creating their tools and used materials. Linking several
excavation sites with corresponding data on a spatial map allows one to identify favored re-
gions for specific times. Adding paleoclimatic data to the mix, either through simulations or
reconstructions based on proxies, allows defining preferred environments of specific groups
or technocomplexes. This approach depends heavily on the quality of the used artifacts and
their investigation, those requiring to filter which sites to use (Schmidt and Zimmermann,
2019).

Estimates of human density based on archaeological data are rarely done. Only favorable cir-
cumstances such as exceptional observation intensities and preservation conditions result in
an estimate. For that, the calculated human group or settlement sizes are generalized through
upscaling for larger areas. The result is used as a lower limit, based on the assumption that it
is impossible to find all remains of humans at all possible sites for the given time frame. One
method for estimations is the cologne protocol, a series of geometric and mathematical meth-
ods such as the creation of Thiessen Polygons and the determination of site density (Maier and
Zimmermann, 2017; Zimmermann et al., 2009).

An increasingly used set of tools for estimating the habitability of regions for modern humans
are Species Distribution Models (SDMs). These correlate either presence or presence and ab-
sence data with environmental variables, called predictors, to derive an equation describing
the preferences of a species regarding these variables. This equation can be further used to ex-
trapolate distributions onto regions with low or absent data of presence/absence. Traditionally,
SDMs are used for specific species of fauna or flora, but the usage for human species followed
suit despite the more complex nature of homini. SDMs can utilize a large number of different
algorithms, including mathematically based approaches (such as generalized linear or additive
modeling, probability density functions) and machine-learning algorithms (e.g., support vector
machines, random forest) (Guillera-Arroita et al., 2015; Tallavaara et al., 2015; Maier et al., 2016).
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Mathematical algorithms often have the advantage that they allow to deduce how predictors
contribute to habitability, making it possible to deduce connections between the occurrence of a
species and specific environments. However, caution needs to be applied because the used set
of predictors can miss important information, resulting in false conclusions. Machine Learning
algorithms can find unknown connections and patterns between different datasets but lack a
physical or mathematical description of this link. The following paragraphs give an overview
of different studies utilizing some form of SDM.

Banks et al. (2008) use an eco-cultural niche model paired with a machine-learning Genetic
Algorithm for Rule-Set Prediction (GARP) to estimate the habitability of Europe during the
Last Glacial Maximum (LGM). They combine archaeological and geographic data with rep-
resentative paleoclimate simulations for that time frame. With their method, they defined a
northern boundary of human presence for the Solutrean and Epigravettian technocomplexes.
The former population seems to be more adapted to colder and wetter environments than the
Epigravettian, allowing them to exploit regions further north.

Benito et al. (2017) investigate Neanderthal distributions during the Last Interglacial optimum
- corresponding to the Marine Isotope Stage (MIS) 5e - with generalized linear models fitted
to several combinations of predictors. The importance of the different predictors is defined on
continental and local scales by using Area under the curve scores and local regression. This
method resulted in annual rainfall and winter temperatures as the most important predictors
for large scales, followed by topography and summer rainfall on local scales. The Mediter-
ranean coastline is an optimum habitat, opposing the notion of Neanderthals favoring cold

conditions.

In the work of Boria et al. (2014), the possible overfitting to spatial presence data is discussed,
and a reason is given to filter spatial information before using it for SDMs. Here, the Cowan’s
shrew tenrec (Microgale cowani) is the investigated species. The used algorithm is Maxent,
which performs well compared to other techniques, but is prone to sampling biases, making it
a decent candidate for the study. With spatial filtering, the overfitting was drastically reduced,
improving the model’s performance, especially in regions of decreased density of presence
data. Kondo et al. (2018) utilize Maxent as well, but take the results of the SDM a step further.
They use the inverse of the occurrence probability as a friction value and derive cumulative
costs to disperse from one point to another, called the Least Cost Path (LCP). With the initial
Upper Paleolithic population group as input, they derive three main migration routes from the
Levant to central Europe, the Russian steppe, and the Altai region.

Burke et al. (2014, 2017) focus on the impact of climate variability on human occupation in
Europe during the LGM. The first paper utilizes logistic regression between the archaeological
record and the downscaled climate simulation for the Iberian Peninsula. The results confirm
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that humans responded to climate variability, mainly on interannual variability of precipita-
tion. The second paper expands the research to include Western and central Europe. It so-
lidifies the importance of small-scale climate variability in accessing suitable habitats, linking
regions of high variability with increased mobility of occupants.

Maier et al. (2016) deal with population dynamics during the last glacial maximum in Eu-
rope. Datasets are combined from climate modeling, geomorphology, and archaeology. The
time frame is set to 25,000 to 20,000 calBP, which allows the unification of climatic time frames
and the archaeology era of similar cultures. The used excavation sides are heterogeneous and
clusters of sites alternate with empty spaces. The total number of people and their density is
estimated, as well as their adaption to different environments. A relationship between the lo-
cation of sites and the palaeoenvironmental conditions is drawn. Logistic regression is used as

well as data of permafrost, forests and loess distributions.

A different approach is taken by Tallavaara et al. (2015), by modeling indecently of archae-
ological and genetic data. They hypothesize that a correlation exists between climate and
hunter-gatherer population density in Europe during the LGM. Ethnographic data on terrestri-
ally adapted mobile hunter-gatherers and their climatic space is used to construct a calibration
model that predicts hunter-gatherer presence and population density. The main climatic pre-
dictors chosen for this model are: potential evapotranspiration, water balance, and mean tem-
perature of the coldest month, which is a measure to estimate winter conditions. A large set of
algorithms were used and later combined to minimize the impact of one specific algorithm’s
flaws on the results. This set includes:

¢ Generalized linear modeling (GLM)

Generalized additive modeling (GAM)

Support vector machines (SVM)

Classification tree analysis (CTA)

Random forest (RF)
e Generalized boosting methods (GBM)

The results show that the simulated range and size of populations mostly agree with the archae-

ological record. Population numbers were calculated for the time frame of 30 to 13 kya.

Overall, SDMs prove to be a valuable tool to estimate the habitability of humans. There is
potential to extend the use of the resulting occurrence probability for additional investigations.
However, SDMs have some pitfalls depending on the used data to train the model and the type
of algorithm used, possibly resulting in over- or under-fitting. Spatial presence data should be
filtered to avoid over-representation of specific regions.
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2.3 Human Dispersal Models

Computational modeling of dispersing humans is a relatively minor topic within the already
small field of numeric archaeology. Nevertheless, active development and research are go-
ing on since computers’ increasing availability in the early 1970s. This section will give an
overview, following the review articles of Steele (2009) and Lake (2014) and take a look into re-
cent works of Axel Timmermann (Timmermann and Friedrich, 2016; Timmermann, 2020).

The most widespread approach for the simulation of large-scale human dispersal is a reaction-
diffusion equation, which combines the spatial spread of humans with the population growth
(Steele, 2009). This system was defined independently by R.A. Fisher and Kolmogorov, Petro-
vsky and Piskuniv, and is therefore often known as KPP or Fisher-KPP. It can be written
as

0
aiz = f(o, 7B, Pmax) + KVp (2.1)

with the population density p(x, y, t) at the time t and the position (x,y). The first term is the
population growth function f, in this case a logistic growth function with the growth rate rp
and an upper limit ®,,,, called carrying capacity:

fo, 8, Prax) = rpp (1 - q)p ) (2.2)

The second term of the equation is the spatial diffusion with the diffusion constant K and the
second derivative of p. Based on this term, the propagation speed v of the wavefront can be

approximated: v = 2y/K - rp.

This system was used to model the spread of hunter-gatherers in several studies, including
the spread of modern humans into Europe (Mellars, 2006), the late glacial recolonization of
northern Europe (Fort et al., 2004), and the spread of Clovis spear point technology in North
America (Hamilton and Buchanan, 2007). In addition, Campos et al. (2006) used such a model
to estimate the spread of American settlers westward from 1790 to 1910.

Some further extensions of the model can be considered and are discussed in Steele (2009).
For example, the Alle Effect should be considered: At low population densities, the risk for
extinction can be higher, resulting in local negative growth rates. The diffusion is symmetric
in the proposed model (Eq. 2.1), but it might be preferable to make it dependent on the pop-
ulation density, accelerating the dispersal towards lower densities. In addition, some model
parameters might depend on time and space, reflecting external factors such as orography and
resource availability. Such heterogeneity has a strong influence on the model and allows for
more realistic simulations.

There is the possibility of extending the model for more than one population by using a copy
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of the equation for each population and coupling them with an additional term. As all pop-
ulations probably compete over the same space and resources, a competition system that in-
fluences the reproduction of the other populations suggests itself, which can include coexis-

tence.

For this thesis, the consideration of expanding this model with an advection term is of partic-
ular interest. This addition allows for anisotropic movement and the inclusion of preferential
directions, which could be gathered from the gradients of resources. However, the advection
was rarely considered or used in studies. One example is the work of Davison et al. (2006),
which used the advection locally to accelerate the dispersal along rivers and coastlines.

While Steele (2009)’s review focuses on the mathematical approaches and the considerations
behind them, Lake (2014) gives a more general overview of the history of archaeological simu-
lations. In principle, three groups of simulations can be observed: various methods, often tech-
nically simple and derived from other sciences, dynamical systems, and agent-based modeling.
One example of a dynamical system is the diffusion-reaction equation discussed above. Agent-
based modeling is less deterministic and resembles systems used in artificial intelligence. These
models consist of individuals acting in a given environment, either based on predetermined
behavior patterns or letting them react and learn from interacting and changing the environ-

ments.

Lake (2014) divides the history of simulations into four parts: The Pioneer Phase (1960-1980s),
the Hiatus (1980s), the Renaissance (1990s), and the Expansion (2000+). After an initial ex-
citement regarding the possibilities of computer models, the limitations of the computational
power halted the research for some time. The models were either too simple to be of use
or missed most of their input data. With the further increasing availability and computation
power in the 1990s, computation models became more interesting, but the willingness to deal
with complex mathematical formulations was low. This results in the fairly small but diverse
community of scientists working in this topic, including archaeologists, mathematicians and

geoscientists.

Focusing on the expansion, most of the models deal with human evolution issues, and approx-
imately one-tenth utilize a reaction-diffusion equation. These models have a trend to include
environmental realism, human impact on the environment, and heterogenic populations re-
garding their survival strategies, hinting at some convergence between reaction-diffusion and
Agent-based models.

One very recent model is the numeric human dispersal model from Timmermann and Friedrich
(2016). The model is a reaction/diffusion model for the human density p(x,y,t). The reaction
terms (growth G and mortality M) are dependent on three key parameters: net primary produc-
tivity N(x,y,t) (controls the availability of carbon-based food sources), desert fraction d(x,y,t),
and temperature T(x,y,t). They determine here the mortality of Homo sapiens in the model. A

quadratic mortality term is included to avoid exponential growth.
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The model is forced by estimates of climate and sea-level changes over the last 125 thousand
years using the LOVECLIM climate model data. It is hypothesized that the exodus of Homo
sapiens out of Africa and into Eurasia occurred in several orbital-paced migration episodes be-
tween 50-120 thousand years ago. The first climate forced HDM experiment accounts for a nu-
merical representation of gradual human adaption to environmental conditions. This scenario
features the “early exit” of Homo sapiens, resulting in arrival in Europe, India, Southeast Asia,
and southern China in low densities between 100-70 ka. It is consistent with earlier findings
but in conflict with different interpretations of genetic and archaeological data. For instance,
the early arrival in Europe around 90-80 ka challenges fossil evidence that dates this event
around 45 ka. This outcome might be due to the assimilation of these groups by the Homo
neanderthalensis in this region.

A second scenario was run to quantify the effect of a late exodus from Africa and the Arabic
Peninsula, the “late single southern exit” model. Due to drought conditions and humans’ cho-
sen higher temperature sensitivity, the first exodus is delayed up to 84 ka and a second event
around 60-47 ka. Instead of several immigration events, single vital events are dominant in this
scenario. This simulation conforms with the reconstructed arrival times in the other continents
but does not explain the early MIS5 presence near east and southern China. Additional sensi-
tivity experiments with only perpetual climate conditions show substantial differences in the
dispersal patterns, which arise through very different climate conditions and sea levels.

The second iteration of the model (Timmermann, 2020) consists of two populations, Homo Ne-
anderthalensis and Homo Sapiens, by coupling two reaction-diffusion equations as discussed
in Steele (2009), allowing interbreeding and competition between both populations. This model
was used to simulate the interactions of both populations during the last ice age, investigating
possible reasons for the extinction of the Neanderthals. The results include that the extinction
is only explainable by assuming that the modern human is at least twice as efficient in utilizing
resources as the Neanderthals. With faster reproduction rates and mobility, modern humans
can adapt more quickly to changing environments, allowing them to reoccupy the landscape
faster after cold climate periods.

This model has gained more complexity over time, as more and more environmental forcings
are included in the parameters, creating a large set of equations to solve each time step. It
allows for more realism in the model but increases the difficulty for interpretations regarding
the impact of each calculation. Therefore, several simulations with changed parameters and
assumptions are required to estimate their impact.

In summary, numerical modeling of the dispersal of humans or hunter-gatherers is a helpful
tool to combine several possible drivers of dispersal. While the basic methodology is estab-
lished, numerous extensions exist depending on the application, adding further complexity
and realism to the models, making them less comprehensible for researchers outside of mathe-
matical fields.
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2.4 Motivation

As pointed out in the previous sections, several methods were established to estimate the hab-
itability and dispersal of hunter-gatherers and early farmers. These methods, however, can
be further extended to include additional environmental data and processes to increase the
realism of these models. In addition, some of these models have become quite complex and
difficult to use and interpret, particularly for archaeologists and anthropologists who do not
provide an extensive mathematical background. The habitability of humans is difficult to pin-
point, as the required direct measurements (food, water, shelter) have to be derived from envi-
ronmental variables such as temperature, rainfall, and orography. Furthermore, even this data
is uncertain, as it is derived either by reconstructions through proxies or calculated through
coarse paleoclimate simulations. The dispersal of humans is often simplified through diffusion
processes, lacking discrete travel directions and social-cultural interactions.

This thesis has two precise aims: To extend and improve the established methods by using
additional environmental data, including assumptions about dispersal patterns, and making
these methods available in further research. For the former, the habitability for humans is esti-
mated and shall serve as the basis for a dispersal model that includes advection processes. The
ladder will be achieved by incorporating the methods into a framework, allowing a multitude
of calculations to be done with the same set of required input data.
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Chapter 3

Methods

This chapter explains the methods used for this thesis and the developed processes for the
human existence potential and dispersal model. The first section (3.1) will give an overview of
the Human modeling framework, highlighting which parts of the joined research I contributed
and the dependencies of the different items. After that, the relevant modules are presented,
including the Human Existence Potential (HEDP, 3.2), the Accessible HEP (3.3), and the Human
Dispersal Model (HDM, 3.4).

3.1 Human Modeling Framework - Overview

The Human Modeling Framework (HMF) results from an interdisciplinary approach to cal-
culate human survivability, mobility, and dispersal, focusing on hunter-gatherer populations
during the neolithic. It combines the developed methods and modules that Konstantin Klein
and myself designed and programmed, supervised by Prof. Dr. Yaping Shao and Dr. Masoud
Rostami. The archaeological and anthropological knowledge was provided within the CRC806,
mainly by Prof. Dr. Gerd-Christian Weniger, Prof. Dr. Andreas Zimmermann, and Dr. Isabell
Schmidt.

It can be divided into three different parts: The required datasets to utilize the different parts of
the framework, the creation of the HEP to estimate suitable regions for human survival, and the
further applications that use the HEP as their basis (Figure 3.1). The required datasets include
spatial paleoclimate data for at least one point in time, created either by reconstructions based
on proxy data or numeric climate simulations. If the ladder includes at least monthly seasonal
data, the calculation of Bioclimatic variables is encouraged. In addition, the archaeological site
record for the time and technocomplex of interest is required to create the HEP. Additional
data such as topography and vegetation can be included in the accessible HEP, but the only
requirement for further usage of the HEP in the applications is the use of a water mask.

The second part consists of two potentials. The Human Existence Potential combines the pa-
leoclimate data with the archaeological record to estimate the suitability of the environment
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for humans for a specific time step or frame inherited by the provided data. It includes se-
lecting relevant variables, dividing the region of interest into fields of presence, absence, or
“unknown”, and the actual suitability calculations through logistic regression. The Accessible
HEP builds on the results of the HEP and includes other factors that alter the estimate, either
by masking out regions that cannot sustain humans or by altering the values with given mathe-
matical expressions, called parameterizations. While K. Klein and I worked out both concepts,
we split the actual development between us, with my colleague focusing on the HEP and my-
self on the Accessible HEP. Both will be laid out in detail in the following sections (3.2 and
3.3).

The further applications that the HEP enables are divided into two categories: static and dy-
namic. The former uses a single HEP representing a specific time step or frame. The Envi-
ronmental Human Catchment (EHC) allows identifying core areas of high suitability for hu-
man survival and estimating the spatial range of influence, resembling a catchment area for
hunter-gatherers. The Least Cost Path (LCP) utilizes the reverse of the potential and calculates
the travel cost between two points of interest, determining optimal paths between the points.
These applications are not further discussed in this thesis, but details can be found in the pub-
lication of Klein et al. (2020). The dynamic applications are mobility and dispersal models that
simulate the spread and population change based on at least one HEP. It is possible to cre-
ate time-dependent simulations with them by linking several HEPs together, representing the
change of the environment or the adaption of humans over time. The Constrained Random
Walk Model (CRWM) is developed by K. Klein and utilizes a Lagrangian view to simulate in-
dividuals’ movement in small spatial scales. It is part of his doctoral thesis and is therefore not
further discussed here. The Human Dispersal Model (HDM) is developed by myself and fo-
cuses on the simulation of the population density instead, using an Eulerian view and is more
suitable for larger spatial scales. This model’s specifications, tests, and first applications are the
core of this thesis and are presented in detail in the following chapters.

3.2 Human Existence Potential

Humans are a highly adaptive species, capable of surviving in different environmental condi-
tions as long as food and water are available. Both of these resources can be estimated through
temperature and precipitation. By adapting to a specific environment, humans might not oc-
cupy all potential regions and rather stay within their adapted conditions. This culturally-
induced selection of regions allows the use of spatial archaeological data in the training of the
HEP.

The HEP is the result of logistic regression with second-degree polynomials, using a presence
and absence record through spatial archaeological data and suitable climate predictors for the
experiment (Figure 3.2). It is, therefore, a function of the predictors showing the least to most
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favorable conditions for human survival with scores from zero to one. The predictors should
include at least the average temperature and precipitation and can be extended with essential
variables for the application - for example, seasonal variations of temperature and precipitation
or topography through elevation, roughness, and slope. For the climate predictors, up to 19
different bioclimatic variables can be derived from a dataset of at least 30 years containing
monthly mean temperature, daily maximum temperature, daily minimum temperature, and
monthly precipitation. Several of these bioclimatic variables focus on the seasonality within
temperature and precipitation. An overview of each variable and their calculation can be found
in the Appendix 8.

The logistic regression is susceptible to collinearity between the predictors. A selection of the
variables should be considered to minimalize errors and reduce the overestimation of variance
by using too many variables. For this, the Variance Inflation Factor (VIF) (Dormann et al.,
2013) can be used to estimate the inflation of the model. The VIF score is calculated for each
variable and should be below 10 for each of them. It can be achieved by taking out the highest-
ranking variable and recalculating the scores until the conditions are met. There might be some
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variables of high interest or impact in the application desired to be kept in the model. These
can be skipped in the selection, and the second-highest score is removed, but their VIF score
should still be calculated to meet the condition.

If the archaeological record is quite small, further selection might be required to avoid the
under-parameterization of the model. For this, the correlations between the remaining vari-
ables can be calculated within a distance matrix. These distances can be repeatedly clustered
together by their correlation until only one group of variables is left. The result can be visu-
alized in a dendrogram, allowing to see the distances (and correlation) between clusters and
choosing variables with the highest distance (lowest correlation) accordingly. An example for
this is given in Klein et al. (2020), utilizing the fastcluster package of Miillner (2013).

The now selected variables b; are standardized to reduce numerical errors and stabilize the

calculations of the regression. For this, the average ((b;)) and standard deviation ¢}, for each

s bi—(bi)
b = 2 @3.1)

1

variable is used:

Now, second-order polynomials of the standardized variables are calculated and then used as
predictors p for the logistic regression (Equation 3.2). This includes polynomials which are
pairs of two variables. For a set of three variables 4, b, ¢, the second-order polynomials used as
predictors are § = (a,b,c,ab, ac, be,a?, b?, c?).

In addition to the climate-derived predictors, a human presence and absence record is required
for the logistic regression. We achieve this by assuming human presence within a 50 km radius
around each archaeological excavation site. The radius can be changed accordingly to get a
sufficiently large number of presence points, ensuring the convergence of the model. Using
the grid on which the predictors are located, we can interpret each grid point within a site’s
range as a presence and each point outside of it as an absence. Regions that are not inhabitable,
such as large water bodies or ice-covered regions, should be excluded from the absence record.
The absence record is often noted as pseudo-absence, as we cannot be sure if regions without
an archaeological record were indeed avoided by humans or are not sufficiently examined.
The total number of presence points is noted as Ny, the total number of absence points as
Naps.

