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Abstract

Models of marine ecosystems are widely used to investigate possible structures
of the oceans’ vast and often unobservable ecosystems. Statistical models of
marine ecosystems attempt to estimate substantial links and processes of a part
of the ecosystem that is of interest through comparisons to data. In this thesis,
properties of these statistical models are investigated within Gadget, a multi—
area, multi—species, multi—fleet modeling framework designed for comparisons
to minimally aggregated data.

The analyses presented in this thesis can broadly be split into two cate-
gories; 1) methodology for assessing goodness of fit, estimation of uncertainty
and model selection, and 2) an application in the form of investigation into
the link between minke whales (Balaenoptera acutorostrata) and cod (Gadus
morhua) on the continental shelf around Iceland. These analyses are primarily
reported in the five papers presented in Part II.

Paper I provides an analysis of the feeding ecology of minke whales in Ice-
landic waters. The main findings are that sandeels (Ammodytidae sp) appear
to be a major component in the diet of minke whales in the southern areas,
and to a lesser extent the northern. A greater part of the diet, than previously
considered, are composed of gadoids (mainly cod and haddock (Melanogrammus
aeglefinus)). Dramatic changes have been observed in the diet and abundance
of minke whales, concurrent with an assumed collapse of the sandeel stock. The
results are presented with uncertainty estimated using a bootstrap approach
treating an individual whale as a sampling unit.

Paper II expands on the ideas underlying the uncertainty estimates in pa-
per I. A bootstrap approach applied to highly disparate datasets, such as those
used by Gadget, is developed and demonstrated on cod in Icelandic waters. The
method is contrasted with a more commonly used normal approximation where
the covariance matrix is derived from the inverse Hessian matrix of the nega-
tive log likelihood function at the optimum. This method appears to perform
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favorably to the Hessian—based method for this class of models.

Paper III presents the development of Rgadget, an R-package containing a
set of useful utitilities when developing models in Gadget. RGadget contains
a number of methods which include tools to build model skeletons, iterative
reweighting of likelihood components, assessment of fit and forward projections.
In addition, an independent implementation of some of the key processes in
Gadget is included. This package allows for the testing of various assumptions
used by fisheries stock assessment models as well as to play with various parts
of the model to allow for better understanding of age-length based assessment
models.

Paper IV is an example application of Rgadget’s simulation procedure to the
question of stock structure of North—Atlantic fin whales (Balaenoptera physalus).
The paper presents a power analysis of a proposed genetic tagging experiment
contrasting two stock structure hypotheses based on information on genetically
determined close relatives. The results indicate that in the case of small popu-
lations, such as fin whales in the North Atlantic (around 50 000 individuals), a
tagging experiment can be improved considerably by augmenting it with infor-
mation on genetically determined close relatives.

Paper V combines the data from the scientific survey of feeding ecology of
minke whales described in paper I and a model of cod in Icelandic waters stud-
ied in paper II. The paper illustrates how different groupings in the iterative
reweighting can affect the fit, and studies the utility and effects of adding in-
formation on consumption of minke whales to the fit of the cod model. The
results suggest that fit is not altered considerably by linking the two species in
a single model. However when predicting the stock status forward, substantial
differences are observed between the class of models that model minke whale
predations and those that ignore ignore multispecies interactions. These differ-
ences are driven by substantial changes in the abundance of minke whales.

Overall, this thesis has advanced the development of statistical multispecies
models by developing rigorous approaches and routines for assessing goodness of
fit, estimation of uncertainty and informing model selection. Moreover, the case
study application to minke whales and their prey has advanced understanding
of the complex interactions, as well as the effect of including or ignoring these
interactions on the outcomes of model predictions.
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Agrip

Likon af vistkerfum sjavar eru vida notud til pess ad rannsaka hugsanleg vensl
milli einstakra vistkerfisbatta sem erfitt getur reynst ad meela. Med tolfraedi-
legum lik6num er reynt ad rannsaka og bera saman vid gdgn, helstu vensl og
ferla pess hluta vistkerfisins sem rannsokn beinist ad. I pessari ritgerd eru eigin-
leikar pessara tolfreedilegu likana rannsakadir innan sérsmidads likanaumhverfis,
Gadget. Gadget audveldar smidi fjolsveeda-, fjolstofna-, fjolflotalikana og hefur
Gadget sérstaklega verid hannadur med pad a0 markmidi ad bera saman uttak
likana vid litid unnin gdgn.

Efni ritgerdarinnar ma { storum drattum skipta { tvennt: 1) Proun 4 adfer-
dafreedi til pess ad meta méatgaedi, fa 6vissumat og adstoda vid val & likonum
og 2) beitingu adferdanna vid rannsokn 4 sambandi hrefnu (Balaenoptera acu-
torostrata) og borsks (Gadus morhua) & hafsveedinu i kringum Island. Pessum
rannsOknum er lyst i imm greinum sem eru uppistadan i hluta II.

I grein I er gerd grein fyrir nidurstédum greiningar & feeduvistfraedi hrefna &
Islandsmidum. Helstu nidurstoédur gefa bad til kynna ad sandsili (Ammodytidae
sp) virdast vera mikilveegur pattur i faedu hrefna sudur af landinu, og einnig
fyrir nordan pad en bar b6 i minna meeli. Porskfiskar (ad steerstum hluta ysa
(Melanogrammaus aeglefinus) og borskur) voru steerra hlutfall feedu hrefnunnar
en adur var talio. Toluverdar breytingar, sem verda samtimis hruni i sand-
sflastofninum, ma merkja i faeeduvali og fjolda hrefna. Nidurst6dur rannséknanna
eru settar fram med ovissumati byggt 4 endurvalsadferd par sem sérhver hvalur
er medhondladur sem trtaksstaerd.

I grein II eru vikkadar 1t beer hugmyndir sem grundvalla 6vissumatid i grein
I. Endurvalsadferd fyrir edlisélik gagnasett, eins og beim er nytt eru af likénum
smidud med Gadget, er bar broud og beitt & likan fyrir vidgang borsks & Is-
landsmidum. Adferdin er pvinaest borin saman vid hefdbundnar normal-nalganir
& Ovissu par sem samdreifnifylkid er nalgad med andhverfu Hessian fylkisins af
neikveedum logra sennileikafallsins fengid vid laggildi. Nidurstédurnar gefa pad



til kynna ad endurvalsadferdin henti betur en Hessian—néalganir vid mat & 6vissu
fyrir pennan flokk likana.

Grein III lysir proun 4 RGadget, R pakka sem inniheldur safn téla sem nota
mé vid proun likana med Gadget. RGadget bydur upp 4 fjolda adferda m.a. foll
til a0 smida stodgrind fyrir likon, endurvigtanir 4 pattum sennileikafalls Gadget—
likans, mat 4 matgaedum og framreikningum. Ad auki inniheldur pakkinn 6hada
atfeerslu & helstu ferlum Gadget i sérstokum hermi. RGadget audveldar pvi
profanir & ymsum forsendum ad baki stofnmatsadferda 1 fiskifreedi auk pess ad
veita innsyn inn { helstu adtrioi aldurs-lengdarhadra stofnmatsadferda.

I grein IV er bvi lyst hvernig herminum i RGadget er beitt til studnings
rannsokna & stofnsamsetningu langreyda (Balaenoptera physalus) i Nordur — At-
lantshafi. Greinin lysir profstyrksreikningum fyrir hugsanlegar erfdamerkingatil-
raunir sem atladar eru til samanburdar tveggja tilgdtna um stofnsamsetningu
& grundvelli erfdafraedilegrar sifjagreiningar. Pad ad rannsaka sifjar, jafnframt
pvi ad beita hefdobundnum merkingaradferdum, styrkir umtalsvert nidurstéour
rannsokna & litlum stofneiningum eins og langreydum i Nordur-Atlantshafi, sem
telja 1 kringum 50.000 dyr.

I grein V eru teknar saman helstu nidurstédur visindarannsokna & faedusvist-
fraedi hrefnu 4 Islandsmidum, sem lyst er i grein I, og likans af porski vid Island,
sem lyst er i grein II. I greininni er pvi lyst hvada ahrif pad hefur 4 matgeedi
pbegar pattum sennileikafallsins er hopad saman 4 mismunandi hatt vid beitingu
endurvigtunarreikniritsins. A svipadan méata er vidbotarahrifum afrans hrefna
& porsk lyst { samhengi vid matgaedi. Nidurstodurnar gefa til kynna ad méatgeedi
breytast ekki umtalsvert pott afrdn hrefna sé tekid med i reikninginn. En pegar
kemur ad pvi ad spa fyrir um vidgang porsks synir likanid umtalsverdan mun
eftir pvi hvort gert er rad fyrir afrani eda pad hunsad. Pessi munur skyrist einna
helst af umtalsverdum mun & fjolda hrefna & Islandsmidum milli ra.

I ritgerdinni er synt fram & mikilvaegi tolfraedilegra fidlstofnalikana i proun
adferda og adgerda til pess ad meta og rannsaka samband mismunandi patta
innan vistkerfa, s.s. til a0 meta matgeedi og dvissu og adstoda vid val likana til
rannsokna. Peer rannsoknir sem lyst er i ritgerdinni varpa svo skyrara ljosi a
flokio samband hrefna og peirra fiskitegunda sem peer lifa 4, auk pess sem peer
lysa peim ahrifum sem pad hefur ad baeta vid ellegar ad hunsa pessi feedutengsl
begar kemur ad pvi ad skoda spagetu fjolstofnalikans.
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Background

Fishing has been a part of human activities for thousands of years, and in
some cultures fish and other marine animals are a vital part of the diet. The
consumption of fish has an effect on many facets of human interactions, including
commerce. One of the longest lasting trade histories is the trade of dry cod from
the Lofoten area to southern parts of Europe, which started during the Viking
period and has lasted to this day. Fishing techniques have, during the course of
time, evolved to be more efficient. In the late 1800s the effects of overfishing had
become apparent in various regions. In the North Sea this spawned a debate as
to whether this was caused by human activities, which subsequently lead to an
analysis that showed that indeed these effects were due to overfishing (Smith
2002). One of the strongest cases for effects of fishing came during the 1%¢
world war, often referred to as the Great fishing erperiment, when supporting
the hypothesis of a nontrivial effect of fishing came the near cessation of fishing
allowed fish populations to recuperate. The Great fishing experiment proved
that fishing did have an effect and that fish populations could be rebuilt.

These considerations led to the development of models of marine ecosys-
tems, which have been commonly used to determine satisfactory utilisation of
a particular resource. The earliest examples of models trace their conceptual
roots to simultaneous developements in the first few decades of the 1900s when
many of the fundamental attributes of stock assessment were described. These
include the works of Lotka and Volterra (Volterra 1928, Lotka 1925) on interac-
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tions between species and Baranov’s work linking fishing mortality, growth rates
and fishing yields (Baranov 1918). Later Beverton and Holt (1957) provided a
rigorous analysis combining growth rates, fishing intensity and fleet selection.

Since then significant improvements have been made on various fronts (Smith
2002). With reliable age readings it became possible to distinguish between fast
and slow growing species in a rigorous manner. This paved the way for age—
based stock assessment such as virtual population analysis (VPA, introduced
by Gulland 1965). VPA as originally conceived was not a statistical modelling
technique but underlies many popular stock assessment tools such as the popu-
lar eXtended Survivor Analysis (Shepherd 1999) and the statistical framework
ADAPT (Gavaris 1988a). Another category of a stock assessment model are the
variants of the surplus production model (e.g. Graham 1935, Pella and Tomlin-
son 1969). Their popularity stems from their relatively simple dynamics, which
are therefore straightforward to interpret, and modest requirements on available
data.

In the more recent years considerable improvements and investment in var-
ious data collections schemes have been made. These include long time series
of standardised surveys (e.g. Palsson et al. 1997, Borchers et al. 2009). Techno-
logical advances such as in tagging equipment and procedures (e.g. Walsh and
Morgan 2004) and genetic structure (Bérubé et al. 2002, Pampoulie et al. 2006,
Skaug 2001) have given further insights into population dynamics of exploited
marine resources. With these longer dataseries containing detailed information
on the marine resource comes the demand for more sophisticated models and
increased computing power.

These developments aside, consumers and legislative bodies have put empha-
sis on sustainable utilisation of marine resources (UN 2002, Parliament 2008,
Anon 2002). This has in turn been translated to further demands on reliabil-
ity and robustness of harvesting strategies. Models of marine ecosystems aim
to provide the tools for the inferences required in this regard. A number of
approaches have been developed, from single species stock assessment models,
with possible extension to allow for species interactions (eg. Magnisson 1995)
to more all-encompassing models that aim to fully describe an ecosystem, such
as described by Link et al. (2010). Needless to say, these approaches vary in
scope and inferences possible.
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1.1 Approaches to modelling marine multi—species
ecosystems

Ecosystem considerations appear to be an obvious, and necessary part, of the
management of marine resourcea. Several international organizations have stress-
ed the importance of studying ecosystems interactions in terms of management
(eg. Sinclair et al. 2002, NAMMCO 1997, IWC 2002). Optimum fisheries man-
agement based on ecosystem consideration is however an elusive target. Even
if the model sufficiently describes the target ecosystem, Voss et al. (2014) illus-
trated that the definition of the this optimum is dependent on the manager’s
view of the resource. Although the rationale for ecosystem based approach to
fisheries management is strong its adoption has been slow, which Md&llmann
et al. (2013) suggests is due to lack of strategy. However the effects of species
interactions on the management of a commercially exploited stock is a fairly
complicated and data intensive excercise, as it requires data not directly ob-
served by fisheries. Dickey-Collas et al. (2013) note therefore that the state
of knowledge is not sufficient to embark on ecosystem engineering, although in
theory this would have desirable effects on the status of key resources, as such
an undertaking may have undesirable and unforseen consequences.

The choice of a modelling approach used to assimilate biological information
such as those obtained from scientific surveys also needs some consideration.
There are a number of approaches to ecosystems models. According to Plagényi
(2007) they broadly fall broadly into four categories:

1. Whole ecosystem approaches, where all trophic levels of the ecosystem are
modelled (e.g. Christensen and Walters 2004).

2. Dynamic systems models, where where the whole ecosystem and possibly
its effects to coastal communities is modelled (e.g. Link et al. 2010).

3. Extensions of single-species assesment models (e.g. Livingston and Methot
1998).

4. Minimum realistic models, where only a few but significant interactions are
included. Examples of cases are models built using the Gadget framework
(Begley and Howell 2004).

Obviously these approaches differ substantiantly both in scope and objec-
tives. Minimimum realistic models and singles species extensions are, as the
names suggest, more focussed on answering key questions and their parameters
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are estimated statistically. Modelling approaches, like those using Atlantis (Ful-
ton et al. 2005) or Ecopath with Ecosim (Christensen and Walters 2004), often
try to include a larger part of the ecosystem where it becomes harder to estimate
the model parameters through comparisons with real data. These grand models
tend to be more useful when answering strategic questions, such as discussed
by Fulton et al. (2008), rather than more tactical issues such as direct advice
on next years quota.

1.1.1 Gadget — a toolbox for fisheries stock assessment

Modelling approaches such as those allowed by Atlantis have, although inter-
esting, tended to have quite obvious drawbacks in terms of comparisons to real
data. Estimates of process parameters are far from trivial in this setting, both
in terms of available data and more importantly computation time. A fullblown
Atlantis model will generally take a substantial time for a single simulation and
as such not obvious how one would obtain an “optimal” fit in a statistical sense.
That said, these types of model can provide valuable insight into how an ecosys-
tems would behave. In particular one could study certain performance metrics,
such as ecosystem indicators (as described in Fulton et al. 2005), and various
stock assessment models.

It has been observed that in various settings single species models of a marine
resource fail to explain model deviations. To answer these questions extensions
to the normal single species have been developed (as discussed in Magnisson
1995, and references therein ). These extensions attempt to ecompass significant
processes that affect the species of interest. A special type of these approaches
are the mimimally realistic models mentioned above (also referred to as MICE
models as discussed in Plaganyi et al. 2014).

A special modelling framework, Gadget (Globally applicable, area—disaggre-
gated ecosystem toolbox, described in Begley 2005), has been developed to aid
in the study of various statistical processes involved in multi-species assess-
ments. The development of Gadget conceptually dates back to MULTSPEC
(Bogstad et al. 1997), which described a multi-species model for fish and ma-
rine mammals in the Barents sea. Many of the underlying concepts and most of
the codebase that forms the Gadget framework was date back to Bormicon (Ste-
fansson and Palsson 1997a, Stefansson and Palsson 1998), which was developed
as a continuation of a multi-species sampling program (described in Gislason
and Astporsson 1997), which has been under constant developement and itera-
tions. Notable iterations include the Fleksibest framework (Frgysa et al. 2002),
a fork of Bormicon which was merged back with Bormicon to form Gadget as
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part of the dst? project (dst? 2004).

The dst? project was multi-objective project funded by the European Union
and began in 1999 (dst? 2004). The basic idea was to “develop fisheries science
as far as information will support” the development of statistically sound models
of marine ecological processes, “but strictly no further”. Four main objectives
were the following:

1. Collect relevant data and provide objective means to analyse them. This
included the development of Gadget and a specialised data warehouse.

2. Validate present stock assessment.

3. Evaluate the appropriateness of complicated models when providing man-
agement advice.

4. Evaluate and validate reference points used in management.

A substantial amount of analysis has subsequently been made on Cod in
Icelandic waters using the Gadget modeling framework. Notably Taylor et al.
(2007) which describes a thorough analysis of the available data and potential
weaknesses. In it a single species single area model is considered. A continuation
of this work in a multi-stock multi-species multi-area setting are described in
Taylor (2011). There it is seen that substantial improvements in the model fit
are possible by considering a north — south division in the cod stock.

These developments have not been restricted to single-species models. A
number of species have been analysed in a multi—species setting using Gadget.
Notable implementaions include a model of the Barents sea of cod, capelin,
herring and minke whales (Lindstrgm et al. 2009) and subsquently Howell and
Bogstad (2010) where FLR (Kell et al. 2007) is used in connection with Gadget
in a harvest control simulation.

1.2 Sources of variation

Building a statistical stock assessment model is in general a multi—step proce-
dure. The process, which is illustrated in Figure 3.1, involves collecting data
from various sources, building a model or models that emulate the relevant parts
of the ecosystem, and projecting the state of the ecosystem. In all of these steps
considerable and unique uncertainties can be assigned. According to Francis
and Shotton (1997) sources of uncertainty can be split into six categories:

e Observation uncertainty, error attributed to data sampling.
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e Process uncertainty, natural variation in processes governing the ecosys-
tem.

e Model uncertainty, that is uncertainty related to the correct form of the
model.

e Error structure uncertainty, a special type of model error, which relates
to the error arising when attributing sources of error to a wrong process.

e Estimation uncertainty is the uncertainty regarding the parameter esti-
mation process.

e Implementation uncertainty, i.e. how well management advice is followed,
which is relevant in the forecasting of the resources’ status.

Naturally these are not independent dimensions of variation e.g. estimation is
affected by variability in the steps leading to it. When managing a resource
it is often beneficial to know the potential variation and uncertainty of the
model’s prediction of desirable yield. Variance estimates for fisheries stock as-
sessments are typically derived either using a normal approximation with the
hessian matrix interverted at the minimum as the variance—covariance matrix or
using MCMC sampling within the Bayesian setting. When using Hessian based
approaches several conditions need to be satisfied for statistical inference, e.g.
confidence statements to hold in the finite-sample case. First, the model needs to
be correct. Second, variance assumptions i.e. homoscedasticity and knowledge
of the ratios of variances in individual data sets, need to be appropriate.
Methods of estimating variances in fish stock assessment models have been
discussed and evaluated by many authors including Gavaris et al. (2000), Gavaris
and Tanelli (2001), Magnusson et al. (2012) and Patterson et al. (2001). When
the distributional properties of the data are not well understood or the models
are incorrect, Hessian—based approaches have been seen to fail in several ex-
amples in fishery science (Patterson et al. 2001). Although this may seem to
contradict the theoretical statements, the assumptions e.g. in Jennrich (1969)
include independence of observations, a unique minimum, identically distributed
errors and of course the results are only asymptotic. Any of these assumptions
may fail. It follows that for problems in fishery science one cannot assume a
priori that a Hessian—-based method will give reasonable results. For example,
disregarding correlation structure when present has been found to potentially
lead to incorrect conclusions in single—species assessments, sometimes with seri-
ous consequences (Myers and Cadigan 1995). Similarly, multimodal likelihood
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functions have been seen in real applications (Richards 1991) and typically cor-
respond to incorrect model assumptions that are not detected with traditional
analysis (Stefansson 2003) but may potentially be detected if histograms of boot-
strap parameter estimates also become multimodal (see example in Hannesson
et al. 2009).

1.2.1 Identifying the resource

The definition of a managment unit is a form of model uncertainty. Stocks have
often been defined by management boundaries, set according to the distribu-
tion of the key species of commercial interest (Halliday and Pinhorn 1990). This
could lead to separate advice given to the same stock depending on the man-
agement area, for obvious reasons. Therefore, when dealing with fish stocks,
numerous methods have been employed to test the accuracy of stock definition
and borders. Tagging, both mark recapture (Rayner 1940, Chenuil et al. 2000,
Laurenson et al. 2005, Peakall et al. 2006, Hannesson et al. 2008) or satellite
tracking (Mate et al. 2007, Vikingsson and Heide-Jorgensen 2014, Horton et al.
2011, Matthews et al. 2011), is commonly used to identify individual and stock
movement between (and within) areas.

Mark-recapture experiments are however not always suited to track individ-
ual movements. For instance small fish may not survive the marking, marks do
not survive moulting, are shed for other reasons or larvae may drift between
populations. Other factors, not directly connected to the biology of the species
can make traditional mark-recapture analysis impossible or ill suited to answer
questions regarding stock boundaries. An example of such a case are tag — re-
capture experiments on baleen whales where a moratorium has been in place
since 1986 preventing recapture. Satellite tracking methods are widely used in
studies of animal population structure (eg. in Block et al. 2005, Claridge et al.
2009, Combreau et al. 2011, Kennedy et al. 2013, Mauritzen et al. 2002, See-
gar et al. 1996). However, this method is difficult to apply to large cetaceans
and despite decades of considerable effort in technical development and trials
satellite tracking of cetaceans rarely last longer than a few months (eg. Mate
et al. 2007, Silva et al. 2013, Vikingsson and Heide-Jorgensen 2014). There-
fore satellite monitoring is currently not suitable to monitor annual migration
patterns.

Even when tagging is possible it is not always sufficient to detect separate
breeding populations. Breeding stocks can overlap on feeding grounds, as sug-
gested by an analysis of otolith classification or genetic structure (Reynolds and
Templin 2004, Wennevik et al. 2008, Jonsdottir et al. 2007). These results indi-
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cate that, if neglected, managing two (or more) separate breeding populations
could have adverse effects, such as an overexploitation of one breeding popula-
tion, without being detected by conventional assessment methods (Punt 2003).
Genetic differences have been used to suggest separate breeding populations of
marine mammals (Andersen et al. 1997, Bérubé et al. 2002, Parsons et al. 2006,
Fontaine et al. 2007, Pampoulie et al. 2008).

Despite considerable efforts through decades, traditional population genetic
studies have in many cases failed to give unequivocal answers to important ques-
tions concerning cetacean stock structure (Donovan 1991). A major obstacle for
interpretations of these studies has been the fact that for most baleen whales
the breeding grounds are unknown and sampling has thus been restricted to the
summer feeding grounds. Furthermore, large baleen whales, such as the North
Atlantic Fin whales, do not often exhibit sufficient genetic variability to detect
separate breeding populations (Bérubé et al. 1998, Pampoulie et al. 2008). The
possibility of two or more breeding populations can, however, not be ruled out
as the hypothesized split occurred relatively recently and the stocks have not
had time to differentiate to an extent that is detectable (Pampoulie et al. 2008).

In the absense of detectable genetic structures genetic tagging (as described
by Palsbgll 1999) or other genetic methods such as information on close rela-
tives could be used to answer questions related to stock structure (Skaug 2001,
Palsbgll et al. 2010, Nielsen et al. 2001), such as the effect of larval drift between
different breeding stocks (Planes et al. 2009). A simulation experiment of its po-
tential application in management of marine mammals can be found in @kland
et al. (2010), where managment units are defined for geographically segregated
stocks using genetically determined close relatives. The authors, however, note
that the methods presented therein would hardly be applicable to stocks that
overlap on feeding grounds whilst separate on breeding grounds, as is common
for baleen whales, due to low discriminatory power.

1.3 The Icelandic continental shelf area

The Icelandic continental shelf is positioned at a dynamic frontier of the At-
lantic current and the artic circle, where an influx of warmer water meets the
colder Artic waters (Astthorsson et al. 2007). As such it features a complicated
ecosystem and, as in many other areas in the North Atlantic, gadoid species,
especially cod, are the main focus of the fishery. Species interaction in Icelandic
waters has received considerable attention (e.g. Gislason and Astbérsson 1997,
Stefansson and Palsson 1997a).
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Historically the location of this dynamic front has been seen to vary con-
siderably. On a longer time scale, during the small ice age, the frontier shifted
further south which in turn shifted the distribution of several fish species further
south. At that time contemporary descriptions indicated that little or no fish
were caught by local fishermen (Jonsson 1994).

On a smaller timescale small scale variations in the spatial distribution of
commercially important species have been observed. The great herring collapse
of the 1960s is an extreme case (potentially due to overharvesting or changes in
the ecosystem). Capelin migrations have been seen to vary according to tem-
perature (Palsson et al. 2014) and a north south migration has been observed in
many species. Concomitant with these changes, fluctuations have been observed
in the average sea temperatures.

The fluctuations in temperature in the North Sea have been linked to re-
cruitment of sandeel (Arnott and Ruxton 2002). Similarly, albeit indirect, ob-
servations have been made in the Icelandic sandeel stock in the southern part
of the continental shelf (Vikingsson et al. 2015). Studying the abundance of
Vestmann Island puffin populations, through tagging series and direct export
figures, further strengthens this relationship (Hansen pers. comm.).

1.3.1 Minke whales

The common minke whale (Balaenoptera acutorostrata) is the most abundant
whale species in Icelandic continental shelf waters (Borchers et al. 2009, Pike
et al. 2011a). Considerable uncertainty as to the role of minke whales in the
Icelandic continental shelf ecosystem. Previous studies have indicated that
cetaceans, and in particular minke whales, play an important role in the ma-
rine ecosystem by consuming several times the total Icelandic fishery landings
(Sigurjonsson and Vikingsson 1997). There the annual consumption by minke
whales alone was estimated as around 2 million tonns in the 1990’s. Initial at-
tempts to include three species of cetaceans, namely minke, fin and humpback
whales, in a multispecies model indicated that their effect on the development
of the stocks of cod and capelin may be considerable (Stefansson et al. 1997).
There was, however considerable uncertainty associated with this estimate. One
of the greatest sources of uncertainty regarding the effects on the cod stock was
associated with the very limited knowledge of the diet composition of minke
whales in Icelandic waters. It was therefore of prime importance for further
development of multispecies modelling in Icelandic waters to obtain data on the
diet of minke whales and investigate multi-species interactions in more detail, in
particular those between minke whales and the cod stock. The main objective
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of the research programme on common minke whales, conducted in the years
between 2003 — 2007, was to address these questions as a pilot study using
various methods (see MRI 2003, for further details).

Major changes in the abundance of minke whales have been observed on
the Icelandic continental shelf area. Areal surveys around Iceland indicate a
dramatic downward shift in the abundance since 2001. Several hypothesis have
been discussed as to what may have caused this shift. Although mass die offs can
not be ruled out, the NAMMCO (2009) concluded that the most likely scenarios
were shifts in spatial distribution of the common minke whale. Unfortunately
little or no data has been collected on the abundance after this hypothesised
shift was confirmed in 2007, and the few data available found no conclusive
evidence pertaining to the question at hand.



Aim

The major objective of this PhD project was to study the properties of statistical
models of marine multi—species ecosystems, in particular models built using the
Gadget framework. The main emphasis of the thesis is on estimating uncertainty
and to investigate the types of difficulties when building multi-species models
of the marine ecosystem in Icelandic waters. More specifically the aims were to:

e Analyse available data and methods for statistical stock assessments. In
particular investigate the link between cod and minke whales.

e Develop methods to estimate uncertainty in fisheries stock assessment
models.

e Develop (if required) additional functionality and/or methodologies to ac-
count for marine mammals in Gadget.

e Develop a multi—species model for minke whales and cod interactions in
Icelandic waters.

13
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Material and methods

This chapter describes the general setting in which the analyses of this thesis
were conducted. It provides a overview of the methods used and the relevant
sections and chapters of this thesis referenced. This chapter begins by introduc-
ing the main tool used in this thesis, the statistical toolbox Gadget designed to
build models of marine multi—species ecosystems. Subsequently methods and
tools dealing with disparate data used in stock assessment are described. The
chapter then closes with a brief description of the analyses performed in this
thesis. This description is ordered by the project aims, although most papers
address more than one point simultaneously.

3.1 General context of Gadget models

3.1.1 Description of Gadget

Gadget is essentially three things, an ecosystem simulator, a likelihood function
that takes the output from the ecosystem simulator and compares to data, and
a function mininimizer. Gadget’s simulation module allows for a fairly config-
urable ecosystem simulation. Its fundamental unit, a stock (or more accurately
substock), represents a group of individuals that is homogenous with respect to
various processes. These processes include growth, predation (including com-
mercial fisheries) and migration. In this setup different stages of the life history

15
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Figure 3.1: An illustration of a typical stock assessment process and the types of
uncertainty associated with each step within Gadget.
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of a particular species would be represented as separate stocks and individuals
“moved” between stocks when required. The simulation takes place in a set
number of years or observations and time-steps within an observation. The
time-steps within the observations allow for the emulation of the annual cycles
of the ecosystem, such as recruitment and stock migrations.

The stock unit within Gadget is simply a representation of the total number
of individuals in a certain age and length group within a certain area. The
stocks live in an area, or areas, where they optionally migrate to and from. In
this setup processes such as fleet harvest or recruitment can be restricted to
take place only in certain areas. Harvesting of the substocks is defined through
fleets that fish according to effort and (length—based) selection functions.

Gadget’s likelihood module processes the output from the ecosystem simu-
lation based on aggregate dimensions. Within the likelihood module a number
of datasets can be compared to the model output. In addition to a suite of
functions designed to work with different types of survey indices, length distri-
butions, tagging data, age and length distribution and maturity data, to name
a few, can be contrasted to the model output. Each data set is included at its
own aggregation level, with missing data handled in a robust manner.

In contrast with Gadget, age based or stock production type stock assess-
ments require data in a fairly processed form. For instance when using VPA
one requires the total catch in numbers of individuals by age. However, apart
from catches of fin whales in the North Atlantic (IWC 2015), one rarely has all
catches by numbers at age. Therefore the age distribution of catches needs to
be approximated using some combination of age readings, length distributions,
total catches in tons and weight at age (as noted in Hirst et al. 2005). Essentially
using VPA requires a two step modelling process.

Gadget’s function minimizer, based on the negative log—likelihood, varies the
model parameters, runs a full simulation, and calculates a new output. This pro-
cess is repeated until a minimum is obtained. The model has three alternative
optimising algorithms linked to it, a wide area search simulated annealing
(Corana et al. 1987), a local search Hooke and Jeeves algorithm (Hooke and
Jeeves 1961) and finally one based on the Broyden-Fletcher-Goldfarb-Shanno
algorithm hereafter termed BFGS.

The simulated annealing and Hooke-Jeeves algorithms are not gradient based,
and there is therefore no requirement fir the likelihood surface to be smooth.
Consequently neither of the two algorithms returns estimates of the Hessian ma-
trix. Simulated annealing is more robust than Hooke and Jeeves and can find
a global optima where there are multiple optima but needs about 2-3 times the
order of magnitude number of iterations than the Hooke and Jeeves algorithm.
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BFGS is a quasi-Newton optimisation method that uses information about
the gradient of the function at the current point to calculate the best direction
to look for a better point. Using this information the BFGS algorithm can iter-
atively calculate a better approximation to the inverse Hessian matrix. When
compared to the two other algorithms implemented in Gadget, BFGS is a very
local search compared to simulated annealing and is more computationally in-
tensive than the Hooke and Jeeves. However the gradient search in BFGS is
more accurate than the step-wise search of Hooke and Jeeves and may therefore
give a more accurate estimation of the optimum. The BFGS algorithm used in
Gadget is derived from that presented by Bertsekas (1999).

The total objective function to be minimised is a weighted sum of the differ-
ent components. The estimation could be difficult due to groups of correlated
parameters or multiple local optima. Therefore the optimisation procedure of-
ten involves a combination of the more robust simulated annealing, to make
the results less sensitive to the initial (starting) values, and to the local search
algorithms (Hooke and Jeeves and BFGS) in the neighborhood of the global
optima.

3.1.2 Data handling

To facilitate flexible development of statistical fisheries models proper handling
of data and related extraction processes is beneficial. For instance the bulk of
ICES stock assessment reports deal primarily with available data and similarly
most of the work goes into finding data (eg. ICES 2014, and other similar
reports). Data availability is often subject to inter— and intra — institutional
politics and excarcebated by differences in data storage.

The dst?-project included the creation of a dedicated data-base specially
designed to accomodate the needs of stock assessments. It contains minimally
aggregated data on the species of interest, and aggregation based on geograph-
ical units specially chosen to reduce intra-division correlations with a minimal
time step of 1 month. In addition the database is designed to be portable and
widely applicable in the sense that the ETL! process is based on strict ascii
files. The design and implementation is fully open source. One of the key at-
tractions of an approach like this is that it is designed to create input files for
modelling frameworks such as Gadget. The desired aggregation dimensions can
be defined and altered with relative ease, allowing for testing of the effects of
various aggregation schemes.

1Extract, Transform, Load
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The spatial scheme for the data base is a hierarchical structure that rep-
resents spatial structure that is suitable for the types of models that can be
implemented in Gadget. They should reflect hydrography, bathymetry, species
distribution and to a lesser degree fishing controls. In this scheme all data is
aggregated within a spatial subdivisions, but sufficiently disaggregated to allow
for detailed modelling of relevant processes. For modelling, the spatial structure
needs to allow for adequate definitions of spatial stock structure, migration pat-
terns and predator-prey overlap. Each area should also be considered relatively
homogeneous in terms of bathymetry and hydrography

The process of defining these spatial subdivisions is described in Taylor
(2003). It follows previous work on Bormicon areas, introduced in Stefansson
and Palsson (1997a). The main spatial features accounted for by this scheme
are:

e Divisions at depth 500m, which represents the border of the Icelandic
continental shelf area.

e Hydrography separates the shelf area to northern and southern areas.

e Larger divisions are split into subdivisions by 200m depth contour lines.
These subdivisions are illustrated in Figure 3.2.

The motivation for this definition is mainly ecological, where the area def-
inition follows the main features of the Icelandic continental shelf area. These
subdivisons were validated by minimising their intra-correlation through a study
of a combination of spatial rectangles and the output from a clustering analysis
of samples obtained in annual spring and autumn surveys within the Icelandic
EEZ.

3.2 Review of data
3.2.1 Diet data

The first paper of this thesis, Paper I, provides a comprehensive analysis of the
feeding ecology of minke whales in Icelandic waters. The minke whale material
used in this study was collected during 2003-2007 as a part of a comprehensive
research programme (MRI 2003). To ensure representative sampling, searching
effort was distributed temporally and spatially in proportion to densities of
minke whales as known from previous surveys (Borchers et al. 2009). The
sampling was designed according to an established delineation of the Icelandic
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Figure 3.2: A graphical representation of the dst? subdivisions on the Icelandic
continental shelf area used for the data warehouse.
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continental shelf area into nine sub-areas (Figure I.1), as defined by Stefansson
and Palsson (1997a). To avoid selective sampling exhaustive attempts were
made to catch the first whale sighted within a given subarea and period. Whales
were taken onboard immediately after death for detailed dissection and sampling
for the various sub-projects (see MRI 2003, for further details on the sampling
and aims on the study).

The stomach contents of minke whales obtained from the scientific study on
the ecological status of minke whales in Icelandic waters were analysed based
on food remains in the stomach. The details of this analysis are described in
Paper I and discussed in section 4.1. Uncertainty estimates are obtained using
a bootstrap treating individual whales as sampling units, in effect treating the
stomach data as a disparate array of prey data.

3.3 Uncertainty methods

3.3.1 A bootstrap method for highly disparate datasets

The original definition of a subdivision in the specialised database was conceived
to allow for the rigorous development of multi—area models. As noted in the
introduction all data within those subdivisions are aggregated by relevant di-
mensions such as species, age, length and maturity, where relevant and possible.
A single subdivisison therefore represents a ragged array of measurements of a
particular stock within the spatial subdivision at a certain time. The input files
for the various stock assessment models are then created by simply adding the
ragged arrays together to form the input. This effectively treats the subdivisions
as independently and identically distributed samples. The independence arises
from the way the subdivisions are created, while the identical distribution arises
from observations made in Taylor (2002).

The second paper, Paper II, of this thesis presents a novel use of the boot-
strap. Similar to the approach used for the minke whales, where individual
whales where treated as disparate arrays, a more rigorous definition of sampling
units, the spatial subdivisions illustrated in Figure 3.2, is proposed. This ap-
proach is generic, in the sense that it can be applied to substantially different
models of marine populations, as it only involves combinations of elementary
sampling units. Furthermore the methodology was contrasted with a more tra-
ditional Hessian—based inference.

The methodology was illustrated on the model for Cod in Icelandic waters,
described in Taylor et al. (2007). Comparisons were made to variants of the
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bootstrap approach. Initially a sample of 1000 bootstrap samples were drawn
and a Gadget model fitted to each of them using the iterative reweighting pro-
cedure. This was compared to three other inference approaches:

e Bootstrap with 100 samples

e Bootstrap with 1000 samples but likelihood weights condititoned to those
obtained using the original sample.

e Hessian—based approximation.

The results are discussed in section 4.2 and Paper II.

3.3.2 Testing stock structure hypotheses

As alluded to in section 1.2.1, proper assignment to management units is poten-
tially crucial to sustainable managment of a marine resource. Paper IV performs
simulation study on the utility of a genetic tagging experiment on North At-
lantic fin whales, augmented with information genetically determined close kin,
when contrasting two competing stock structure hypothesis.

In the analyses which follows comparisons will be made on the basis of two
possible stock structures, mixing or dispersal type, as shown in Figure 3.3.
When mixing dynamics are assumed, separate breeding stocks overlap (to some
fixed degree) on the feeding grounds, while dispersion denotes the permanent
migration between breeding stocks.

In this analysis two competing stock structure hypotheses, that consider
substantially different stock dynamics that cannot be distinguished using con-
ventional means, are simulated. The main difference between the two hypotheses
lies in the type of stock overlap on the feeding grounds and how this relates to
breeding grounds. One hypothesis suggests that in the waters around Iceland
there are three separate breeding stocks that only marginally overlap, or mix,
on feeding grounds. The other suggests that there are three breeding stocks
while the whales disperse between them so effectively these breeding groups are
not separate. The constrast between the two hypotheses is illustrated in Figure
3.3.

To test the difference between the two stock structure hypothesis a tagging
experiment east of Greenland, with recaptures by Icelandic whaling vessels west
of Iceland, was simulated to calculate a satisfactory number of tags to reliably
detect differnces between the two. Furthermore the effects of adding information
on genetically determined close relatives was investigated. The simulation model
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Figure 3.3: An overview of the competing stock structure hypotheses for the North
Atlantic Fin whales in the Irminger sea. The figures illustrate three breeding compo-
nents with unknown breeding grounds BG1, BG2 and BG3 that migrate to feeding
grounds East of Greenland (EG), West (WI) and East of Iceland (EI). The figure
on the left illustrates the mixing stock structure, where there is no gene sharing with
some degree of overlap on the feeding grounds (shaded region). The figure on the right
shows the dispersion hypothesis, i.e. genetic sharing between the breeding components,
where arrows indicate movement between breeding components.

was an age—based model configured to mimic the functionality of Punt (1999).
The model was implemented using simulation tools described in Paper III.

3.4 Additional functionality

3.4.1 Standard process for fitting models within the Gadget
framework

One of Gadget’s key strengths is the assimilation of disparate datasets into a
weighted likelihood function at a level that requires minimal processing of data.
For instance length distribution and age — length distribution are contrasted
to the model output simultaneously. This obviously increases the number of
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comparisons substantially as now the model compares to the length distribu-
tions, that are in general at finer scale than ages. This can, depending on the
likelihood component weight and the starting value of the optimiser, lead to a
biased result as one component may end up dominating the end result.

To account for these potential biases in the weighting scheme Stefansson
(2003) proposed an objective heuristic for assigning these weights to individuals
likelihood components. This heuristic, which is a generalisation of the normal
weighted regression procedure, was first applied to a real data set in Taylor et al.
(2007). This thesis provides further advances in the application of this heuristic,
as described in chapter III in section II1.4.1. The iterative reweighting heuristic
was implemented in R (R Development Core Team 2011) along with as set of
diagnositic tools to analyse the final fit. These tools where applied in Papers 11
and V.

3.4.2 Digesting output from Gadget

Gadget models can produce fairly detailed output. This includes model predic-
tion of stock status by age and length, consumption of predators by the same
dimensions for both predator and prey, and comparison to data used by the
likelihood function. Apart from the iterative reweighting procedure, Paper I11
describes tools to digest this output from Gadget and standardise the results.
Routines were developed to present the results from iterative reweighting, pro-
duce biomass results, do yield per recruit analysis and forward projections, and
plot the fit to data (section IIL5).

3.4.3 Simulation model

In addition to methods designed to interact with Gadget, Rgadget includes an
independent implementation of the key processes of Gadget in R, described in
section II1.6 of Paper ITI. An application of this simulator can be found in Paper
IV described above.

3.5 A model of cod and minke whales

Paper V details the developement of single area model of the interaction between
minke whales and cod. It extends the model of cod developed in Taylor et al.
(2007) and estimates the interaction between cod and minke whales using data
obtained in Paper I. The paper explores what effects the inclusion of data
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Variants ‘ SI; 4-17 SI; 17-33 SI; 33-140 SI, 16 -27 SI, 27-39 SI, 39 - 140

V1 G F G F G F - - -
V2 Gi S G S G F - - -
V3 G F G F G F Gy F Gy F Gy F
V4 Gi S G S G F G2 S Ga S Gy F
V5 G F G F Gs F G F Gy F Gs F
V6 Gi S Gz S Gs F Gi S Gz S Gs F

Table 3.1: Model variants tested in the case of cod in Icelandic waters. G. denotes
the weighting group, F denotes a fixed slope in the log-linear relationship between
survey index and model biomass and S the case where the slope is estimated.

on minke whale predation of cod has on the fit to data when compared to
the respective single species models. In addition to linking the two models it
tests model sensitivity by implementing six different model variants for cod,
illustrated in Table 3.1, where different relationships and weighting schemes of
survey indices are explored.

As noted in section 1.3.1 appreciable changes are observed in abundance of
minke whales on the Icelandic continental shelf area. To follow these changes
migrations in and out of Icelandic waters is allowed to vary to follow these
trends. As suggested in Paper I sandeel has been a substantial part of minke
whale diet. Therefore fluctations in minke whale abundance in the model are
explained by linking the migration proportion to indices of sandeel biomass as

follows: 5
1 s+ me
(O 1—(0sm+ mc)> (3.1)

where columns indicate area of origin (“Icelandic waters” and “other”), rows
movement to area, J, is the sandeel abundance index and m and m,. are the
relative proportion of minke whales that migrate to the Icelandic continental
shelf during the summer. Autumn migrations are estimated similarly but in the
opposite direction.
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Results

The analyses in this thesis are roughly split between themes according to dif-
ferent aims of this thesis. A major theme of this thesis is the consideration
and estimation of the types of uncertainty encountered when building models of
marine multi-species ecosystems, as described by Butterworth and Punt (1999)
and references therein. The principal focus is on observation uncertainty, that
is uncertainty that arises from population sampling, e.g. those that arise from
surveys, port sampling etc. Other sources of uncertainty, such as process error,
model error and estimation error are also discussed. Additional functionality,
developed for this thesis and discussed in Paper III is used throughout this
thesis.

The aims of the thesis serve as substance for the five papers presented in
Part II, of which three have been published in peer reviewed journals. This
chapter provides an overview of the main results on which this thesis is based.
For comprehension the sections are arranged by the aims of this thesis.

4.1 Feeding ecology of minke whales

Paper I details the study of the feeding ecology of minke whales. The main
findings indicate a substantial shift in the diet of minke whale to previous studies
as illustrated in Figure 1.3. Furthermore, as evident from Figure 4.1, significant
changes are observed in stomachs in the southern areas. For example, the

27
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frequency of occurence of sandeel in stomachs goes from being present in all
stomachs to being present in almost a quarter of stomachs. The size of prey
eaten by the whales appeared to be fairly large, as illustrated in Figure 4.2.

4.2 Uncertainty estimates

Paper II outlines a novel application of the bootstrap to estimate uncertainty
of fisheries stock assessment models. Figures 4.3 and 4.4 illustrate the rel-
evant biomass estimates and confidence bounds based on the bootstrap and
the Hessian—based approximation. The bootstrap approaches appear to behave
similarly, while the Hessian—approach appears to be overly confident with the
results. The bootstrap approach with conditioned weights does however appear
to miss possible biases as shown in Figure 4.5.

An analysis of the convergence of this approach, with respect to the num-
ber of samples, is illustrated in Figure 4.6. The figure, in combination with
that illustrated in Figure 4.3, shows that the estimated CV of the variables is
sufficiently determined after 100 bootstrap samples.

The Hessian—based approximation appears to behave poorly for this partic-
ular type of model. The reason for this appears to be due to the combination
of the type of likelihood function used and the number of data points, which
in this case is &~ 15000 points. If the number of points is artificially inflated
by increasing the number of intra—year time steps from 4 to 6 the Hessian—
based confidence bounds shrink accordingly while the bootstrap inferences are
unaffected.