For a later evaluation of the trained model one thousand iterations are done with randomized
sets of both presence and absence, using 80% of each set for one iteration and the remaining 20
% as a validation set. In each run, the coefficients § and the intercept Bo are determined by the
logistic regression function of the training data:

yirain — {1 +exp [—(,30 +B- ﬁitmi”)} }71 (3.2)

with y"%" = 1 for a presence grid point and y*" = 0 for an absence grid point, and for
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i=12,.. (Npre + Nyps) - 0.8. This set of equations determines the coefficients g and deter-
mines the model f (7). The presence and absence points are weighted by their number during
the calculations. In addition, a LASSO (Least Absolute Selection and Shrinkage Operator) reg-
ularization is included during the training processes to omit irrelevant terms of the polynomi-
als.

The thousand iterations result in thousand models f;(7), which can be applied on the whole
study area using the (normalized) climate variables, and the average of the thousand iterations
give the HEP:

1 1000 1 1000 . )
HEP = 1000 ]Z% fi(p) = 1000 = {1 +exp [—([304‘ +Bj- P)H (3.3)

Several different skill scores can be used to estimate the uncertainty of the model, utilizing the
test set left out during the calculations. Two examples are the Area Under a receiver operation
characteristics Curve (AUC) (Hanley and McNeil, 1982) and the Brier Skill Score (Hernandez-
Orallo et al., 2011). Calculating these scores for each iteration allows us to take both scores’
average and standard deviation for all thousand runs. In addition, the variability of the HEP
for all runs gives a measure of the robustness of the model.

3.3 Accessible Environmental Human Existence Potential

The HEP covers the main climate drivers to estimate the habitability through temperature and
precipitation variables, but other important factors such as orography and resource availability
may not be used as primary predictors. They still influence the HEP, however, and should
be taken into account. The Accessible HEP (AcHEP) uses the HEP and alters it with several
parameterizations, which change the suitability score of the HEP:

Ppee =Pp-01-02-03 ... (3.4)

In the following subsections, each parameterization is presented and discussed. The additional
data sets might feature different grids than the one used for the HEP calculations. In these
cases, the additional data is interpolated on the HEP grid, utilizing linear (for floats, e.g., real

numbers) or nearest neighbor algorithms (for boolean, e.g., masks of water or ice).

3.3.1 Ice and Glaciers

The permanent occurrence of sea ice and glaciers act as natural borders for hunters and gath-
erers. Without vegetation and scarce to non-existent wildlife to sustain humans, they have a
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suitability score of 0 regardless of other implications by the bio-climatic variables. They might
be used as bridges to access other regions but will not provide any food themselves, limiting the
distance that may be crossed through them. If the used climate data can provide information
about the extend of ice, it can be used in this part.

0, if the environment is dominated by ice
Tice = . (3.5)
1, otherwise
If a fraction of ice cover is used for the input instead of a mask, then the result in some
grid points may lie between zero and one, indicating that only a fraction of the HEP may be

used.

3.3.2 Water bodies

Larger bodies of water such as oceans and lakes may be favorable for hunter and gatherers to
have nearby, but they act as borders for traveling humans. Therefore, they are accounted for
by setting the score to 0 at their positions. This water mask is essential for the dispersal model
because it determines which grid points are not included in the calculations. It prohibits the
existence of any humans on grid points that were masked as water bodies, which differs from
ice and glaciers that set the potential to zero (or close to it, depending on the application) but
can technically be passed over. If reconstructions of the coastline exist for the time of interest,
they can be used here.

0, if the position is in a body of water
Owater = (36)

1, otherwise
Other than the fractional ice cover, only a clear mask of ‘'water” and "land” cells are allowed
here.

3.3.3 Forest and dense Vegetation

If the present vegetation gets too dense, it becomes more difficult to pass through while gath-
ering, hunting, or traveling. Humans can still survive in rain forests, but the number that can
be sustained is reduced compared to more mobile groups on patches of grassland and more
occasional forests. The impact of this factor is not as strong as the previous ‘all or nothing” pa-
rameterizations. It requires information about the past vegetation, which can be reconstructed
based on climate simulations or proxy data, in the unit of surface fraction (km?/km?). Cur-
rently, the potential is not altered for a forest fraction (ff) below 0.3. For larger patches of
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FIGURE 3.3: Histograms of sites accumulated within their 50m bin of elevation
(left) and 10m bin of the standard deviation of elevation (right).

forests, the potential is lowered with a linear function starting at 0.3 with and ending at a full

cover of forest:

1.0, ff <05
Tfor = § 1.0 — (ff — 0.5) - 0.4, 05 < ff < 1.0 (3.7)
0.8, ff =10

3.3.4 Orography

One of the most decisive limiting factors is orography. Higher altitudes and complex terrain are
usually less favorable than flat terrain, partly through more considerable variations in climatic
variables and partly due to long walking distances. In a more complex terrain with mountains,
valleys, and cliffs, detours must be found to reach a destination, making hunting and gathering
more time-consuming than on flat land. The overall accessibility of resources is reduced in
these regions. However, some complexity may be more favorable than flat terrain for hunter
and gatherers to find shelter and raw materials more frequently. Histograms (Figure 3.3) of
sites within Europe of several technocomplexes (or time frames) were created, based on the
elevation of their location and the standard deviation of the elevation around each grid point.
These were used to define the borders of preferred conditions, as well as the shape of decline.
3256 sites were used from the Last Glacial Maximum, Aurignacian, Magdalenian, Hamburgian,
Creswellian, Epigravettian, and Gravettian technocomplexes. The ordinate shows the counts
of sites that are within the respective bin of 50m.

The distributions show that elevations (h) of 200 m to 300m are the most common, while sites
with higher altitudes decline exponentially. Combined with the assumption that coastlines and



Chapter 3. Methods 21

low elevations were preferred by hunter-gatherer migrations (Kelly, 2010), we set the interval
for the decline in the potential to 350 m and 2000 m and get the following linear function:

1.0, h < 350m
Oete = § 1.0 — (h — 350) - 0.1212- 103, 350m < h < 2000m (3.8)
0.8, h > 2000 m

For the standard deviation of elevation ¢y, the interval is chosen to be 50 m and 400 m, resulting
in the following equation:

1.0, 0, < 50m
Tetesta = § 1.0 — (03, — 50) - 0.5714 - 1073, 50m < 03, < 400m (3.9)
0.8, o, > 400m

3.3.5 Additional factors

Additional limiting factors can be added if required or feasible. One example is the technolog-
ical advance of modern humans, which allows them to increase their suitability under certain
conditions or cross water bodies to a certain distance through seafaring. These additions can
either be multiplied like the ones before or change specific values (e.g., water close to coasts)
and set them to a fixed value. Currently, these functions are not used in the calculations but
allow the user of the model to include his additions for their application.

3.4 Human Dispersal Model

One of my collaborative research’s primary goals is to create a new dispersal model that takes
the Human Existence Potential as the main driver for an advection-diffusion equation. Hunter-
gatherers are highly mobile as they respond to variations in the distribution of food and raw
materials. Current known dispersal patterns center around the local resource availability be-
cause the social and ecological drivers for movement are still poorly understood. Therefore,
groups of hunter-gatherers are forced to move when they cannot sustain themselves in a re-
gion. This point is typically reached before all available resources are utilized in a region,
allowing the regeneration of the environment (Kelly, 2010).

The dispersal of hunter-gatherers is usually observed for individuals or groups or modeled as
frontiers of expansion. This research aims at creating a dispersal model that focuses on human
densities rather than small isolated groups of humans. This approach is closer to the view of

expanding frontiers of different human species, e.g., the expansion and succession of the homo
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sapiens over the globe. The main features that the HDM should include are as follows: directed
dispersal into regions with higher chances of survival; indirect dispersal into neighboring re-
gions; and reacting to the overall population numbers in a region by either moving together,

splitting up, or controlling the population growth.

3.4.1 Available Human Existence Potential

The AcHEP @, (x,y) gives us information about regions with preferable or unsuitable condi-
tions for the survival of hunter-gatherers. This derived environmental score does not account
for the amount of acquirable food and, therefore, the density of humans that can be sustained
in the area. It also ignores how much of these resources are already occupied by humans.
For that, the Available Human Existence Potential ®,,(x,y) (AvHEP, only ® in the following
equations) is formulated. First, vegetation data is used, if available, to estimate the carrying
capacity of humans for every region. To do this, the fractional vegetation types y; are listed
against typical carrying capacities v;, see Table 3.1. This conversion is adapted from Martino
et al. (2007) and modified for different environment types. For every region, the cover fraction

TABLE 3.1: Vegetation type and carrying capacity conversions, adapted from
Martino et al. (2007).

Landuse/vegetation type ‘ Carrying capacity in Humans/100km?

evergreen needleleaf forest 8
evergreen broadleaf forest 16
deciduous needleleaf forest 8
deciduous broadleaf forest 13
mixed forests 13
closed shrublands 12
open shrublands 12
woody savannas 18
savannas 0 (included in woody savannas)
grasslands 14
permanent wetlands 0 (none in this dataset)

of one vegetation type is multiplied with their corresponding carrying capacity. The sum of

these results give the regional carrying capacity:

N
DPpax (2, y) = Y pi(x,y) - vi (3.10)
i=1

This capacity is the upper limit of humans that can be sustained with renewable resources
in mind. It serves as the upper limit in the dispersal model as well. Other approaches can
be used if we do not have sufficient vegetation data for the time and space of interest. For

example, estimating the carrying capacity as equal in all regions (Eq.3.11); changing graduall
p g ying capacity q g q gmng g y
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based on the latitude (Eq. 3.12); multiplying a fixed capacity value with the HEP score to
gain a surface pattern (Eq. 3.13); or regionally set by reconstructions based on proxy data (Eq.
3.14). These approaches should be integrated during the preprocessing for the human dispersal

model.
Dpax = ¢ (3.11)
Py = ¢~ f(y), 0< fy) <1 (3.12)
Dpax = ¢+ Dyec (3.13)
Dax = g(x, y) (3.14)

Humans, which are already in the system and use up resources, diminish the number of avail-
able resources, lowering the overall potential left at their location. However, complete absence
of possible mates lowers the effective potential drastically as well. To evaluate the available
HEP based on the carrying capacity and the population density present, we assume a Weibull
distribution shaped connection between the density and the AvHEP:

o 6 a—1 9 o
p)\B) TP B
with the shape parameter & = 2, the scale parameter § = 0.4 and the dimensionless 0(x, )

derived with the density p by using a minimum and maximum possible density:

0 — Pmin
0= ———— 3.16
Doy — Pmin ( )
Pmin defaults to zero, allowing regions without any human occupation, and ®,,,, defaults to

the maximum feasible human density, e.g. the carrying capacity derived above.

The conversion parameter S(x,y) is required to convert the dimensionless Weibull distribution
into a density. It can be derived by finding the position 8,,,,x for which the Weibull distribution

1/«
O = <“ 1 -ﬁ"‘) (3.17)

14

reaches its maximum:

The scaling parameter S is then obtained by dividing the carrying capacity by the maximum
of the Weibull distribution, using the location 8, derived above. If the carrying capacity
changes in an application over time, this scaling needs to be recalculated at every time step
that the distribution changes.

o (@) () e

The result of Equation 3.15 is the AVHEP, which functions as the main driver of the advection in
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FIGURE 3.4: Weibull distribution with « = 2 that is used for the Available HEP.
The upper plot uses the density of humans, the lower plot use the density scaled
by the carrying capacity.

the model. This approach assumes that hunter-gatherers prefer landscapes rich in accessible re-
sources and are already occupied by enough humans to serve as mates. However, if the region
gets crowded enough to enable competition, hunter-gatherers will control their population by
migrating to emptier regions or lowering their reproduction.

The shape parameter & > 0 allows to change the Weibull distribution between a monotonically
decreasing function (¢ < 1), an exponential function (x = 1), and a distribution similar to the
Rayleigh distribution (a« > 1) with diminishing skew for higher values. With 2.0 < a < 2.5 we
get the desired shape: A strong rising potential with increasing population, up to an optimal
size with a slighter decrease to zero for higher population numbers. The scale parameter § > 0
depicts the spread of the Weibull distribution. Lower values emphasize the turning point and
increase the slope of the decay; higher values flatten the turning point and spread out the decay.
With B = 0.4 the optimal potential is achieved at roughly below one third (0.28284) of the car-
rying capacity for & = 2 (Figure 3.4). This selection of parameters conforms to the assumption
that humans try to preserve resources by keeping the population density below the carrying ca-
pacity. The slow decay reflects that higher populations are still more desirable than lower ones.
Both parameters can be adjusted if other assumptions are required. Changing « to 2.5 gives
the optimal potential at roughly one-third (0.32608) of the carrying capacity, creating a distri-
bution more similar to a normal distribution with a more substantial decay (Figure 3.5). This
distribution makes medium-sized population ranges more desirable than larger ones.
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FIGURE 3.5: Weibull distribution with & = 2.5 that is used for the Available HEP.
The upper plot uses the density of humans, the lower plot use the density scaled
by the carrying capacity.

Figure 3.6 shows the distribution of the Weibull function for different carrying capacities rang-
ing from 1 to 15 Humans/100km?, using the shape « = 2.0 and B = 0.4 as an example. We
can see that the preferred or optimal density shifts to higher values with increasing capacity
and the slope m ~ 3.54. This shift impacts the model’s behavior, as areas of lower potential are
less attractive and reach their highest available potential with lower population sizes. It also
induces that, given a choice, humans are drawn stronger to high HEP regions for a larger range
of population sizes compared to low HEP regions, which are favorable only for a small specific
range of density.

3.4.2 Dispersal Model

The actual Human Dispersal Model (Figure 3.7) is based on the AcHEP and the AvHEP derived
from it. The governing equation is an advection-diffusion-reaction equation with the birth-
death model as sources and sinks. In vector form it can be written as follows:

op - = o

5 = -V - (Up) + V(KVp)+B—-D (3.19)
with the human density p(x,y), time t, movement speed and direction ¥(x, y), diffusion coef-

ficient K(x,y), and the sources B(x,y) and sinks D(x,y). This equation describes the change
of human density over time by accounting for directed (advection) and undirected (diffusion)
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FIGURE 3.6: Weibull distributions (colored) with different capacities @4y, rang-

ing from 1 to 15. The dashed line indicates the shift of the maximum available
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plot.

movement and the reproduction or extinction of humans (sources/sinks). This equation is de-
rived from the conservation equation for human density and is similar to the description of
mass conservation in fluid dynamics:

g—f+v-f:B—D (3.20)

Therefore, this model’s calculations and behavior of human density over time are similar to
fluids in corresponding models. Humans live on the surface of earth, hence it is sufficient to
consider Equation 3.19 in two dimensions. Due to the curvature of the earth’” surface, equidis-
tant or equal-area 2D-grid spacing is only possible in regional scales. To account for distortions
in the grid in larger scales, the human density p, which depends on the surface area of the
grid cell, is converted to an absolute number of Humans. The local area A that each grid point
represents is multiplied with the density to gain the absolute number of humans per grid cell
Alx,y) = p(x,y) - A(x,y). This reduces the equation to:

87)\ _ _a(Ux/\) _ d(vyA) N o(K - %) . I(K - %\)
ot ox oy 0x dy

+B-D (3.21)
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FIGURE 3.8: List of used variables in the model and their position on the grid

(black dot) and sub-grid (gray dots). The central box lists the variables on the

main grid, while the other lists depict the ones on the sub-grid. ¢ and 7 are

defined on the sub-grid as well, but are combinations of x and y components, so
there shift is technically (j +1/2,k+1/2).

3.4.3 Numerical solver

The governing Equation 3.19 can be numerically solved on an equidistant two-dimensional
grid with size N x M and the spatial spacing Ax and Ay for equidistant grids or Ax(x,y) and
Ay(x,y) otherwise. The numerical time stepping At is fixed and the location indices j and k
(e.g. Pjx) stand for the x and y coordinates on the grid. We define the human population
Ajk(t) and the diffusion coefficient K;; on the grid, the individual time-steps as t. The velocity
components V*¥ and the gradients of the AVHEP ®*¥ are defined on the intermediate steps
between two grid points, the grid cell edges, which follows the finite volume approach. The

resulting sub-grid has the size (N — 1) x (M — 1) and is shifted by 5* or %, sothat V', = V]’; Lk
and V! = ijk+ .- An overview of all used symbols and their position on the grid and sub-grid
' k3

is given in Figure 3.8.
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Gradient of the Available Potential

The AVHEP is the main driver for several processes in the dispersal model. It's gradient is
required for the estimation of velocity and diffusion fluxes, and the direction of the gradient
determines the asymmetry of the diffusion flux. The gradients are calculated on the edges of

the grid cells:

VO, = (P16 — Pjx)/Ax (3.22)
V@), = (i1 — Pjx) /Ay (3.23)

The angle between the direction of the gradient and the Cartesian direction of x is required for
the diffusion fluxes and is calculated for every pair of ®/* gradients:

ve!
) (3.24)

= arctan(—
é’l,m ( vq);cm

Velocity

To determine ¥, we assume that the equation of motion is proportional to the gradient of the
AVHEP @ and a scaling parameter y:
dg  dv <_, ) v dvy v, =

T §+ V)0 = f—Fng"i‘UyW YV (3.25)

We further assume that the convection part of the total derivative is small compared to the
change with time. In addition, a friction term is introduced to counteract the acceleration

through the potential, leaving the following equation:

9%
ait) =V — (3.26)

The solution of Equation 3.26 can be written as:

0(tiy1) — (k)

A7 =yVO — ui(t;) (3.27)
B(tip1) = MyV O+ 3(t;) — Atud(t;) (3.28)
with
vmux

(@CD) i AT

The equation implies that the next velocity depends on the former velocity 7(t;), on the scal-
ing parameter -y (x, y), the friction parameter y and on the gradient field V® of the available
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HEP. At is the reaction time of humans, which describes the time needed to adjust to the new
conditions around them and change their travel speed and direction accordingly.

When the reaction time AT becomes very small compared to the time step At, e.g. the humans
are able to quickly change their traveling speed and direction, we can neglect the impact of the
former velocity (t;) and the friction term, and write the velocity as:

F(tis1) =7V (3.30)

The friction term is necessary to ensure that the velocity breaks down when the gradient of the
HEP closes to zero, halting the advection-induced flow of humans between the grid points if
their level of potential is equal. The only exchange would be through diffusion in the absence
of a gradient in the potential.

The velocity is limited by the maximal allowed speed, vy, to ensure numeric stability in the
model. If |F(t;11)| surpasses the maximum velocity then its value is set equal to the maximal
allowed speed. The direction of the velocity is conserved in this case. These calculations are
done at every numerical time step.

The vector is split up into each dimension for further calculations within the numeric model:

Vin(t+1) = Aty - VO, + V7, (1) — AtpV], (8) (3.31)
VI (1) = Aty - VO] + V(1) — At V2 (8) (3.32)

The maximal gradient of potential (ﬁ@) is required to bring the first term of the right hand
side of Equation 3.28 to the physical dimgr[:;ions of a velocity (kmyr~! or ms™1). It also scales
the gradient of potential to the velocity, with the maximal gradient resulting in the maximal
velocity within the parameter . The maximal gradient of potential was recalculated at every
time step in a former version of the model to account for population evolution and to encour-
age dispersal within populated areas in times of slow or halted expansion. This version was
used for the idealized simulations (Chapter 4). In the newest version, which is used for the ap-
plication examples of the model (Chapter 5 & 6), the maximal gradient is predetermined within
the configuration, as the model was prone to induce expansion in time frames of expected halt
or retreat into certain regions.

Diffusion

The diffusive part of the model covers the exploration of the landscape by hunter-gatherers.
In an area of constant survival conditions, humans move around to explore the region and
gather resources from several places, allowing renewable sources to reface. Even in directed

dispersal, some humans may stray away from the path to explore and gather. In the model
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this behavior is simulated by applying a diffusion that depends on the direction and strength
of the velocity 7(x,y). The strongest diffusion happens perpendicular to the velocity, i.e. in a
90 degree angle to the travel direction. The diffusion parameter K(x,y) (here K ) is set by the
following equation and recalculated every numeric time step:

e-Al- vlpcal Ulpcal > oert
ko Tk (3.33)

Kj’k - local
e-Al- vcrt vjokcu S Ucrt

€ is a model parameter that determines the relative strength of the diffusion term compared
to the advection term, the Advection-Diffusion Fraction. It can be seen as a measure of the
standard deviation of ¥. The characteristic length Al; is the mean distance between the grid
point to its neighbors:

Aljg = (Axjp+ Dxj_1x + Dyjx + AYjr-1) - (3.34)

N ==

or for equidistant grids: Al = (Ax + Ay) - (3.35)

v;."kc”l is the average velocity of a grid point, calculated by averaging the fluxes on all four edges
of the grid cell:
Yy Y
plocal _ ’V]Tk - V]'x—1/k| + |V]',k + Vj,k—1|
2 4

(3.36)

v is the critical velocity. It ensures an active diffusion in regions of low or zero velocity. If
the local velocity is lower than the predefined critical velocity, than the critical velocity is used
in the calculations of the diffusion parameter. The default value of the critical velocity is set to
50% of the maximal velocity.

Time stepping

We use the Runge-Kutta 4-step method (RK4) for time and the high resolution central scheme
from Kurganov and Tadmor (2000) for space to solve Equation 3.21. To apply RK4, we rewrite
the equation to simplify the right hand side Ry:

dA
E(t) = Rys(t,A(1)) (3.37)

A(t+1) = Rys(t A(t))
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The next time step is calculated by merging the sub-steps ki to ky:

At +1) = A(t) + (k1 + 2ka 4 2k3 +ky4) /6
ki = At - Rys(t,A(t))

At At k1
ko = At - Ry <t + 7,/\(1‘) + 7 . k1> = At- <Rhs(t//\(t)) + 2> (338)
At At k

ks = At - Ry <t + 7,A(t) + 5 -k2> = At~ <Rhs(t,/\(t)) + 22>

ks = At- Ry (F+ A A(E) + At -k3) = At - (Rys(t,A(£)) + k3)
The right-hand side Ry is defined by the advection fluxes H, the diffusion fluxes P, and the
sources and sinks B — D. The fluxes describe the exchange of human population through the

cell edges between two grid points, the sources and sinks depict the birth and death rate of
humans in a cell:

Yy Yy
A) = H;fm - Hlx—l,m Hl,m - Hl,m—l
Rhs(t/ ) — Ax - Ay
Yy Y
+PIme - Plel,m Pl,m - Pl,mfl (3-39)
Ax Ay
+B—-D

Fluxes

The advection fluxes are defined as:

1 _ _
Hljfm = E ’ (VIJ,(m ’ ()\;_;l,m + /\x;l,m) - a;(,m ) (A;l,m - /\x;l,m))
. (3.40)
Yy _ Y - Y -
Hl,m o <Vl,m ) (A;l,m + /\y;l,m) A <A;r;l,m - /\y;l,m))

with the intermediate values of )\;/ yilm USING A minmod flux-limiter. # € [1,2] depicts a model

parameter in this equation that adjusts the limiter in its impact (7 — 1 creates the most dissi-
pative results):
+ Ax .
Aotm = Mk F - - minmod, (/\j+%i%,k)
(3.41)

A .
/\;/t;l/m =Ajjs1 F 7y -minmod, (/\j,k+%i%)
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;

A=A Ajg—Aax L Ajrix—A : .
min (g A SR DR if all terms are positive
. d ()\' ): Ak=Ai1k Ajik—Aj-1k A=Ak if all -
minmod, (A max (g, s =8 if all terms are negative
0 , otherwise
3.42
(. Aik=Aje-1 Ajgr1—Ak-1  Ajger1—Ajk . fp ( )
min(n 2 —, 25—, =) ,if all terms are positive
: Mik—Aiiik Ajpri—Aiga . Aigei—Aj : :
minmody (Ajx) = § max (=, S g DTk if a]l terms are negative
0 , otherwise

The local speeds a*/¥ are less complex than in the general case presented by Kurganov and
Tadmor (2000). The Jacobian of the flux form simplifies to the first derivative of the flux form

due to the scalar case of A. This results in the following equations for the local speed:

By = [Viin]

(3.43)
y o _ Y
al,m - ’Vl,m

The diffusion fluxes P*¥ do not require the complex flux-limiting approach, which enables
the direct calculation from the population A. The direction of the diffusion and its strength is
determined by the angle ¢ (Equation 3.24). The directional diffusion parameters are obtained
through the sine and cosine of xij ,, and the local diffusion parameter K :

Ky = [Kjk - cos(Z1,m)| (3.44)
KY\ = |Kji - sin(Gym))| (3.45)
pro = b (e Ak T A e Ak = Ak
) jk Ax jHLk Ax
1 Aitor — A Y (3.46)
pY = (kv OV 0k gy ikl T Tk
Lm ™ 9o jk Ay 7 k+1 Ay

This numeric approach satisfies the scalar total-variation diminishing (TVD) property. It can
capture sharp shocks in A that appear at the expansion front and on discontinuities (coastline,
mountains, glaciers) without creating artificial oscillations. Usually, a fine grid is required to
capture these shocks, which drastically increases computation time. Using a coarse grid with
discrete schemes can create false predictions or be dominated by oscillations (over- and under-
estimations). The approach by Kurganov and Tadmor (2000) allows using coarser grids while
still capturing these shocks, avoiding the oscillations at fixed borders.

The numeric model is stable as long as the following criteria is maintained:

(3.47)
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FIGURE 3.9: Different visualizations of the Birth-Death function and the related
growth factor. The bottom one uses a density scaled by the carrying capacity.
Further explanations are found within the text.

Birth-Death-Model

The sources and sinks in Equation 3.19 are covered in the numeric solver as well. The basis is
the growth parameter rp which depicts the yearly ratio of reproduction, including the loss by
death through old age or injury. The upper limit is defined by the carrying capacity ®,, (see
Equation 3.10).

—Ajk
B—D=MAj rp- [3 - exp (2 : <1>}%?”> — 2] (3.48)

Figure 3.9 shows an example of the impact that the Birth-Death term can have. For this case,
rg = 0.1 yr ! and @,y = 15 Humans/100km?. On the top left is the net change of population
plotted based on the given density of humans. The top right shows the growth factor, which
is the result of Equation 3.48 without the multiplication of the population A. The bottom left
depicts the same curve as shown in the top right, but the density was normalized with the
carrying capacity.

These plots show that the population increases as long as it stays below the carrying capacity.
The growth comes to a halt when roughly 80 % of the carrying capacity is reached, which mir-
rors the population control behavior of hunter-gatherers. This control ensures that natural and
renewable sources are not depleted strong enough to create permanent depletion or damage.



Chapter 3. Methods 35

~ ~ 0.1
< 0.2 1 <
53 0.0 0% 0.0
0O Lo
25 -0.2 g
5c =C 014~
£s o
(O]
i _0'6 L T T T T T T T i _0'2 ---I----I----I----I-----I----I----I--
0O 3 6 9 12 15 18 0 20 40 60 80 100120
Density [Humans/100km ™ 2] Density [Humans/100km " 2]
~ 0.1
L«
g \
c
2E 014~
e ©
G E
T 02 t5— ]

0.0 2.5 5.0 7.5
Density/Capacity [Humans/100km~2]

FIGURE 3.10: Different visualizations of the Birth-Death function and the related

growth factor, modified with the reproduction onset for very low populations.

The bottom one uses a density scaled by the carrying capacity. Further explana-
tions are found within the text.

To defer this threshold from the actual carrying capacity, we define this value as the cultural
capacity. The carrying capacity is, therefore, only reached if larger populations migrate into
already crowded areas. If that happens, the birth-death rate becomes strongly negative, mir-
roring conflict over resources and starvation. This effect increases drastically when the density
overshoots the capacity by several factors. These cases are solved by further migration to avoid
prolonged decay of the total population (Kelly, 2010).

The Birth-Death term works well for most population sizes. The dynamics for low popula-
tions are, however, more challenging to represent. Smaller populations are more likely to die
out over time, partly due to the lack of mates for reproduction and fewer people being able to
forage food and resources. This problem is evaded by increased internal movement between
groups of hunter-gatherers, either forming larger groups or exchanging members to allow for
new offspring. An additional parameter is introduced into the model to account for this behav-
ior: The reproduction onset k. This parameter describes the lower boundary of a population
to be stable enough to grow over time. If the current population is below this threshold and
does not receive an inflow of other humans, then it goes extinct. In the model, it controls at
which density of humans within a grid cell the switch is made between Equation 3.48 and a flat
decrease of —0.1 total humans per year. Figure 3.10 shows the impact of this change in red for
an example reproduction onset of x = 3 Humans/100km?. This value is quite high and should
be changed depending on the experiment and the predefined assumptions.
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3.4.4 Requirements and Workflow of the script

This section covers the technical requirements and the workflow of the script after the accessi-
ble HEP. The source code for the Accessible HED, the pre- and post-processing, and the HDM
can be found within my GitHub repository (Wegener, 2021).

Preprocessing

Before the accessible HEP can be used as an input, some additional preparations need to be
done to account for the requirements of the Fortran solver. First, the uneven grid is taken into
account by calculating the distance between each grid point. Second, this information is used
to calculate the corner points of each grid cell, which are used again to calculate the area of
the cell. For both steps, the python library geographiclib is used, utilizing the WGS84 ellipsoid
standard.

With the grid area, we can calculate the density of humans (and the carrying capacity) into
an absolute number of humans specific for each cell. This approach ensures that exchange
between grid points is calculated with the actual number of humans rather than their density,
minimizing the error through different grid-cell sizes. The starting distribution of humans is
set during the preprocessing as well.

Configuration

The first step is the configuration of the model. The data path and variable names are declared
here, as well as the output names. Model-specific values, such as the time-stepping and total
run-time, are set here, as well as the save interval in the output. Critical are the allowed maxi-
mum velocity, the velocity factor, and the diffusion coefficient. These have a significant impact
on the model and on the numerical stability. Additionally, the growth and reproduction onset
parameters are set here, and individual parts of the governing equation can be turned off.

Essential are two switches: The switch to define the incoming grid as equidistant or distorted
and the one that distinguishes between a single potential slice and several in the input file.
The former changes the dx/dy from assuming a single value to individual values between
neighboring grid cells. The latter allows the change of the potential over time. The script closes
with the name definitions of the output file.

Setup

After the configuration, the model is set up by defining the required variables, loading the
data, and allocating space for the dynamic variables. An error routine catches the netCDF calls
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if they fail to work for various reasons and give a simplified error message. The total number
of time steps is calculated, and different counters are set up to catch the current time step,
year, time slice, and loss of humans that move out of the system. The available potential is
calculated once as the difference between the accessible potential and the starting distribution
of humans. Later it will be calculated every time step depending on the current distribution of

humans.

The numeric solver includes two grid points in each direction to ensure stability and the cap-
turing of sources, sinks, and sharp gradients. Therefore, two rows and columns of grid points
are considered as borders around the simulated area of interest. These points will have poten-
tial values but will not allow human density on them. Instead, humans that are directly next
to these borders (3rd column or row of grid points) are taken out of the system after each time
step. It is possible to simulate closed borders by setting the masks for these points accordingly
in the preprocessing or use the appropriate switch in the configuration file.

If more than one slice of potential is used, a linear interpolation is calculated between each slice.
It allows for a gradual change of the potential between two slices rather than sudden changes
when the next potential is reached. Lastly, the functions that cover some parts of the numeric
solver (Section 3.4.3) are formulated during the setup, easing the implementation of parallel
processing of the script.

Run

When the setup is finished, the solver can start the calculations. The central part is a loop over
all numerical time steps. It starts with setting the variables that contain the number of humans
for the last and the current time step. Both are required for the RK4 scheme to function. The
next step is the calculation of the advection speed, see Equation 3.28 and following. The bor-
ders are excluded, as their speed is not required during the process. The advection velocity is
calculated between two neighboring grid points unless one of them is masked as invalid, re-
sulting in a zero speed between them. If the advection velocity exceeds the maximum allowed
speed, it is set to that maximum to ensure numeric stability, keeping its original direction. The
diffusion parameter requires fewer steps to be calculated, see the Equation 3.33 and follow-
ing. Again, the borders are excluded. The local grid and speed are calculated first for each grid
point. If the local speed is higher than the critical velocity, then the ladder one is used instead in
the calculations of the diffusion parameter. With the advection speed and diffusion parameter
known for the time step, we can initiate the RK4 solver. Again, we exclude the border points
and in advance. For every other point, we invoke the solver function. This function checks first
if the given grid point is valid or not, skipping the calculations for the latter case. For a valid
point the intermediate values (Equation 3.41) are estimated using the minmod function (3.42),
followed by the local speeds (Equation 3.43). Now the convection fluxes on the borders be-
tween the grid point and each neighbor can be calculated with Equation 3.40. Combining these
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fluxes results in the Advection term of the governing Equation (3.19). The diffusion fluxes can
be calculated directly, providing when combined the diffusion term. Finally, the Birth-Death
term is calculated (Equation 3.48).

The numeric solver distinguishes between equidistant and non-equidistant grids and uses dif-
ferent values for each grid. Which grid to use can be changed in the configuration. Addition-
ally, all three terms can be turned off individually.

During the RK4 scheme, the solver function is called four times. Each result is temporarily
stored and combined afterward, following the first line of Equation 3.38. This new distribution
of humans is now further changed by removing the population on the border, simulating that
they moved out of the system. The total loss is stored and saved in the output. For temporal
changing potentials, the linear interpolation is calculated again when the next time slice is
reached. The model assumes that the potential changes every nth year, as provided in the
configuration script. Every time step, we recalculate the available potential by using the new
distribution of humans. Afterward, the results are saved in specific intervals as defined in the
configuration. The progress of the model is prompted and some temporary values are cleared.
The temporal loop starts again at this point, solving the next time step and repeating the process
until the simulation time is reached.
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Chapter 4

Idealized dispersal runs

A series of experiments have been conducted to test the capabilities of the HEM, each one fo-
cusing on different parts of the model. The idealized dispersal runs were designed to target the
numeric structure of the model and evaluate their behavior to ensure that the model results are
consistent with the assumptions and expectations. The convergence of the used discretization
is not further discussed and can be found in the work of Kurganov and Tadmor (2000). In this
chapter, idealized HEPs and distributions of humans were used to simplify the calculations
and interpretations of the results.

4.1 Experiment Setup

A series of nine idealized experiments have been done to test the model and its different parts.
The first eight experiments are combinations of two different HEP distributions (a) & (b) and
four different population initializations (c)-(f) (see Figure 4.1). The first HEP (a) is spatial equal
with a fixed value of 10 Humans/100km?, the second (b) is a linearly increasing HEP in x-
direction reaching the previous value. The four starting distributions are a block with a low
population (c, 2 Humans/100km?), a block with a high population (d, 10 Humans/100km?),
a block with a high population surrounded by a low population in the rest of the domain (e),
and dense population (f) surrounded by low population with an isolated island in the domain.
These distributions are useful to investigate different behaviors of the model. For the spa-
tial equal HEP simulations (a), both initializations (d) and (e) use a doubled population den-
sity (20 Humans/100km?) to kick-start the reactions of the model, making the visualizations
clearer.

For all experiments, an equidistant grid consisting of 80 points in the x-direction and 60 points
in the y-direction is used, with each grid point being 50 km apart from the other. The outermost
three grid points are masked to ensure an enclosed domain.

The dispersal model consists of 3 significant terms: advection, diffusion, and birth-death. Each
term needs to be investigated independently. In addition, the combination of advection and
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diffusion introduces a different dynamic that is required to be examined. Using all three terms
at once as the last combination results in five iterations for each experiment: advection, dif-
fusion, birth-death, dispersal only, and all terms. Multiplying the eight experiments with five
iterations results in 40 different runs that target different model parts within different starting
conditions. Table 4.1 gives an overview and lists the abbreviation of each run.

TABLE 4.1: Overview of the realized experiments and their abbreviations. Some

iterations in Experiment 9 consist of two simulations, one with a higher and one
with a lower value than the reference case. (pop.: population, sur.: surrounding)

Experiments Iterations

Starting ) . ) Birth- Dispersal All
HEP type Distribution Advection  Diffusion Death only terms

Low pop. la 1b 1c 1d le
Spatial High pop. 2a 2b 2c 2d 2e
equal High pop. 3a 3b 3¢ 3 3e

sur.

High pop.

sur. & island 4a 4b 4c 4d de

Low pop. 5a 5b 5¢ 5d 5e
Eastward High pop. 6a 6b 6c 6d 6e
linear Hieh 1o
increasing Surg pop- 7a 7b 7c 7d 7e

High pop. 8a 8b 8¢ 8d  8e

sur. & island

Experiment 9 - Parameters

Advection-Diffusion-

Reference Case (9a) Maximum Velocity (9c)

Fraction (9b)
Critical o
Velocity (9d) Flux Limiter (9e) Growth Rate (9f)
. . Reproduction Spatial
Reaction Time (9g) Onset (9h) Resolution (9i)
Temporal Open Borders (9K) Gaussian

Resolution (9j) Distribution (91)

The first eight experiments use the parameter values listed in Table 4.2. Each iteration runs
for 1000 years, with fifty time-steps each year. Some experiments were continued with an
additional 1000 years to look for possible steady-state solutions. With a maximum velocity of 5
kmyr~! and a spatial resolution of 50 km, this fulfills the stability constraint of Equation 3.47.
A slightly higher reproduction rate of 0.015 is chosen so that the population number can adjust
quickly enough to be covered within the simulation time. In addition, a higher reproduction
onset is used to enlarge the population sink within the linear cases, but not high enough to

trigger a large-scale extinction within the “low surrounding” population cases.
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TABLE 4.2: List of parameters and their values used in the first eight experiments.

Parameter Symbol Value Parameter Symbol Value
Gridpoint Distance Ax&Ay 50 km Time Step At 0.02 yr
Simulation Time T 1000 yr Reaction Time At lyr
Maximum Velocity ~ vy 5 kmyr~—! | Critical Velocity Vcrt 25kmyr!
Weibull Shape « 25 Weibull Scale B 0.4
Advection- .

Diffusion Fraction € 0.5 Flux-Limiter n 1.5

Growth Parameter B 0.015 yr! gi};zczductlon K 1.9 H/100km?

The ninth experiment focuses on the parameters used in the model and investigates their im-
pact. A reference run is conducted with typical values for each parameter and compared to
runs with higher and lower values of each parameter. Instead of a square starting distribu-
tion of humans, an additional run was made with a Gaussian starting distribution to catch any
significant differences between these conditions. In addition, runs with higher spatial and tem-
poral resolution were created to investigate if re-scaling creates additional differences. Again,
each iteration runs for 1000 years but with slightly different parameters, which are listed in Ta-
ble 4.3. The Reference Case uses, as the name suggests, the Reference Values. The same is true
as well for the experiments Gaufdian Distribution and Open Borders. In addition, note that the
time step is increased to 100 steps per year for the Experiments “Maximum Velocity” and “Res-
olution” to satisfy the stability constraint. The parameters add 19 additional runs, resulting in
59 idealized runs total.

TABLE 4.3: List of parameters and their values used in the ninth experiment.

Experiment and Changed Low Value  Reference Value High Value
Parameter (Symbol)

Advection-Diffusion Fraction (¢) 0.1 0.5 0.9
Maximum Velocity (V) 1kmyr! 5kmyr! 10 kmyr~!
Critical Velocity (v¢+) 0.25 - Upax 0.5 - Upax 0.75 - Upax
Flux Limiter () 1 1.5 2

Growth Parameter (rg) 0.005 0.015 0.05
Reaction Time (A7) 0.1yr lyr Syr
Reproduction Onset (k) 1H/100km? 2 H/100km? 5 H/100km?
Resolution (Ax, Ay) 50 km 25 km
Time Step (At) 0.02 yr 0.01 yr

It should be noted that the idealized simulations are based on an older iteration of the model,
which featured a dynamic determination of the maximal gradient of potential (ﬁCD . The
model was changed for the applications in the following chapters as briefly described in the
Methods (Section 3.4.3), making this variable a model parameter as well. In addition, the fric-
tion term and its parameter y were introduced later as well. These parameters are not further
discussed or tested as part of the ninth experiment.
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4.2 Results

In this section, the results of the nine experiments are shown, focusing on one experiment at a
time. Visualizations of the first eight experiments are given at the end of the Chapter (Section
4.4) showing the propagation of human density, while individual time slices or additional plots
of particular interest are used within each section. The ninth experiment consists of repetitions
of experiment 8e with changed parameters. Therefore, individual plots are used to investigate
further, as the general propagation is similar to that experiment.

4.2.1 Experiment1

The first experiment uses the spatial equal HEP and the low population initialization (corre-
sponding to a) and c) in Figure 4.1). It focuses on the response of the model to a straightforward
case of alow human population. Figure 4.24 visualizes some time steps for each iteration.

For the pure advection iteration (1a), no actual movement occurs in the model, and the starting
distribution stays the same for the whole duration. This result was expected, as the homoge-
neous distribution ensures zero gradients of the available potential, resulting in zero velocities

and no contribution of the advection term.

The pure diffusion (1b) shows a slow dispersion into all directions, lowering the overall den-
sity but keeping the population size constant, resulting in a Gaussian-shaped distribution that
keeps flattening throughout the simulation. This outcome is expected as well due to the critical
velocity (Section 3.4.3) forcing the diffusion in the absence of velocity at the first few time steps.
Once the distribution of humans is no longer spatial equal, a velocity is calculated even if the
advection term is turned off. If this velocity is greater than the critical velocity, then it enhances
the diffusion speed.

The single low population initial distribution features a dense enough population to allow
the onset of reproduction. It can be seen in the iteration of pure birth-death (1c), where the
population increases rapidly within the first 400 years and then stagnates at roughly 80 % of
the carrying capacity. The population does not increase further than that due to the growth
factor reaching zero at this threshold. If the threshold is exceeded, the factor will turn negative,
forcing the population to reduce and balance out.

A combination of different processes can be observed in the dispersal only iteration (1d). The
population quickly forms clusters forced by the available potential and advection to reach the
optimal group size, creating gaps between the clusters with deficient populations, some of
which are low enough to be considered abandoned areas. A slow diffusion smears these clus-
ters out and creates bridges between them with a sparse population. A significant expansion,
however, is not achieved due to reproduction being disabled.
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FIGURE 4.2: Population Evolution over simulation time of Experiments 1c (bot-
tom, blue) and 2c (top, orange), with the cultural capacity as the dashed black
line. For both time series, the gridcell (40,30) is used.

With all terms active (le), the combinations of patterns described above appear: the clustering
of the low-density population at the start, the growth of the population that encourages disper-
sal into lower populated regions, and the diffusion which makes uninhibited areas accessible.
Combining these effects creates the overall population expansion, while avoided locations at
the start fill up over time. With the current set of parameters, the domain is not fully covered
within the simulation time of one thousand years. An extension of an additional 1000 years of
simulation shows that the domain is covered with humans after 1550 years, with minor fluctu-
ations of density in the range of 0.05 Humans/100km? at 2000 years of simulation, indicating a
closure to a steady-state.