4.3 Rgadget

The third paper, Paper III, developes a set of tools to interact with and pro-
cess output from Gadget written in R (R Development Core Team 2011) as
a special package. Initially the key motivation behind this developement was
the implementation of the iterative reweighting heuristic. This heuristic assigns
weights iteratively by finding an optimal solution for each dataset separately,
basing the weight of that dataset on the optimal fit and then optimising the
weighted likelihood of all datasets. In contrast with other weighting schemes
this approach provides an important diagnostic, as illustrated in Table 4.1, in
the composition of the variance estimates after each of the two stages (Taylor
et al. 2007). Substantial departures in the model fit from the secondary stage
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Figure 4.2: Boxplots of age distributions of the most common fish species identified in the fore-stomachs of minke
whales sampled in 2003 2007. Boxplot parameters as in Figure 1.6.
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from the optimal fit obtained in it the primary stage would indicate model mis-
specification. Furthermore Table 4.1 could provide further insights into where
these conflicts lie. For example, if the estimated survey variance is much higher
when maturity data are up-weighted, this indicates a model error, which needs
to addressed, through model re-specification, not merely through an automated
weighing scheme or estimation in phases.

ALKec ALKs LDc LDs SI20-39 SI40-69 SI 70-110

Catch 7787 9158 26720 50630  15.91 36.19 83.25
Survey 8706 4944 154900 23030  14.46 36.22 99.91
Sind 11990 10780 113400 74260  1.797 4.335 17.75
Final 7676 4993 22480 15950  2.641 4.817 21.03

Table 4.1: An example fit diagnostics for tusk (Brosme brosme) in Icelandic waters
from the iterative reweighting procedure. Rows indicate the weighting group, as de-
scribed in Table II1.3, and columns the final score from the data set when a particular
weighting group is emphasized. Here ALK and LD denotes age—length and length dis-
tributions from surveys s and commercial ¢ catches respectively, and SI survey based
on the length intervals indicated in the subscript.

Other tools, described in Paper III, include functions that interact with,
digest and standardize output from a typical Gadget model. This makes the
comparisons of model estimates to data, as illustrated in Figure 4.7, and deriva-
tion of biomass estimates and forecasts, shown in Figure 4.8, fairly simple.

4.3.1 Fin whales in the North Atlantic

The results from the simulation experiment in the fourth paper, Paper IV, indi-
cates that considerable improvements can be made to traditional tagging exper-
iments by adding information on genetically determined close relatives. Table
4.2 shows the rejection probability as a function of tags/biopsy samples. This
results illustrates that a traditional tagging experiment would have had substan-
tial difficulty in detecting the difference between two hypothesess, i.e. the mixing
hypothesis where separate breeding stocks only overlap on feeding grounds and
the dispersion hypothesis where whales disperse annually between three breed-
ing components. Additional power is sought simply by the increased effective
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Table 4.2: The probability of rejecting the mixing hypothesis conditioned on the
stock hypotheses using a direct tag-recapture experiment (time trend in tags), total
recaptures and p, the ratio of total recaptures to related individuals within the catch.
The rejection interval was chosen such that the probability of type I error was 5%

Rejection probability
Number of tags | Trend Total recaptures P
100 | 0.11 0.05 0.39
200 | 0.09 0.09 0.62
300 | 0.04 0.27 0.77
400 | 0.13 0.21 0.81
500 | 0.21 0.26 0.91
600 | 0.17 0.25 0.86
700 | 0.17 0.22 0.90
800 | 0.19 0.42 0.95
900 | 0.25 0.51 0.98
1000 | 0.25 0.35 0.97
1100 | 0.38 0.58 1.00
1200 | 0.34 0.41 1.00
1300 | 0.32 0.54 0.99
1400 | 0.58 0.59 1.00
1500 | 0.38 0.60 1.00

sample size when considering relatives of tagged animals as being tagged also.
This is apparent from the difference in the total number of recaptures. This is
further improved by comparing the ratio of the total number of recaptures to
relatives within the catch, p, as a test of the alternative hypotheses.

4.4 A multi-species model of cod and minke whale
interactions

The fifth paper, Paper V, implements a model of cod—minke whales interac-
tions. Results indicate that all model variants appear to follow the trends in
the data reasonably well (Figure 4.7). For variants, listed in Table 3.1, where
species interactions are modelled, modelled cod indices appears to grow faster
after 2000, when at the same time the abundance of minke whales decreases.
These differences become more apparent when the stock status is projected for-



4.4 A multi-species model of cod and minke whale interactions 33

ward. Figure 4.8 shows mature biomass of cod projected forward 40 years given
constant fishing mortality, based on the average fishing mortality for the last 5
years of the model. Model variants where interactions are ignored appear on
average to predict substantially lower biomass than those that represent inter-
actions. Figure 4.9 shows the total consumption of cod by minke whales as
estimated in the model. There the consumption ranges between 4500 to 7500
tons in 1980 whereas in 2012 it was around 2500 to 3000 tons.
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Figure 4.3: Boxplot (top panel) of the end of year biomass for cod of age 4 and older
estimated from 1000 bootstrap samples, using both iterative weighting for each sample
and using the fixed weights for all samples, compared to 100 bootstrap samples. The
fixed weights were obtained using iterative weighting for the original dataset. The point
estimate is indicated by the central red line through the boxes. The box indicates the
interquartile range and the whiskers 95% confidence intervals. Any further outlying
data points are indicated as points. Bottom panel shows the estimated CV for the age
4T biomass using the same methods as above.
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Figure 4.4: Boxplot (top panel) of the number of recruits (age 1) in each year
estimated by 1000 and 100 bootstrap models compared to 1000 bootstraps with fixed
weights and a Hessian—based approximation to the 95% confidence interval. The point
estimate indicated by a central red line through the boxes. Bottom panel shows the

estimated CV for the recruitment using the same methods as above.
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Figure 4.5: Histograms of the estimated fleet selection parameter a; for the three
fleets (October survey, March survey, Commercial catch), 8 the parameter defining
the length update matrix, k£ the growth rate and the maturity ls0. The parameter
estimates were obtained from 1000 bootstrap samples, compared to a smaller number
of bootstrap samples, 100, and for each of these two samples, iterative weighting was
applied to all bootstrap samples. This was then compared to 1000 bootstrap samples
obtained through a process in which the parameter estimation the weighted likelihood
function is conditioned on the original weights. The point estimate (black broken line)
and bootstrap mean (black solid line) along with 95% confidence bound obtained from
a Hessian—based approximation to the variance covariance matrix (red solid lines) are
indicated.
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Figure 4.6: Results of a restrospective bootstrap sampling on the parameter esti-
mates from the 1000 bootstrap samples, with iterative weighting applied to all samples.
This retrospective bootstrap studies the variation of the mean and standard deviation
of each parameter estimate by calculating the coefficient of variation (CV) as a func-
tion of the number of bootstrap samples, n, of both the mean and standard deviation
(SD). A point on the graph shows the CV of the mean (panels on the left hand side)
or SD (panels on the right hand side) for a particular parameter and number of sam-
ples, n. The different panels contain the CVs of the initial number at age (v, in eq.
I1.6), “Other” variables i.e. the variables which are shown in Figure IL.3, and yearly
recruitment shown in Figure IL5 (R, in eq. IL.5). The CVs of the initial number at
ages 8 and 9 are illustrated with solid and broken lines respectively. For comparison
1/4/n is shown (red solid line) on all panels.
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Figure 4.7: Results from the different model variants of cod and minke whales in
Icelandic waters, described in Table 3.1. The figure shows the survey index by length
group (cod) and abundance index (minke). Figures on the left indicate for cod indicate
the spring survey indices and on the right hand side the autumn survey indices. Lines
represent the fit to survey indices (points). Solid lines indicate a single species fit while
the broken lines fit with interactions.
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while the broken lines fit with interactions.



40 Chapter 4 Results

10.0-
—v1
— V2
— V3

G 75- _

@ V4

2 — V5

2

< — V6

(%2}

>

o

s

B 4

S 50

G

c

S

a

1

>

(%2}

s

S 25-

00-
1 1 1 1
1980 1990 2000 2010

Year

Figure 4.9: Total consumption of cod, both mature and immature, by minke whales
as a function of year and by model variants as indicated in Table 3.1.



Conclusions and further
perspectives

Various aspects of the use of statistical models of marine multi—species ecosys-
tems have been discussed and analysed in this thesis. Section 5.1 discusses how
the bootstrap approach developed in this thesis has allowed for a more general
comparison of models based on the same dataset. Section 5.2 describes how
information on the status of minke whales in the ecosystem has allowed for the
modeling of the interaction between cod and minke whales. Section 5.3 discusses
the potential utility of the tools developed in this thesis. Finally Section 5.4
discusses the overall contribution of this thesis.

5.1 Uncertainty methods

This thesis has presented a novel application of bootstrap methods suitable
for models of population dynamics. Several modifications and alternatives to
the original bootstrap methodology (Efron 1979, Efron and Tibshirani 1994)
have been presented. For example, to account for correlations in simple non—
replacement sampling schemes (as used for most questionnaires or “sample sur-
veys”), without-replacement bootstraps and with-replacement bootstraps have
been suggested along with somewhat more general resampling procedures for

41
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complex survey data (McCarthy and Snowden 1985, Gross 1980, Rao and Wu
1988, Sitter 1992). Theoretical assumptions and derivations behind these ap-
proaches do not easily extend to the present situation with disparate data sets,
composite likelihoods in the estimation phase and last but not least, the highly
nonlinear population dynamics models used as a basis for obtaining predicted
values and error sums of squares or likelihood functions. The “trick” in the cur-
rent proposal is not a theoretical development but the methodology of having
the bootstrap sampling unit y; as a collection of all relevant datasets sufficiently
aggregated such that they can be assumed to be independent.

When designing an aggregated data base to be used for modelling, several
issues need to be taken into account. The most important statistical condition
on the choice of the “data units” is that correlations between them should be
minimal. On the other hand, there also needs to be a fair number of them
within each model area if the bootstrap mechanism is to provide some variation
in results. For a given measurement type one can in many cases investigate spa-
tial correlation or variograms to determine the distances at which those become
negligible (Petitgas 2001). This can not easily be done for many data types,
however (age-length tables, tagging experiments etc). In fact, the original rea-
soning for the areas used in this paper was ecological (Stefansson and Palsson
1997a, Taylor 2003) rather than based on spatial correlation. It is likely that in
most real situations data will be aggregated either according to such criteria or
pragmatically into “statistical rectangles” of some form.

5.2 Multi—species models of ecosystems of the
Icelandic continental shelf

The analysis presented in this thesis provides the first attempt to link cod in
Icelandic waters to a large mammalian predator, minke whales, in a statistical
age-length based model. It provides a basis to answer some of the questions set
out by Stefansson et al. (1997) and subsequently MRI (2003). Furthermore, it
provides insight into the restraints on the model by adding interactions between
species, particularly species with such disparate data available as cod and minke
whales, and their impact on the overall fit to individual datasets.

The abundance of minke whales has been observed, both by whalers and
whalewatchers, to have decreased substantially in the last decade. Here the
major driver in the abundance is considered to be linked to sandeel biomass,
based on observations from Paper I. Additional drivers for minke whale abun-
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dance in Icelandic waters have not been excluded. For instance capelin has been
identified as an important part of the diet of baleen whales (Sigurjonsson and
Vikingsson 1997) and a shift in capelin summer distribution away from Icelandic
waters has been observed in recent years (Palsson et al. 2012). Preliminary work
to include capelin in a multi-species model has however been unsuccessful due
to the nature of the data (Taylor 2011) but work is on-going.

The effects of minke whales on cod are surprisingly small, judging by the fit
to data. The difference between model variants with minke whales predating cod
and those with no predation becomes apparent when projecting the stock status.
When interpreting stock projections for cod, considerable care needs to be taken
as the changes in ecosystem that cause the departure of minke whales, which are
not included in the model, could also negatively affect cod. The consumption of
minke whales estimated here may seem minor in comparison with fleet catches.
However most of the consumption is focused on juvenile cod within the models,
while the commercial fishery targets larger fish. The mortality related to whale
predation is also smaller by an order of magnitude. This may contradict results
in Paper I which indicated substantially bigger consumption than estimated
here. Here the form of the suitability function may play a role, as more dome—
shaped function may be more appropriate. It cannot, however, be ruled out that
the data on consumption are inconsistent with other data used with respect to
the model.

As with all statistical models, access to representative data is necessary to
estimate the processes of interest. Here for the first time information on the
feeding ecology of minke whales in Icelandic waters is analysed. Data available
from whaling operations before the moratorium, although limited, suggest con-
siderable changes in the diet. Therefore the effects suggested by the model may
not be as pronounced.

Sensible next steps could include a wide range of analyses. Minor changes
could include modifying minke whale selection to be changed to be more dome
shaped, testing different levels of depletion and productivity, and altering the
assumptions of their energy requirements. Major changes could include con-
tinued developement of the two area model of cod described in Taylor (2011),
inclusion of other species such as sandeel and capelin, which are seen as a large
part of minke whale diet. Fleet composition will need some scrutiny as well.
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5.3 Rgadget

RGadget provides utilities for rapid developement of Gadget models and the
subsequent analyses. It is hoped that this will encourage the application of
Gadget in new areas. During package development, parts of RGadget have
been applied in various settings. The R simulator has seen some published
applications, when tagging was developed in Gadget (see Hannesson et al. 2008,
for further details) and IV where a simulation study on fin whale stock structure
was presented. The iterative reweighting procedure has seen many applications
during its developement (e.g. Elvarsson et al. 2014a, Elvarsson and Pérdarson
2014, Pordarson and Elvarsson 2013, to name a few).

Rapid model development is a fairly large issue for models of the scale and
magnitude of a typical Gadget model. For instance scale changes can be fairly
cumbersome and errorprone to implement, while potentially necessary to pre-
vent unnecessary noise in the input data (Demyanov et al. 2006). dst? (2004)
recommended the development of a specialised database system (Kupca 2006)
which allows for exactly this kind of analysis and flexible extraction of ecosystem
data. This database system is currently being revised as part of MareFrame
(2013). RGadget compliments these developments by providing a scriptable
generation of model settings for Gadget and digestion of results.

The development of RGadget echoes efforts of other similar projects. No-
tably rdss (Taylor et al. 2014) and to a lesser extent FLR (Kell et al. 2007) as
these packages aim to standardise model results in the general stock assements
and management strategy evaluations process. Both RGadget and rdss are de-
signed around their respective modelling frameworks, i.e. Gadget and Stock
synthesis. FLR appears to be aimed for a more general integration with age
based stock assessment models such as XSA (Shepherd 1999) and SAM Nielsen
and Berg (2014). A link between Gadget and FLR was developed in Howell and
Bogstad (2010) for harvest control rule evaluation. Further integration may be
considered at some stage, and RGadget could in some sense be considered a first
step in that direction.

The utility of an independent Gadget-like simulation engine in R is consider-
able. Appart from the obvious consistency check, it can be used as a tools to test
the feasibiltity of potential new features for Gadget. Additionally it could be
used as a tool to study different assumptions of the interaction between the two
substocks and harvesting strategies as done in Paper IV. As such the simulator
could be used as a teaching aid in fisheries science. Data can also be generated
for complicated modelling frameworks such as Gadget. For example in (Han-
nesson et al. 2008), an earlier version of the simulator was used to simulate a
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tagging experiment designed to test Gadget’s performance.

5.4 Final words

This thesis introduces novel tools that aid development of statistical models
of marine ecosystems. Although this thesis focuses on models developed using
the Gadget framework the work presented here is sufficiently general to be
applicable in a more general setting. Notably the bootstrap method, described
in Paper II, is applicable to a range of problems that stem from samples of
marine ecosystem. An example could be that it provides a common ground
between substantially different approaches to fisheries stock assessment, such as
models developed using Ecopath with Ecosim and Gadget.

Methods described in this thesis have already seen applications outside of
it. These include applications described by Pordarson et al. (2011), where the
iterative reweighting procedure from Rgadget is used for golden redfish and tusk
in Icelandic waters. Elvarsson and Pordarson (2014) used the whole suite of it-
erative reweighting, bootstrap and forward projections implemented in Rgadget
are used to perform an evaluation of an advice rule for ling in Icelandic waters.

In addition to methodological developments this thesis provides new insights
into the interactions of minke whales with commercial exploited fish species in
Icelandic waters. Although many question remain unanswered the work de-
scribed in Papers I and V advances current knowledge, and provides indications
for the next steps.
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Abstract

The common minke whale (Balaenoptera acutorostrata) is the most
abundant mammalian top predator in Icelandic continental shelf waters.
Here, an account is given on the first systematic research programme into
the feeding ecology of common minke whales in Icelandic waters based on
an analysis of minke whale stomach contents data collected in Icelandic
waters during 2003-2007. The results show pronounced spatial and tem-
poral variation in the diet. The temporal changes include a decrease in the
proportion of sandeel in the diet over the study period and a correspond-
ing increase in herring (Clupea haerengus) and haddock (Melanogram-
mus aeglefinus) particularly in the southern area. The diet also differed
markedly from the previously available, limited data from Icelandic waters
with less krill and the cold water species capelin (Mallotus villosus) and
more gadoids and herring in the more recent period. These changes in diet
composition are consistent with recent changes in the Icelandic continental
shelf ecosystem including increased sea surface and bottom temperatures
and changes in distribution and abundance of several fish species includ-
ing sandeel (Ammodytidae) and capelin. Although natural fluctuations
cannot be ruled out at this stage, these dietary changes, together with de-
creased abundance in coastal waters, may reflect the responses of minke
whales to a changed environment possibly driven by global warming.
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1.1 Introduction

The common minke (Balaenoptera acutorostrata Lacepede, 1804.) whale is the
most abundant whale species in Icelandic coastal waters with mean densities up
to 0.07 animals/nm? in the continental shelf area in recent decades (Pike et al.
2008a). The species is generally regarded as the most ichthyophagous of baleen
whales and also the most opportunistic with regard to feeding habits (Tomilin
1957, Horwood 1990). Skaug et al. (1997) concluded that despite being quite
flexible in feeding habits, minke whales off Norway show some preference for
fish over krill. In the Northern Hemisphere, minke whale diet varies consider-
ably among areas and large temporal variations have also been demonstrated
for the species (Jonsgard 1982, Horwood 1990, Klinowska 1991, Haug et al.
1995 1996 1997, Neve 2000, Tamura and Fujise 2002). Although hunting of
minke whales in Iceland dates back to 1914, knowledge on feeding habits of the
species in Icelandic and adjacent waters, has been very limited. Ssemundsson
(1932 1939) concluded from visual observations and accounts from fishermen
that herring (Clupea haerengus Linnaeus, 1758) was the minke whales’ most
important prey species in Icelandic waters. During the 20th century, only 68
minke whale stomachs were examined, 56 from the commercial fishery during
1977-1978, one caught in 1984 and 11 stranded or by-caught animals between
1988 and 1997. Most of these animals were sampled off North Iceland in June
and July. Thus, large parts of the distribution area and residence period of
minke whales in Icelandic waters were virtually unknown. Based on the fre-
quency of prey occurrence, this limited data indicated that approximately 65%
of the diet consisted of fish while the remaining 35% were euphausiid crustaceans
(Sigurjonsson et al. 2000). Among the identified fish species were capelin (Mal-
lotus villosus Muller, 1776), sandeel (Ammodytidae), and cod (Gadus morhua
Linnaeus, 1758), while the identified krill species were Thysanoessa raschii (M.
Sars, 1864) and Meganyctiphanes norvegica (M. Sars, 1857). Preliminary in-
vestigations into the ecological role of minke whales in Icelandic waters have
indicated that the species may have a significant effect on the long-term yield
from fisheries, in particular cod and capelin (Sigurjonsson and Vikingsson 1997,
Stefansson et al. 1997). There was however, large uncertainty associated with
these estimated effects, limited knowledge of the diet of minke whales in Ice-
landic waters being among the most important identified sources of uncertainty
(Stefansson et al. 1997). Considering the large spatial and temporal variations
in the diet of minke whales observed in other areas, there is clearly a need for
further studies into the feeding ecology of the species in Icelandic waters. Like
most other baleen whales, common minke whales are migratory, spending the
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summer at high latitude feeding grounds and the winters breeding at lower lat-
itudes (Horwood 1990). The Icelandic continental shelf constitutes the most
important summer feeding ground of the Central North Atlantic population of
minke whales judging from the NASS series of large scale standardized sight-
ings surveys (Gunnlaugsson and Sigurjonsson 1990, Borchers et al. 2009, Pike
et al. 2009). Abundance in this area has varied considerably since systematic
monitoring of abundance began in 1986 with a maximum estimate of 43,633
(30,148 - 63,149) animals obtained in 2001 (Borchers et al. 2009). The most
recent surveys (2007-2009) have shown considerably lower densities (Pike et al.
2011ab). While the reasons for the decline are unclear, the limited capture of
minke whales during this period (a total of 207 whales taken during 2003-2007)
cannot have caused a decline of this magnitude (NAMMCO 2009). This sudden
change in minke whale density in coastal Icelandic waters seems more likely to
represent a shift in distribution than a crash in population size. However, due
to poor coverage of offshore areas, particularly to the north and west of Iceland,
such a shift in distribution cannot be demonstrated from the survey data and
hence a real population decrease cannot be ruled out. A potential explanation
for such a shift in distribution of minke whales could be a shift in the distribu-
tion of important prey species that may be related to appreciable changes in the
physical and biological environment observed in Icelandic waters in recent years
(Astthorsson et al. 2007, NAMMCO 2009). Given the euryphagous nature of
the minke whale, such a shift in prey species would likely be reflected in the diet
of minke whales. This paper presents a study on the diet composition of minke
whales in Icelandic coastal areas. The results are discussed in connection with
the limited previously available data, spatial variation and in relation to recent
changes in the marine environment of Icelandic coastal waters.

1.2 Material and methods

1.2.1 Sampling

The minke whale material used in this study was collected during 2003-2007 as
a part of a comprehensive research programme (MRI 2003). The whales were
caught using five minke whale catching boats hired by the Marine Research
Institute (MRI). Cruise leaders from the MRI were in charge of the operation
onboard each vessel and up to four scientist in total. In most cases, dissection
and sampling took place onboard the vessels within three hours post mortem.
To ensure representative sampling, searching effort was distributed temporally
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and spatially in proportion to densities of minke whales as known from previ-
ous surveys (Borchers et al. 2009). The sampling was designed according to
an established delineation of the Icelandic continental shelf area into nine sub-
areas (Figure I1.1), as defined by Stefansson and Palsson (1997a). This division
is based on ecological and hydrographical properties of Icelandic waters which
are characterized by the meeting of warm Atlantic water masses from the south
and Polar waters (Subarctic water) from the north (Gislason et al. 2009). Off
southern and western Iceland, the warm Atlantic water masses are dominant
while the northern and eastern waters are characterized by a mixture of At-
lantic and Polar water. In the analysis, the nine sub-areas were merged into
South and North regions to reflect these hydrographical conditions (Figure I.1).
To avoid selective sampling exhaustive attempts were made to catch the first
whale sighted within a given subarea and period. Whales were taken onboard
immediately after death for detailed dissection and sampling for the various
sub-projects (MRI 2003).

1.2.2 Analysis of stomach contents

Based on comparison between contents of different stomach compartments,
Lindstrgm et al. (1997) concluded that the fore-stomach contents are sufficient
to describe the diet of minke whales. Therefore this study is confined to the
analysis of the fore-stomach. The contents of the stomach were transferred to
a special container for measuring the total volume. Preliminary identification
of dominant prey species and identification of stomach fill was conducted at sea
by visual inspection. Then the liquid was removed by a series of sieves (20mm,
5mm and lmm) separating differently sized particles as described by Haug et al.
(1995). Sub-samples were taken from stomachs with large contents of uniform
prey and preserved frozen (see Haug et al. 1996) while stomachs with diverse
contents were sampled completely. In the laboratory, food remains were iden-
tified to the lowest possible taxonomic level. For undigested fish prey, up to
50 measurements were made of length and weight for each species and the age
determined from growth zones in sagittal otolith sections . Most of the stomach
contents were, however, too digested for such measurements. In these cases,
otoliths were used for species identification, counted and then measured under
a stereo-microscope with a micrometer eyepiece.

In addition to whole undigested fish, the number of fish in each stomach
was calculated by dividing the total number of sagittal otoliths by two or, in
the case of larger otoliths, by counting the number of otolith pairs. It was not
possible to estimate the number of highly digested small crustaceans. For this
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group, the measured volume was used to estimate it’s contribution to the diet
as done in previous studies (Tamura and Fujise 2002, Windsland et al. 2007).
The stomach volume and weight was analysed using a generalized linear model
with a Gamma link function as described by Stefansson and Palsson (1997b).
The parameters considered were area, year, month, sex and maturity. The best
model was selected on the basis of the Akaike Information Criterion (AIC), as
discussed in Akaike (1974), by stepwise removal of the above parameters.

The results are expressed as frequency of occurrence (FO) and reconstructed
weight (RW), feeding indices traditionally used in analyses of stomach content
(Hyslop 1980, Pierce et al. 1991, Vikingsson et al. 2003). In addition a weighted
frequency index (WFO) was used for comparison with a previous Icelandic study
(Sigurjonsson et al. 2000). Comparisons between major prey groups with respect
to digestion (undigested versus states of digestion) and comparisons of whether
one or more prey species were found in the stomachs varied based on geography
was made using a X2—test.

To estimate the uncertainty of prey contribution to the overall diet an
adapted form of the traditional bootstrap procedure Efron and Tibshirani (1993)
was used. When dealing with data originating from large animals, such as minke
whales, considerable care must be taken when defining the proper sampling unit.
For reasons stated in Pennington and Volstad (1994a), i.e. the "intra-haul corre-
lation", and further discussed in Hrafnkelsson and Stefansson (2004) individual
prey items can not be treated as the sampling unit. To account for this corre-
lation within a whale stomach individual whales are treated as sampling units,
thus augmenting the traditional bootstrap Efron and Tibshirani (1993). Simi-
lar approaches have been implemented by Hannesson et al. (2008) where whole
tagging experiments were treated as sampling units. Individual whales are con-
sidered sufficiently uncorrelated due to rules applied to spread the catch in time
and space. To maintain geographical and temporal structure the resampling
was stratified by year and the North-South division (Figure I.1).

For calculating fish size from the size of sagittal otoliths, formulae based on
Icelandic published (Vilhjalmsson 1994, Vikingsson et al. 2003) and unpublished
measurements were applied if available. In the absence of Icelandic data, formu-
lae from other areas Harkonen (1986), were used. Otoliths that were noticeably
eroded by digestion, corresponding to digestion state 3 and above (Recchia and
Read 1989), were not used in calculations of fish size. Some stomachs containing
large amounts (>50) of otoliths were subsampled for measurements and in few
cases also for counting of prey items. Further details on laboratory techniques
and methods are given in Vikingsson et al. (2003).

Length dependent prey selection was analysed using a linear regression model
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for prey length where prey species within individual whales were treated as a
random effect. The best model was selected, as in the case of stomach volume,
on the basis of AIC.

1.3 Results

The spatial and temporal distribution of the sampling is shown in Figure 1.1
and Table I.1 respectively. A total of 190 minke whales (96 males and 94 fe-
males) sampled during April-September 2003-2007 were examined with respect
to stomach contents. Total volume and weight of stomach contents Most (97.4
%) of the stomachs contained some food remains. The median and mean vol-
ume of the unfiltered fore-stomach contents was 32 litres (1) (95% quantiles: 0
—132.3) and 42 | respectively with a maximum of 200 1 in an 8.1 m long female.
The median and mean weight of stomach contents after removal of fluid was
7.82 kg (95% quantiles: 0.03 — 79.5) and 14.83 kg respectively with a maximum
weight of 106.25 kg in a 7.85 m long male. The best models of stomach vol-
ume and weight, in terms of AIC, were both based on the whale length and
geographic area (Table 1.2). Other variables such as sex, month, year and time
of the day did not offer a significant improvement to the model. Two sampling
areas, 2 and 10 (see Figure I.1) were significantly lower than the other seven in
terms of weight of stomach contents and whales caught in areas 2, 5, 9 and 10
had significantly lower stomach volumes than those in other areas (Table 1.3).

1.3.1 Overall diet composition

In total 14 prey types were found in the stomachs including 10 species of fish and
2 species of euphausids (Table 1.4). In addition two species of crabs (Pagurus
bernhardus and Hyas coarctatus) found in one stomach each were considered
secondary prey (“prey of prey”) and thus not included in further analyses. Most
(56%) of the stomachs contained only one prey species while the maximum
number of species in a single stomach was six.

Sandeel was the most frequently encountered prey, occurring in 110 (58%)
of the stomachs. It was not possible to distinguish between the three species of
sandeel occurring in Icelandic waters. While it seems likely that the bulk of the
sandeel prey is Ammodytes marinus (Raitt, 1934), the overwhelmingly dominant
species in these waters (V. and K. 2009), the large size of some individuals
shows that Hyperoplus lanceolatus was also included to some extent. Other
frequently occurring prey types include haddock (Melanogrammus aeglefinus
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Table I.1: Temporal distribution of the sampled common minke whales in 2003—2007.
The areas (North and South) are shown in Figure I.1

Area  Apr May Jun Jul Aug Sep Total

2003 North - - - - 8 7 15
2003 South - - - - 10 11 21
2003 Total - - - - 18 18 36
2004 North - - 6 1 - - 7
2004 South - - 10 8 - - 18
2004 Total - - 16 9 - - 25
2005 North - - - 8 7 - 15
2005 South - - - 10 9 - 19
2005 Total - - - 18 16 - 34
2006 North - - 10 15 6 - 31
2006 South - - 3 10 14 - 27
2006 Total - - 13 25 20 - 58
2007 North 3 3 16 - 4 - 26
2007 South - 4 6 - - 1 11
2007 Total 3 7 22 - 4 1 37
Grand total 3 7 51 52 58 19 190

Table I.2: Overview of AIC scores for the fitted GLM models for weights and volume
of stomach contents. Full model includes the variables whale length, geographic area,
month, year, sex and maturity. D.f.: Degrees of freedom.

Step D.f. Deviance Resid. D.f. Resid. Dev. AIC
Weight of stomach contents

Full model 169.00 329.70 1388.87
- month 5.00 0.80 174.00 329.50 1379.44
- year 4.00 5.32 178.00 334.82 1375.21
- sex 1.00 0.20 179.00 335.02 1373.35
Volume of stomach contents

Full model 160.00 242.40 1815.17
- year:month 5.00 1.39 165.00 243.80 1806.46
- month 5.00 1.86 170.00 245.66 1798.17
- year 4.00 2.17 174.00 247.84 1792.16
- maturity 4.00 2.38 178.00 250.22 1786.32

- sex 1.00 0.33 179.00 250.55 1784.62




Chapter | Recent changes in the diet composition of common minke whales
(Balaenoptera acutorostrata) in lIcelandic waters — A consequence of climate

58

change?

Table I.3: Summary of the variables of the best model, in terms of AIC, for the
weight and volume of stomach contents. The intercept value represents the model fit
for length 0 whales in Area , the t-value and the corresponding p value represent the
results from a Wald’s test for a single parameter difference from zero.

Weight of stomach contents
(Intercept)
Length
Location:
Area 2
Area 3
Area 4
Area 5
Area 6
Area 8
Area 9
Area 10
Volume of stomach contents
(Intercept)
Length
Location:
Area 2
Area 3
Area 4
Area 5
Area 6
Area 8
Area 9
Area 10

Estimate

0.1853
-0.0001

-0.0379
0.0177
-0.0043
0.0099
0.0404
0.0566
-0.0281
-0.0442

0.1110
-0.0001

-0.0139
0.0002

-0.0082
-0.0146
-0.0059
0.0102

-0.0125
-0.0146

Std. Error

0.0741
0.0001

0.0189
0.0377
0.0314
0.0416
0.0371
0.0996
0.0209
0.0200

0.0176
0.0000

0.0045
0.0075
0.0063
0.0061
0.0058
0.0173
0.0048
0.0050

t value

2.50
-1.38

-2.00
0.47
-0.14
0.24
1.09
0.57
-1.34
-2.21

6.30
-4.51

-3.11
0.03

-1.31
-2.41
-1.02
0.59

-2.62
-2.92

0.0133
0.1681

0.0466
0.6389
0.8916
0.8122
0.2771
0.5710
0.1813
0.0285

0.0000
0.0000

0.0022
0.9779
0.1928
0.0172
0.3113
0.5554
0.0097
0.0039
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Weighted freq. of occurrence (WFO) Weighted freq. of occurrence (WFO)
2003-2007 2003-2007

Food category
Krill

Other Invertebrates
Reconstructed weight (RW) Weighted freg. of occurrence (WFO) Sandeel
2003-2007 1977-1984 " .
Large fish (gadoids)

Capelin
Herring

Figure 1.2: (a) Diet composition of minke whales sampled in Icelandic waters 2003~
2007 shown as weighted frequency of occurrence (WFO) and as reconstructed weight
(RW) for all areas combined. (b) Diet composition of minke whales in terms of WFO
for the northern area (see Figure I.1) and the period June—-July only for comparability
with previous data (1977-1984).

Linnaeus, 1758), herring, capelin, cod and krill found in 23%, 20%, 19%, 15%
and 14% of the examined stomachs respectively (Table 1.4).

Figure 1.2a shows the diet composition in terms of weighted frequency of oc-
currence (WFQO) and reconstructed weight (RW) of different prey species pooled
for the research period 2003-2007 The two measures of diet composition (WFO
and RW) show remarkably similar results (Figure 1.2a). The diet was primarily
composed of fish, with krill contributing only 8.6% in terms of WFO and 8.4%
in terms of RW to the diet. Sandeel was the single most important prey type
overall with 45% and 47% prevalence in terms of WFO and RW, respectively.
Other common prey species were herring, capelin, haddock and cod. Together,
large demersal fish (gadoids) constituted 22% of the diet respectively according
to both these measures.
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.3.2 Geographical and temporal variation

The previously available information on the diet of minke whales in Icelandic
waters is very limited as regards total sample size as well as temporal and spatial
coverage. Thus, of the 68 animals reported by Sigurjonsson et al (2000) for the
period 1977-1997, 50 were sampled off North Iceland during June and July 1977-
1984. Comparisons between these two periods are therefore restricted to this
area and months. In Figure 1.2b the results for June-July off North Iceland
are compared between the two sampling periods 1977-1984 and 2003-2007. In
the former period, krill and capelin were the dominant prey species, together
constituting 81% of the diet (Figure 1.2b). These two prey types accounted for
38% in the latter period, where gadoids (30%), sandeel (22%) and herring (9%)
contributed appreciably more to the diet than during 1977-1984.

Figure 1.3 shows the diet composition in terms of FO (Figure 1.3a) and RW
(Figure 1.3b) by year and area for the period 2003-2007. These two measures
show generally similar results although invertebrates have a somewhat higher
score in terms of FO. The diet composition varied considerably with geographic
location. Sandeel dominated the diet in the southern and western areas, while
the diet was more diverse off northern and eastern Iceland. The dominance of
sandeel was particularly striking in the beginning (2003) when its proportion
of the diet in terms of reconstructed weight amounted to 94 and 47 % in the
southern and northern areas respectively (Figure 1.3b). This proportion de-
creased steadily throughout the research period in both areas and was 18 and
12 % respectively in 2007. Of the pelagic fish prey, capelin appeared to form a
steady part of the diet in the northern area throughout the observation period
while being hardly detected in the southern area (Figure 1.3). The importance
of herring in the diet however increased from being non-existent in the stomachs
from 2003 to constituting nearly 80% of the diet in the southern area during
2007 (Figure 1.3). Figure 1.5 shows the contribution of gadoid species (and
other large bony fishes) in more detail. Overall, haddock and cod were the
most important gadoids, contributing 10% and 8% of the reconstructed weight
respectively. Cod consumption was largely confined to the northern area where
it constituted up to 29% of the diet. Haddock was only a minor component
of the diet in 2003-2004, but thereafter it constituted an important part of the
diet in both areas (Figure 1.5). Other gadoid species such as saithe (Pollachius
virens (Linnaeus, 1758)), whiting (Merlangius merlangus Linnaeus, 1758) and
blue whiting (Micromesistius poutassou Risso, 1827) appeared in the diet to a
lesser extent.
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Figure 1.3: Boxplots of spatial and temporal variation in diet composition of minke whales expressed as (a)
frequency of occurrence (FO) and (b) reconstructed weight (RW). The point estimate is indicated by a white star
while the solid grey lines through the boxes represent the bootstrapped medians. The box indicates the interquartile
range and the whiskers 95% confidence intervals. Any further outlying data points are indicated as points. Area
division (North—-South) as in Figure 1.1
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.3.3 Prey length and age

The reconstructed size range of fish prey for the minke whale was 1 - 92 cm in
total length (Figure 1.6). Among the fish species taken in considerable numbers,
sandeel and capelin had the lowest mean length of 12.8 and 9.3 cm respectively,
although individuals up to 36.7 and 16.2 cm were found. All age classes (0 to 4
years) of capelin were consumed by the minke whales, although a large majority
was less than three years old (Figure 1.7). The age of sandeel ranged between 0
and 6 years with year classes 0-3 dominating in the diet. The herring consumed
varied from 0 to 41 cm in length and 1-14 years in age. The size range for cod
was 0 to 92.51 cm with a mean size of 61.99 cm. The age of cod prey ranged
from 0 to 14, with a mean of 6 years. The mean length of haddock was 41.63
cm, ranging from 2.6 to 91.78 cm, and mean age was 3.9 years, ranging from 0
to 9 years.

1.4 Discussion

1.4.1 Potential sources of bias

Minor sampling constraints were imposed by exclusion from whale watching
areas and generally worse weather in offshore areas may have caused some sam-
pling bias. However, the limited search effort that was possible in offshore areas,
together with information from a simultaneous sightings survey, as well as in-
formation from fishing vessels further offshore indicated that the distribution of
minke whales in the area was indeed, very coastal during this period. Therefore,
we conclude that the sampling distribution was representative of the distribu-
tion of minke whales within the Icelandic continental shelf area. Differential
digestion rates of different prey items is a potential source of error in stomach
contents analysis (Hyslop 1980, Pierce et al. 1991). For example the propor-
tion of small planktonic crustaceans in the diet may be underestimated due to
higher rates of digestion (Gannon 1976). One way to address this problem is
to compare the overall results to those of a subsample of stomachs containing
only virtually undigested food. Comparison of stomachs containing fresh prey
(n=>51) with those containing digested prey (n=177) did not reveal significant
differences in diet composition (x?(4) = 6.5967, p=0.1588). This indicates that
differential digestion rates of prey species did not introduce any appreciable
bias in the study although some underrepresentation of krill cannot be ruled
out. The close similarity in the results using different measures (RW or WF)
for diet composition also indicates absence of significant bias due to differential



Recent changes in the diet composition of common minke whales

Chapter |

(Balaenoptera acutorostrata) in lIcelandic waters — A consequence of climate
change?

66

Capelin Cod Haddock

150 60
90

100 + 40 4

wM %1_tﬁ.¢ Hﬂ i f % W N gi % ; il

60

0+ 0-
T T T T T T T T
0 5 10 15 0 25 50 75 0 25 50 75
Herring Saithe Sandeel
10.0 - 500 —
2
= 4 400 —
g 100 754
S) 300
©
& 50- 507 2001
€
s | 100 ﬁw mm
Y. O L
0- . . ‘ 0w & vor .
1 1 1 1 1 1 1 1 1 1 1 1
0 10 20 30 40 0 25 50 75 0 10 20 30
Whiting
204
15
10
5- W @
0

1 1 1 1 1
0 10 20 30 40 50
Prey length (cm)

Figure 1.6: Boxplots of length distributions of the most common fish species identified in the fore-stomachs
of minke whales sampled in 2003-2007 according to direct measurements (undigested fish) and calculations from
otolith lengths. The point estimate is indicated by a black dot and other boxplot parameters as in Figure 1.3.
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Table I.5: Best model for prey lengths. The Intercept term denotes the amount
consumed by immature whales in Area 1.

Estimate Std. Error t value

(Intercept) -4.05 2.43 -1.67
Species:

Capelin 11.32 2.48 4.56
Cod 60.04 3.94 15.25
Haddock 40.42 3.00 13.46
Herring 31.88 3.09 10.30
Saithe 58.21 9.94 5.85
Sandeel 15.67 2.31 6.79
Whiting 45.36 3.28 13.81
Maturity:

Mature 0.98 0.94 1.04
Pregnant 0.22 1.05 0.21
Location:

Area 2 -1.36 1.36 -1.00
Area 3 -0.15 1.50 -0.10
Area 4 -1.58 1.47 -1.07
Area b -0.88 1.93 -0.45
Area 6 -2.31 1.22 -1.90
Area 8 0.34 2.12 0.16
Area 9 3.60 0.97 3.72

Area 10 -0.54 1.33 -0.40
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digestion rates. This similarity also indicates that WF, a rather crude index
of diet composition applied because of the limitations of previously available
data, might be a good alternative to the more labour intensive RW for moni-
toring of diet. However, further validations are required to evaluate the general
applicability of the WF index.

1.4.2 Prey quantities and diversity

The median volume of stomach contents in this study is within the range re-
ported off Norway (Nordgy and Blix 1992) and the small proportion of empty
stomachs is similar to studies of minke whales from other areas (Mitchell 1974,
Larsen and Kapel 1981, Kasamatsu and Hata 1985, Haug et al. 1997, Tamura
and Fujise 2002). The maximum amount of food remains retrieved from a single
fore stomach (106 kg) is to our knowledge the highest reported for this species.
Not unexpectedly, length of the whale appeared to have the largest predictive
power for the magnitude of stomach contents but significant geographical varia-
tion was also detected. The geographical variation might however be confounded
by temporal changes in food availability as the sampling years were not evenly
distributed on sampling areas.

This study confirms earlier findings on the euryphagous and predominantly
piscivorous nature of northern hemisphere minke whales (Larsen and Kapel
1981, Jonsgéard 1982, Tamura and Fujise 2002, Haug et al. 2002, Pierce et al.
2004, Windsland et al. 2007). While the range of species taken by minke whales
was large, the majority of the whales (59%) had recently fed on only one prey
species. This differed significantly according to a north-south division (x?(1) =
15.97, p < 0.001), where proportion of whales with only one prey species was
70% in the south while it was 43% in the north. Low diversity of prey found in
individual stomachs is typical for the so called swallowing type of baleen whales
(Nemoto 1959) feeding on swarming zooplankton and schooling fish and several
variations of this methods have been described for minke whales in Icelandic
waters (Bertulli 2010). The prey diversity reported here is somewhat higher
than that reported from Norway and Japan, where 69% and 90% respectively
of the minke whales had only one prey species in their forestomachs (Tamura
and Fujise 2002, Windsland et al. 2007).

1.4.3 Overall diet composition

Sandeel was the most important prey species overall contributing nearly 50%
to the diet. Pelagic fish (herring and capelin) and gadoids each accounted for
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over 20% of the diet and krill around 8%. Dominance of sandeel in minke whale
diet has also been observed in the North Sea (Olsen and Holst 2001, Pierce
et al. 2004). Although gadoids have been reported as prey of minke whales
in several other areas of the North Atlantic (Sergeant 1963, Larsen and Kapel
1981, Horwood 1990), their contribution to the diet is usually less than that
reported here, particularly off north Iceland. However, comparable and even
higher values for gadoids have been observed in some areas off northern Norway
(Jonsgard 1982, Haug et al. 1997, Windsland et al. 2007).

According to this study, the prey of minke whales varies in size from few
millimetres (planktonic crustaceans and fish fry) to 92cm long gadoids. Similar
wide ranges have been documented for this species from Norway (Windsland
et al. 2007) where gadoids up to 85cm were found in minke whale stomachs.
Prey of this size contradicts the general idea of baleen whales feeding primarily
on planktonic crustaceans and small schooling pelagic fish species and it could
be argued that these large codfish are taken accidentally together with other
targeted prey. However, no evidence for this could be detected in the present
study. Thus in 36 % of the stomachs where gadoids were found, they constituted
the main prey and in 25 % they were the only prey group including a stomach
containing over 100 adult cods, mainly 5 to 7 years old. This clearly shows
that these large gadoids are targeted by minke whales rather than engulfed
accidentally.

The absence of 0-group herring in the diet off Iceland is in contrast to results
from Norwegian waters where they constitute an appreciable part of the diet
in some areas Haug et al. (1995). This can be explained by the difference in
spawning times of the two herring stocks (Dragesund et al. 1980, Jakobsson and
Stefansson 1999). Off Norway, herring spawns in late winter and spring, while
in Icelandic waters herring spawns in mid summer not reaching a consumable
size until winter.

.6 Geographical variation

The pronounced geographical variation in prey species composition is broadly
consistent with the known distribution of the prey species in Icelandic waters.
Thus, sandeel and herring are most abundant off the south, southeast and
southwest coasts (Jonsson and Palsson 1992, V. and K. 2009) while capelin
is mostly restricted to northern Icelandic waters during summer (Vilhjalmsson
1994) which is reflected in the minke whale diet composition. The gadoid species
found in the minke whale stomachs are distributed throughout Icelandic coastal
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waters during summer (Jonsson and Palsson 1992). Haddock has traditionally
been most abundant off the southern and western coast of Iceland. However,
the distribution has expanded northwards in recent years (Astthorsson et al.
2007) so that present abundance is no less in North Icelandic coastal waters.
The summer distribution of cod covers all Icelandic coastal waters. Although
the species has been found at depths of over 600m it is most common at 100-
250 m (Jonsson and Palsson 1992). The relatively low proportion gadoids in
the diet in the southern areas during the first half of the period (when sandeel
was relatively abundant) could indicate a preference for sandeel when both are
available.

Higher diversity of the diet in the northern Icelandic areas is similar to that
found for harbour porpoises in Icelandic waters (Vikingsson et al. 2003). In
both these cases low prey diversity in the southern areas seems to be related
to the cetaceans utilization of the seasonally abundant high-energy fish species
capelin (porpoises in late winter) and sandeel (minke whales during summer).