4.2.2 Experiment 2

The second experiment uses the spatial equal HEP and a high population initialization (cor-
responding to a) and d) in Figure 4.1). It mirrors the first experiment but with a much larger
population at the start. Figure 4.25 shows the overall evolution of the different iterations.

Starting with the advection iteration again (2a), the same behavior as before can be seen (1a):
The distribution stays the same for the whole simulation time. However, the diffusion (2b)
shows a more vital expansion than 1b while maintaining the Gaussian shape. There is some
potential for further expansion after the simulation time of 1000 years as the central population
density is relatively high compared to the previous experiment.

With an initial population density above the carrying capacity, this iteration (2c) shows the
halt of reproduction embedded in the model (see Equation 3.48, Figure 3.10). The population
quickly drops exponentially within the first 100 years to half of its size while taking additional
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FIGURE 4.3: Snapshots of density distribution for the first 100 years of simulation,
experiment 2c.

300 years to stabilize at roughly 80 % of the upper bound. Figure 4.8 compares the population
evolution of experiment (1c) and (2c). It appears that the population growth in the former
experiment takes more time to adjust to the cultural capacity than the declining population in
the latter, despite the smaller difference in the capacity.

The increased population initialization activates the spatial spread in the pure dispersal itera-
tion (2d). A dispersal into previously empty territory is visible instead of clustering together
to stabilize the population above the Reproduction Onset. Most of the dispersal happens in
the first 100 years of the simulation (see Figure 4.3), roughly quadrupling the occupation area
(doubling the diameter). The initial spread results in the abandonment of the central grid point
of the initial distribution, caused by the rapid migration to all four sides. After the migration
burst outwards, further dispersal slows down quickly and is halted as the center regions reach
the optimal group size. Some internal migration continues but slows down in the later parts of
the simulation.

Combing all terms with the higher population (2e), a similar initial spread as in the previous
iteration (2d) is visible, but the dispersal continues due to the now active population dynamics,
allowing new offspring to populate the occupied regions. During the spread, strong dispersal
within the occupied grid cells is observable, as well as an increasing population. As the popula-
tion grows, the expansion accelerates as higher potential gradients at the borders induce higher
velocities and stronger spread through diffusion. The domain is not fully covered within the
simulation time but comes close to it. In the second run of this iteration with 2000 years of
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FIGURE 4.4: Snapshots of density distribution for the first 100 years of simulation,
experiment 3a.

simulation time, the domain is fully conquered at 1220 years, while the population stabilizes
at 1700 years with <0.02 Humans/100km? spatial difference, resulting in a steady state of the

simulation.

4.2.3 Experiment 3

The third experiment uses the spatial equal HEP with a high and low population initialization
(see a) and e) in Figure 4.1). This time, the domain is already occupied by a low population,
and the reaction of the model is investigated when a large population starts in the middle of it.
Again, an overview of population density for each iteration is given (Figure 4.26).

This iteration (3a) shows an unexpected model behavior, which the construction of the model
can explain. In the first few time steps a dispersal of the high-density population into the
lower density regions is observable, which comes to a halt after 50 years of simulation time
(Figure 4.4). The reason for this is a numerical wave that propagates in front of the dispersal,
triggered by the initial movement. It creates minor disturbances in the otherwise equal low
population density, which in return excite further dispersal. Because of the low population, the
dispersal favors the abandonment of regions and the clustering of the population, as seen in
previous iterations (1d/e). The abandoned regions can not be crossed, creating a checkerboard-
like pattern of population distribution. Along the cardinal directions, stripes form instead. The

now trapped population in the center evens out over time.
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FIGURE 4.5: Snapshots of density distribution for the first 100 years of simulation,
experiment 3d.

The pure diffusion (3b) is only minimally affected by the additional population. The spread
is similar to 2b, albeit a bit slower and featuring a higher population in the center at the end
of the simulation time of 1000 years. Focusing on the birth-death term (3c), we see the same
behavior as in 2c and 1c for the two types of initial populations. Both adjust to one another
over the simulation time.

The first time steps of the dispersal iteration (3d, Figure 4.5) mirrors the simulation of 3a, but
the noted barrier at roughly 50 years is broken down by the diffusion term, allowing for a
slightly further expansion until the optimal group size slows it down again. The checkerboard
pattern is less distinctive in this iteration, as the diffusion fills the gaps until it equalizes with
the advection term. Along the cardinal directions centered around the initial high distribution,
the pattern is broken apart, and larger clusters emerge, although slow and sporadic at later
simulation times.

The last iteration (3e, Figure 4.6) combines, once more, the previous observations: The initial
dispersal that is halted by a border of low population areas, the strong internal dispersal, and
for a short time, a checkerboard pattern. However, this time, the pattern is broken apart by
the advection and diffusion into the lower density region, assisted by the population growth.
The gaps close within the first 200 years of simulation time, creating an oscillating pattern of
movement that breaks down at 500 years as the population reaches the equilibrium between
birth and death.



Chapter 4. Idealized dispersal runs 48

t=0 t=20
60 1 1

o | -

20 - 1

60 1 — 1
40

201

0 20 40 60 80 0 20 40 60 80 0 20 40 60 80
0 1 2 3 4 5 6 7 8 9 10

Humans per 100km~2

FIGURE 4.6: Snapshots of density distribution for the first 100 years of simulation,
experiment 3e.

4.2.4 Experiment4

The fourth experiment is the last one using the spatial equal HEP. It is nearly identical to the
third experiment but features a lower population and a disturbance in the potential field by
isolating an area from the rest by a zero potential mask, creating an island (refer to a) and f) in
Figure 4.1). This island should not be disturbed by any development outside of it and serves
as an indicator of the model’s integrity. It is an obstacle that might affect some behavior of the
dispersal around it. See Figure 4.27 for some time slices.

Overall, the addition of an isolated obstacle does not alter the results extensively. The pure
advection iteration (4a) shows the same patterns as the previous experiment (3a), with a slightly
disturbed numerical wave due to the obstacle island and overall lower population in the central
region. This behavior can be observed in the advection-diffusion iteration (4d) as well. The
pattern does not extend onto the island, showing that migration can not cross over invalid or
masked grid points. The diffusion (4b) is weaker as there is less population to delude in the
surroundings. The birth-death iteration (4c) is the closest to the previous iteration (3c), showing
that populations well above the capacity break down to more stable numbers if they do not
disperse before. In the last iteration (4e), the isolated island population makes the mobility
waves within populated areas more apparent, as its growth is more uniform than the open

region fluctuations.
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FIGURE 4.7: Time series of density and advection term for two points within the
populated area of experiment 5a, one in lower potential (blue, (26,40) and one in
higher potential (orange, (34,40)).

4.2.5 Experiment5

In the fifth experiment the switch to an eastward linear increasing field is made. Again, the
simulation starts with an isolated low population in this field (case b) and c) in Figure 4.1),
with an overview of the density given in Figure 4.28.

The pure advection case (5a) shows a continuous fluctuation of the population over the simula-
tion time, which does not reach a steady-state or significantly break down over time. As before,
the lack of diffusion blocks any further expansion into empty regions. The now inhomogeneous
HEP induces velocities to the east at the start, resulting in a slightly higher population to the
east compared to the west of the starting distribution. As this wave hits the eastern border, the
western parts of the block become more attractive, resulting in a backflow. This pattern repeats
indefinitely, creating an oscillating dispersal (Figure 4.7).

The pure diffusion (5b) is nearly identical to the equal HEP case (1b). Only a few grid cells
indicate a neglectable faster dilution of the population. The impact of the direction of velocity
on the diffusion (Equation 3.24 & 3.44) seems to be insignificant for low population densi-
ties.

Looking at the response of the birth-death term (5c), the population adjusts quickly to the dif-
ferent HEP fields. There is not much population growth occurring as the initial region features
low HEP of 3-4 humans/100km? which is quickly reached (see Figure 4.8).
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FIGURE 4.8: Population Evolution over simulation time of Experiments 5c¢ (bot-
tom, blue) and 6c (top, orange), with the cultural capacity as the dashed black
line. For both time series, the gridcell (40,30) is used.

In the pure dispersal case (5d), a different picture to the homogeneous case (1d) is observable.
The clustering of the previous experiment is not visible here, as the lower potential decreases
the optimal density, which prevents population clustering. There is some intention of dispersal
to be noticed by the dark blue outline of the initial distribution, but the lack of population
growth hinders further expansion.

Combing all terms (5e), an expansion towards similar conditions (north and south) and to
better conditions (east) occurs. The former is induced by the latter, as previously mentioned,
through velocity-powered diffusion. Until the birth-death term gives additional population
to accelerate the expansion, only sparse expansions into the western regions (t=400) can be ob-
served, which are later occupied as the eastern dispersal front moves further away. This behav-
ior stabilizes the population in the center, making the western regions attractive enough to ex-
plore. The domain is fully covered at t=1700, while a steady state is not reached at t=2000.

4.2.6 Experiment 6

The sixth experiment continues with the linear increasing HEP, utilizing now a high-density
initialization (b) and d) in Figure 4.1. See Figure 4.29 for the density distributions during the
simulation.

The pure advection case (6a) mirrors the behavior of experiment (5a), albeit with higher pop-
ulation densities. There is, again, a strong oscillation present which does not seem to dampen
over time. A steady-state is not reached in the absence of diffusion in this case. The pure dif-
fusion (6b) with an initially increased density shows differences to the homogeneous case (2a),
as the dilution is accelerated to the north, south, and east, distorting the shape slightly.
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Focusing on the birth-death (6¢), the quick reduction of the overpopulated region becomes
visible once more. Figure X shows the development for a central grid point for both the lower
population (5¢) and higher population (6¢c) cases. The low population can adjust quicker to the
low cultural capacity than the high population, despite the much stronger decay forced by the
birth-death function.

With advection and diffusion active (6d), a similar result as in (2d) can be observed, with a
stronger expansion eastward and an extension of the eastern front to the north and south. As
the overall HEP is lower in the starting region, the optimal density is reached quicker, allowing
the additional expansion into more favorable regions in the east.

Activating all terms (6e) creates the same distribution as in (6d) within the first 100 time steps,
followed by an enhanced dispersal to the east as the population dynamics enable replacements
for migrated humans. The domain is covered after 1500 years, with minor fluctuations that
mostly even out at 2000 years of simulation time. The importance of the diffusion term for
empty regions becomes apparent again, as the advection cannot fill these alone. On the border
of the occupied area, a robust opposing velocity from the empty area towards the populated
area halts further expansion until enough humans move towards the empty area by diffusion

to weaken and finally overturn the velocity to the new region.

4.2.7 Experiment 7

With the seventh experiment, more complex interactions of the different terms and parts of
the model become apparent. The linear HEP (b) and a wholly covered domain (e) enable the
mixing of different aspects observed in the experiments before (Figure 4.30).

For example, the pure advection (7a) in a linear HEP environment now features the initial clus-
tering of low population in high HEP areas in the east as well as the abandonment of unfavor-
able regions in the west. The initial high-density region disperses to the east, quickly dissolving
in the surrounding population but initiating a bow-shock within the first 300 years. This shock
is responsible for the lasting fluctuations, similar to the pure advection experiments before. It
also triggers the abandonment of previously occupied regions, mainly parts of the initial high-
density region and areas west and northwest. With the absence of diffusion and population
dynamics, the fluctuations and trenches formed stay until the end of the simulation.

The diffusion term (7b) continues as in the previous observations (6b) with a more substantial
distortion eastwards than before, induced by the surrounding low population. The northern
part of the expansion reaches the domain’s border, forcing the diffusion to turn west or east,
which distorts the shape further to the northeast.

The birth-death (7c) acts as expected and adjusts to the HEP within the first 400 years, while
the higher potentials take nearly the entire 1000 years of simulation to fully adjust. In the west,
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FIGURE 4.9: Accumulation of Birth-Death term (left) and Advection term (right)
over ten years of simulation (time step 900 of the simulation, e.g. accumulation
of the years 890-900), using density units.

the population diminishes due to the drop below the Reproduction Onset. There is a fine cut

here, as no additional population can move in from the east and balance the extinction.

Combining advection and diffusion (7d), there is the same behavior at the start as in the pure
advection case (7a). The trenches, however, start to fill up through the diffusion and equalize
through the advection in most places. However, to achieve that, most of the western population
abandons the region, creating large zones of empty places. The initial shock waves create
migration routes that slowly drain the west, visible at t=400 and thin out at t=700. At the
end of the simulation, most of these routes are growing short and break down, while there are
plenty of high potential regions in the east with low populations left, unable to fill up.

With all terms active (7e), the different aspects overlap each other. The trenches fill up quicker,
while the bow shock of the initial distribution quickly dissolves. There is a slight oscillation
of the population in the second half of the simulation that dampens with further time steps,
as the different terms adjust to each other to form an equilibrium. Note here that the western
regions are not sharply abandoned as in the birth-death case (7c). This difference is due to the
continuous dispersal into that region from the central area, which continuously replenishes the
population that moves out. As the extinction takes time, the migrating humans can reach the
western end of the domain before dying. In the east, the death term reduces the population

while new humans migrate from the center into the favorable region (Figure 4.9).
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4.2.8 Experiment 8

The eighth experiment is the last one of the term-focused ones, adding the isolated island (f) to
the linear HEP (b). An overview can be found at the end of this Chapter (Figure 4.31).

As in Experiment 4, only minor changes are visible in the different iterations, mainly induced
by the isolated island. The advection term (8a) is directly impacted by the obstacle, resulting
in more trenches east of the island in a region that was continuously occupied in the previous
experiment (7a). In addition, there are fewer abandoned regions in the northwest, as some
of the energy of the initial bow shock is absorbed by the bow shocks created during the for-
mation of the trenches. The diffusion (8b) is mostly the same but shows the same distortion
close to the island as the one at the northern border of the domain, showing that the diffusing
population has to move along the border. The birth-death (8c) is identical, as expected. Using
both advection and diffusion (8e) repeats the same behavior seen in Experiment 7e, with the
addition of the new trenches behind the island and different shapes and positions of the dis-
persal routes. Activating all terms (8e) shows several known behaviors in a combined version
and does not differ significantly from the previous iteration (7e). The island does impact the
patterns of dispersal of the surrounding domain while maintaining its behavior, ignoring any
incoming shocks or induced migration of the large domain.

4.29 Experiment9
9a: Reference Case

The Reference case 9a, as stated before, is quite similar to the experiment 8e, with the only
difference being in the slightly higher reproduction onset of 2 Humans/100km?. It does not
have any significant impact on the simulation nor does it alter the results in a meaningful way,
allowing the usage of the visualization of 8e in Figure 4.31 for the reference case as well. There
are only minor differences in the density distribution, which are negligible.

To test if the discretization of Equation 3.21 works correctly, the total population change in
this experiment is calculated with a sum of the birth-death terms B — D over the domain and
compare that with the sum of the population change % for each time step, see Equation 4.1.
The population change includes all terms (advection, diffusion, birth-death), as well as the
number of humans leaving the domain (marked as the loss L(t)) if the borders are open for
outflow, making ¢ an indicator for the precision of the model.

N,M I N,M
) g(t) — (Z B(j,k,t) — D(j,k,t)) +L(t) =5(t) (4.1)
ik

ik
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FIGURE 4.10: Difference of the sums of the population change and the population
dynamics, see Equation 4.1. The top shows the difference for every time step, the
bottom the cumulative difference over time.

Ideally, 4 is zero. However, due to the numerical precision of the used discretization and the
unavoidable floating-point errors, this number will be tiny compared to typical values of the
investigated variable and close to zero. Figure 4.10 shows this difference for Experiment 9a
over the simulation time with 6(t) at the top and the cumulative sum of 6(¢) at the bottom. The
values are in the range of 10~!° humans, while the cumulative difference is in the same range.
If the absolute value is used of differences rather than accounting for the sign, the discrepancy
lies in the range of 10~ humans (not shown). To compare, the total population is in the range
of 10° humans, with individual grid cells being in the range of 0 to 200 humans. The error is,
therefore, quite small compared to the values of interest, ranging in the worst case from 10~ 1°
for ten-year intervals and 103 for a simulation of 1000 years.

9b: Advection-Diffusion Fraction

The Advection-Diffusion Fraction € is a parameter in Equation 3.33 that impacts the strength
of the diffusion parameter. It is one of the parameters that control the strength of the dif-
fusion term compared to the advection term and impacts the density distribution within the
model.

With a high value of 0.9, which indicates that the diffusion is nearly as large as the advection,
the model behaves differently (Figure 4.11). First, the trenches that form in the high HEP region
are much faster filled with humans than in the reference case. The empty areas that form
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FIGURE 4.11: Snapshots of the human density at t=100 of the high value case
(left) and the low value case (right) of Experiment 9b. Compare with 8e as the
reference case in Figure 4.31.

in the west after the initial adjustment to the HEP are faster occupied. With a low value of
0.1, the opposite effect is achieved: the trenches are more persistent (not shown), empty areas
are longer abandoned, and the overall population dispersal is longer active, leading to more
extended oscillating patterns in the density field. In addition, a weak diffusion enhances the
impact of the reproduction onset, allowing for larger abandoned areas in the west of the domain
due to the lack of diffuse inflow from the established regions. The border between occupied
and empty areas is much sharper as well.

Figure 4.12 shows the domain average of the absolute values of the advection and diffusion
term, as well as the domain average of the birth-death term. The high-value case has a more ro-
bust average diffusion part at the start of the simulation that falls off quicker than the reference
case, showing again that the unoccupied region fills up quicker, while the average advection
term compensates with lower values overall. In contrast, the lower value case has a near-
constant average diffusion that slowly decays over time, mirroring the longer time needed to
fill empty regions. The average advection is lower in the first 150 years of simulation but higher
after that due to the longer time needed to fill the gaps and abandon the western regions. The
birth-death term is less affected by the change, only indicating that the high-value case has a
slightly faster growth and the low-value case a slightly slower growth than the reference.

9c: Maximum Velocity

The Maximum Velocity v,y is an important parameter (Equation 3.29) that determines how
fast humans can disperse from one point to the next. It is crucial for the numeric stability of
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FIGURE 4.12: Domain averages over time of Experiment 9b for the absolute ad-

vection term (top left), the absolute diffusion term (bottom left), the birth-death

term (top right), and the sum of all three terms (bottom right). Includes the ref-

erence case (gray, solid), the high value case (dashed) and the low value case
(dotted).

the model as well (Equation 3.47), serving as the upper border of achievable dispersal speed. It
affects the strength of the advection and diffusion term.

The higher maximum velocity requires more numerical time steps to ensure the stability of
the model. The same behavior but accelerated can be seen, including the bow shocks and the
forming of trenches in the east. The former travel faster through the domain and take more
time to be diminished. The latter are filled up in less time (Figure 4.13). The higher speed
allows the western part of the population to abandon the region to fill up the higher potential
areas in the east until the population growth is strong enough to reoccupy these regions later.
By reducing the maximum velocity, both advection and diffusion respond much slower to the
different HEPs. Due to this, the clustering of the population does not occur so that no trenches

form. The initial bow shock is weaker and disperses much quicker as well.

By increasing the maximum velocity, faster exchange between the grid points is achieved, al-
lowing humans to move faster from one place to the next. This results in a more significant
average advection term (Figure 4.14) as the dispersal is accelerated. The diffusion term, which
is dependent on the direction and speed of the velocity, also has a more substantial impact.
Both terms dominate over the birth-death term, diminishing its influence in the dynamics of
this simulation. The peak in the sum reflects the rapid dispersal at the start of the simulation,
while the reoccupation of the abandoned western part of the domain is visible as a slightly
higher value than the reference between the year 150 to 300. A lower maximum velocity lets
the population dynamics excel in the budget, creating the more diffusive and slower adjust-
ment to the potential over time.
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FIGURE 4.13: Snapshot of the human density at two times of the high value case
(top) and the low value case (bottem) of Experiment 9c. Compare with 8e as the
reference case in Figure 4.31.
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9d: Critical Velocity

The Critical Velocity v gives the minimal velocity used to drive the diffusion term (Equation
3.33). It determines how strong the diffusion acts for cases of low velocity, ensuring that at all
times, at least some exchange between the occupied regions can occur.

Figure 4.15 shows the different time series of each term. Increasing the critical velocity gives
the diffusion a jump start at the beginning of the simulation, which counteracts the clustering
and formation of trenches by quickly filling these regions to allow for more inflow from the
adjacent areas. This effect allows the birth-death to act a bit sooner, creating a slightly higher
population growth compared to the reference case. Both advection and diffusion diminish a
bit quicker over the simulation time, as most adjustments by dispersal are achieved sooner. A
lower critical velocity shows the reversed effect: a lower diffusion at the start, allowing more
clusters that take longer to fill up. The decay of the dispersal terms takes more time as the
exchange is spread out. The advection term shows higher values overall, mainly due to the
large number of shocks induced by the numerous clusters that fill up. The impact of a change
in this parameter compared to the maximum velocity is much lower, but it does significantly
affect the shape of the dynamics.

9e: Flux-Limiter

The parameter v is a model parameter within the minmod flux-limiter used in the discretization
of the model (Equation 3.42). It regulates how sharp or dissipative shocks and high gradients
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FIGURE 4.16: Domain averages over time of Experiment 9e for the absolute ad-

vection term (top left), the absolute diffusion term (bottom left), the birth-death

term (top right), and the sum of all three terms (bottom right). Includes the ref-

erence case (gray, solid), the high value case (dashed) and the low value case
(dotted).

of the population density are captured.