I.5.1 Temporal changes in diet and the ecosystem

The present results differ considerably from those obtained in the only previ-
ous systematic study on minke whale diet in Icelandic waters conducted during
1977-1997 (Sigurjonsson et al. 2000). Although the previous data were limited,
it seems clear that significant changes have occurred in the diet of minke whales
in Icelandic waters between the two periods. The difference in sampling strate-
gies might contribute to the difference in diet composition between the present
study, which was designed to be representative of real distribution, and the
previous one (Sigurjonsson et al. 2000) which was based on commercial catches
up to 1985 and strandings. However, considering only comparable areas and
months (Figure 1.2b) large differences are still apparent. Thus, in the more
recent period (2003-7), the proportion of large, benthic fish (mostly haddock
and cod) amounted to 30% (WFO) or sixfold that of the earlier period (1977-
1984). The contribution of herring to the diet had also increased from 1 to 9
% (Figure 1.2b). The contribution of planktonic crustaceans (krill) and capelin
decreased from 45% to 17% and 36% to 22% respectively. Thus, between these
two sampling periods, krill, and the cold-water species capelin seem to have been
largely replaced by herring, sandeel and gadoids in the more recent period. Haug
et al. (2002) and (Tamura and Fujise 2002) described temporal dietary changes
in minke whales off Norway and Japan, respectively which they attributed to
changes in the ecosystem. The sampling scheme in the present study was not
designed to study inter-annual variation or trends and thus, the seasonal dis-
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tribution of the samples was somewhat different between years. However, this
is unlikely to be a source of bias in this respect as no indications were seen
from the data of within-season variability in the diet. The results of this study,
therefore suggest that in recent years appreciable changes have occurred in the
diet composition of minke whales in Icelandic coastal waters. Explanations of
these changes may be found in other components of the ecosystem. Iceland is lo-
cated at a dynamic front between warmer and more saline Atlantic water masses
coming from the south and cold Polar water masses originating in the Arctic
Ocean. While the area is in general highly productive, there is also considerable
variability in environmental conditions particularly over the shelf north of Ice-
land where the Polar Front separates the contrasting Atlantic and Polar water
masses. During the past decade, environmental conditions in Icelandic waters
have been characterized by unusually high temperatures (surface and bottom)
and salinity (MRI 2012a). This warming of the marine environment during
the last decade appears to have led to pronounced changes in distribution and
abundance of several fish species in Icelandic waters. Thus, southern gadoids
such as saithe, whiting and haddock as well as monkfish (Lophius piscatorius
Linnaeus, 1758) have shown increase in abundance and extended distribution to
the waters north of Iceland Astthorsson et al. (2007), Solmundsson et al. (2010).
Corresponding changes have also occurred for pelagic fish with the advancement
of warm water species such as mackerel (Scomber scombrus Linnaeus, 1758) and
blue whiting into Icelandic waters (MRI 2012b). Haddock is noteworthy in this
respect, as in addition to the northward expansion of the species distribution,
the estimated biomass in Icelandic waters increased threefold between 2000 and
2007 (MRI 2012b). This increased availability of haddock was clearly reflected
in the diet of minke whales where the species hardly occurred during 2003-
2004 but constituted an appreciable part of the diet in 2005-2007 (Figure 1.5).
Concomitant with these environmental changes, the cold-water species capelin
appears to have retreated to a significant extent from Icelandic continental wa-
ters. Capelin was major component of the minke whale diet according to the
samples collected during 1985-1997, but its contribution to the diet was much
less during 2003-7. This is in accordance with changes in distribution and abun-
dance of capelin in Icelandic and adjacent waters according to fish surveys in
recent years (Astthorsson et al. 2007, MRI 2012b, Palsson et al. 2012). The
summer distribution has shifted away from the Icelandic continental shelf to-
wards north and to the coast of East Greenland. Unfortunately, the coverage of
this area in the most recent cetacean sightings survey (TNASS) was very poor
(Pike et al. 2009) and insufficient to test the hypothesis whether minke whales
have, to some extent followed this retreat of capelin from the shelf area.
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Sandeel was the single most important prey type overall during 2003-7. It
also constituted a significant proportion of the diet according to the pre-2000
data where it was probably underestimated because of skewed sampling towards
the northern areas. Unfortunately, specific research into sandeel abundance in
Icelandic waters was not initiated until 2006. Indirect evidence (fish stomach
samples, seabird breeding success) had then suggested a decline in abundance
over the previous two decades, though with large inter-annual variations. The
proportion of sandeel in the diet of minke whales decreased markedly during
the sampling period (2003-2007) as did the number of sandeel detected in the
stomachs of cod and haddock according to MRI’s groundfish surveys (V. and
K. 2009, Palsson and Bjornsson 2011). Available data on minke whale and
sandeel abundance in Faxafloi, SW Iceland, indicate that there might be a
connection between the densities of the two species, although the nature of the
sandeel data does not allow a statistical comparison. Thus, up to around 2002-3,
densities of both species were considerably higher than in subsequent years and
fluctuations in recent years appear to be synchronous. The variation in sandeel
abundance, has been particularly pronounced in Faxafl6i Bay where the highest
values have been obtained (V. and K. 2009). Abundance was particularly low in
Faxafloi in 2007, considerably higher in 2008, but decreased again in 2009. Aerial
surveys conducted in Faxafloi Bay in 2007, 2008 and 2009 Pike et al. (2011a),
show similar patterns with considerably higher densities of minke whales in
2008 than in 2007 and 2009. Also, the decline to very low levels of sandeel
abundance in Ingo6lfsh6foi, SE Iceland, could explain the drastic decline in minke
whale abundance in this area in the recent surveys (2007-2009). The Icelandic
summer spawning stock of herring was growing rapidly during the sampling
period mainly due to strong year classes in 1999 and 2000 (MRI 2012b). In
addition, the herring fishery season during the winter 2006/7 was unusual in
that most of the catch was taken off the south coast MRI (2007) as opposed
to the east coast in previous years and west coast in later years MRI (2012b).
This indicates high abundance of herring off south Iceland in 2006-2007, which
appears to be reflected in the diet composition of minke whales.

The summer distribution and abundance of two species of krill in northern
and eastern Icelandic waters in during 1995-2007 was described by Skiladottir
et al. (2009). Although the data series does not extend back to the period of
the previous minke whale study, it indicates that the more recent samplings
(2003-2007) were conducted during a period of relatively low krill abundance
(Skuladottir et al. 2009). The krill distribution pattern seems to reflect whale
densities to some extent. In particular, high abundance of humpback whales
in the 1995 and 2001 surveys (Paxton et al. 2009) might be explained by krill



Chapter | Recent changes in the diet composition of common minke whales
(Balaenoptera acutorostrata) in lIcelandic waters — A consequence of climate
74 change?

abundance in those areas. Two other predominantly krill eating cetaceans have
changed distribution around Iceland in recent years. A recent northward shift
in distribution has been observed for blue whales (Balaenoptera musculus Lin-
naeus, 1758) in Icelandic coastal waters (MRI unpublished data) and a change
in distribution of fin whales (Balaenoptera physalus Linnaeus, 1758) has been
attributed to a change in enviromental conditions in the Irminger Sea (Vikings-
son and Valdimarsson 2006). In general, the krill densities were considerably
lower in 2007 than in 2001 and 1995 which may help explain its decreased im-
portance in the diet and possibly also the decreased minke whale abundance in
2007.

1.6 Conclusion

After the turn of the century, large changes have occurred in the Icelandic conti-
nental shelf ecosystem. Long-term studies of trophic patterns of cod in Icelandic
waters have indicated lowered growth rates in recent years due to shortage of
the cod’s principal prey capelin and northern shrimp (Pandalus borealis Krgyer,
1838) (Palsson and Bjornsson 2011). Many of these changes appear also to be
unfavourable to minke whales, notably less abundance of important prey species
such as sandeel, capelin and krill. Although there is evidence of minke whales
having reacted to this by switching to other prey species, s.a. haddock, cod
and herring, minke whale abundance has also decreased significantly during
this period. Detailed examinations of body condition of 190 minke whales sam-
pled during 2003-2007 have not revealed any instances of severe malnutrition
(Christiansen et al. 2013). Such instances would be expected if the decline in
abundance was due to a real population decline, as a result of food shortage.
Thus, it seems more likely that the decline is the result of a shift in distribu-
tion from Icelandic coastal waters as a result of a decline in the availability of
preferred food types.
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Abstract

Statistical models of marine ecosystems use a variety of data sources
to estimate parameters using composite or weighted likelihood functions
with associated weighting issues and questions on how to obtain variance
estimates. Regardless of the method used to obtain point estimates, a
method is required for variance estimation. A bootstrap technique is in-
troduced for the evaluation of uncertainty in such models, taking into
account inherent spatial and temporal correlations in the data sets, which
are commonly transferred as assumptions from a likelihood estimation
procedure into Hessian—based variance estimation procedures. The tech-
nique is demonstrated on a real data set and the effects of the number
of bootstrap samples on estimation bias and variance estimates studied.
Although the modelling framework and bootstrap method can be applied
to multispecies and multiarea models, for clarity the case study described
is of a single species and single area model.
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I1.1 Introduction

Statistical models consolidate data from various sources by using them simul-
taneously to estimate parameters. The importance of using all data in a single
model has been emphasised by several authors (Demyanov et al. 2006, Methot
1989) and although the benefits are clear, it is certainly not without prob-
lems, including the question of variance estimation, model mis-specification and
weighting of all data sources (Francis 2011, Stefansson 2003, Maunder and Punt
2012). In the context of complex population dynamics models of exploited ma-
rine species, multiple data sources with widely different properties are routinely
used in the estimation process.

Variance estimates of parameters in nonlinear models have commonly been
derived from the inverted Hessian matrix at the optimum, when the method of
least squares (or maximum likelihood) is employed for parameter estimation.
Alternatively the Jacobian matrix of the residuals can be used. Several con-
ditions need to be satisfied for statistical inference, e.g. confidence statements
to hold in the finite-sample case. First, the model needs to be correct. Sec-
ond, variance assumptions i.e. homoscedasticity and knowledge of the ratios of
variances in individual data sets, need to be appropriate.

Methods of estimating variances in fish stock assessment models have been
discussed and evaluated by many authors including Gavaris et al. (2000), Gavaris
and JTanelli (2001), Magnusson et al. (2012) and Patterson et al. (2001). When
the distributional properties of the data are not well understood or the models
are incorrect, Hessian—based approaches have been seen to fail in several ex-
amples in fishery science (Patterson et al. 2001). Although this may seem to
contradict the theoretical statements, the assumptions e.g. in Jennrich (1969)
include independence of observations, a unique minimum, identically distributed
errors and of course the results are only asymptotic. Any of these assumptions
may fail. It follows that for problems in fishery science one cannot assume a
priori that a Hessian-based method will give reasonable results. For example,
disregarding correlation structure when present has been found to potentially
lead to incorrect conclusions in single—species assessments, sometimes with seri-
ous consequences (Myers and Cadigan 1995). Similarly, multimodal likelihood
functions have been seen in real applications (Richards 1991) and typically cor-
respond to incorrect model assumptions that are not detected with traditional
analysis (Stefansson 2003) but may potentially be detected if histograms of boot-
strap parameter estimates also become multimodal (see example in Hannesson
et al. 2009).

Many of the limitations of the Hessian-based approaches have been met
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by alternative methods. In particular models developed using the Bayesian
framework (as discussed in eg. Punt and Hilborn 1997) provide an elegant for-
mulation of uncertainty as posterior distributions of the quantity of interest. In
all but trivial cases the posterior distribution must be estimated numerically
with methods such as Markov chain — Monte Carlo. With the commoditization
of computers in conjunction with the development of frameworks such as BUGS
(Spiegelhalter et al. 1996) and ADMB (Fournier et al. 2012), the Bayesian frame-
work has become popular alternative to Hessian—based uncertainty methods.
The attraction of the Bayes inference stems, to some degree, from the ability to
include prior belief/knowledge into the model as explicit distributions. Various
sources (eg. Chen et al. 2000, Millar 2002) suggest, however, that considerable
care must be taken when choosing model priors to avoid misspecification and
suggest a suite of robust priors applicable in fisheries model setting.

Alternative frequentist approaches to Hessian—based parameter variance es-
timation include bootstrap methods (Efron 1979, Efron and Tibshirani 1994).
The simplest bootstrap method assumes that the data are independent mea-
surements without correlation. However, semi—parametric approaches have also
been developed to sample residuals from a model, possibly from a distribution
(parametric bootstrap) or with a known correlation structure (Davison and
Hinkley 1997).

This paper demonstrates a novel use of bootstrapping to address complex
and disparate data issues. The approach is generic, but it has special application
to statistical models of (multiple and interacting) marine populations such as
those developed within the Gadget framework. Gadget is a statistical age—
length structured modelling environment originally proposed by Stefansson and
Palsson (1998), combining concepts from several earlier methods (Gavaris 1988Db,
Methot 1989, Tjelmeland and Bogstad 1989, Bogstad et al. 1992), described
in Begley (2004) and subsequently used in multiple fisheries applications (e.g.
Bjornsson and Sigurdsson 2003, Taylor et al. 2007, Lindstrgm et al. 2009). The
protocol used in Gadget to estimate likelihood component weights and optimise
model parameters is described in detail in Taylor et al. (2007) and the weighting
protocol is based on that described in Stefansson (1998) and Stefansson (2003).

In the following sections the development of an elementary sampling unit
used in the bootstrap is described. The methodology is applied to a Gadget
model for cod in Icelandic waters (the standard model from Taylor et al. 2007)
and contrasted to a more traditional Hessian—based approximation of variance.
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1.2 Development of an elementary sampling unit

Statistical fisheries models may involve the use of a large number of data from
a variety of sources. Every sample from each data source can be classified ac-
cording to sampling location and time. A model such as Gadget operates on
certain time-steps and also uses some spatial units. Within any modelled spatio—
temporal unit there will normally be several data samples. For any bootstrap
method the first question is therefore what the sampling unit should be. A unit
of measurement in marine studies tends to be based on a single fish and elemen-
tary resampling might bootstrap on individual fish (as in e.g. Gudmundsdottir
et al. 1988). Doing this assumes that all individually measured fish are inde-
pendent which is invalid for several reasons (Hrafnkelsson and Stefansson 2004,
Pennington and Volstad 1994b). Resampling entire fish samples (as is done by
Singh et al. 2011) can potentially be used to account for this intra—haul correla-
tion. Appropriate analyses of variance can correspondingly be used to evaluate
these effects (Helle and Pennington 2004, De Croos and Stefansson 2011) and
when combining samples, alternatives to simple sums or means may be needed
for aggregation (Babak et al. 2007). However, considering samples as units may
not be quite enough, since fish at close geographic locations will also tend to be
similar due to a fine—scale spatial structure which can not be easily modelled
(e.g. Stefansson and Pélsson 1997b).

In addition to the sampling unit problem, one needs to take into account
the variety of data sources. Biological samples from commercial catches may
be collected on a fine temporal and spatial scale whereas scientific surveys are
typically only conducted once or twice a year and different surveys may or may
not overlap spatially. Other data sets such as species composition of stom-
ach contents or tagging experiments may be collected at completely different
resolutions to age or length data.

Here the proposed sampling unit is based on spatial structure on the Ice-
landic coastal shelf developed by Taylor (2003), shown in figure II.1 where the
area within the gridlines are referred to as subdivisions. The spatial struc-
ture is based mainly on bathymetry, hydrography and species assemblages with
some further disaggregation defined by fishing regulations. In this context an
elementary sampling unit is all data collected inside a subdivision within a
time period of interest. In this context subdivisions and elementary sampling
units are therefore used interchangeably. In order to reduce correlations between
the elementary sampling units aggregations are made. For example, to remove
within—sample correlations between length groups (Hrafnkelsson and Stefansson
2004), only (combinations of) entire length samples are used, rather than lengths



Chapter Il A bootstrap method for estimating bias and variance in statistical
80 fisheries modelling frameworks using highly disparate data sets

of individual fish. Similarly, data are aggregated within the fairly large spatial
areas and the shortest time-step is at least one month. This should eliminate
intra—haul correlations (Pennington and Volstad 1994b) and those correlations
between age—groups (Myers and Cadigan 1995) which are related to local shoals
or small feeding patches.

To generate input files for Gadget a second aggregation method is applied
on the elementary sampling units, that is all data from a particular subdivision,
which varies somewhat depending on the data source. Some data types, e.g.
length distributions, are simply added whereas others, such as mean length-at-
age, may go through a computational mechanism involving age-length keys. A
description of a fisheries data base, which is able to handle data aggregations in
this manner, can be found in Kupca and Sandbeck (2003) and Kupca (2004).
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Figure I1.1: The spatial structure of data storage on the Icelandic coastal shelf along
with 200m (broken line) and 500m depth (pointed line) contours. These areas are
referred to as “subdivisions”. A given timeperiod, timestep size and subdivision is
referred to as a “elementary sampling unit”.

Here the fundamental idea is the aggregation of elementary sampling units
in the creation model inputs. These sets of elementary sampling units can
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therefore be sampled (with replacement) before aggregation, with each resam-
ple leading to a new model input data set. A typical model run for parameter
estimation based on such a resampled data set will result in a resampled pa-
rameter estimate. The collection of all such estimates form a bootstrap sample.
The procedure could be called a spatio-temporal block bootstrap with unequal
block size.

1.3 A fisheries example

11.3.1 The setting

The example marine system used in this paper is based on cod in Icelandic
waters (fig. II.1) with an approach very similar to Taylor et al. (2007). The
model consists of two stock components of cod, i.e. mature and immature
cod in a single area. Modelling maturity enables the calculation of spawning
stock biomass and allows for different weight—length relationships to be used for
immature and mature fish.

Two fixed station surveys are used to monitor the stock, in spring and au-
tumn, providing population indices as well as biological samples. Landings
information is available from official data bases and raw biological data (length
distributions, age compositions) along with survey data in the Marine Research
Institutes (MRI) databases (see e.g. ICES 2011, Palsson et al. 1989, Sigurds-
son et al. 1997, Taylor et al. 2007, for a description of data and surveys). The
technical details of the model are described in appendix II.6.

11.3.2 The data set and parameters

The model is a parametric and deterministic forward population dynamics sim-
ulation model. A single simulation results in a complete population structure,
including predictions of all data sets, as described in Begley (2004) and Tay-
lor et al. (2007) and a corresponding evaluation of a (negative log—)likelihood
function (sums of squares in the present paper).

With the exception of landings data, data sets are only used in the likelihood
components. For simplicity, landings data are used directly in the population
models, whereby the populations are simply reduced in numbers to be in ac-
cordance with the corresponding landed weight. Note that in the approach
proposed here the landings data are not resampled.
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An overview of the datasets and model parameters used in this case study
is shown in Tables II.1 and II.2 respectively.

11.3.3 Estimation protocol

The weights on the likelihood components are calculated for each model (i.e.
each bootstrap run), according to the protocol described in appendix I1.6.2 with
arbitrary starting parameters. This is a two stage estimation method, where
the error variances, within a data set, are estimated by increasing the weight
on that particular component of the total sum of squares, followed by a final
minimisation using those inverse variances as weights. For a full description of
this procedure refer to the appendix.
The bootstrapping approach consists of the following:

e The base data are stored in a standardized data base:

— Time aggregation: 3 months
— Spatial aggregation: subdivision

— Further disaggregation is based on a range of categories including
fishing gear, fishing vessel class, sampling type (e.g. harbour, sea and
survey). A full listing of data types used in the case study can be
found in table II.1, these data are stored subdivision dis-aggregated
to allow for use in a bootstrap.

e To bootstrap the data, the list of subdivisions, depicted in fig. II.1, re-
quired for the model is sampled (with replacement) and stored. For a
multi-area model one would conduct the resampling of subdivisions within
each area of the model.

e The list of resampled subdivisions is then used to extract data (with re-
placement so the same data set may be repeated several times in a given
bootstrap sample).

e For a single bootstrap Gadget model, the same list of resampled subdivi-
sions is used to extract each likelihood dataset i.e. length distributions,
survey indices and age-length frequencies are extracted from the same
spatial definition.

e A Gadget model is fitted to the extracted bootstrap dataset using the
estimation procedure described above.
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e The resampling process is repeated until the desired number of bootstrap
samples are extracted.

When resampling, data are forced to remain in the correct year and time—
step so resampling is based on sampling spatially the elementary data units
within a given modelled unit of time and space. Thus, within a modelled spa-
tial unit the bootstrap is a resampling of subdivisions. This implicitly assumes
data contained within each area of the model to be independent and identically
distributed. Indepence is justified by the definition of subdivions. Furthermore
treating them as they were from the same distribution, i.e. bootstrap repli-
cates, appears to have little negative effect when compared to more traditional
methods (Taylor 2002).

The entire estimation procedure is repeated for each bootstrap sample. In
particular, since the estimation procedure includes an iterative reweighting
scheme, this reweighting is repeated for every bootstrap sample. The point
of this is that the bootstrap procedure is no longer conditional on the weights.
The procedure as a whole is quite computationally intensive but can easily be
run in parallel, e.g. on a computer cluster.

In stark contrast to this, Hessian—based approaches usually only compute
the Hessian at the final solution. Thus, they completely omit the effect of
reweighting likelihood components when estimating uncertainty. Such methods
are thus conditional on the weights obtained in a pre—estimation stage.

11.3.4 Application of the bootstrap procedure and its variants

The bootstrap procedure presented here is, as noted earlier, quite computation-
ally demanding as the number of bootstrap samples increases. In this excercise
1000 bootstrap samples were chosen as the baseline simulation. This number
of iterations was chosen as a practical upper limit, as a single optimisation run
for a Gadget model takes a substantial amount of time. In addition to the base-
line simulation two sensitivity tests are considered in the present case study.
Here it is of considerable interest to study possible reduction in the number
of bootstrap samples and other means to reduce the amount of calculations.
An interesting comparison to the baseline simulation would be to reduce the
number of bootstrap samples to 100 samples. A more thorough analysis of the
effects of sample size is described in subsection I1.3.6.

Another interesting sensitivity test would be a bootstrap procedure condi-
tional on weights obtained at the pre—estimation stage, i.e. use the same (fixed)
likelihood weights throughout the simulation. The reason for this comparison
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is twofold, it is computational as the amount of calculations required would
be drastically reduced and also in relation to Hessian—based approaches. One
should note however that with this bootstrap the estimation is not the same
function of the data as the procedure where the weighting takes place for each
dataset. This may lead to inappropriate weights for a given dataset which in
turn can, as mentioned earlier, lead to inaccurate parameter estimates.

11.3.5 Hessian—based inference

For illustrative purposes the inferences arising from the bootstrap procedure
presented here is compared to a Hessian—based confidence interval (described
by Tinker et al. 2006, and references therein). In particular central differences
were used to calculate the needed second derivatives used to obtain an estimate
of the variance—covariance matrix and a multivariate delta method (Oehlert
1992) to obtain the confidence interval for derived biomass.

The effects of samples size on the inferences obtained from the inverted Hes-
sian matrix were studied by an artificial increase in measurements. The timestep
length was varied between 1, 2 and the baseline 3 months, with input files being
adjusted accordingly. The resulting CVs for the recruitment parameters were
estimated and the effects of the different step lengths contrasted. Similar anal-
ysis was conducted for the proposed bootstrap procedure but is, for the sake of
clarity, only discussed in connection to the Hessian based approach.

11.3.6 Number of bootstrap samples

With regards to the bootstrap procedure itself this study also examines the
effect of the number of bootstrap samples on the variance and bias estimates
using a retrospective bootstrap. For a sample number n, ranging from 25 to
1000 bootstrap samples, n vectors of parameter estimates from the baseline
bootstrap were sampled with replacement 100 times. From those 100 samples
the coefficient of variation (CV) was calculated for the mean and standard de-
viation of each parameter. Uncertainty in bias estimation is harder to quantify
in a similar way as parameter bias is often estimated close to zero.