Using a high value is less dissipative, resembling shocks more precisely and creating less
smooth results. A low value has the opposite effect, allowing more dissipation and less sharp
representations of discontinuities. Within this experiment, a direct impact on the domain is
only occasionally observable and relatively limited. Figure 4.16 shows that the differences in
the average advection term are pretty low. The high-value case tends to have a slightly stronger
derivation from the reference than the low-value case, but both are quite similar. Both diffu-
sion and birth-death are near identical with the reference case. The spatial representation of
the shocks does not indicate a strong influence of this parameter on the distribution of the pop-
ulation density in the large domain. However, the isolated island shows different patterns, as
the local shocks are more often reflected on the border than in the large domain. Despite these
differences, the population stabilizes around the same time in all three cases. This parameter
does not have a substantial impact on the model compared to the previous.

9f: Growth Rate

The Growth Rate 73 is, together with the carrying capacity @4y, the main parameter that de-
termines the population dynamics of the model (Equation 3.48). It affects both the growth and
decay of the population, as long as it is above the reproduction onset.

The reproduction rate is a crucial model parameter with a high impact on the results, as shown
in the time series of Figure 4.17. Increasing it from 1.5 % to 5 % leads to a simulation driven
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FIGURE 4.17: Domain averages over time of Experiment 9f for the absolute ad-
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mainly by the population dynamics with much lower dispersal terms as secondary drivers
than the reference case. Significantly the diffusion quickly shrinks down, while the advection,
albeit weak, does contribute to the budget. The strong growth creates a slight overshoot of
the population that is regulated down later, indicated by the negative values of the birth-death
budget between 100-220 years of simulation. A low parameter of only 0.5 % enhances the
dispersal dynamics of the model, creating more substantial advection and diffusion terms with
a prolonged and gradual increase of the population.

Adjusting the parameter affects the balance of the different terms, altering the shape and pat-
terns of dispersal visible in the population density. Figure 4.18 shows the impact of this. In-
creasing the growth prevents the clustering in high potential areas visible in previous experi-
ments, in a comparable magnitude to the maximum velocity. Reducing the growth enhances
the clustering effect, creating even more abandoned or empty areas that take longer to fill up
or be reoccupied as the population grows much slower.

9g: Reaction Time

The Reaction Time At describes how fast the humans can adjust their dispersal velocity and
change their direction of travel, representing an inertness of the moving population (Equation
3.29). This parameter directly impacts the advection term and implicitly the strength of the

diffusion term.
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FIGURE 4.19: Domain averages over time of Experiment 9g for the absolute ad-

vection term (top left), the absolute diffusion term (bottom left), the birth-death

term (top right), and the sum of all three terms (bottom right). Includes the ref-

erence case (gray, solid), the high value case (dashed) and the low value case
(dotted).
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FIGURE 4.20: Snapshot of the human density at different times of the high value
case (top) and the low value case (bottem) of Experiment 9h. Compare with 8e as
the reference case in Figure 4.31.

This parameter has a similar impact to the model as the maximum velocity and the reproduc-
tion rate, but the effect is inverse again (Figure 4.19). A higher value represents additional time
is needed to adjust the velocity, both in initial acceleration and later change of direction and
magnitude. It does affect the diffusion as well, but not in the initial phase of the motion, as the
high velocities trigger a strong diffusion to diminish the gradients. However, the diffusion is
quickly overturned by the population dynamics, which take up the role as the main driver of
the model. It reduces the amount of clustering again and gives a smoother change of density
over time. Using a lower parameter, resembling a faster reaction to new circumstances, allows
for a rapid increase of dispersal velocity, making both advection and diffusion stronger. The
clusters are more prominent in this case again but diminish at a similar time than the refer-
ence case. The difference to the other parameters is that the magnitude of the initial dispersal
changes drastically, but the breakdown of all three curves is quite similar to each other and
only slightly skewed in time.

9h: Reproduction Onset

The Reproduction Onset x regulates at which population density the birth-death term usually
activates. Below the threshold, a continuous decay of the population is assigned in the model
(Section 3.4.3). It represents the lower boundary of a stable population that can maintain its

size.
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FIGURE 4.21: Accumulation of Birth-Death term for the reference case (left) and
the low reproduction onset case 9h (right) over ten years of simulation (time step
900 of the simulation, e.g. accumulation of the years 890-900), using density units.

Figure 4.20 gives an overview of the density evolution for high and low values of this param-
eter. The impact on the dispersal patterns is quite limited, as the clustering occurs normally
in both cases and diminishes simultaneously. Only the initial high-density distribution, which
lies below the high parameter threshold, seems to be affected. It is, however, not the case,
as the slower decay of this population can be derived from the birth-death term. The initial
population is much higher than the potential, tipping the birth-death term into negative val-
ues to lower the population closer to the potential. This part of the equation is not active in
the high-value case, as the high population lies in an area below the threshold. It does de-
cay slowly over time, allowing the population to move rather than die out straight away. In
addition, the western part of the domain is briefly abandoned and later slowly reoccupied,
as the eastern population continuously grows and stimulates the population to expand back
westwards.

The lower value does not defer significantly density-wise from the reference, but the western
area has a larger area with an increasing population and the eastern area a stronger death rate.
Both areas extend further west than in the reference case (Figure 4.21).

9i: Spatial Resolution

The Spatial Resolution of the model is often subject to the resolution of the HEP. Higher res-
olutions might affect the model’s behavior, creating spatial enhanced representations of the
dispersal by incorporating more details or changing the results significantly due to the new

information.
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FIGURE 4.22: Snapshot of the human density at different times of Experiment 9i
in a similar style to the reference case (8e, Figure 4.31).

For this experiment, the same HEP distribution and initial population are used as before, but
with a resolution of 25 km, effectively quadrupling the model’s size in space (now 160x120
grid cells). The numerical time step is further refined to 0.01 yr to ensure the stability of the
model. Figure 4.22 gives an overview of the density distribution similar to the reference case.
The overall behavior of the model shows the same effects, but the higher resolution affects
their visualization. The bow shock by the dense population dispersing is sharper represented
compared to the lower resolution case. More and smaller trenches are forming in the east,
which is no surprise due to the clustering being directly tied to the grid cells numerics. The
reproduction onset cutoff is much clearer in the west, and it takes more time for the population
to push into this region. The death term is absent in the east at the end of the simulation,
indicating that the expansion westwards is not finished yet. A steady-state solution is not
achieved in the thousand years of the simulation time. It seems that the higher resolution is
more affected by the reproduction onset and does not extend as far to the west as the lower
resolution. It might be due to a slightly slower dispersal or a different adjustment to the HEP,
which limits the extension westwards.

9j: Time Resolution

This experiment increases the numerical time step to 0.01 yr but keeps the exact spatial resolu-
tion to see if that affects the model as drastically as the resolution does. It does not seem to be
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FIGURE 4.23: Snapshot of the human density at different times of Experiment 9k
in a similar style to the reference case (8e, Figure 4.31).

the case, as the model shows the same behavior and takes the same time to close on a steady-
state solution. The only differences that can be observed are minimal ( 0.1 Humans/ 100km?)
and are likely due to the accumulation of floating-point errors and the slightly different propa-

gation of shock waves at higher temporal resolutions.

9k: Open borders

The model includes the possibility of outflow at the domain’s border, acting as an artificial sink.
Open borders are included mainly for real-world applications that focus on a particular region
or continent. In this experiment, all four sides of the domain are open, effectively removing the

population at every time step from the outer grid cells.

Figure 4.23 gives an overview of the density evolution over time. Noticeable are the increased
number of trenches and the clustering close to the borders, which take more time to fill up.
The initial population shrinks at the start of the simulation, which is not the case in the refer-
ence simulation, as many humans move out of the domain. The two outer grid cell rows and
columns are primarily affected by that, mainly in the eastern half of the domain, but are reoc-
cupied two hundred years into the simulation. The population starts to stabilize after that, but
a large portion of the west is abandoned and not reoccupied until then. The population con-
tinues to move out mainly by diffusion, as the population is taken out of the system before the
next time step can calculate a velocity facing into the border region. However, the advection
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does fuel the layer that provides the border with the migrating population. The impact of the
border reduces gradually further away, so it is recommended for a realistic application to have
several rows of grid cells between the area of investigation and the border of the domain.

9]: Gaussian Start

The last experiment switches out the block of high population with a Gaussian-shaped distri-
bution to see if such a starting condition can reduce the bow shocks of the initial movement.
It is indeed the case. The initial shock is reduced in the first tens of years of the simulation.
However, this does not affect the results in the long run due to stronger and more numerous
shocks induced by the clustering in the east of the domain. The Gaussian distribution is only
slightly faster dissolved, mainly having a local impact on the distribution.

4.3 Discussion

This chapter aimed at the evaluation of the dispersal model, focusing on its numerical consis-
tency and the assurance that the model behaves as designed and expected. For that, a series
of nine idealized experiments were conducted that aim at the different terms of Equation 3.21
and the parameters introduced during the numerical conversion (see Section 3.4.3).

The advection term is an essential addition to the established diffusion-reaction equations used
for dispersal models. It should not be active if there is no gradient in the available potential be-
tween two grid points, which can be observed in Experiments 1a and 2a. If there is a gradient,
the advection term is activated through the induced velocity, and the population is encouraged
to balance out the difference through dispersal. As used in Experiment 3a and 4a, a signifi-
cant gradient can create a bow shock that propagates through the domain, provided there is a
population that can carry on the shock. If this is the case, in the pure advection the clustering
of the population can be seen in lines or a checkerboard pattern, depending on the origin and
distance of the wave. This behavior results from using the Weibull curve for the AvHEP, which
makes it more favorable for lower population numbers to merge in one place. It requires an
initial motion such as the bow shock to be triggered, as there is no dispersal in a homogeneous
distribution of both potential and population density.

Without the surrounding background of low population density and only the advection term
active, an oscillating pattern arises in the density, as seen in Experiment 5a and 6a. As the
eastward-moving population stacks up at the highest HEP, this region becomes unfavorable
through the available HEP, resulting in a backflow. The same happens at the western border
once the population moved far enough back, resulting in continuous oscillation. The fact that
the oscillations do not decay over time shows the absence of numerical diffusion within the dis-
cretization of the advection term, at least for equidistant grids. Obstacles can affect the patterns
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of advection, as the 8th experiment shows. The clustering behind the obstacle increases as the
population moves east without a replacement from the west. The HEP forces the population to
stick together instead of moving far, resulting in the increased clustering.

The parameters that influence the advection are the maximum velocity, the reaction time, and
the flux limiter. While the latter’s impact is relatively small, the former two greatly influence
the quantity of the advection term. The maximum velocity directly affects the diffusion term as
well when the critical velocity is passed, while the reaction time affects the diffusion indirectly
due to the changing velocity field.

The diffusion term compliments the advection term by filling previous empty grid cells with
a low number of humans over time, increasing the available potential and allowing more hu-
mans to move with the advection term. On its own, the term results in a prolonged process to
disperse into other regions. The different Experiments 1-8b show that the diffusion works as
designed: The term is always active even in the absence of HEP gradients due to the critical

velocity and acts stronger perpendicular to the velocity if the critical velocity is exceeded.

For settling in empty terrain, the diffusion is the main force to move initially, so an expan-
sion looks entirely driven by diffusion. It is not the case in this model, as the diffusion is
enhanced both by higher velocities and the advection term itself, which transports the popu-
lation to the new frontline. The advection increases the diffusion part of the equation while
bringing the population over the reproduction onset, activating the birth term to accelerate
population growth at the front further. Combined with the AvHED, advection and diffusion
allow the different push and pull factors to enable or halt the expansion. The diffusion is af-
fected secondarily by the advection-focused parameters, as mentioned above. However, the
advection-diffusion fraction and critical velocity affect the diffusion directly, with the former
having the more decisive impact on the model. The advection adjusts to different strengths of
the diffusion accordingly, usually by having increased values for more extended time frames if
the diffusion is weaker and prolonged over time.

The population dynamics are essential for dispersal. On their own, the dynamics regulate the
population towards the carrying capacity provided by the potential (see Experiments 1-8c).
Without them, the population might only expand briefly before reaching the optimal distribu-
tion and stay at their location if the HEP does not change over time. It depends on the size
of the population, with larger population numbers forced by more complex HEPs taking more
time to adjust than smaller populations with simpler HEPs. Experiments 1-8d targeted these
cases. At stagnant conditions, the only force to trigger further expansion is a form of population
pressure by overcrowding the settled areas. The main parameters for the birth-death term are
the growth rate and the reproduction onset. The growth rate drastically changes the dynam-
ics for all terms, accelerating or slowing the adjustment to the HEP primarily and influencing
the speed of dispersal secondarily. A higher reproduction rate typically increases the speed at

which the human population can spread, while a lower rate slows it down.
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The different terms, in combination, unify the different processes, showing patterns of their
behavior in unison or create entirely new patterns through their interactions. The clustering
forced by the advection, the spread into abandoned areas by the diffusion, and the population
adjusting to the HEP through the birth-death term are noticeable all at once. In addition, the
exchange between these terms creates new patterns: The clusters forced by the advection fill up
through the diffusion over time, and the reproduction onset can be overcome by the diffusion
and advection, which provide the unfavorable regions with a new population from higher HEP

regions.

The scale of the model has a direct impact on the results presented. Increasing the spatial res-
olution allows for nuanced representations of the human dispersal, including more details of
the HEP field, provided that the HEP can be created with a higher resolution without interpo-
lation. However, the results can be quite different from the lower resolution case, either due
to the better-resolved processes or due to different interactions between the model parts that
are affected by the resolution. The temporal resolution does not seem to affect the model in a
significant way, as long as it fulfills the stability criteria. Allowing the outflow of the model has
a drastic impact on the regions close to the borders, as these regions have an increased birth
term to compensate for the continuous loss of population at the border. The further a grid cell
is from the border of the model, the less impact can be observed. The shape of the starting dis-
tribution can have local effects during the first time steps of the model but does not influence
the model results in the long run. A Gaussian shape does reduce the initial bow shock, making
it preferable for practical applications compared to sharp gradients of the population. The nu-
merical error shows a reasonable size for the idealized simulations. Even in “worst cases”, in
which errors stack instead of canceling each other, they do not seem to reach a size that could
impact the results in a significant way. This is true for equidistant grids that are used in the ide-
alized simulation. The application on the distorted latitude-longitude grid might result in more
significant errors. This behavior will be investigated further in the following chapters.

The presented Human Dispersal Model works as intended and designed. It combines the di-
rected dispersal to better conditions with the indirect slow spread around occupied regions and
simplified population dynamics. The numerical formulation of the analytical problem is pre-
cise and stable, as long as the required conditions are met. The introduced parameters differ in
their impact on the model, both in strength and distribution among the different terms.

4.4 Overview Figures

This section contains the graphs depicting the evolution of human density over time in the
idealized experiments. Each figure features the five iterations of each experiment, showing the
time steps for 100, 400, 700, and 1000 years after starting the simulation. An overview of the
starting distributions and the underlying HEP can be found in Section 4.1, Figure 4.1.
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FIGURE 4.24: Human Density for each iteration (a-e) and different time steps of
Experiment 1. The axes depict the grid size.
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FIGURE 4.25: Human Density for each iteration (a-e) and different time steps of
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FIGURE 4.26: Human Density for each iteration (a-e) and different time steps of
Experiment 3. The axes depict the grid size.
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Chapter 5

Realistic Case Study

The realistic case studies are the first step towards the simulation of the dispersal to Europe.
These studies aim to inspect the model further and its capabilities in more complex setups,
including a non-equidistant grid and changing HEP over time. In this chapter, two types of
simulations are presented: A representation of a Dansgaard—Oeschger event for the Aurigna-
cian and Gravettian technocomplexes and a 199 year simulation of the LGM with monthly
changing HEP.

5.1 Experiment Setup

In the following sections, the different setups for each experiment are presented. It includes the
showcase of the used HEPs, initial distributions, and the selected parameter values. Again, the
creation of the HEPs is not shown in detail, but references are given for further reading.

5.1.1 Dansgaard-Oeschger event

Dansgaard-Oeschger events (D-O events) are more or less periodic climate fluctuations that are
most prominently known from the ice core records gathered in Greenland, which cover the last
glacial cycle (Rasmussen et al., 2014). These fluctuations affect mainly the northern hemisphere
and consist of rapid warming within decades, followed by slow and gradual cooling in the next
hundreds to thousands of years. The interstadials (warm periods) lead to higher temperatures
and increased precipitation, while the stadials (cold periods) create a cold and dry climate. D-O
events are one of the most studied climate change events, but a complete explanation of their
effects and onset has not been achieved yet (Li and Born, 2019). Their impact on the global
climate through teleconnection processes is debated as well (Markle et al., 2017).

D-O events, together with occasional Heinrich events, which depict large groups of icebergs
breaking off the glaciers in the northern parts of the Atlantic and floating southward, affected
the climate in Europe. The changes in temperature and precipitation differ locally, e.g., the
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FIGURE 5.1: Overview of the HEPs for the stadial (a and c¢) and interstadial (b
and d) conditions, with the late Aurignacien at the top (a and b) and the late
Gravettian at the bottom (c and d).

western Mediterranean has increased rainfall and denser vegetation during the stadials of D-O
events (Budsky et al., 2019). The rapid climate changes are likely major drivers for hunter-
gatherers in general and the Aurignacian in particular, one of the technocomplexes of interest
in this experiment (Banks et al., 2013).

For this case study, a combination of two separate HEPs are used to represent the extremes of
a D-O event: cold, stadial, and warm, interstadial times. These HEPs were created by com-
bining precipitation and temperature distributions with the archaeological record. The climate
data consists of two simulations that mirror the extreme conditions during a prolonged stadial
or interstadial cycle, which are used as prototypical representations of stadial and intersta-
dial times in the following. These datasets were created with the Community Climate Sys-
tem Model version 4 (CCSM4) by the National Center for Atmospheric Research (NCAR). The
glacial cover over northern Europe and the Alps are included through the AcHEP, using modi-
tied PMIP3 data. A complete overview of the details can be found in Shao et al. (2021), Section
2.2. The resulting distributions of temperature and precipitation are used, in combination with
the distribution of archaeological sites of the evolved and late Aurignacian (A2) (Schmidt and
Zimmermann, 2019) and the late Gravettian (G2) (Maier and Zimmermann, 2017; Schmidt and
Zimmermann, 2018), to calculate the prototypical HEPs for stadial and interstadial times. The
final four predictors to estimate the HEP are the Annual Mean Temperature (Biol), the Temper-
ature Seasonality (Bio4), the Precipitation of the wettest Month (Bio13), and the Precipitation
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Seasonality (Biol5). For more details regarding the HEP predictor selection and calculation, see
Shao et al. (2021), Section 2.3.

Figure 5.1 shows the resulting HEPs together with the distribution of archaeological sites. The
core sites, marked as red triangles, feature both early and late Aurignacian occupation, while
the white dots are sites occupied in the later phases of the Aurignacian. For the Gravettian
HEPs, the same division is used. In general, the core sites can be seen as continuously occu-
pied regions that serve as refugia in stadial times, while the remaining sites are occasionally
used and are part of the expansion during interstadial times. The HEP is resolved on a 0.5°

grid.

Both stadial and interstadial HEPs are chained together to simulate a D-O event. It follows an
idealized curve of a long D-O event within the Greenland ice core §'® Oxygen concentration
curve. The curve starts with stadial conditions, followed by rapid warming to interstadial
conditions within 100 years. The rest of the simulation time covers a slow return to stadial
conditions by linear interpolation between the interstadial and stadial conditions. See 5.2 for
a visualization of this. This process is done separately for the Aurignacian and Gravettian
technocomplexes. The resulting chains of HEP consist of twenty-one time slices, spanning 2000
years whereby the HEP changes every 100 years. During the simulations, the interpolation
between two HEP slides is achieved by the HDM for each numerical time step as discussed
in Section 3.4.4. The parameters used for the simulations are listed in Table 5.1, the state of
the simulation is saved every ten years. The carrying capacity reaches the stated value at a
HEP of one, following Equation 3.13. For this experiment, the borders are open to allow a flow
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out of the model. This setting mainly affects Turkey at the southeastern part of the domain,
with the borders set at 36° N latitude and 38.5° E longitude. The initial population distribution
mirrors the HEP at the first time step, which is the cold case but is set to be 70 % of the carrying
capacity at each grid point. This setup is close to the 80 % at which the population growth
switches to decay, as described in Figure 3.9. By choosing this fraction, the impact of the initial
adjustments to the HEP in the first years of simulations is reduced, which further decreases
artifacts that occurred in the idealized simulations (Chapter 4).

TABLE 5.1: List of parameters and their values used in the D-O experiment sim-

ulation.
Parameter Symbol  Value Parameter Symbol Value
Gridpoint Distance ~ Ax&Ay  0.5° ~ 50 km | Time Step At 0.016 yr
Simulation Time T 2000 yr Reaction Time AT lyr
Maximum Velocity Umax 5 km yr‘1 Critical Velocity Vert 2.5 km yr‘1
Weibull Shape « 2.5 Weibull Scale B 0.4
Advection- o
Diffusion Fraction € 0.4 Flux-Limiter 1 1.5
Growth Parameter B 0.01 yr! gizl;:ducuon K 0.5 H/100km?
Friction parameter U 0.1yr! Carrying Capac- @y 5 H/100km?
ity
Maximal potential (@@) 0.25 H/km
. max
gradient

5.1.2 Last Glacial Maximum

The Last Glacial Maximum (LGM) is a period of time during the last glacial cycle that featured
the global maximum of ice land volume. It is estimated to be present between 22 to 19 ka B.P.
During this time, the climate in Europe was colder and drier compared to the recent climate
(Bartlein et al., 2011), having a drastic impact on the human distribution of Europe (Tallavaara
et al., 2015; Maier et al., 2016).

TABLE 5.2: Predefined parameters for the Gaussian distribution used for the cre-

ation of the HEP.
Variable mean p standard deviation ¢
Monthly Average temperature | 283.15 K 6.67 K
Yearly Precipitation sum 800 mm 250 mm

For this case study, a 199 year simulation of the European climate during LGM conditions is
used to create monthly HEP distributions. The data was provided by the Coupled Model Inter-
comparison Project 5 (CMIP5) Community Storage Server (Ekholm, 2013). This set of climate
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simulations for the LGM were achieved using the CNRM-CM5 Model, following the CMIP5
framework and model setup (Voldoire et al., 2013).
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FIGURE 5.3: Conversion between Monthly Average Temperature and Yearly Pre-
cipitation Sum to HEP values, using the predefined parameters listed in Table
5.2.

In a first attempt, the average monthly distributions of precipitation and temperature were
used to determine a monthly HEP. It includes a set of archaeological sites that can be assigned
to the LGM time frame (Maier and Zimmermann, 2015) and that are reasonably close together
to form Core Areas (Zimmermann et al., 2004). However, the approach does not provide any
reasonable results here. Good regions within the monthly HEPs were limited to a narrow area
and the monthly differences and fluctuations were too pronounced. Instead, a new approach
was developed for this experiment, which is similar to a previous study of the CRC806: The
HEP is estimated by using a predefined probability distribution for averaged temperature and
precipitation (Maier et al., 2016). Instead of directly comparing the sites with the climate data,
I extracted the average and the standard deviation for both variables and adjusted them to
be a bit broader, ending up with the values shown in Table 5.2. Note that the temperature is
included on a monthly basis, while the precipitation is a sum of the last twelve months. This ap-
proach reduced the fluctuations far enough to apply the HEP. See Figure 5.3 for a visualization
of the conversion between climate variables and the HEP. The accessible HEP was also applied
to the potentials using a high-resolution representation of today’s topography corrected with
the sea level for this time frame. The glacial cover is taken from the Paleoclimate Modeling In-
tercomparison Project 3 (PMIP3) model standard for simulations of the LGM (Braconnot et al.,
2012).

The monthly climate values are converted into HEPs using the conversion, creating a series
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TABLE 5.3: List of parameters and their values used in the LGM experiment sim-

ulation.
Parameter Symbol  Value Parameter Symbol Value
Gridpoint Distance ~ Ax&Ay  0.5° =50 km | Time Step At 0.016 yr
Simulation Time T 2388 yr Reaction Time At lyr
Maximum Velocity Vmax 0.416 kmyr—! | Critical Velocity Vert 0.208 km yr—!
Weibull Shape « 2.5 Weibull Scale B 0.4
Advection- .
Diffusion Fraction € 0.4 Flux-Limiter n 1.5
Growth Parameter 1B 0.01 yr! Ic{)i};zct)ductlon K 0.5 H/100km?
Friction parameter H 0.1yr! Carrying Capac- @y 5 H/100km?
ity
Maximal potential (@@) 0.25 H/km
. max
gradient

of 199 years of monthly HEPs that are used to initiate the HDM. The model, however, is not
designed to use values that change monthly. The minimum time for one HEP slice is one year.
This problem is countered by substituting the months in the input to be years within the HDM,
requiring to change some parameters accordingly. See Table 5.3 for the corrected configuration.
The model effectively computes 2388 “years”, with each “year” being one month in reality.
The state of the simulation is saved every actual year, resulting in 200 time steps, including the

initial distribution.

Figure 5.4 shows the average and standard deviation over all monthly HEPs. The average HEP
shown is used as the starting distribution for the simulation, following Equation 3.13. Compar-
ing this with the HEP derived in the original way (Klein et al. (2020): Figure 10), several differ-
ences become visible. First, the overall HEP is lower, with the highest average values reaching
0.7 in Brittany, compared to 0.9 in central and western France in Klein et al. (2020). Second,
the distribution appears similar but shows some differences that stand out. For example, there
is no clear distinction through a trench in HEP between western and eastern populations, as
there is no differentiation between the western Solutrean and the eastern Epigravettian techno-
complex with this approach. The Iberian Peninsula and the East European areas are much less
favorable at the northern shoreline. Third, the standard deviation is area-wide high with val-
ues between 0.2 and 0.3, half as large as the actual HEP in many regions. This variability shows
the substantial differences in the monthly HEPs, which shift drastically to the north during
summer and southward in the winter months. The HEPs used for this simulation are highly
variable, and they are likely to show the limitations of the HDM model.
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FIGURE 5.4: Average and standard deviation of the monthly HEPs for the LGM

case. LGM sites are marked as white dots.



Chapter 5. Realistic Case Study 84

5.2 Results

In this section, the results are shown for both experiments. The focus lies on the total population
evolution within the domain, the density distribution, the dispersal flux of humans, and the
population dynamics. A selection of snapshots for different time slices is presented that include

the main features of each simulation.

5.2.1 Dansgaard-Oeschger Event

Figure 5.5 shows the evolution of the total population within the domain for both the Aurig-
nacian at the top and the Gravettian at the bottom as a continuous line. In addition, the total
carrying capacity of the domain is shown as a dashed line. Both populations have a simi-
lar evolution: a short decrease of the population as the initial distribution adapts to the cold
conditions; increasing population numbers after the sudden switch to warm conditions that
feature a higher carrying capacity; the encroachment to a peak of the population roughly 500
years after the onset of the warm conditions; and gradual decay of population as the climate
returns gradually back to cold conditions. Nuanced differences between both technocomplexes
can be noticed: the population growth for the Gravettian lags slightly behind the Aurignacian,
placing the population maximum approximately 100 years later. The slightly higher carrying
capacity of the Gravettian does create a slightly higher total population. The total carrying
capacity follows the step-wise switch of HEP.

For a further investigation of the model, six time slices were chosen for both experiments.
Starting with 30 (al, g1) and 80 years (a2, g2) into the simulation, the focus lies on the initial
response of the population to the cold conditions. The population growth and expansion is
pictured at 200 years (a3, g3), with the peak of the population size and extend at 600 years (a4,
g4). The decay and a late state of the decay are visible at 1000 years (a5, g5) and 1750 years (a6,

g6) of simulation time.

Starting with the Aurignacian, the density distribution over time for the different times of in-
terest are shown in Figures 5.6 and 5.7. The arrows indicate the direction and relative strength
of dispersal (Advection + Diffusion Flux) to the maximum of the simulation. In addition, the
core sites of the technocomplex are shown. The population dynamics (Birth-Death) are shown
in Figure 5.8 and 5.9, again with the arrows indicating the relative strength of dispersal. In
the following, the focus lies on the Aurignacian experiment, as the Gravettian has a similar
evolution over time with local differences forced by the different HEP. The same Figures as

mentioned above for the Gravettian can be found in the Appendix (Section 8).

The initial response to the cold conditions differs for the western and eastern parts of Europe.
While the population retreats southward in Western Europe, a strong northward movement in
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FIGURE 5.5: Total population (solid) and carrying capacity (dashed) of the do-

main of the Aurignacian D-O simulation (top) and the Gravettian D-O simulation

(bottom). Times of interest are marked for both experiments at 30, 80, 200, 600,
1000 and 1750 years of simulation time.

the south and east becomes apparent (al, a2). It results from a combination of different pro-
cesses: the available potential is relatively low in the southern regions compared to the north,
creating a solid advection term to the north. This dispersal is provided with a new population
from southern Italy and Greece, as the migrating population is replaced with new offspring,
indicated by the high growth rate. The same behavior can be observed in Romania as well. In
the west of Europe, a population contraction is visible, which ends in a slight overpopulation
in these regions that results in a decay (a2) after the initial growth in the first years of simu-
lation (al). The northern parts of Spain are abandoned, despite several core sites at the coast
that indicate a long-term occupation of AMH. The population north of the Alps retreats and
decreases, creating gaps similar to the clustering observed in the idealized simulations (Chap-
ter 4). The northern frontline retracts as the population leaves, resulting in a high death term
as the population becomes unstable, forcing the remaining population to leave as well or die
out.

Once the warm conditions are in place (a3), the dispersal shifts in direction and strength dras-
tically. In western Europe, a repopulation of the British Isles and central Germany occurs, the
latter being a bit slower as the first arriving humans tend to move back as indicated by the
arrows. Some gaps that formed in the first 100 years are closing again, e.g., north of the Alps,
while the empty region in Spain takes more time to fill up again. The population growth is very
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FIGURE 5.6: Density distribution (colored) and dispersal direction and strength
(arrows) for the Aurignacian D-O experiment. The time slices follow the pattern
as described in the text and Figure 5.5.
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FIGURE 5.7: Density distribution (colored) and dispersal direction and strength
(arrows) for the Aurignacian D-O experiment. The time slices follow the pattern
as described in the text and Figure 5.5.
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FIGURE 5.8: Birth-Death Term result (colored) and dispersal direction and
strength (arrows) for the Aurignacian D-O experiment. The time slices follow
the pattern as described in the text and Figure 5.5.
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FIGURE 5.9: Birth-Death Term result (colored) and dispersal direction and
strength (arrows) for the Aurignacian D-O experiment. The time slices follow
the pattern as described in the text and Figure 5.5.
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high in western and central Europe, enhancing northward expansion in the region. An expan-
sion in the east of Europe does not take place during this time frame. Instead, slow growth of
population in all regions is visible. The lack of dispersal shows that the available HEP is mostly
uniform, which slowed down the dispersal that prevailed in the first 100 years of the simula-
tion. The population decay at the front in the north is replaced by a more prominent front
of meager population growth, showing that the first individuals moved into these regions. In
Turkey, once the population adjusted to the potential, the influence of the open border becomes
obvious. A continuous slow drift of the population close to the border equalizes the number of
humans that leave the domain. About ten humans per year are lost this way.

As the population reaches its peak (a4), the expansion of population is completed as indicated
by the lack of significant dispersal. There is some movement left in the central and eastern
parts of Europe, as regions of low HEP with a small population are often less favorable than
regions with high HEP and dense population. This occurrence is often the case in the range of
very mountainous regions, e.g., the Alps, the Carpathian Mountains, and the Central Massif in
France. The population growth declines and starts to equalize with the decay at the fronts of
the distribution. Northern Spain is populated again as well.

After the peak, the gradual decay of the population sets in (a5, a6). A general, albeit slow,
dispersal to the south can be observed, mainly in the eastern parts of Europe. This dispersal
connects with the continuous movement out of the domain, slightly increasing the loss at the
border over time. In western Europe, the decline of the population is mainly forced by popu-
lation dynamics, as most of the area features a negative balance of the Birth-Death term. In the
later stages of the decay, most population loss happens at the front of the distribution, fueled
by the continuous diffusion term and the slightly positive population growth in established

regions.

Closing this experiment, Figure 5.10 shows the numerical consistency in the same manner as
in the idealized experiment (Equation 4.1, Figure 4.10). However, this time, a large discrepancy
between the estimated population change and the actual population change is visible. The ini-
tial peak showing a surplus of humans is presumably the result of the initial population that
is taken out of the model at the border in the first time step. After the initial time step, the
difference ranges between -0.4 and 0.1 humans per 10 years, having only a minor impact on
the cumulative difference over the complete simulation. The error lies in the range of 0.08 % of
the total population after 2000 years of simulation. Comparing this with the idealized popula-
tion difference, the impact of the distorted grid becomes apparent. Using a latitude-longitude
grid that does not account for the distortion of the globe drastically reduces the precision of
the calculations. The produced errors are within an acceptable range, but there is room for
improvement, either by altering the calculations to account for the distortion or by avoiding

non-equidistant grids at all.

The Gravettian Experiment (Appendix 8) has generally related results: Increased movement in
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FIGURE 5.10: Difference of the sums of the population change and the population
dynamics, see Equation 4.1. The top shows the difference for every time step, the
bottom the cumulative difference over time.

Eastern Europe during the initial cold phase and southward retreat in the west (g1); reduction
of the population and clustering close to the frontier (g2); expansion into formerly abandoned
areas and high birthrate (g3); stabilization and onset of decay of the population (g4, g5, g6). The
significant differences are the strong clustering in Western Europe resulting from a drastically
decreased population and the cut-off of the main routes of east-west dispersal around the Alps.
These connections are reestablished in the interstadial phase but are less occupied the closer
the model gets to the stadial phase again. The population in Eastern Europe is more stable and
does not appear to be as susceptible to the stadial conditions as the western population. The
numerical difference has a higher peak during the onset of the simulation than the Aurignacian
experiment, but the overall precision lies in the same range as the Aurignacian experiment,
maximizing at 0.12 % of the total population within 2000 years of simulation.

5.2.2 Last Glacial Maximum

Following the previous experiment, the evolution of the total population within the domain
is plotted in Figure 5.11. This time, the individual carrying capacities for each month are in
the form of scattered points. The population drastically decreases within the first 200 years,
effectively halving in this short period. The decrease continues until 125 years of the simulation,
at which the population stabilizes at around 7500 humans. The total population lies drastically
below the majority of monthly carrying capacities. Only a few months that mark the lower
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end of the capacity spectrum come close to the results. The average carrying capacity for the
domain lies at 21500 thousand humans, which is nearly three times the stable population size
that forms at the end of the simulation.
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FIGURE 5.11: Total population (solid) and carrying capacity (dots) of the domain
of the LGM simulation. Times of interest are marked 10, 60 and 175 years of
simulation time.

Three time slices are further investigated: After 10, 60, and 175 years of simulation (marked
as 11, 12, and 13). The density distribution is given in Figure 5.13 and the Birth-Death ratio is
visualized in Figure 5.14. Both feature the direction and relative strength of the dispersal flux
as arrows. Note here that the density range has changed to the previous plots, as the overall
population is lower in this experiment.

After ten years of simulation (11), it can already be observed that the population retreats and
diminishes. The dispersal is generally directed towards higher population densities in western
France, southern Iberia, and central Italy. However, the actual flux rate is shallow and only
one-tenth as potent as in the D-O simulations. The presented arrows had to been magnified
by one order to be readable. Most of the dynamics within this simulation is achieved through
the Birth-Death term. Nearly the entirety of the domain has an unfavorable ratio of the sources
and sinks term, except parts of western France at the cluster of LGM sites, forming a core area,
and parts of the Iberian Peninsula. This decrease leads to drastically low populations in central

and eastern Europe.

Fifty years later (12), most of the spatial distribution of humans is gone. Eastern Europe is com-
pletely abandoned. Only a tiny population is left in southwestern Germany. Northern Iberia is
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mostly evacuated. The populations in Greek and Turkey are getting close to fall below the Re-
production Onset parameter, which would trigger their extinction in the following years. The
loss of population numbers does slow down significantly, as the now populated regions have
a positive Birth-Death ratio at their cores. The general dispersal is still concentrated towards

these center points, showing that the retreat is not yet finished.

Near the end of the simulation (13), the population has stabilized and retreated into refugia
in western France, southern Iberia, and central Italy. Central and Eastern Europe have been
abandoned entirely due to the highly fluctuating potential there. The populations in Greece
and Turkey are nearly extinct. Only a few humans remain, which can survive until the end
of the simulation. The dispersal is still mainly directed towards the population centers, which
leads to population clustering and slows down the expansion. The Birth-Death ratio equalizes
in most regions, with a general surplus of population in the center and a general decay at the
borders.
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FIGURE 5.12: Difference of the sums of the population change and the population
dynamics, see Equation 4.1. The top shows the difference for every time step, the
bottom the cumulative difference over time.

The reduced population size and spatial spread can be noticed in the numeric precision as
well (Figure 5.12). The initial discrepancy is drastically reduced, as only a tiny portion of the
population is located at the border during the initialization of the simulation. The overall re-
duced dispersal lowers the scale of individual deviations, resulting in only half the error (0.04
%) compared to the Aurignacian D-O event. This result is remarkable, as the LGM simulation

does have a significant amount of time steps to calculate.



Chapter 5. Realistic Case Study

94

50°E

o LGM Sites

10°E 20°E 30°E 40°E 50°E

P L o  LGM Sites

20°wW 10°wW 10°E 20°E 30°E 40°E 50°E
[ T . L o LGM Sites
55°N
50°N
45°N
40°N Pl f
. }
ot - =
%e \

0.25 0.50 0.75 1.00 125 1.50 175 2.00
Humans per 100 km~2
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plots of this kind.
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5.3 Discussion

In this chapter, more realistic simulations are shown and the response of the model to temporal
changing potentials is investigated. The experiments featured an idealized representation of a
Dansgaard-Oeschger Event for the Aurignacian and Gravettian technocomplexes, as well as a
seasonal change of HEPs during LGM conditions.

The D-O events are reasonably represented in the HDM. After the initial adjustment to the
cold conditions, dispersal and population dynamics change rapidly. The initial contraction in
western Europe is reversed into an expansion, driven by a robust positive Birth-Death ratio.
The expansion during stadial conditions in eastern Europe is halted in interstadial conditions,
reducing the dispersal dynamic and increasing the Birth-Death ratio instead. This discrepancy
can be explained by the different HEP distributions for both cases (Figure 5.1): during cold
conditions, the southern parts of Italy and Greece are more favorable, while in warm condi-
tions, the continental areas to the north are more favorable. The initial spread to the north
is achieved as most of the potential in the south is occupied, triggering an advection driven
dispersal towards northern areas with acceptable conditions and a less dense populations. A
similar trend can be observed for the Gravettian as well. The difference in HEP is much more
distinct in western Europe, which creates a stronger reaction to changing conditions in both
Dispersal and population dynamics.

The LGM simulation uses monthly changing potentials, which is extremely fast compared to
the gradual evolution of the previous experiment. This setup results in very different results:
The population retreats to regions with sufficient HEP for all seasons and is drastically reduced
in size, stabilizing at less than one-fourth of the initial population. This experiment shows
the model’s limitations: It takes time for the advection term to adjust the dispersal direction
and velocity to the new potential distribution, but the quickly changing conditions are too
fast to create practical, strong dispersal terms. The overall strength of migration is only one-
tenth when compared to the D-O experiments. In addition, the quickly changing conditions
considerably affect the Birth-Death ratio, resulting in concise time frames of growth in good
conditions and decay in unfavorable conditions, depending on the location and season. The
overall population is reduced drastically as a result, as for most regions, only a few months each
year feature a high potential. These results emphasize that the HDM is designed to simulate
long-term, large-scale dispersal and population evolution in the sense of continental scale and

over periods of hundreds to thousands of years.

The core sites serve as a guideline for the continuous occupation of AMH. There are, however,
some disagreements between them and the HDM results. This discrepancy is mainly the case
for the northern Iberian Peninsula at the coast of the Atlantic. Reasons for this can be found
in both the climate data used for the HEP and the general structure of the model. The Iberian
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Peninsula is prone to increased precipitation during the LGM at the coast, which is often over-
estimated in paleoclimate models, with an underestimation of precipitation in the Mediter-
ranean basin (Ludwig et al., 2016). This includes the used climate simulation data based on
the CNRM-CM5 Model and the use of the CMIP5 setup. The CCSM4 model used for the es-
timations of stadial and interstadial climate extremes shares these problems, as it is based on
the same setup albeit using modifications to better fit the conditions in times before the LGM
(Shao et al., 2021). The model itself has a resolution of 0.5° on the latitude-longitude grid, cre-
ating distances in the domain between 50 to 40 km. This resolution might not be enough to
capture the complex terrain and climate details at the Iberian coast, creating a lower HEP value
in conjunction with the difficulties in the climate simulation. In addition, the population in this
region might have adapted to the local “unfavorable” climate, which might not be captured
in the logistic regression as most sites are located in a different climate. This could be circum-
vented by separation of the HEP calculations, as it is shown in Klein et al. (2020). The region
might be too small in this case, however, to generate enough input data to train the logistic

regression.

The numerical precision in the presented simulations does suffer under the distorted latitude-
longitude grid, as the numerics are not specially designed to deal with it. From the previous
discrepancy that is several magnitudes below the range of values, up to 0.12 % error margin
for the Gravettian simulation is achieved. The initial distribution does play a significant role,
as most of the difference occurs at the first output of the model. It is likely to be an effect of
the outflow of the population at the borders of the domain, which instantaneously reduces the
total population during the first numerical time step. The outflow is realized by a sum over
all borders, which might not account for small populations due to the inevitable cut-off when
small floating-point numbers are added to a larger one. The cut-off is not represented in the
sum, which leads to an underestimation of the population that leaves the domain, creating the
sizeable positive overshoot in the comparison of the total change with the individual terms.
The more minor differences after the initial phase result from the distorted grid, as the numeric
construction assumes equidistant distances between grid cells. This effect has been diminished
by using the number of humans instead of the density, as the latter is not conserved if the
grid cells have different sizes. There is, however, space for improvement, for example, by
constructing an actual equidistant grid as a basis for the desired calculations or transforming

the issue into another coordinate space, altering the numeric equations.