11.3.7 Model output

Given the optimised parameter estimates it is possible to output a wide range
of descriptors of the model ecosystem as Gadget operates on and stores the
number in each age-length cell for each time-step of the model. For this study,
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the estimated parameters along with a derived biomass trajectory (age 4+)
are considered. Comparisons of uncertainty estimates will be, as noted earlier,
made using the three bootstrap variants, i.e. both 1000 and 100 bootstrap
simulations with the iterative reweighting procedure applied to all bootstrap
samples and 1000 bootstrap simulations using fixed weigths, and the Hessian—
based approach. A schematic overview of all calculations performed here is
shown in figure I1.2.
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1.4 Results
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Figure I1.3: Histograms of the estimated fleet selection parameter ay for the three
fleets (October survey, March survey, Commercial catch), 8 the parameter defining
the length update matrix, k the growth rate and the maturity l5o. The parameter
estimates were obtained from 1000 bootstrap samples, compared to a smaller number
of bootstrap samples, 100, where for the two number of samples iterative weighting
applied to all bootstrap samples. This is then all compared to 1000 bootstrap samples
where in the parameter estimation the weighted likelihood function is conditioned
on the original weights. The point estimate (black broken line) and bootstrap mean
(black solid line) along with 95% confidence bound obtained from a Hessian—based
approximation to the variance covariance matrix (red solid lines) are indicated.

The simplest model outputs are the point estimates of model parameters.
Fig. II.3 gives histograms of bootstrap estimates of several parameters. It
compares the distributions of those parameter estimates from 1000 bootstrap
samples, either using reweighting for each dataset or fixed weights, to those
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using only 100 samples with reweighting. For each parameter, the point esti-
mate from the full data set, the median of the bootstrap estimates and 95%
confidence intervals from a hessian-based approximation are indicated. The dif-
ferences between the point estimate and the bootstrap mean can be seen to be
relatively minor, i.e. there is no obvious sign of an estimation bias, in all cases
except for the length update (see 8 in eq. IL.3). It should be noted that the
maturation parameters are correlated, affecting the relationship between the
point estimate and bootstrap mean for the maturation. The different bootstrap
methods exhibit similar distribution of parameter estimates with the exception
of the length update where the bootstrap mean based on the original weights
falls closer to the point estimate thus failing to detect bias in the length update.

Boxplots can be used to illustrate bootstrapped trajectories of various abun-
dance or biomass measures. The estimate of the 4T biomass is shown in fig.
I1.4. Tt is seen that the main variation appears, in absolute terms, in the initial
and final years, while only the final year shows considerable amount of vari-
ation in terms of CV. The initial and final years are of course considerably
different from the intermediate ones, but in different ways. The number of fish
in the initial year are part of the estimation procedure and therefore of a dif-
ferent nature when compared to subsequent years. Further, the survey starts
in 1985 (with the model starting in 1984), which makes the initial conditions
somewhat poorly determined. The final years are on the other hand poorly
determined since there is relatively little information in the objective function
for the younger year classes as they have only been surveyed for a few years.

The same effects are seen for estimated recruitment at age 1 (fig. II.5)
where there is less variation in the earlier and intermediate years than the later
years. As for the other parameters the Hessian—based confidence estimates are
considerably smaller than those obtained using bootstrap methods. The CV
of the Hessian—based approach roughly followed the same pattern as for those
arising from the various bootstrap approaches but were generally around 12%
of the corresponding bootstrap CV.

In figure I1.6 CVs for the mean and standard deviation of the model param-
eters are shown as function of the number of bootstrap samples, n, where the
separate panels show different groups of parameters. The CV-estimates appear
to fall close to ﬁ, as shown in the figure, and that most of them are less than

15% for 100 bootstrap samples. The initial conditions, that is the numbers at
age in 1984, had a somewhat higher CV for the mean and standard deviation
as the other parameter groups. The initial numbers at age 8 and 9 in 1984 in
particular, showed a considerably higher CV for all sample sizes. Those two age
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groups were, as noted earlier, poorly determined, and had a very low estimate
compared to other intial numbers, as the corresponding year classes were only
present in the data for the first few years of the model.

Hardly any biases were observed in this analysis. Notable exceptions were
the length update parameter, shown in figure I1.3, and the first two years the
4% biomass appeared to have a measurable bias. This was only detected in the
bootstrap simulations where the iterative reweighting scheme was applied to all
bootstrap samples. The fixed weight run and the Hessian—based approach failed
to detect these differences.

The effects of the number of timesteps within a year can been seen in figure
I1.7. There the CV of recruitment is illustrated as a function the number of
(intra—year) timesteps in the model. The number of timesteps appears to be
inversely proportional to the CV size. These effects were not, when varying the
timestep, observed when conducting similar analysis using the bootstrap.
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Figure I1.4: Boxplot (top panel) of the end of year biomass for cod of age 4 and older
estimated on 1000 bootstrap samples, both using iterative weighting for each sample
and using the fixed weights for all samples, compared to 100 bootstrap samples. The
fixed weights were obtained using iterative weighting for the original dataset. The point
estimate is indicated by the central red line through the boxes. The box indicates the
interquartile range and the whiskers 95% confidence intervals. Any further outlying
data points are indicated as points. Bottom panel shows the estimated CV for the age
4™ biomass using the same methods as above.
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Figure II.5: Boxplot (top panel) of the number of recruits (age 1) in each year
estimated by 1000 and 100 bootstrap models compared to 1000 bootstraps with fixed
weights and a Hessian—based approximation to the 95% confidence interval. The point
estimate indicated by a central red line through the boxes. Bottom panel shows the

estimated CV for the recruitment using the same methods as above.
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Figure II.6: Results of a restrospective bootstrap sampling on the parameter esti-
mates from the 1000 bootstrap samples, with iterative weighting applied to all samples.
This retrospective bootstrap studies the variation of the mean and standard deviation
of each parameter estimate by calculating the coefficient of variation (CV) as function
of the number of bootstrap samples, n, of both the mean and standard deviation (SD).
A point on the graph shows the CV of the mean (panels on the left hand side) or SD
(panels on the right hand side) for a particular parameter and number of samples,
n. The different panels contain the CVs of the initial number at age (v, in eq. 11.6),
“Other” variables i.e. the variables which are shown in figure I1.3, and yearly recruit-
ment shown in figure IL.5 (R, in eq. I1.5). CV of the initial number at ages 8 and 9
are illustrated with solid and broken lines respectively. For comparison 1/4/n is shown
(red solid line) on all panels.
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Figure II.7: The CV of recruitment arising from the inverted Hessian (upper panel)
by year as the number of intra—year timesteps are increased. The bottom panel shows
the ratio of the CV of the model with 3 month timesteps to the models with 2 months

and 1 month steps.
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1.5 Discussion

This paper has presented a novel bootstrap method suitable for models of
population dynamics. Several modifications and alternatives to the original
bootstrap methodology (Efron 1979, Efron and Tibshirani 1994) have been pre-
sented. For example, to account for correlations in simple non-replacement sam-
pling schemes (as used for most questionnaires or “sample surveys”), without—
replacement bootstraps and with-replacement bootstraps have been suggested
along with somewhat more general resampling procedures for complex survey
data (McCarthy and Snowden 1985, Gross 1980, Rao and Wu 1988, Sitter 1992).
Theoretical assumptions and derivations behind these approaches do not easily
extend to the present situation with disparate data sets, composite likelihoods
in the estimation phase and last but not least the highly nonlinear population
dynamics models used as a basis for obtaining predicted values and error sums
of squares or likelihood functions. The “trick” in the current proposal is not a
theoretical development but the methodology of having the bootstrap sampling
unit y; as a collection of all relevant datasets sufficiently aggregated such that
they can be assumed to be independent.

Some of the modifications of the original bootstrap have been developed
for marine surveys (Smith 1997) but this has been intended to reflect e.g. the
sampling design used for the surveys and simple estimation of quantities such
as a stratified mean. In the present setting the data need to go through an
aggregation procedure to be used in a nonlinear population dynamics model and
it is the output of this model which is of interest, not variances in the input.
Thus there is a need for the bootstrap to mimic this aggregation procedure for
the full data from raw data or finer-scale aggregates. This is the case with any
population dynamics or assessment model, used in fisheries or other areas of
resource harvesting particularly in a multispecies and multi-area context.

The methodology proposed here is certainly computationally intensive. How-
ever this is also the case for many other methods. For example, the MCMC
evaluation of a Bayesian posterior involves a simulation of a correlated time—
series whose stationary distribution is the posterior. This process is not trivially
parallelizable over an arbitrary grid of computers (some of the difficulties are
described in Wilkinson 2006). In comparison the bootstrap approach described
here is fairly trivially distributed onto a computer cluster.

To make the bootstrap proposed here more feasible one could reduce the
number of resampled datasets. Using 100 bootstrap replicates instead of 1000
yields satisfactory results in terms of variance estimation, allowing a drastic
reduction in the computing time needed. Conditioning on the weights from the
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original sample could further reduce the time needed but, judging by the results
presented here, possible estimation biases may be harder to detect.

When compared to the bootstrap the Hessian—based approximation appears
to underestimate the uncertainty by a factor of 8. This may seem contrary to
previous results. Magnusson et al. (2012), using a simple catch—at—age simu-
lation model, concluded that MCMC-method and the Hessian—based approach
performed similarly. And recently in Stewart et al. (2012) an MCMC and a
Hessian—based approach performed similarly for real applications. The notable
difference between the model described here and the aforementioned approaches
is the objective function used here and total number of data points (defined in
appendix I1.6.2) used in the estimation process. The objective function consists
of simple sums of squares that ignores potential correlations and tends to exager-
ate the confidence level in the Hessian—approach as the number of datapoints
increases. This is illustrated in figure I1.7 where it appears that the main factor
in determining the size of the CV is the number of datapoints in the input files.
Scale changes, such as aggregating data to larger lengthgroups or increasing the
size of the plus group by lowering the modelled maximum age, would in this
case increase the size of the CV by simply reducing the number of datapoints.
In contrast, to the approach used here, a multinomial model, where the degrees
of freedom are estimated, is often employed on catch at age (eg. Trenkel et al.
2012) but length distributions, in the case of Icelandic cod, have serious dis-
tributional problems (Hrafnkelsson and Stefansson 2004). Future work on the
model could potentially evaluate different distributional assumptions similar to
those suggested above using the proposed bootstrap approach.

In this particular case study there were no discernible biases detected. Thus
the consequences of the Hessian—based approach appear to be mostly restricted
to narrower confidence intervals. However it is reasonable to assume that incon-
sistencies arising from conflicting data sources (eg. in Stefansson 2003, Schnute
and Hilborn 1993) would not be detected without analysing the effects of their
relative weights. On the other hand, incorrect variance estimates may directly
affect how annual catches are set. This occurs for example if a harvest control
rule were to be based on a probabilistic measure such as a that of a biomass not
falling below a threshold or a TAC not deviating too much from a target.

It is of considerable interest to compare the proposed bootstrap method to
MCMC methods used in the Bayesian framework. This is however outside of
the scope of this study as it would require a considerable effort to adapt the
Gadget framework to the Bayesian one. Future work could potentially focus on
the evaluation of the two methodologies both on simulated datasets and for real
applications similar as was done in Hannesson et al. (2009).
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It is reassuring that the modelled years in which the greatest uncertainty is
found are those where it is expected i.e. the initial year and then increasing
towards the end of the modelled time period. The first year is the most data
poor with no survey data or age-length compositions and towards the end of
the time period there are fewer cohorts with data available for most ages.

The method described here is designed to alleviate several known problems
with other methods of uncertainty estimation. Several issues remain, however.
For example if a model is too “stiff” through fixing parameters or other as-
sumptions, then this may not be detected here except in special cases. These
considerations could be explored by different models, e.g. split the commercial
fleet component by gears, which can be implemented within the Gadget frame-
work. On a related note there is also a balance to be found between estimation
errors due to too small size classes and distribution error caused by too large size
classes (Vandermeer 1978). It is therefore of interest to investigate the effects
of the choice of scale such as size class width but also time step (Drouineau
et al. 2009). The relative merits of these models can then be evaluated using
an approach similar to the one proposed here. Similarly different modelling
approaches, such as the different data weighting discussed in Francis (2011) or
Hu and Zidek (2002), can be also be compared using the bootstrap technique
presented here. Ultimately, each reweighting scheme is a different method for
obtaining a point estimate and the bootstrap is a perfectly general method to
obtain variance estimates.

When designing an aggregated data base to be used for modelling several
issues need to be taken into account. The most important statistical condition
on the choice of the “data units” is that correlations between them should be
minimal. On the other hand there also needs to be a fair number of them within
each model area if the bootstrap mechanism is to provide some variation in re-
sults. For a given measurement type one can in many cases investigate spatial
correlation or variograms to determine the distances at which those become
negligible (Petitgas 2001). This can not easily be done for many data types,
however (age-length tables, tagging experiments etc). In fact, the original rea-
soning for the areas used in this paper was ecological (Stefansson and Palsson
1997a, Taylor 2003) rather than based on spatial correlation, and it is likely that
in most real situations data will be aggregated according either to such criteria
or pragmatically into “statistical rectangles” of some form.

Simple bootstrap resampling usually assumes that the elementary data units,
{y1,...,¥n}, behave like idependently and identically distributed samples. Data
in fisheries tends to be collected in a somewhat stratified manner, ranging from
formal stratification to attempts to “spread out” sampling, across gears, time
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and space. In the present setup this is simply ignored. This can be justified when
the data are aggregated in a simple manner (through sums or averages) anyway
since the bootstrap method then mimics the computation accordingly and/or
when there are a large number of data units which can be viewed as representing
a population of such units. In cases when one or a few of the subdivisions
represent e.g. a spawning area and the intended analysis is stratified accordingly,
this approach can clearly not be used since then the bootstrap resampling does
not reflect the computational method in use. When such issues arise, whether
with respect to fishing gear, space or other units, an appropriate approach is to
include these elements in the model. For example the likelihood function can
incorporate the various fishing gears, modelling each selectivity separately. The
resampling then takes place separately for each gear.
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1.6 Model description

11.6.1 Simulation model

The following describes the technical details of the Gadget model used in this
case study. The model was previously described in Taylor et al. (2007) along
with a statistical assessment of its fit to data. In the model the simulated quan-
tity is the number of individuals, Ngsyt, at age a = 1...12, in a lengthgroup
[, representing lengths ranging between 4 and 140 cm in 2 cm lengthgroups,
stock component s where s = 0,1 denotes the mature and immmature stock
component respectively, at year y which is divided into quarters ¢ = 1...4.
The length of the timestep is denoted At. The population is governed by the
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following equations:

Nalsy,t+1 = Z Gé/ [(Nal’syt - Cfal’st)e_]\/jaAt + Ial’syt] ift<4
Notiisy+1,1 = ZGZ Navsya — Cravsa)e” M2t 4 Lysya] ift=4&a<12

a ls,y+1,1 — § Gl al’sy 4 — Cfal/sy,4+

Na,1’1/5y74 — Cf’afl,l/sy#l)e_MaAt ift=4&a=12

(I1.1)
where Gf, is the proportion in lengthgroup I that has grown I’ — [ lengthgroups
in At, Cfasyt denotes the catches by fleet f € {S,A,C}, S, A and C denote
the spring and autumn surveys and commercial fleets respectively!, M, the
natural mortality at age a and I,;5,+ denotes the movement from the immmature
to the mature stock components. A short note on notation, here [ is used
interchangeably as either the lengthgroup or the midpoint of the length interval
for that particular lengthgroup, depending on the context.

Growth

Growth in length is modeled as a two—stage process, an average length update in
At and a growth dispersion around the mean update (as described in Stefansson
2005a). The average length update per time step is set according to a simplified
form of the Von Bertanlanfly equation:

Al = (Ioo — 1)(1 — e7FAY) (IL.2)

where [, is the terminal length and k is the annual growth rate. In the second
step the growth is dispersed according to a beta—binomial distribution parame-
terised by the following equation:

P(nt1) T 1) +a)l(n— (' ~1)+B) T(a+ )

U _
G = T —0+1) Tn— (' =) + )T (n+ a + 8) T(@)T(3) (T1.3)
where « is subject to n
l
T n— Al (IL.4)

where n denotes the maximum length group growth and (I’ — 1) the number of
lengthgroups grown.

IThe survey fleets catches are given a nominal catch to allow for survey age and length
distribution predictions.
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Recruitment and initial abundance

A fairly simple model is used for recruitment in this exercise. Recruitment
enters to the population according to:

NllOyt’ = Rypl (115)

where t' denotes the recruitment time-step and R, is the yearly recruitment.

p; is the proportion in lengthgroup [ that is recruited which is determined by a

normal density with mean according to the growth model and variance 03.
Equally simple is the formulation of initial abundance in numbers for each

age group in lengthgroup [ is:
Nalsll = Vaqi (116)

where v, is the initial number at age a in the initial year and ¢; the proportion
at lengthgroup [ which is determined by a normal density with a mean according
to the growth model in equation II.2 and variance o?

a°

Maturation

Two stage maturity is modeled and represented by the two stock components.
The movement between the two components is formulated as

Yo Navoy,i—1 % mf, ifs=1landt>1
Zl’ Nal’Oy—1,4 X mé, ifs=1landt =1
— Zl’ Nal’Oy,t—l X m%, ifs=0andt >1
— Zl’ Nal’0y71,4 X mf, ifs=0andt =1

(IL7)

Ialsyt =

where s = 0, as noted above, denotes the immature stock component. and mé,
is the proportion of immatures that mature between the lengths [ and !’ defined
as:
. —O[Gl/(l _ l/)e—k(l/—lw)
my = 1+ e A(—Ts0)

(I1.8)

Fleet operations

Catches are simulated based on reported total landings and a length based suit-
ability function for each of the three fleets, commercial fleet and the autumn and
spring survey. Total landings are assumed to be known and the total biomass
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is simply offset by the landed catch. The catches for lengthgroup [ , fleet f at
year y and time-step ¢ are calculated as

Sf(l)lethls
Es’ Zl’ Sf(l/)Nl'S'thl’s’

where Ey; is the landed biomass at time ¢ and S¢(() is the suitability of length-
group ! by fleet f defined as:

Crisyt = Eyt (I1.9)

1

Sf(l) = m (II].O)
The weight, Wy, at lengthgroup [ is calculated according to the following

stock component specific length — weight relationship:

Wy = pgest IL.11
o’

11.6.2 Observation model

In Gadget data are assimilated using a weighted log-likelihood function. Here
four types of data enter the likelihood, length-based survey indices, length dis-
tributions from survey and commercial fleets, age — length distribution from the
survey and commerical fleets and maturity at length for 3 year olds.

Survey indices

The survey indices are defined as the total number of fish caught in a survey
within a certain length interval. The intervals used here are 16 — 25 cm, 26 — 38
cm and larger than 38 cm. These intervals are chosen such that they roughly
represent age 1, age 2 and age 3T.

For each length range g the survey index is compared to the modelled abun-
dance at year y and time-step t using:

12; = Z Z(log Iypy — (log gy + log Ngyt))2 (I1.12)
Y t

where

ﬁ!_}; = ZZZNalsyt

leg a s

The above formulation assumes that the length-based indices are independent
and uniform selectivity by survey gear. This is seen as a fair assumption as little
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correlation is observed in the data for the first two lengthgroups. With regards
to survey selectivity this has been estimated to be fairly constant during the
model time period (Gudmundsson 2013). For further implementation details
see Taylor et al. (2007).

Maturity at length

Length at maturity comparison uses the number of mature cod that are age
3 observed in the Icelandic ground fish survey. The observed proportions are
compared to the modelled proportion using sum of squares:

M= (e — 7uge)? (IL.13)
Yy t l

where

Tius = Za Oallyt
;=
Y Ea Zz/ Zs Oalsyt

and
ﬁlyt _ Za Nallyt
Za El’ Zs Nalsyt

i.e. the observed and modelled proportions mature respectively in length group
[, year y and timestep ¢.

Fleet data

Length distributions are compared using 2 cm lengthgroups for both commercial
and survey fleets using

I” = Z zt: zl:(myt — Fiyt)? (11.14)

where f denotes the fleet where data was sampled from and

2 X Outn
Y Za Zl/ Zs Oalsyt

and

~ Za ZS Nalsyt
Tyt =
Za Zz/ Zs Natsyt
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i.e the observed and modelled proportions in lengthgroup [ respectively at year
y and timestep ¢t. Similarly age — length data are compared using 4 cm length

groups:
T 5 3 3 B DTSR 180
Yy t a l s

where

Talut = ZS Oalsyt

alyt —
v Za Zl' Es Oalsyt
and
ZS Nalsyt

Talyt =
ot Za Zl’ Zs Nalsyt

Iterative re—weighting

The total objective function used the modelling process combines equations I1.12
to I1.15 using the following formula:

T ST 4SI LD;LD AL;AL MM
g fe{S,A} fe{S,A,C}

where f = S, A or C denotes the spring survey, autumn survey and commercial
fleets respectively and w’s are the weights assigned to each likelihood compo-
nents.

The weights, w;, are necessary for several reasons. First of all it is used
to prevent some components from dominating the likelihood function. Another
would be to reduce the effect of low quality data. It can be used as an a priori
estimates of the variance in each subset of the data.

Assigning likelihood weigths is not a trivial matter, has in the past been the
most time consuming part of a Gadget model. Commonly this has been done
using some form of ’expert judgement’. General heuristics have recently been de-
veloped to estimated these weights objectively. Here the iterative re—weighting
heuristic introduced by Stefansson (2003), and subsequently implemented in
Taylor et al. (2007), is used.

The general idea behind the iterative re-weighing is to assign the inverse
variance of the fitted residuals as component weights. The variances, and hence
the final weights, are calculated according to the following algorithm:

1. Calculate the initial sums of squares (SS) given the initial parameterization
for all likelihood components. Assign the inverse SS as the initial weight
for all likelihood components.
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2. For each likelihood component, do an optimization run with the initial
SS for that component set to 10000. Then estimate the residual variance
using the resulting SS of that component divided by the degrees of freedom

(df*), ie. 62 = 35,

3. After the optimization set the final weight for all components as the inverse
of the estimated variance from the step above (weight = 1/62).

The number of non-zero data-points (df*) is used as a proxy for the degrees of
freedom. While this may be a satisfactory proxy for larger datasets it could be a
gross overestimate of the degrees of freedom for smaller datasets. In particular,
if the survey indices are weighed on their own while the yearly recruitment is
estimated they could be over-fitted. In general problems such as these can be
solved with component grouping, that is in step 2 the likelihood components
that should behave similarly, such as survey indices, should be heavily weighted
and optimized together. This approach is used here for the spring and autumn
survey indices.

11.6.3 Fit to data

A detailed discussion of the model fit to the datasets listed in Table II.1 is
beyond the scope of this discussion. This analysis can be found in Taylor et al.
(2007). However for illustrative purposes a comparison between survey indices
is shown in Figure I1.8. The model appears to follow the general features of the
survey indices, in particular the age 34+ groups. The indices representing age
one are in general seen to be more variable than for the latter groups.
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Figure I1.8: Survey indices (points) by year compared to the model fit (lines) split by
season and length groups. The length groups roughly represent the one, two and older
agegroups. 95% confidence intervals from a loess smoother are shown for comparison.



I11.6 Model description 105
Origin Timespan Length Num. data- Likelihood
group size points function

Length distributions:

March Survey 1% quarter, 1985 — 2003 2 cm 1292 See eq. 11.14

October Survey 4" quarter, 1995 — 2003 2 cm 558 See eq. 11.14

Commercial catches | All quarters, 1984 — 2003 2 cm 5202 See eq. 11.14
Age — length frequencies

March Survey 15¢ quarter, 1989 — 2003 4 cm 6120 See eq. 11.15

October Survey 4" quarter, 1995 — 2003 4 cm 3348 See eq. 11.15

Commercial catches | All quarters, 1984 — 2003 4 cm 31042 See eq. I1.15
Survey indices

March Survey 1%t quarter, 1985 — 2003 57 See eq. I1.12

October Survey 4" quarter, 1995 — 2003 - 24 See eq. 11.12
Ratio of immature:mature at age 3 by length group

March Survey 15¢ quarter, 1985 — 2003 2 cm 1672 See eq. 11.13

Table II.1: Overview of the likelihood data used in the model. Survey indices are
calculated from the length distributions and are disaggregated (“sliced”) into three
groups which correspond roughly to age 1, age 2 and age 3+ (as in Taylor et al. 2007).
Number of datapoints refer to aggregated data used as inputs in the Gadget model
and represent the original dataset. All data can obtained from the Marine Research

Institute, Iceland.
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Description Notation Comments Formula
Natural mortality M, Fixed at 0.2 for ages 3 to 9 while See eq. II.1

0.5, 0.35 for the first two ages and
0.3, 0.5 and 0.7 for ages 10 — 12
Growth function k oo 1s fixed at 120 cm See eq. 11.2
Growth implementation B n is fixed at 15 lengthgroups See eq. I1.3
Fleet selection ay by fixed at 0.09 for the survey fleets See eq. I1.10
while 0.19 for the commercial fleet
Maturity ogive A, Is0 50 in cm See eq. IL.7
Number of recruits by year R, y € [1984,2003]. 07, i.e. variance in  See eq. IL5
recruitment length, based on length
distributions obtained in the spring
survey
Initial abundance at ages 2 — 11 | 7, a € [2,11]. o2, ie. variance in ini- See eq. IL6
in 1984 tial length at age a, based on length
distributions obtained in the spring
survey
Survey catchability qr Intercept term in a log-linear rela- See eq. I1.12
tionship with abundance. The slope
term is assumed to be 1 for all in-
dices
Length—weight relationship s, Ws Different values by stock compo- See eq. II.11

nent, estimated outside of the model

Table I1.2: An overview of the estimated parameters in the model. For those param-
eters with fixed values a description of how these values were derived can be found in
Taylor et al. (2007) and references therein.
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Abstract

Various frameworks and software packages have been developed in re-
cent years to aid in the process of assessing marine resources. One in
particular, the Gadget framework, allows for the development of statis-
tically testable models of marine multi—species ecosystems. It has been
popular in cases where data on the resource is scarce. Gadget’s flexi-
bility does however allow the user to define quite varied output leaving
something to be desired when it comes to standardised presentation of
results.

This paper summarises the development and functionality of RGadget,
a R-package built to aid in the development and testing of models built
using the Gadget framework. RGadget includes tools to build a model
skeleton, a heuristic to assign weights to disparate dataset used in the
estimation procedure, model diagnostics and an independent age-length
based simulation model that mimics key processes in Gadget. Tools useful
in a management context such as yield per recruit and forward projections
are also described.

Keywords: fish population dynamics; nonlinear models; correlated data;
bootstrapping;
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I11.1 Introduction

A typical fisheries stock assessment involves contrasting data and some repre-
sentation of the marine ecosystem through a likelihood function. When the
assessment model demands little in terms of data the assessment of the fit is
fairly straightforward. For instance the standard stock production model (Pella
and Tomlinson 1969) requires two timeseries of data, catches and an index of
abundance or biomass, as input. Measurements of the goodness of fit are then
only based on the index.

This comparison is however not as straightforward when multiple datasets
and sources are contrasted in a single models. Models, such as those developed
using the Gadget framework (described in Begley and Howell 2004), are typ-
ically based on a number of disparate and conflicting data sources. This gives
rise to various issues when assessing the goodness of fit that are often connected
to the:

e Types of data: data on different aspects of the ecosystems, e.g. indices
of abundance and length distributions

e Sources of data: survey sampling or sampling from commercial opera-
tions.

As commonly done these issues are dealt with in the Gadget framework by
using a weighted likelihood function. The weights are necessary for several rea-
sons. Notably, they can be used to prevent some components from dominating
the likelihood function, to reduce the effect of low quality data, and as a priori
estimates of the variance in each subset of the data.

Choosing these weights is, however, not trivial. As an example one might
attempt to emphasize a long time series of survey indices while reducing the
effect of sporadic age measurements. The issue here is what constitutes a high
and low weight, as that may vary between datasets and models. A more ob-
jective weighting scheme, iterative reweighting, was introduced in Stefansson
(2003) and implemented for cod in Taylor et al. (2007). This methodology and
its implementation in R is described further in the following sections.

Another important, but often neglected, point is a standard presentation of
results to aid the identification of possible issues and increase familiarity for
potential reviewers. The presentation falls essentially in two categories: First
how well the model describes the observation, i.e. graphical representation and
individual likelihood scores by data set. As an example in an effort to standard-
ise the diagnosis of output from stock synthesis (Methot Jr and Wetzel 2013) a
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specialised R—package, r4ss (Taylor et al. 2014), has been developed. The second
point concerns derived results, such as next year’s qouta. This second point has
been a topic for discussion in various settings (e.g. Butterworth and Punt 1999)
and frameworks such as FLR (Kell et al. 2007) have been developed to take into
account various sources of variation in management strategy evaluations.

The appropriateness of the model assumptions is often tested using simu-
lation methods such as those described in Magnusson et al. (2012). This can
also be done using more detailed operating models (e.g. IWC 2008, and related
work) to which the management strategy is tested. Methot Jr and Wetzel (2013)
introduces a simulation model inspired by stock synthesis written in R (R Devel-
opment Core Team 2011) that allows an end to end evaluation of management
strategy under various assumptions of model error. These approaches can also
be used to investigate hypothesis regarding stock structure, as illustrated in
Elvarsson (2015).

Here a specialized R—package, named RGadget, is introduced. RGadget,
as the name suggests, is designed to compliment the Gadget framework by
providing aid for the development of Gadget models and facilitate testing of
said models. This includes an objective procedure to assign weights to likelihood
components, routines to collect output and assess the general fit of the model
to data, an independent implementation of Gadget in R and other useful tools.

This paper is structured into five different components based on the functionality
of RGadget:

e A general overview of the package and how it aids in the process of build-
ing a typical Gadget model. This summarises the core functionality of
RGadget upon which the subsequent items are built.

e The assignment of weights to the various likelihood components. This
part details the iterative reweighting heuristic and procedures related to
this approach.

e Methods to illustrate goodness of fit. This part introduces methods to
collect and illustrate how one would present fit to various likelihood com-
ponent graphically.

e Presentation of model results, that is derived population estimates, xpro-
jection of stock status, and yield per recruit.

e A brief description on an independent implementation of Gadget in R.

The methodology implemented in RGadget is illustrated using tusk (brosme
brosme) in Icelandic waters (described in ICES 2014).
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1.2 The tusk example

Tusk is a cod-like fish species found in the North Atlantic. It is fairly common
on the Icelandic continental shelf area and typicall found in depths ranging from
30 to 500 m. It can be fairly large, with a maximum recorded length of 120
cm, while the mean length in the fishery is typically around 55 cm (ICES 2014).
Ageing of tusk caught in Icelandic recently begun anew after a series validation
excercises (Thordarson pers. comm) but otoliths have been sampled since 2000.

The model for tusk is described by Pérdarson et al. (2011) but generally
follows the same structure as the model for cod described in Paper II, section
I1.6. The data used by the model are described in Table III.1 with the estimated
parameters given in table I11.2.

Origin Time-span Length Num. data-
group size points

Length distributions:

March Survey 15¢ quarter, 1985 — 2013 1cm 1084

Longlines All quarters, 1982 — 2013 1 cm 2418
Age — length frequencies

March survey  15¢ quarter, 1989 — 2013 1 cm 1711

Longline All quarters, 1994 — 2013 1cm 1079
Survey indices

March survey 1% quarter, 1985 — 2013 Table III.3 203

Table II1.1: Overview of the likelihood data used in the model. Survey indices are
calculated from the length distributions and are dis-aggregated (“sliced”) into seven
groups (Table II1.3). Number of data-points refer to aggregated data used as inputs
in the Gadget model and represent the original data-set. All data can obtained from
the Marine Research Institute, Iceland.

I11.3 Structure of Rgadget

The stock assessment process involves a detailed scrutiny of the applicability of
a particular model as a basis for a management descision. Typically the appli-
cability for a particular stock assessment model is evulated based on a series
of comparisons to observations on the resource in question(e.g. ICES 2014, and
similar documents). As illustrated in figure ITII.1 two key aspects of a Gadget
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Description Notation Comments Formula
Natural mortality M, Fixed at 0.15 for ages 3 to  See eq. 1.1
20
Growth function K, L Estimated from age— See eq. 11.2
length frequencies, Lo, is
fixed at 200cm
Growth implemen- /S n is fixed at 15 length- See eq. I1.3
tation groups
Fleet selection by, lso,r One set for each of the Seeeq. II.10
fleets (Survey and Long-
line)
Number of recruits R, y € [1982,2012]. o7, Seeeq. IL5
by year i.e. variance in recruit-
ment length, based on
length distributions ob-
tained in the autumn sur-
vey.
Initial abundance 7, a € [3,25]. o2, ie. vari- Seeeq. I11.6
at ages 3 — 20 in ance in initial length at
1982 age a, based on length dis-
tributions obtained in the
spring survey.
Survey catch- gy Intercept term in a log— See eq. 11.12
ability linear relationship with
abundance. The slope
term is assumed to be 1 for
all indices.
Length—weight re- s, ws Different values by stock See eq. II.11

lationship

component, estimated
outside of the model

Table II1.2: An overview of the estimated parameters in the model.
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model need careful consideration prior to parameter estimation. These are a
description of the key processes modelled through species and fleet interactions
and the spatial scale, and how this links to observed data. In Kupca (2006)
the development of specialized tools to deal with processing data for ecosystem
models, such as those developed using Gadget, is described. RGadget comple-
ments these tools by adding functionality to read in and directly manipulate
the Gadget input and settings file structure.

RGadget does this by defining a specialized Gadget — model class within
R which mimics Gadget’s file structure, which is described in Begley (2005),
and broadly follows the dimensions decribed in figure III.1. Area and time files
define the time period and spatial units of the model. Stock files define the stocks
considered by the model and their interactions (if any) and fleet operations are
defined similarly.

Rgadget can also control Gadget using system calls' and set up the op-
timizer for a likelihood fit. Gadget-models can produce output by a number
of dimensions which is defined through specialised “printers” (see chapter 9 of
Begley 2005). Output can be aggregated according to desired dimensions but
digesting the output can however be an excercise in bookkeeping. To alleviate
these problems a printer control file can be automatically generated based on
the model setup using Rgadget.

RGadget aids in the process of compiling datasets for these comparison in
three ways:

e By reading in the input data of an Gadget model

e By preparing the specialized printers based on the model particulars.

e By compiling the data and importing into R

Furthermore higher level functionality has been created to combine the obser-
vations to the simulated output. In addition to file manipulation, the creation
of basic Gadget-setting files can be scripted directly from R eliminating a major
source of errors.

IThis has been tested under various *nix variants and windows.
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Figure III.1: A overview of a typical model estimation procedure within Gadget.
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111.4 Model fit

111.4.1 Iterative reweighting

One of the main aims of a multi-species model, such as those implemented using
Gadget, is to estimate values of selected unknown parameters. The likelihood
function serves as a general measure of how well a model with a given set
of parameters fits data and parameter estimation is therefore undertaken by
maximizing the likelihood function over values of the unknown parameters.

The form of the likelihood function for a particular model and data set will
vary depending on the nature of the data. Since fisheries data come from various
sources, a large number of different likelihood functions have been implemented
in Gadget. When such different data sources are combined in on analysis, the
likelihood function becomes a product of the likelihood function for each data
set. The individual pieces are referred to as likelihood components.

As is common practice, maximum likelihood estimation of parameters is
implemented in Gadget through minimizing the negative log—likelihood. The
negative log-likelihood function will referred to as the objective function. Thus
the objective function serves as a measure of the discrepancy between the output
of the model and measurements.

As noted in the introduction, several components enter the objective function
in any single estimation. Therefore the objective function becomes a weighted
sum of several components:

K2

The weights, w;, are necessary for several reasons. Notably, they can be used
to prevent some components from dominating the likelihood function, to reduce
the effect of low quality data and as a priori estimates of the variance in each
subset of the data.

In this setting the assignment of these weights is, as noted above, generally
not trivial, except in the case of a weighted regression. In Taylor et al. (2007)
an objective reweighting scheme for likelihood components is described for cod
in Icelandic waters. A simple heuristic, where the weights are the inverse of the
initial sums of squares for the respective component resulting in an initials score
equal to the number of components, is sometimes used. This has the intutitive
advantage of all components being normalised. There is however a drawback
to this since the component scores, given the initial parametrisation, are most
likely not equally far from their respective optima and this in turn results in a
sub-optimal weighting.
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The iterative reweighting heuristic (described first in Stefansson 2003, which
is inspired by the weighted regression case) tackles this problem by optimising
each component separately in order to determine the lowest possible value for
each component. This is then used to determine the final weights. The reasoning
for this approach is as follows:

Conceptually the likelihood components can be thought of as residual sums
of squares (SS), and as such their variance can be esimated by dividing the SS
by the degrees of freedom. The optimal weighting strategy is then inverse of the
variance. Here the iteration starts with assigning the inverse SS as the initial
weight, that is the initial score of each component when multiplied with the
weight is 1. Then a series of optimisation runs for each component with the
intial contribution for that component to the objective function is set to 10000,
while other component contribute only 1. After this series of optimisation runs
the inverse of the resulting mininum SS is multiplied by the effective number of
datapoints and used as the final weight for that particular component.

The effective number of datapoints is used as a proxy for the degrees of
freedom is determined from the number of non-zero datapoints. This is viewed
as satisfactory proxy when the dataset is large, but for smaller datasets this
could be a gross overestimate. In particular, if the survey indices are weighted
on their own while the yearly recruitment is esimated they could be overfitted.
If there are two surveys within the year Taylor et al. (2007) suggests that the
corresponding indices from each survey are weigthed simultaneously in order to
make sure that there are at least two measurements for each recruiting yearclass,
this is done through component grouping. In general when there is a chance
of overfitting, e.g. the model has flexibility to almost perfectly predict the
observations it worth while to consider grouping together related datasets.

I11.4.2 Investigating model fit

To give an illustration of an application of the iterative reweighting heuristic,
it was applied to the tusk example. Component grouping for the tusk example,
which is described in table II1.3, was used for two reasons. First, as indicated
above, when survey indices are emphasised the model has the possibility to
follow the data almost perfectly. Therefore the survey indices are emphasized
as a single group. Second reason is lack of data on growth, as there age reading
for tusk in Icelandic waters only just begun (Thordarson pers. com.). In this
application age readings are grouped with length distributions by either survey
or commercial catches depending of the origin of the sample. The rationale here
is to group together data from similar orgins to prevent unwanted biases.
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Component group Data set
Sind ST 20-39
- ST 40-69
- SI 70-110
Survey LDs

- ALKs
Catch LDc
- ALKc

Table II1.3: Likelihood component groups for the tusk model.

Appart from stability in the model optimization, additional analyses can be
obtained from the interim steps of the reweighting procedure. Table II1.4 com-
piles the individual likelihood scores for all components of the likelihood when
the fit to a particular dataset is emphasized. Thus this table adds additional
information on the goodness of fit by both illustrating how far the final model
estimate is from the optimum fit for a particular data set, and by identifing the
potential inconsistencies between data sets. This inconsistency can be detected
by studying the component scores when one component is emphasized.

ALKc ALKs LDc LDs SI20-39 SI40-69 SI 70-110

Catch 7787 9158 26720 50630  15.91 36.19 83.25
Survey 8706 4944 154900 23030  14.46 36.22 99.91
Sind 11990 10780 113400 74260  1.797 4.335 17.75
Final 7676 4993 22480 15950  2.641 4.817 21.03

Table I11.4: An example fit diagnostics for tusk in Icelandic waters from the iterative
reweighting procedure. Rows indicate the weighting group, as described in table III.3,
and columns the final score from the data set when a particular weighting group is
emphasized.

RGadget provides tools to illustrate the various types of fit to data. A
general overview plot is illustrated in Figure III.2 that shows an example of
a squared residual fit to length distributions, and age — length distributions,
by time step. In this particular case this figure illustrates potential outliers in
length distributions and also the periods where age data are not available. In
general this figure can provide insights into potential data discrepancies and aid
in the identification of potential causes of a poor fit.
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Figure IIL.2: Likelihood summary plot for the tusk example. The points inticate the
score at a particular time—step facetted by the liklihood component.
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In addition to the general overview of the model fit, fit individual data sets can
be produced and illustrated in a number of ways. RGadget provides rudimentary
plots for many data types. An illustration of how a survey index is processed
and plotted can be seen in Figure II1.3, where the observed and fitted survey
index for tusk are shown. Another example of how length distributions are
processed is given in Figure I11.4, where the observed and fitted survey length
distributions for tusk are compared by year.
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Figure II1.3: Surveyindices by lengthgroup for the tusk example. Points indicate
the observed values and lines fitted value as a function of year. Green line indcates
the deviation of the fit from the observation in the terminal year.
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Figure IIL.5: An illustration of a typical management overview of stock status (here
tusk). The top left panel shows the estimated biomass , top right the fishing mortal-
ity, bottom left recruitment and bottom right catches. In all panels the trajectories
corresponding to the immature (red) and mature (blue) stock components.

I11.5 Model results

In a typical stock assessment setting the manager is often interested in derived
model quantities, i.e. not actual fit to data per se but in some sense the general
status of the exploited resource. Commonly some sort of comparison of current
state to a precautionary limit is made. ICES (2013) defines a number of those
precautionary limits in terms of a single species stock assessment. RGadget
provides tools to facilitate the development of these precautionary limits and
general presentation of these results. These methods implement mainly the
compilation of the stock status (recruitment, biomass estimates, etc), projection
of the stock status (both deterministic and stochastic) and a yield per recruit
function. Typical output used in the ICES assessment processs is shown in
figure II1.5.

Management reference are commonly derived from an assessment model.
ICES (2013) suggest developing these on the basis of an analysis of the yield per
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recruit of the resource in question. Yield-per-recruit is calculated by following
one year class through the fisheries and calculating the total yield from that
year class as function of fishing mortality of fully recruited fish. In the model,
the selection of the fisheries is length based, as illustrated for the tusk model in
Figure II1.6, so only the largest individuals of recruiting year classes are caught
reducing mean weight of the survivors, more as fishing mortality is increased.
In contrast the with age based yield-per-recruit, where the same weights-at-age
are assumed in the landings independent of the fishing mortality even when the
catch weights are much higher than the mean weight in the stock. In general
YPR-curves estimated as in Gadget should give a more conservative estimates
(lower) of Fy1 and Fi,q, than equivalent age based assessment.

To properly estimate F,q, the stock status could be projected forward,
as function of fishing mortality, taking into account sources of variations (as
described in Francis and Shotton 1997) in addition to the identification of a
spawning stock recruitment process. To estimate the uncertainty Paper II in-
troduced an specialised bootstrap for fisheries models based on spatial units.
RGadget, in conjuction with Kupca (2006), allows for the use of this procedure
in a fairly automated fashion once the model has been built. This is a two step
process:

1. The DST? db system (as described in Kupca 2006) generates a list of
bootstrapped spatial units and compiles the bootstrap replicates.

2. The Gadget model is fit to each replicate data set using the iterative
reweighting heuristic.

RGadget handles the book—keeping for the second step and compiles summaries
of fit and biomass, and the uncertainty of those estimates.

Apart from the model error, although to some degree it can be analysed
using the diagnostic from the weighting heuristic, the biggest source of error
unaccounted for is process error, which mainly error involving stock recruit-
ment. In RGadget a special function sets up the forward projections based
on either on a particular parameter vector or the set of parameters from the
bootstrap. It has the option of doing a deterministic projections, where the
recruitment going forward is based on the average recruitment for the past few
years. Stochastic simulations are implemented to a degree and were applied by
Elvarsson and Pordarson (2014). There variations in recruitment was modeled
as an autoregressive process with lag 1:

R,=R, 1+¢ (IIL.1)
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Figure II1.6: Top panel shows a yield per recruit curve for the tusk example. The
curve represents the biomass caught as a function of fishing moratility. The bro-
ken line respresents the proportion that reaches maturity and typical reference points
(Fmaee and Fo.1) are indicated by vertical lines. Bottom show the selection by fleet,
commercial and survey, as modelled in the tusk example.
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where €, is a mean zero gaussian with variance 0. This is of course a crude

approximation to the recruitment process that assumes that recruitment is not
impaired during the projection period. A more general spawning—stock recruit-
ment relationship allowing for variation in the number of recruits requires ad-
ditions to the Gadget framework.

1.6 Age—length simulation model

The Rgadget simulator replicates some of the more commonly used features of
Gadget, with use of some of these features optional. The most complex simu-
lation model possible can consist of a number of substocks, where maturation
can be modelled with a younger substock maturing into the older substock at
a given age and timestep. The stock units are subject to growth (as described
by Stefansson 2005b), natural mortality, and they live on a number of areas.
A number of fleets can be defined where the harvesting scheme is user defined.
Migration between the areas can be defined on a stock basis. Predation can also
be implemented between stocks. For example the mature substock can predate
upon the immature stock. As with Gadget, the fleets are modelled as predators
and the same selection functions can be applied (as described in ch. 4 of Beg-
ley 2005). The order in which the population processes are modelled on each
timestep is identical to that in Gadget. A RGadget simulation can be entirely
created from a simple collection of R objects or it can be started from Gadget
input files, although not all options of Gadget itself are supported.

I11.7 Discussion

RGadget provides utilities for rapid developement of Gadget models and the
subsequent analysis. Hopefully this will encourage the application of Gadget in
new areas. During package development, parts of RGadget have been used in
various settings. The R simulator has seen some published applications, when
tagging was developed in Gadget (see Hannesson et al. 2008, for further details)
and in a simulation study on fin whale stock structure was presented (Elvarsson
2015) . The iterative reweighting procedure has seen many applications during
its developement (e.g. Elvarsson et al. 2014a, Elvarsson and Pordarson 2014,
Pordarson and Elvarsson 2013, to name a few).

Rapid model developmentis important for models of the complexity of a
typical Gadget model. For instance scale changes can be fairly cumbersome
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to implement and errorprone, while necessary to prevent unecessary noise in
the input data (Demyanov et al. 2006). dst? (2004) saw the development of
specialised database system (Kupca 2006) which allows for exactly this kind
of analysis and flexible extraction of ecosystem data. This database system is
currently being revised as part of MareFrame (2013). RGadget complements
these developments by providing a scriptable generation of model settings for
Gadget and digestion of results.