The realistic experiments show that the HDM can be reasonably used for real-world applica-
tions and highlighted the limitations of the large-scale approach of the model. As long as the
temporal evolution of the HEP is not too fast or varies significantly, the different mechanisms
of the model can adjust in time with a new dynamic.
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Chapter 6

Dispersal to Europe

This chapter contains the most ambitious simulation done with the HDM: A full dispersal
simulation for the AMH for the dispersal from Africa to Europe, spanning twenty thousand
years from 45k BP to 25k BP. This experiment includes large parts of the temporal allocation
of Aurignacian and Gravettian technocomplexes. The goal is to extract possible timings and
dispersal routes within the initial spread. The second part of the simulation might give clues

on dispersal networks within the population.

6.1 Experiment Setup
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FIGURE 6.1: Greenland Ice Core 5'80 concentration (shortened, data from: Wolff
et al. (2010)) showing glacial and interglacial time frames. Interstadials are
shaded in gray, while stadials are left white. Both are numbered pairwise.

The Aurignacian and Gravettian technocomplexes are split into early and late phases: the early
Aurignacian from 45k BP to 38k BP (Aur-P1); the late Aurignacian from 38k BP to 33k BP (Aur-
P2); the early Gravettian from 33k BP to 29k BP (Gra-P1); and the late Gravettian from 29k
BP to 25k BP (Gra-P2). For each phase, two HEPs are calculated: one for glacial and one for
interglacial conditions. For the late phases, see Figure 5.1 in the previous chapter. For the
early phases, see Figure 6.2. The climate data used for the creation was designed to capture
the extreme climate conditions for alternating stadial and interstadial times that are present in
the chosen time frame (Shao et al., 2021). If the onsets of the glacial and interglacial periods

are known, the corresponding HEPs can be combined to illustrate the human adaptions to
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the different climate phases. This combination allows the HDM to run, simulating a human
dispersal driven by climate change. However, using fixed points to switch between cold and
warm phases is a rough approximation.

Ice core samples are used to increase the resolution and capture the distinctions between glacial,
interglacial, and intermediate phases. For that, the GICC05 model for the NGRIP Ice cores is
used (Wolff et al., 2010). It consists of 580 values in 20-year time steps, which are a ratio of
stable oxygen-18 and oxygen-16 isotopes. These can be used as a proxy of the current temper-
ature. For the simulation, the 100 year average of the 5'80 values is taken. Then the minimal
and maximal values of 5'80 are calculated for the desired time frame from 45 to 25 kyr BP).
These values are used to normalize the 5180 curve between zero and one, with zero being the
coldest glacial phase and one being the warmest glacial phase in the twenty thousand years of
interest. With this normalization, we can now interpolate between the glacial and interglacial

HEPs using the following formula for every 100 year time step t:

HEPnew == (1 - 5180norm [t]) : HEPcold + (Slsonorm[t] : HEPwarm (6-1)

When the time t moves forward, we will have to eventually switch the current HEP (prev) to
one of the following phases or technocomplexes (next). An additional interpolation for six time
steps (600 years) is carried out for cold and warm HEPs during the switch to make the transition
smoother. The resulting intermediate cold and warm HEPs are then used for Equation 6.1 to
calculate the values between two phases.

HEPcold/warm = g ’ HEPnextcold/warm + 1_Tn ’ HEPprevcold/warm (6-2)
The 5180 curve could be used as a proxy for temperature itself and to adjust the temperature
that is used for the HEP calculations directly. However, this would require recalculating the
HEP at every 100 year time step for the investigated time frame. The HEP does rely on predic-
tors of annual and seasonal temperature and precipitation values, with the annual temperature
as one of the fundamental predictors. Changing the temperature according to the 6!80curve
and recalculating the HEP is likely to produce similar results to the direct interpolation of HEP
based on 6'80. Thus, the ladder is chosen to simplify the calculations.

In this experiment, the immigration of AMH to the European continent is simulated. It is very
likely that this originated in the Levant, which is why the simulation starts at that point. The
distribution is Gaussian shaped and includes a starting population of approximately 5000 thou-
sand humans, with a density of 20 Humans/100km? at the center. The archaeological findings
from the Skhul and Qafzeh caves suggest that early AMHs already appeared in this region
around 100 kyr BP (Cortés-Sanchez et al., 2019)). However, the settlement Europe by AMH
is estimated much later and linked to the dispersal from this region around 45 kyr BP (Bosch
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FIGURE 6.2: Overview of the HEPs for the stadial (a and c¢) and interstadial (b
and d) conditions, with the early Aurignacien at the top (a and b) and the early
Gravettian at the bottom (c and d).

et al., 2015). Therefore, the simulation excludes the first part of the way between Africa and
western Eurasia and all possible human African-Eurasian interactions beforehand. The inclu-
sion of north and central Africa in the model would require an additional dedicated study,
which would include the accumulation or creation of climate simulation data and archaeolog-
ical sites for the time before 45 kyr BP. In addition, there is no clear indication for the precise
location of the AMH origin in Africa (Bergstrom et al., 2021), which includes findings of early
AMH ranging from 300 kyr BP to 160 kyr BP scattered over the entirety of the African continent.
For this experiment, it is sufficient to focus on the proposed time frame.

The study domain covers the area of (15° W -49° E, 20° - 60° N) with a resolution of 0.5 degrees.
The simulation starts with a small Gaussian population distributed in the area between the
Levant and the Dead Sea. The used model parameters are presented in Table 6.1. Every ten
years of simulation, the current state of the model is saved.

6.2 Results

Figure 6.3 shows the total Aurignacian population for the time period of dispersal from the
Levant to Europe at the top and the sum of dispersal flux at the bottom. Note here that Africa
is excluded in the sum, despite having the northern parts within the simulation domain. This
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TABLE 6.1: List of parameters and their values used in the Dispersal to Europe

experiment.
Parameter Symbol Value Parameter Symbol Value
Gridpoint Distance Ax&Ay 0.5° =~ 50 km | Time Step At 0.016 yr
Simulation Time T 20000 yr Reaction Time At lyr
Maximum Velocity Umax 5 km yr*1 Critical Velocity Vert 2.5 km yr*1
Weibull Shape o 2.5 Weibull Scale B 0.4
Advection- .
Diffusion Fraction € 0.4 Flux-Limiter 1 1.5
Growth Parameter B 0.01 yr! g(;};l;(;ductlon K 0.5 H/100km?
Friction parameter U 0.1yr ! Carrying Capac-  ®uae 5 H/100km?

ity

exclusion is done to keep the focus on the area of interest. Time slices that are further investi-

gated are marked as red dots.

The population adjusts to the HEP during the first 500 years and spreads over the Levant.
Further dispersal is significantly slowed down due to the onset of the glacial stadial 12 and the
low HEP in the region. The rough terrain in these parts enhances this as well. With the switch
to the glacial interstadial 11, a short burst of dispersal expands the front to the Balkan and
Rhodope mountains. The population grows afterward as the interstadial conditions settle in.
Shortly before 43 kyr BP, the dispersal into the rest of Europe continues, marked by the sudden
increase in population and dispersal flux. Beyond this point, the population curve correlates
well with the Greenland Ice core 680 curve as expected by the design of this experiment:
interstadial times feature higher populations and stadial times diminished ones. The dispersal
flux has ties to the ice core data as well, but significant movements might occur in both glacial
states, mainly expansion during interstadials and contraction during stadials. A full overview

of the population for the complete simulation is given in the Appendix 8, Figure 8.6.

Figures 6.4, 6.5 and 6.6 show nine time slices (44, 43, 42.5, 42.0, 41.5, 41.0, 40.0, 39 and 37 kyr
BP) of density distribution as well as the relative strength and direction of the dispersal flux
for the early Aurignacian dispersal into Europe and the later spread over the continent. The
movement can be divided into three stages: the initial slow spread up to the Balkans in the
first two thousand years (45-43 kyr BP); the rapid dispersal and expansion over Europe in the
following two thousand years (43-41 kyr BP); and the adaption to the cold and warm cycles
in the following time of the early Aurignacian (41-38 kyr BP). The slow down in the first stage
was briefly discussed before (Figure 6.4, top). The second stage features a swift expansion
of the population over Europe, beginning from the Balkans westward to Italy and south into
Greece. The wave splits up at the eastern Alps, with the gross of the wave taking the southern
route to France and a smaller portion moving north around the Alps. Both waves meet again

in central France less than a thousand years later. By the end of this stage, the Iberian Peninsula
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has the first inhabitants of AMH.

In the last stage, the population expands northwards during interstadials and contracts back
again during stadials, increasing and reducing the population density accordingly. The highest
population and spread of the early Aurignacian over Europe is reached at 41 kyr BP at the
onset of the stage. In the last phase, the brief interstadials and strong stadial glacial cycles,
especially the prolonged glacial stadial 9, reduce the population and halt further expansions
until the next interstadial begins at 38 kyr BP. This switch marks the transition from early to
late Aurignacian, accompanied by a large increase in population and expansion into former
empty areas of Europe. These are mainly the rest of the Iberian Peninsula, the northern parts
of central Europe, including the southern parts of the British Isles, and the northern coastal
area of the Black Sea. The maximum extent is reached at 35 kyr BP (Figure 6.7), with the
highest population densities in southwestern France and the basin below the Carpathians. The
density distribution is in good agreement with the archaeological site distribution once Europe
is populated.

Focusing on the expansion front, Figure 6.8 shows the timing of the first arrival of AMH in
Europe. The first arrival time is defined by the population density reaching the Reproduction
Onset (0.5 H/100km?) for the first time. After an initial northward expansion, the dispersal
is slowed down by the Taurus mountain chain and the Anatolian plateau, accompanied by
unfavorable stadial conditions. At around 43 kyr BP, the dispersal front reached the Balkans.
Due to the favorable interstadial conditions, humans quickly spread across eastern Europe,
arriving in central and western Europe around 42 kyr BP. The migration continues southward
into the Iberia and northward to the British Island, reaching the maximum extent of the early
Aurignacian occupation at 41 kyr BP. Further expansion is achieved, as mentioned before, in

the late Aurignacian.

Some sites with their radiocarbon dating are highlighted. While the first AMH have been in the
Levant at least 100 kyr BP, the actual dispersal into Europe likely occurred much later between
50-40 kyr BP (Bosch et al., 2015). This is in agreement with the age estimate at the Bacho Kiro
site, ranging from 45.8 to 43.6 kyr cal BP (Fewlass et al., 2020). The first occupation within this
model falls on a late arrival for this site, being roughly 200 years behind the earliest estimate.
The timing is more in line with the Cantabrian site at the northern coastline of the Iberian
Peninsula, dated to 43.3 to 40.5 kyr BP (Marin-Arroyo et al., 2018), with the model’s estimation
between 41.5 and 41.0 kyr BP. While some humans reach the southern parts of the British Isles
already at 41 kyr BP, most of the extension into the region happens close to 37 kyr BP, agreeing
with the estimations by Dinnis (2012). Overall, the model suggests a slower expansion and a
later arrival than estimated by the radiocarbon data.

After the initial occupation of large parts of Europe, the first arrival is a less useful measure
for human dispersal. Instead, the dispersal flux, the multiplication of the velocity with the
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FIGURE 6.4: Simulated population density in Europe at 44.0, 43.0 and 42.5 kyr
BP. The symbols represent the Aurignacian archaeological sites, and the arrows
the population fluxes (relative to the maximum for the entire period).
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migrating human numbers, can be used to identify networks and corridors of human disper-
sal. The magnitude of this human flux (Humans/km10yr) describes the number of humans
moving across a section of distance over time. Figure 6.9 shows the flux averaged over the
early Aurignacian phase (44-38 kyr BP) and the late Aurignacian Phase (38-32 kyr BP). For the
first phase, the model predicts a dispersal route that follows the general expansion described

previously.

The network can be divided into four parts: The Mediterranean coastline (I), the Balkan (II),
the eastern (III), and the western Alpine corridors (IV). The main route is the Mediterranean
coastline, connecting the Levant in the east with the Iberian Peninsula in the west along the
Mediterranean and the Black Sea. This route appears to be the primary path for dispersal into
Europe, connecting the different parts of the network and the entirety of southern Europe. The
Balkan corridor branches off early in Turkey and proceeds around the Carpathians. Note the
additional connection between both routes (I and II) following the Danube and Sava rivers that
appears to be the gateway used in the initial spread of AMH in the model (see Figure 6.4, 43-
42.5 kyr BP). The Alpine-east connection resembles the path of the northern population of the
initial dispersal wave that splitted at the Alps. It shows the route of the population dispersing
to the west and connects the southern route with central Europe. The Alpine-west connection
is the western counterpart to that and is responsible for the merge of the initial wave and the
spread over France and into Belgium at a later time. Very noticeably is the causality between
the flux and the topography in several regions as the network bends around mountain ranges
and follows basins and riverbeds.

In the later stages of the Aurignacian, the extension of the network into new territory is ob-
servable, as well as new connections that arise between the different parts. The Mediterranean
corridor expands further into the Iberian Peninsula, reaching the southern and western parts
of it. The path from the Levant to Europe through Turkey becomes less clear, as the coastal
route shows less flux than before. An inland route seems to be preferred instead of the coastal
route. The Balkan corridor extends to the west and east, connecting with the eastern Alpine
corridor and including the northern coast of the Black Sea into the network. This connection
creates an extensive mesh that connects most parts of Eastern Europe and other parts of the
continent. The Danube connection between the Mediterranean and the Balkan routes seems
less critical and is only barely distinguishable from the background flux in this stage. The
western Alpine corridor extends to the British Isles and is responsible for the spread over cen-
tral Europe. This corridor, however, is much less distinct regarding the flux-based approach
in the northern parts of it. A gradual dispersal over the area appears to be more likely, as the
population is distributed mostly uniformly and the HEP lacks significant obstacles here, for
example, large mountain ranges.

In both stages, the archaeological site distribution is closely connected with the network. Most
sites are either within the network or are closely associated with at least one corridor. The

number of sites further from the network increases towards the late Aurignacian, as the spread
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appears to be less focused on the routes. The Gravettian (Figure 8.7 in the Appendix) features
overall the same flux distribution. The network is therefore not added to these figures. There
is, however, an increased flux in the eastern parts of Europe around the Carpathian Mountains
and northeast of the Alps. The site distribution expands into regions of low flux and away from

the routes of increased dispersal.

Figure 6.10 shows, as in the previous chapters, the numerical consistency of the simulation.
Note here that the overall domain is larger than the one used in previous experiments, and the
simulation time is ten times as long. The main difference to the D-O event graphs of this type is
the lack of a significant initial error, as the population gradually extends from one region that is
far enough from the border of the domain. However, the range of the total error per time slice is
near twice as large (-0.2 to 0.6 humans) and highly fluctuating. After 20000 years of simulation,
the total error accumulates to approximately 240 humans, which is around 0.2 % of the total
population. It appears that the error is primarily negative during the initial spread and turns
over to be primarily positive once Europe is occupied. The significant negative spikes at 9500,
12500, and 16500 years of simulation time (32,5 and 28,5 kyr BP) correspond to major switches
of the HED, either by the change to a different technoculture or the rapid climate change at the
onset of interstadials. These events create large differences in the available potential, triggering
the advection term in return and forcing large numbers of humans to move at once to adjust

accordingly, which explains the sharp spikes.

A budget analysis is presented in the following to investigate the interactions of the different
terms of the model. The focus is on two different sites of interest: Isturitz in Aquitaine, France
(43.35° latitude, -1.21° longitude), and Goyet in Wallonia, Belgium (50.44° latitude, 5.01° lon-
gitude). The presented results and values correspond to the grid point of the simulation that
includes these locations. These points are chosen due to their differences in the accessible HEP,
with Isturitz being highly favorable for large parts of the simulated time frame and Goyet be-
ing less favorable over time as stadial conditions become more prevalent. Figure 6.11 shows
the population evolution of both sites in numbers of humans. Goyet is slightly earlier occupied
by the slightly faster but less dense wave north of the Alps, while Isturitz is first populated by
the larger population wave. The population in Isturitz is overall twice as large as in Goyet and
three times as much during the early Aurignacian phase until the onset of the interstadial GI-8.
Both curves correlate with each other with a factor of 0.738, following Pearson’s correlation
coefficient, which is not surprising as both are strongly dependent on the §'%0 ice core curve.
The Goyet population declines during the occupation of the Gravettian technocomplex due to

the mostly stadial conditions during this time, as mentioned before.

Starting with Isturitz, Figure 6.12 shows the value of each term over time in humans/km?, with
advection, diffusion (a), birth, death, and the sum of all terms (b). A considerably large initial
diffusion achieves the initial occupation into the region, followed closely by a huge wave of
dispersing humans in the form of the advection term. The diffusion is counteracted by the

advection at first but this quickly shifts around and leads to the inflow of humans. After this
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initial wave, both terms mostly counteract each other: new occupants move in through advec-
tion, while others leave the area through diffusion. The high potential that persists through
the simulation is very high, which results in this continuous migration into the cell. There is
strong mixing of the population with the neighboring grid cells: Assuming a constant over-
turn of 0.002 humans/km? every ten years (estimated by the advection and diffusion term),
4-5 humans are exchanged in the grid cell in this time. In 100 years, this accumulates to 40-
50 humans, which is between 50 to 90%of the total population in the cell, depending on the
time frame. The birth and death terms have less impact on the population, peaking at 0.0005
humans/km?, which converts to one human. The actual change of the population size within
the grid cell, depicted by the sum of all terms, is in a similar range, excluding the large initial
peak of around 55 humans moving into the region.
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FIGURE 6.12: Impact of the different terms over time for Isturitz. (a) Advection
and Diffusion, (b) Birth and Death, with the sum of all terms shaded in gray.

Goyet shows more dynamics in the different terms than Isturitz (Figure 6.13). The initial occu-
pation is mostly diffusion-driven, and the advection is working against the dispersal into this
region. It continues for most of the time frame that features the Aurignacian technocomplex,
only interrupted by bursts of migration. These are tied to rapid changes in the climate, espe-
cially at the onset of interstadials. They show a dispersal out of the region, followed by more
extensive migration back into it, for example, at the onsets of GI-8 and GI-3. This behavior
appears to be a clustering effect, as explained before, with one of the neighboring grid cells,
which is quickly overcome as additional humans move in to fill the gaps. At the onset of the
time frame of Gravettian occupation, the terms shift around, having the advection pull humans
in and the diffusion driving them out. This is the shift of the front line of human occupation,
which lies further north during this time. Before that, the proximity to the front line made the

region less favorable. The average strength of both advection and diffusion is lower compared
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to Isturitz, moving around one-fourth of the strength. It results from the overall lower pop-
ulation size and the lower attraction to the region, reducing the overturning to less than one
human, especially at later simulation times. The birth and death terms are only half as strong
during the early Aurignacian phase and become a more significant part of the equation later
on. They peak on the onset of solid dispersal activity but do not reach a comparable size to
advection and diffusion during these times.
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FIGURE 6.13: Impact of the different terms over time for Goyet. (a) Advection
and Diffusion, (b) Birth and Death, with the sum of all terms shaded in gray.

Both sites react to the changing HEP with varying intensity and frequency, with the Goyet grid
cell reacting both stronger relative to the population size and more often than Isturitz. Goyet
features outbursts rather than the gradual exchange of its population with the surrounding
area, with a more active birth-death dynamic. Both sites, however, are more driven by dis-
persal than by the population dynamics, with usual ratios of 2 to 5 times more migration than
population control. The ratio of advection and diffusion is close to one for Isturitz at most
times after the initial dispersal, as both terms regularly cancel each other out. At Goyet, the
ratio usually tilts in the direction of one of the two processes, with a factor of 10 (or 0.1 respec-
tively) being quite common.

6.3 Discussion

This chapter showed the results of a dispersal simulation of the AMH’s migration from Africa
to Europe, ranging from 45k to 25k BP. The climate change during this migration is approxi-
mated by using the Greenland 6'80 ice core curve to switch between stadial and interstadial
representations of HEP for two technocomplexes, the Aurignacian and the Gravettian.
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The total population within the simulation domain excludes the African continent westwards
from the Levant but includes a relatively large area from 15° W to 49° E and 20° to 60° N. It
is, therefore, no surprise that the result of the model is way above previous estimates of the
population size. For the early Aurignacian, the population ranges from 30 to 60 thousand hu-
mans. From the later Aurignacian phase onward, estimates range between 70 and 90 thousand
humans. This stands in significant contrast to other estimates of population, e.g., 4400-5900
humans from the Aurignacian to the LGM (95% confidence interval: 1700-37700) by Bocquet-
Appel et al. (2005). A more recent study by Schmidt and Zimmermann (2019) results in even
lower numbers (1500, range of 800-3300). Both studies, however, investigated a much smaller
area, focusing mainly on the presence of sites. Schmidt et al. excluded several sites as well,
focusing on well-studied regions. For the Gravettian, the population ranges from 1700 to 3700
for the early phase and 700 to 1550 for the late phase (Maier and Zimmermann, 2017). All these
studies focus on the site distribution and raw material distribution, excluding areas that could
be suitable from the climate point of view. They should considered as the lower limit of popula-
tion. The HEP is able to extrapolate into these regions but does not account for the availability
of raw material. In addition, the range of density used for the HEP often corresponds to the
density present at the “core areas” rather than farther out, resulting in larger values. Consid-
ering that this model estimates the population for areas that lack archaeological site data but
have climate conditions that can suit the survival of AMH, the proposed numbers should be
seen as an upper boundary for the population.

The dispersal routes of the initial wave of occupation follow the routes described in Shao et al.
(2021), with a major route along the Mediterranean coast from east to west and a split-off east
of the alps that reaches central Europe, following the Danube river (see Figure 8.8 in the Ap-
pendix). In this simulation, the initial wave takes these two routes simultaneously and merges
in France before further expansion to the north and south occurs. This dispersal is generally in
agreement with Mellars (2011), but the mechanism is unique in this case: The dispersal is ac-
celerated during interstadial times and slowed or even halted during stadial times. The impact
of the climate and large-scale atmospheric systems on the dispersal path and strength is not yet
fully understood but is investigated (Obreht et al., 2017).

The exact timing of the first arrival of AMH is challenging to pinpoint precisely for specific
points, both in space and time. The comparison between the estimated times of arrival by
the model and radiocarbon dates shows that the model suggests a slower expansion and later
arrival than depicted by the radiocarbon dates. However, these dates are prone to significant
uncertainties (Guilderson, 2005), and a complete list of dates for all used sites in the calculations
has not been compiled, making it difficult to state whether the model’s estimated arrival times
are valid or not. Several simulations with different starting times and dispersal velocities could
be run to counteract this, creating a spectrum of possible first arrival dates for specific points
of interest. However, such a time-consuming task could not be done in time and is subject to
future research.
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The initial dispersal wave can be further investigated with the human flux. The flux creates
a pattern that can be interpreted as a network of dispersal routes. This network has been
created for the early and late Aurignacian (Figure 6.9), featuring the main dispersal routes
discussed before and adding more details to secondary routes. The network consists of four
parts, which intertwine and connect. Notable features of the presented network include that it
often bends around obstacles such as extended mountain ranges and mostly follows coastlines
and riverbeds, which are known to accelerate the dispersal of humans (Davison et al., 2006;
Campos et al., 2006).

It should be noted that the model runs on a pretty low resolution of 0.5°, resulting in a signifi-
cant loss of details that can omit obstacles that are crucial for human dispersal. The presented
routes result from subjective placing that follows areas of high human flux, sometimes neglect-
ing the fine details of the underlying orography. They should be interpreted as suggestions of
dispersal routes and have room for further improvement. An example of this is the connection
between the Mediterranean and the Balkan route, following the Danube and Sava rivers. The
human flux barely indicates this connection at the first phase and disconnects it in the second
phase, despite it being one of the likely routes as suggested by Mellars (2011).

The initial discrepancy in the numerical precision present in the previous experiments is avoided.
This change is achieved by the small starting distribution, far from the borders of the model.
However, the overall error grows significantly over time, showing that the open borders com-
bined with the distorted grid create an overestimation of the population, albeit being relatively
small with 0.2% of the total population after twenty thousand years of simulation. Further
improvements could be achieved by altering the border condition to a radiation boundary or
absorbing boundary, diminishing the impact of incoming waves of dispersal. A more straight-
forward approach would be to generate an actual equidistant grid for continental approaches.
For global applications, a switch to a different numeric formulation might be the best action,
e.g., based on an unstructured triangular grid derived from depicting the globe as a gradually
refined icosahedron, as it is used for the ICON model (Zdngl et al., 2015). However, this switch
would require a complete rewrite of the current numerics used for the HDM to the different
grid type of the ICON approach.

Analyzing the different terms for two sites of interest, the interplay of these is revealed. Ad-
vection and diffusion are often intertwined, usually balancing each other out. However, sev-
eral times one of them prevails as part of larger dispersal waves during the switch from cold
to warm climate conditions. The population dynamics are often reduced, albeit having their
peaks during times of strong dispersal. They reach the size of the dispersal terms close to the
front line of occupation and in regions of low populations. The model reacts differently to
changes within the HED, utilizing advection and diffusion firstly and rapidly to even out the
available potential, followed by birth and death to adjust the population size to a balanced level

over more extended time frames.
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The HDM gives a good result for the dispersal of AMH to Europe, with room for improve-
ments. The population size needs adjustment, which can be achieved by using a lower carrying
capacity. A population size distribution can be extracted to estimate a range of possible values
by using a variety of carrying capacities. The timing of the first arrival is generally a bit too late,
which could be adjusted by either increasing the dispersal velocity or starting the simulations
at earlier times. The flux network is helpful to identify pathways of continuous migration but
depends on the spatial scale of the model and might miss key features of the landscape that
are below the resolution. The numerical performance is good enough for most applications,
but significant distortions of the grid should be avoided. All model terms are relevant for the

dynamics, with advection and diffusion being the most prevalent.
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Chapter 7

Discussion

The Human Dispersal Model (HDM) for Anatomically Modern Humans (AMH) has been
tested using different approaches to evaluate each part of the model. Starting with nine ideal-
ized experiments (Chapter 4) and a total of 59 runs with different setups and settings, each term
and parameter and its influence were examined. The results indicate that the model works as
expected: the advection term directs the population to areas with higher potential, which can
result in a clustered distribution until diffusion and birth terms fill the gaps; the diffusion term
drives the population to uncharted terrain and increases in strength at high velocities, allow-
ing further expansion; the birth and death term adjust the population size to the underlying
Human Existence Potential (HEP) over time, leading to the extinction in unfavorable regions
and increases reproduction rates under favorable conditions. All terms combined show all of
the patterns mentioned above and create additional effects through their interactions, e.g., fill-
ing up the trenches between clustered populations and overcoming the reproduction onset to
expand slightly further into unfavorable regions. The parameters vary in their impact on the
model and have to be chosen carefully, as they determine the strength of each model dynamic.
The numerical consistency is very high for equidistant grids and stable during the simulation,
as long as the criteria, including velocity, spatial and temporal resolution, is met. Overall, the
tests reveal a consistent and robust model to simulate the expansion of HDM.

Following the idealized simulations, semi-realistic cases were established to investigate the
impact of temporal changing HEP on the model (Chapter 5). These include a distortion of the
used grid, as the HEP is defined on latitude and longitude coordinates instead of an equidis-
tant formulation. A Dansgaard-Oeschger (D-O) event is replicated, featuring rapid warming
followed by slow and continuous cooling. In addition, monthly values of HEP were used for
climate conditions that represent the Last Glacial Maximum (LGM), resulting in a simulation
that reveals the model’s limits. The former is well represented by the HDM, as the popula-
tion quickly adjusts through dispersal to the rapid warming and grows over time, reaching
a peak 500 years after the onset of climate change. The gradual cooling does not trigger a
strong dispersal. The population adjusts mainly through the birth and death term. Some of
the interactions mentioned in the idealized simulation are visible as well, mainly the clustering
through the advection at high regions of high potential (Figure 8.1, b). Western Europe reacts
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more decisive through dispersal to the warming climate than eastern Europe, which featured
more movement during the initial cold phase and a halt in the warm phase. Reasons for that
lie in the differences between the HEP for stadial and interstadial conditions. Some differences
between the archaeological record and the density distribution occur, which are likely the re-
sult of discrepancies in the climate simulation used for the HEP. The low spatial resolution of
the HDM might be an additional cause, as niches below the resolution in size are either not
captured or not represented well enough.

The LGM simulation, however, shows the limits of the model. The temporal shift of HEP is too
fast for the model to react, and the substantial differences in the spatial distribution make it dif-
ficult for the population to extend beyond their initial distribution. In fact, they decrease in both
population numbers and spatial spread, mainly through the population dynamics. Moreover,
the dispersal terms are only one-tenth as large as during the D-O simulations. The HDM is
suitable for long-term simulations on large spatial scales and cannot capture monthly changes
of the HEP. It is better to include seasonality as a variable that serves as a predictor for the
generation of HEP.

Chapter 6 applies the HDM to simulate the dispersal of AMH from Africa to Europe, spanning
twenty thousand years of continuous simulation and covering the time frames of Aurigna-
cian and Gravettian technocomplexes in Europe. Typical climate conditions for the stadial and
interstadial glacial times were used to create HEPs for cold and warm cases. These HEPs distin-
guish between the early and late phases of the two technocomplexes. This approach results in
eight HEP distributions that are further refined by interpolating between them, following the
Greenland Ice Core 6'80 curve, which can be used as a proxy for the temperature and state of
the climate in the Northern Hemisphere. The results depict a feasible dispersal from the Levant
into Europe, following pathways as depicted in Mellars (2011), albeit having some deviations.
The total population is much higher than presented in the literature, but the simulated pop-
ulation’s spatial extend is also larger. Therefore, the result of the HDM should be considered
as an upper maximum of the population that could be reached if all of the suitable regions are
occupied by AMH. Additional factors can diminish the space of suitable living conditions, e.g.,
the distance to raw material catchments. The timing of the first arrival appears to be rather
late compared to radiocarbon dates but is within reason. It is, however, difficult to decide if the
model is at fault here or if the ample time ranges of the dating even allow a distinct assessment.
The budget analysis confirms the previous observations. Both advection and diffusion quickly
adapt to changes in HEP, creating spikes in the budget. They often contradict each other, di-
minishing the actual change of the population. The population dynamics have less impact but
work over longer time frames rather than spiking sharply during the switch of the HEP.

The experiments show that the numerical precision is reduced by using a distorted grid. An
enormous discrepancy can be assigned to the border condition, which removes large parts of
the population at the outer grid point layer in the first time step. The sum used in the program
seems to create a cut-off, creating an overestimation of the population in the output, despite
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being removed correctly in the calculations. The differences afterward result from the grid dis-
tortion, creating minor errors as populations move between grid cells of different sizes. These
can be diminished by designing an accurate equidistant grid for continental applications. For
global simulations, the discrepancies have to be accepted, or the numerics have to be changed
significantly to consider the distortion in the calculations.

The HDM is a helpful tool to simulate AMH dispersal and can be theoretically used for other
types of humans or animals. For that, the HEP or any other type of suitability estimate needs
to be created to meet the needs of the species of interest. Adjustments to the different parame-
ters are required in addition, reflecting the different behavior and limits. The HDM is heavily
dependent on the suitability estimates and ultimately mirrors the distribution over time. In the
case of a static potential, this connection can create a density distribution similar to the HEP.
However, not all potential areas are populated due to the cut-off condition by the reproduction
onset and the birth-death term, which leads to a balance of the population growth and decay at
around 80% of the carrying capacity. Gaps with low potential can be overcome with time, but
perfectly isolated areas of potential can not be settled in. Once several potentials can be linked
over time, creating a string of changing conditions, the HDM becomes the only approach to
estimate how the population reacts to the different conditions.
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Chapter 8

Conclusion and Outlook

This study developed and tested a human population and migration model for the anatomi-
cally modern human. This human dispersal model is part of a human modeling framework,
an interdisciplinary approach to estimate human survivability, mobility, and dispersal. The
focus lies on hunter-gatherer populations during the Paleolithic, but the framework can be ap-
plied with suitable adjustments to other species and early farming culture. The main improve-
ment of the human dispersal model compared to models of similar type is the advection term,
which resembles a forced movement in a specific direction. The human existence potential
determines this force, a measurement for the suitability of a region for the species of interest,
derived through logistic regression by combining climate variables and the archaeological site
record. This addition to the classic diffusion-reaction equation introduces the aspect of directed
dispersal into nearby regions with higher survivability. The potential is further refined in an
additional step, allowing the inclusion of the topography and masking out unfeasible regions
for occupation, such as water bodies and glaciers. The analytical formulation is translated into
a set of numeric equations, which serve as the basis for the calculations.

Several experiments are brought out to test the human dispersal model. The idealized sim-
ulations show that the model works as intended and features processes that mirror human
behavior, e.g., clustering into stable population sizes rather than spreading out evenly and re-
acting to changes in both the environment and the distribution of nearby populations. The
model is robust and numerically stable as long as the criterium regarding the dispersal velocity
in dependency of the temporal and spatial resolution of the model is met. Special care should
be taken in choosing the parameters, as they have a significant impact on the dynamics of the
model.

Additional experiments were done to test the model’s response to temporal changing poten-
tials and the distortion of the grid when using latitude-longitude-based potential data. These
include a representation of a Dansgaard-Oeschger event, which describes rapid warming of
the climate followed by gradual cooling. Monthly changing conditions were used based on a
dataset representing the climate state of the last glacial maximum, showing the limits of the

human dispersal model. While the former is represented well by the model for two different
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technocomplexes of humans, the early Aurignacian and early Gravettian, the ladder is not. The
rapidly changing conditions are too fast for the model to adjust to, resulting in a considerable
reduction of the population, which retreats to confined regions of sufficient conditions during
all seasons close to the coasts of the Mediterranean Sea and the Atlantic. The grid’s distor-
tion and the initial population loss at the border limit the numeric precision but remain small
enough so that the model results are tenable regardless.

The final experiment simulates the dispersal of the modern human from the Levant into Eu-
rope, spanning twenty thousand years and the Aurignacian and Gravettian technocomplexes.
To approximate the climate change in this period, 6!30 values from the North Greenland ice
core project are taken to interpolate typical HEP distributions for glacial stadial and intersta-
dial times, resulting in approximated conditions every one hundred years. The results show
a feasible dispersal along the Mediterranean coastline and north of the Alps, albeit a bit slow
compared to the radiocarbon dates of selected sites along the way. A slightly earlier start of
the model or an increased dispersal speed could close the gap. A more extensive database of
radiocarbon dates was not available, making it difficult to estimate if the chosen sites are repre-
sentative of the timing or not. In addition, the dates themselves have significant uncertainties
tied to them. The estimated population size is quite significant in comparison and should be
interpreted as an upper boundary, as empty areas in the archaeological record are occupied
in this simulation. In conclusion, the model is suitable for the dispersal simulation but highly
depends on the availability of climate and archaeological data to estimate the region’s suitabil-
ity for human survival. It should be used as an additional tool to quantify the dispersal in
conjunction with other approaches on that matter.

Additional work can be done, both in the design of the model and the presented application.
First, social structures and interactions are only indirectly considered in the formulation of the
HEP by defining the preferences of a population. These could be included by differentiating
between different subgroups of humans, each with an individual set of equations represent-
ing dispersal with additional terms to regulate their interactions. They share the available
resources, which in return enables additional conflicts that need to be resolved between the

groups. Possible resolutions include:
e sharing the space and resources but being indifferent to each other,
e mixing the populations with the possibility of creating a new subgroup,
e moving away from each other to create a gap between them,
e or driving the other population back by force.

Second, the dispersal simulation into Europe could be repeated with different starting times
and dispersal velocities, allowing to visualize a distribution of first arrival times in places of
interest. The collection of additional radiocarbon data is of high priority to better estimate

the feasibility of the simulation. Third, several additional improvements to the model could
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be made, especially at the parameterization of processes that are below the resolution of this
model. For that, agent-based models could be used to determine patterns of interactions be-

tween the simulated individuals, allowing the creation of formulations for larger scales.

In conclusion, the HDM is a valuable tool for a dynamic simulation of human dispersal that

combines archaeological knowledge with paleoclimate simulation data.
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TABLE 8.1: Overview of the 19 Bioclimatic variables which serve as candidates
for predictors to calculate the HEP. Adapted from Klein et al. (2020), Table 2.

Variable ‘

Descriptive Name

Bio 1
Bio 2
Bio 3
Bio 4
Bio 5
Bio 6
Bio 7
Bio 8
Bio 9
Bio 10
Bio 11
Bio 12
Bio 13
Bio 14
Bio 15
Bio 16
Bio 17
Bio 18
Bio 19

Annual Mean Temperature
Mean Diurnal Range
Isothermality
Temperature Seasonality
Max Temperature of Warmest Month
Min Temperature of Coldest Month
Temperature Annual Range
Mean Temperature of Wettest Quarter
Mean Temperature of Driest Quarter
Mean Temperature of Warmest Quarter
Mean Temperature of Coldest Quarter
Annual Precipitation
Precipitation of Wettest Month
Precipitation of Driest Month
Precipitation Seasonality
Precipitation of Wettest Quarter
Precipitation of Driest Quarter
Precipitation of Warmest Quarter
Precipitation of Coldest Quarter

For the bioclimatic variables, the monthly temperature (T) and precipitation (P), as well as the

daily maximum (Tx) and minimum temperature (Tn) are required. To estimate the climate

conditions, a dataset of at least 30 years is required. The following calculations have to be done

for each grid point individually (Klein et al., 2020).

Annual Mean Temperature
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Mean Diurnal Range
10958
Bio2 = ——— Tx(i) — Tn(i 8.2
02 = 5085 L (T+(0) ~ Tn(0) 82
Isothermality
Bio 3 = BIO 2/BIO 7 - 100 (8.3)
Temperature Seasonality
1 30 1 12 .
Loa_ L 1 . N
Bio 4 30 lZE(T((l 1)-12+)j) —T;)?, (8.4)
while T; is the mean Temperature of the year i.
Max Temperature of Warmest Month
Txm is the monthly mean maximum temperature. For j € [1,12]:
1 30
Bio 5 = — ) (T —1)-12+ .
io5 mjax 30 ;( xm((i—1)-12+7) (8.5)
Min Temperature of Coldest Month
Tnm is the monthly mean minimum temperature. For j € [1,12]:
1 30
Bio 6 = min (30 Y (Tnm((i — 1) -12+j))> (8.6)
J i=1
Temperature Annual Range
Bio 7 = BIO5 — BIO 6 (8.7)

Mean Temperature of Wettest Quarter

For each month the precipitation of the two following months are added to get 12 different

quarterly precipitations (PQ). For the quarterly precipitation of November and December the

precipitation of the consecutive months from the following year have been added. In the last
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year the precipitation of January and February of the same year is taken instead. Then, the
quarterly precipitation is averaged over the 30 years.

1 30 [k+2
PQy = 35 D (J;P ((i—1)-12 +j)> , with k € [1,12], (8.8)

fori =30 and k = 11 and 12 as described in the text.
The quarterly temperature (TQ) is calculated accordingly, however taking the average over 3
month instead of accumulating.

1 30 1k+2 ) .
TQr = 35 e ]Zzi T((i—1)-124) |, with k € [1,12], (8.9)

fori = 30and k = 11 and 12 as described in the text.
For k € [1,12], where: PQ,, = max; PQx

Bio 8 = TQ,, (8.10)

Mean Temperature of Driest Quarter

For k € [1,12], where: PQ,, = miny PQy

Bio 9 = TQ,, (8.11)

Mean Temperature of Warmest Quarter

For k € [1,12], where: TQ,, = max; TQx

Bio 10 = TQ,, (8.12)

Mean Temperature of Coldest Quarter
For k € [1,12], where: TQ,,, = ming TQy

Bio 11 = TQ,, (8.13)
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Annual Precipitation

1 30 12
Bio 12 = %Z (Z P((i—1)-12+/) (8.14)
i=1 \j=1
Precipitation of Wettest Month
1 30
Bio 13 = — Zmax(P((i —1)-12+47)), withje[l,12], (8.15)
304
Precipitation of Driest Month
1 30
Bio 14 = 30 Zm_in(P((i —1)-12+7j)), with j € [1,12], (8.16)

i=1 J

Precipitation Seasonality

. 18 (VaLZAP((i-1)12+]) - F)?
Bio 15 = — — , (8.17)
30 = b;

while P; is the mean precipitation of the year i.
Precipitation of Wettest Quarter
For k € [1,12], where: PQ,, = max PQx

Bio 16 = PQ, (8.18)
Precipitation of Driest Quarter
For k € [1,12], where: PQ,, = miny PQy

Bio 17 = PQu (8.19)

Precipitation of Warmest Quarter

For k € [1,12], where: TQ,, = max; TQx

Bio 18 = PQ,, (8.20)
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Precipitation of Coldest Quarter
For k € [1,12], where: TQ,,, = ming TQy

Bio 19 = PQ,, (8.21)

Additional Figures

The following Figures are mentioned within this work and are included here for the sake of
completeness. This includes: the results of the Gravettian D-O experiment which shows mostly
the same behavior as the Aurignacian but with a different HEP distribution; the total popula-
tion sum over the complete simulation of the Out of Europe experiment; dispersal fluxes for
the Gravettian in the later stages of the Out of Europe experiment, lacking the network analy-
sis.
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FIGURE 8.1: Density distribution (colored) and dispersal direction and strength
(arrows) for the Gravettian D-O experiment. The time slices follow the pattern as

described in the text and Figure 5.5.
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FIGURE 8.2: Density distribution (colored) and dispersal direction and strength
(arrows) for the Gravettian D-O experiment. The time slices follow the pattern as

described in the text and Figure 5.5.
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FIGURE 8.3: Birth-Death Term result (colored) and dispersal direction and
strength (arrows) for the Gravettian D-O experiment. The time slices follow the
pattern as described in the text and Figure 5.5.
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FIGURE 8.4: Birth-Death Term result (colored) and dispersal direction and
strength (arrows) for the Gravettian D-O experiment. The time slices follow the
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pattern as described in the text and Figure 5.5.
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FIGURE 8.5: Difference of the sums of the population change and the population
dynamics for the Gravettian D-O experiment, see Equation 4.1. The top shows the
difference for every time step, the bottom the cumulative difference over time.
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FIGURE 8.6: Total population sum of the domain of the Way to Europe experi-

ment (excluding northern Africa) with the temporal frames of the used technom-

plexes (top) and, for comparison, the NGRIP §'80 concentration with numbered
glacial stadial and interstadial time frames.
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FIGURE 8.7: Population flux in [humans 100 km-1 10 yr-1] averaged over the 33-
29 kyr BP period (approximately Gravettian-P1). (b) as (a), but averaged over the
29-25 kyr BP period (approximately Gravettian-P2).
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FIGURE 8.8: Dispersal routes derived from the presented HEP distributions. In-

cludes the estimated borders of occupation for both Aurignacian Phases, the

likely migration routes corresponding to the first phase, and the routes of ex-

pansion during the second phase. See Shao et al. (2021) for a full discussion and
explanation.
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