The “weights issue” is really only a major issue when there is apparent incon-
sistency between the data sets. Note that this is a very careful choice of wording.
Basically, very different results arise from different choices of weights only if the
model can not fit well to all data sets simultaneously. In actual fact what this
means is that the model can not explain all the data sets at the same time, i.e.
there is something missing from the model. For example, when a really good
survey and a typical catchability trend in commercial CPUE data are modelled
together they will seem to be inconsistent when a model using constant catch-
ability in both — the inconsistency goes away when a time trend in ¢ is added
for the CPUE data.

It is not just important to get the weights right, it is equally important to
find where these discrepancies lie. The easiest way to do that is probably by
tabulating the component scores as illustrated in table II1.4. When datasets
are inconsistent the table can then be used to find where the model needs to be
made more flexible.

The methodology implemented in RGadget for the weighted likelihood func-
tion is certainly not the only one possible. A number of possible approaches
could be considered here, as an example Wang and Zidek (2005) select these
weights using cross-validation whereas Francis (2011) proposes a weight selection
method based on repetitive assignment of weights until the weights converge.

The utility of an independent Gadget-like simulation engine in R is consid-
erable. Appart from the obvious consistency check, it can be used as a tool to
test the feasibiltity of potential new features for Gadget. Additionally it could
be used as a tool to study different assumptions of the interaction between the
two substocks and harvesting strategies as done in Elvarsson (2015). As such
the simulator could be used as teaching aid in fisheries science. Data can also
be generated for complicated modelling frameworks such as Gadget. For exam-
ple in (Hannesson et al. 2008), an earlier version of the simulator was used to
simulate a tagging experiment designed to test Gadget’s performance.

The development of RGadget echoes efforts of other similar projects. Notable
examples include r4ss (Taylor et al. 2014) and to a lesser extent FLR, (Kell et al.
2007) as these packages aim to standardise model results in the general stock
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assements and management strategy evaluations process. Both RGadget and
rdss are designed around their respective modelling frameworks, i.e. Gadget and
Stock synthesis. FLR appears to be aimed for a more general integration with
age based stock assessment model such as extended survivor analysis (XSA)
(Shepherd 1999) and State space Assessment Model (SAM) (Nielsen and Berg
2014). Howell and Bogstad (2010) developed a link between Gadget and FLR
for a harvest control rule evaluation. Further integration may be considered at
some stage and RGadget could in some sense be considered a first step in that
direction.
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Abstract

Certain facets of the population dynamics of a species are hard to quan-
tify, including stock structure. In particular geographical boundaries of
stocks or populations are often hard to estimate. This document discusses
the application of a recent tagging method, applicable when breeding pop-
ulations overlap on feeding grounds. The tagging efficiency is augmented
with information on genetically determined close relatives. The proposed
tagging method is studied using simulations. Statistics which can be used
to compare rivalling stock structure hypotheses, are introduced and con-
trasted. The simulation emulates competing stock structure hypotheses
for North Atlantic fin whales (Balaenoptera physalus).

The results indicate that, in the case of North Atlantic fin whales,
a considerable improvement can be made in terms discriminatory power
using information on close relatives when compared to more conventional
tag-recapture experiments.
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IV.1 Introduction

When managing a marine resource a number of complicated processes inter-
act. The management typically encompasses diverse economical and political
objectives such as the maximization of the resource’s yield and maintaining
employment security. Politics and economics aside a rational utilization of the
marine resource is often desired, e.g. how much of the resource can be reliably
harvested sustainably (Baldursson et al. 1996). For the exploitation of fish and
marine mammals managers have, historically, focused typically on issues per-
taining to stock assessment while important questions regarding stock structure
and distribution remain unanswered. However it is an established result that
ignoring stock structure can lead to overexploitation of individual substocks.

Stocks have often been defined by management boundaries, set according to
the distribution of the key species of commercial interest (Halliday and Pinhorn
1990). This could lead to separate advice given to the same stock depending on
the management area, for obvious reasons. Therefore, when dealing with fish
stocks, numerous methods have been employed to test the accuracy of stock
definition and borders. Tagging, both mark recapture (Rayner 1940, Chenuil
et al. 2000, Laurenson et al. 2005, Peakall et al. 2006, Hannesson et al. 2008) or
satellite tracking (Mate et al. 2007, Vikingsson and Heide-Jorgensen 2014, Hor-
ton et al. 2011, Matthews et al. 2011), is commonly used to identify individual
and stock movement between (and within) areas.

Mark-recapture experiments are however not always suited to track individ-
ual movements. For instance small fish may not survive the marking, marks do
not survive moulting, are shed for other reasons or larvae may drift between
populations. Other factors, not directly connected to the biology of the species
can make traditional mark-recapture analysis impossible or ill suited to answer
questions regarding stock boundaries. An example of such a case are tag — re-
capture experiments on baleen whales where a moratorium has been in place
since 1986 preventing recapture. Satellite tracking methods are widely used in
studies of animal population structure (eg. in Block et al. 2005, Claridge et al.
2009, Combreau et al. 2011, Kennedy et al. 2013, Mauritzen et al. 2002, Seegar
et al. 1996). However, this method is difficult to apply to large cetaceans and de-
spite decades of considerable effort in technical developement and trials satellite
tracking of cetaceans rarely last longer than few months (eg. Mate et al. 2007,
Silva et al. 2013, Vikingsson and Heide-Jorgensen 2014). Therefore satellite
monitoring is currently not suitable to monitor annual migration patterns.

Even when tagging is possible it is not always sufficient to detect separate
breeding populations. Breeding stocks can overlap on feeding grounds, as sug-
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gested by an analysis of otolith classification or genetic structure (Reynolds and
Templin 2004, Wennevik et al. 2008, Jonsdottir et al. 2007). These results indi-
cate that, if neglected, managing two (or more) separate breeding populations
could have adverse effects, such as an overexploitation of one breeding popula-
tion, without being detected by conventional assessment methods (Punt 2003).
Genetic differences have been used to suggest separate breeding populations of
marine mammals (Andersen et al. 1997, Bérubé et al. 2002, Parsons et al. 2006,
Fontaine et al. 2007, Pampoulie et al. 2008).

Despite considerable efforts through decades, traditional population genetic
studies have in many cases failed to give unequivocal answers to important ques-
tions concerning cetacean stock structure (Donovan 1991). A major obstacle for
interpretations of these studies has been the fact that for most baleen whales
the breeding grounds are unknown and sampling has thus been restricted to the
summer feeding grounds. Furthermore, large baleen whales, such as the North
Atlantic Fin whales, do not often exhibit sufficient genetic variability to detect
separate breeding populations (Bérubé et al. 1998, Pampoulie et al. 2008). The
possibility of two or more breeding populations can, however, not be ruled out
as the hypothesized split occurred relatively recently and the stocks have not
had time to detectably differentiate (Pampoulie et al. 2008).

In the absense of detectable genetic structures genetic tagging (as described
by Palsbgll 1999) or other genetic methods such as information on close relatives
could be used to answer question related to stock structure (Skaug 2001, Pals-
bell et al. 2010, Nielsen et al. 2001), for instance the effect of larval drift between
different breeding stocks (Planes et al. 2009). A simulation experiment of its po-
tential application in management of marine mammals can be found in @kland
et al. (2010), where managment units are defined for geographically segregated
stocks using genetically determined close relatives. The authors, however, note
that their method would hardly be applicable to stocks that overlap on feeding
grounds whilst separate on breeding grounds, as is common for baleen whales,
due low discriminatory power.

Here a simulation study of a (genetic) mark-recapture experiment, that has
been augmented using information on genetically determined close relatives, is
described. The simulation is based on a marine mammal population, the North
Atlantic Fin whales, where it is assumed that the animals migrate between feed-
ing and breeding grounds where they overlap to a varying degree. The tagging
experiment aims to answer important management questions regarding stock
structure. Relevant stock structure hypotheses are introduced and constrasted
using three test statistics. The resulting analysis provides a power analysis of
the comparison of the competing hypotheses as a function of sample size.
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IV.2 Methods

IV.2.1 The setting

The North Atlantic fin whale has a wide distribution in the North Atlantic and
in a recent NASS surveys the total abundance in the Central North Atlantic
was estimated to be around 22.000 — 25.000 animals in 2001 (Vikingsson et al.
2009, Pike et al. 2008b). Commercial fin whale operations started in the late
19th century. However after a collapse in fin whale abundance (according catch
series data) the Icelandic parliament issued a ban on all whaling activities in
1914 (Sigurjonsson and Gunnlaugsson 2006). When whaling resumed in 1948
the fin whale stocks in Icelandic waters had made a significant recovery (IWC
2008). Since 1986 a whaling moratorium has been in place within the IWC. In
2006 the Icelandic government lifted the ban on commercial whaling and began
issuing an annual quota of 150 fin whales, while the actual takes have been
considerably less (MRI 2013).

The fin whales in the North Atlantic are managed by the IWC using the
Revised Management Procedure (RMP) (as described in IWC 2013, and refer-
ences therein). In the implementation simulation trial (IST) for the fin whales
(IWC 2008) the performance of several management variants were tested with
respect to seven possible stock structure hypotheses.

Tagging studies in Icelandic waters on the North Atlantic Fin whales have
suggested that fin whales exhibit some site fidelity from year to year (Vikingsson
and Gunnlaugsson 2005). For management areas in and adjacent to the Irminger
sea, that is East—Greenland (EG), West—Iceland (WI) and East-Iceland (EI),
two different stock structures hypotheses have been suggested that could explain
the fin whale distribution. The first is a mixing hypothesis, where it is assumed
that the fin whales in the waters around Iceland and East—Greenland originate
from three separate breeding stocks, with no dispersion (no sharing of genetic
material) between the breeding grounds. It is assumed that the whales choose
the next year’s feeding ground independently, i.e. with no “memory” of where
they were this year. The other hypothesis assumes that there is some degree of
dispersion on the breeding grounds. Under this hypothesis whales choose their
feeding ground based on last year’s feeding ground and breed with individuals in
adjacent substocks. An illustration contrasting the different feeding migrations
patterns is shown in figure I'V.1.

To compare the two stock structure hypotheses of dispersion vs mixing, a
genetic tagging experiment (biopsy collection) in the East—Greenland subarea
has been suggested. During which time, for a ten year period, a quota of 150
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Figure IV.1: An overview of the competing stock structure hypotheses for the North
Atlantic Fin whales in the Irminger sea. The figures illustrate three breeding compo-
nents with unknown breeding grounds BG1, BG2 and BG3 that migrate to feeding
grounds East of Greenland (EG), West (WI) and East of Iceland (EI). The figure
on the left illustrates the mixing stock structure, where there is no gene sharing with
some degree of overlap on the feeding grounds (shaded region). The figure on the right
shows the dispersion hypothesis, i.e. genetic sharing between the breeding components,
where arrows indicate movement between breeding components.
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fin whales annually would be set in the West Iceland subarea. The tagging
experiment is designed is order to reject the mixing hypothesis in favor of the
dispersion hypothesis, if possible. The simulation model, and parameter set-
tings, for this analysis is based on the results from implementation simulation
trials for an RMP implementation of NA—fin whales (IWC 2010). The reason
for this particular methodology relates to the types of data that can potentially
be obtained, limited by the moratorium and the biology of the species.

Augmenting the genetic tagging experiment with information on close rela-
tive would potentially show greater contrast between the two hypothesis than a
conventional tag-recapture experiment. It is expected that the sample size will
increase, as methodology also tags the nearest relatives of the tagged individ-
ual. In addition to that the effects of the different hypotheses on the recaptures
of related individuals are substantially different. The dispersion hypothesis ef-
fectively assumes a single breeding stock, which implies a greater number of
relatives in all areas, whereas the mixing hypothesis assumes three, implying
fewer relatives across areas.

IV.2.2 Simulation

The stock dynamics in this study were implemented in a computer program,
Rgadget (Elvarsson et al. 2014b), set up in such a way as to closely mimic the
dynamics of the Baleen II model as described in Punt (1999). In the analy-
sis which follows comparison will be made on the basis of two possible stock
structures, mixing or dispersal type, as shown in figure IV.1. When mixing dy-
namics are assumed, separate breeding stocks overlap (to some fixed degree) on
the feeding grounds, while dispersion denotes the permanent migration between
breeding stocks.

The general dynamics of the population is (as in Punt 1999) governed by
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the following. The stock size is determined by the following equations:

N b
gj,t+1,0 — 2

Ngjirta=e™M> {(1 = Djj")(Ngjt,a—1 — Cgjta—1)+
i3’

Djr j(Ngjrt,am1 — Cgjrt,a—1)

Ngjiria=e™M> [(1 — Djj')(Ngjt,u—1 — Cgjt.a—1 + Nyjta — Cgjea)+
i

Djrj(Ngjrt,w—1 — Cgjrt.o—1 + Ngjrr.o — Cgjria)

(IV.1)
where Nyjt, is the number of animals of gender g, age a < z, z = 25% is the
maximum age and stock j at the start of year t. Cyj4, is the catch in numbers,
bj: the number of calves, M = 0.08 the natural mortality and D;;s is the stock
dispersions from stock j to j'. Furthermore it is assumed that the stocks are at
their equilibrium density, with a stock size of 7000 animals for each stock.

The recruitment to the stock is determined by the number of mature females
in the stock population.

(- ()
bjt = BjNpj |1+ A;(1— | —=— (Iv.2)
Kj

where B; is the average number of births per mature female and year in stock j,
Aj and z; are the resilience and compensation parameters, Ny;; = Zzzam Nitjta
is the number of mature females in stock j, a,, = 6 the age of first parturition
and K; is the number of mature females in the pristine population. Values
for the recruitment parameters are chosen such that the MSYR is 0.01 and is
obtained at 0.72K.

Let « denote the mixing proportion, i.e. the proportion of a stock which
migrates to a specific different feeding ground (see below), and let 8 denote the
proportion of animals which “move” to a different stock.

The stock distribution on feeding grounds is defined by a mixing matrix
0 = Vji, where Vj;, denotes the proportion of stock j that migrates to area k
annually. Under the mixing hypothesis it is assumed that the sub—stocks, even
though separate on the breeding grounds, overlap on the feeding grounds. The
feeding grounds have been split up into three distinct subareas. The subareas
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represent the main feeding ground for each of the sub—stocks. While a simulation
baseline 1 — 2« of the stocks’ individuals migrate to their own feeding ground,
regardless of where they were last year, o migrate to each of the areas adjacent to
their native feeding ground. The dispersion hypothesis assumes that individuals
stray between sub—stocks while the sub—stocks migrate to a fixed feeding area.
In general the stock overlap (mixing) is according to:

| 1 Cc2 cC3

EG|1—-« « 0
U= WI «Q 1 -2« o (Iv.3)
El 0 a 11—«

where the columns represent the breeding stocks (C1, C2, C3) and the rows
feeding areas (EG, WI, EI).

Under the dispersion hypothesis the annual straying between three sub—
stocks is only defined between adjacent stocks.

K+ K,

Dij = dij =55

(IV.4)

where
g ifi=landj =2
g — g ifi=2andj=3
Y0 ifli—j]>1
dj' j<i
Under the mixing hypothesis @ = 0.05 and 8 = 0, while under the dispersion
a =0 and 8 = 0.05.
Commercial catches from the stocks are calculated in the usual manner:

ngta = § Eqkt‘/jk:tsga]\]gjta
k
r . Cgk:t
gtk —
Zj/ Virkt Za’ Sga’Ngj/ta’

where Fyy; is the harvest mortality, Sy, is the age-based gender specific selec-
tivity formulated as Punt (1999):

(IV.5)

1
1+ e_(a_ag50)/69

Sga = (IV.6)

and Vjj, is the proportion of stock j in area k at year t. The values of the
gender specific selection parameters are:
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Selection: | Male Female
Of 0.57 1
aso 3.6 4.5

Tagging can, as noted in the introduction, be used to estimate stock mi-
grations. Although it is assumed here that all tagging will be made using skin
biopsies to obtain genetic material the biopsies can also be used in a conven-
tional mark-recapture analysis (Palsbgll 1999). The dynamics of the tagged
sub—population in the simulations is the same as for the untagged population.
For the sake of simplicity only a single tagging experiment, conducted in a single
area, is considered in this analysis. The initial (¢ = 0) number of tagged animals
is distributed across stocks j, ages a and genders g, according to the equation:

Ngjoa * ¢0

T 00 = —ai0a* B0 V.7
W00 S e Nojoa Iv-7)

where ¢ is the total number of tagged animals. The expected number of animals
recaptured is a function of the dynamics applied to the population, both tagged
and untagged. The recaptures, U;, were considered to be distributed according

to
oo T T) 1 NT A\
f(Ut>_1JF(Ut+1)F(‘£)(1+A> <1+A> ’ (V)

i.e. a negative binomial distribution with mean U;, the predicted number of
animals recaptured by commercial whaling fleets, and variance U;(1 + \). Here
a negative binomial distribution for the tag-recaptures is used, instead of a more
commonly used poisson model (eg. in Hilborn 1990), which is intended to allow
for greater variation in recaptures due to clustering. In these simulations A = 2.

IV.2.3 Comparing hypotheses

In the setting described above two different stock structure hypotheses are to
be contrasted. To compare these stock structure hypotheses three potential
methods of comparison are studied here.

e Time-trend analysis using regression.
e Total number of recaptured animals by area.

e Number of recaptured animals by area in relation to number of intra—
related individuals within the catch.
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To compare the two hypotheses using direct (genetic) tagging a Poisson
regression model for a time trend in the recapture rates is often fitted. The
Poisson regression deviance function used here is

DU, ) = 22 {Utlog (Z:) — (U: —Nt)}

where log(uy) = a+ (b — M)t and M the natural mortality, as above. Natural
mortality is used here to offset the expected number of recaptures due to the
effects of M on the number of tags remaining in the population. The dispersion
hypothesis is expected to have an increased recapture rate (b > 0) while the
rate should be constant under the mixing hypothesis (b = 0). The model for
positive trend can be compared, using a likelihood ratio test, with a model with
no time trend using the following statitistic:

D =D(y,n) — D(y, ) (Iv.9)

where (i = a — Mt. This model form tends to be more liberal than a regression
based on a negative binomial distribution as it would have a higher rejection
rate for the null hypthesis. However it is used here due to estimation issues as
the negative binomial would require an additional parameter.

In genetic tagging augmented with information regarding genetically deter-
mined close relatives (parent-offspring or half-siblings), such as described in
Skaug (2001), a skin sample from a single whale can, in the case of NA-fin
whales, effectively tag 2.5 — 3.5 other whales, as shown in Gunnlaugsson (2011).
Using information on close relatives time trends in occurrence at feeding grounds
are expected to be harder to detect. Intuitively this can be explained by noting
that with a dispersing stock relatives are already present at all three feeding
grounds at the time of tagging. The total number of caught aninmals that are
related to tagged individuals, i.e. the number of effectively tagged individu-

als, is
Tr=> > Tik (Iv.10)
t

where T} is the number of animals related to the tagged animals from stock j
and caught in area k at time t T should, given a similar degree of dispersion
and mixing, be somewhat higher for dispersing stocks than mixing, based on a
similar argument as before.

Untagged whales caught are also a source of information regarding the stock
structure. Consider the total number of animals caught in area k from stock
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J, denoted by c;;. This number is not observable but if one assumes only one
genetic relation can be detected per individual within a stock, then the total
number of possible detections is irler=l) © Ope measure of the magnitude of
genetic relatedness detected between all whales caught of stock j, denoted Ry,
in area k is therefore:

¢k (cip — 1)

R' =
gk 2le

(IV.11)
Note that R, tends to be smaller as nj, the total number of individuals in stock
7, grows larger. Furthermore the total number of relations detected in the total
catch for the time period, which can be observed directly from the catches:

Ry = Z Rji.

JEJ

becomes smaller with fixed total abundance as the number of breeding stock
decreases.

Using the information on related individuals one can augment equation IV.10
by calculating the following ratio for each area:

T,

= V.12
i (IV.12)

Pk
The above quantity should become larger for dispersing stocks as there is genetic
interchange, even if the total number of effectively tagged individuals is similar.

For each of the stock structure hypothesis the number of simulated datasets
per hypothesis was 100 for each number of tags. The number of tags in this ex-
periment varied between 100 to 1500. The tag-recaptures were simulated using
equation IV.8. Under the mixing hypothesis the stock proportions within the
catch (c¢; from equation IV.11) were simulated using a multinomial distribution
parametrised by the expected value of number of individuals caught from each
stock. Assuming the dispersion hypothesis of R i, as defined by equation IV.11,
is constant. Here R is assumed to be a Poisson process with mean % where
c is the total catch and n is the total abundance of all stocks..

The distribution of the three test statistics was analysed and for the null
hypothesis, which is in this case the mixing hypothesis, the rejection interval
was chosen in such a way that it would have a rejection probability of 0.05.
Using simulated data based on the alternative hypothesis, which is the dispersion
hypothesis, the power of the test was calculated as a function of the number of
tags.
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Figure I'V.2: Boxplot of the simulated distribution of recaptures in West—Iceland un-
der the two hypotheses, mixing and dispersion, faceted by the number of tags released
in the East Greenland area.

IV.3 Results

The simulation method used here allows for a study of the underlying processes
that govern the distribution of the various statistics discussed above. Figure
IV.2 shows the simulated distribution of recaptures in the West-Iceland area.
It illustrates that the recapture rate of contrasting hypotheses have different
time trends, the mixing hypothesis has a somewhat downwards trend while the
dispersion hypothesis a constant or slightly upwards trend. Similarly, the under
the dispersion hypothesis, the range of recapture rates is higher than under the
mixing hypothesis.

The tagged population is shown in figure IV.3, where the expected propor-
tion of the tags remaining by area is illustrated. The contrasting hypotheses
exhibit different properties, under the mixing hypothesis the proportion tagged
spikes in the two areas around Iceland and gradually decreases in all areas due
to natural mortality. In contrast the dispersion hypothesis the tagged popula-
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Figure IV.3: Expected proportion of tags remaining in the population by area as a
function of year.

tion appears to peak in the WI area in the 7th year and it had not peaked in
the 10th year in EIF. In both cases the expected proportion of tagged animals
is greater under the dispersion hypothesis after the third year.

IV.3.1 Trend analysis

Figure IV .4 illustrates the discriminatory performance of a conventional tagging
experiment. The Poisson regression model appears to have substantial problems
with detecting the difference between the two hypotheses at these low numbers
of tagged whales and mixing rates. It was observed that, even though the
discriminatory power of the increases with number of tags as illustrated in table
IV.1, the analysis of trend would at least require 500 tags to have a power
greater than 0.25 and hardly goes above 0.4.

Trend is estimated to be significant under both hypotheses. For 100 tags 32%
of the simulations the trend was significant and for 1500 tags up to 84% and
42% were significant for dispersion and mixing hypothesis respectively (Figure
IV.4, lower panel).

IV.3.2 Total number of recaptured animals

The second metric, that is the total number of recaptured animals (direct or
related to tagged animals) as described by equation IV.10 shows greater dis-
criminatory power, as shown in figure IV.5. The number of recaptured animals
has the ability to distinguish between the mixing and dispersion hypotheses
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Figure IV.4: The top panel shows the distribution of the difference in deviance of a
Poisson regression model of a constant rate of recaptures and a model with time trend
by stock structure hypothesis. The distribution of this difference is illustrated using a
modified boxplot, where the narrow vertical lines indicate the 95% quantile range and
the boxes the interquartile range. The lower panel shose the proportion of simulations
where trend in recaptures were estimated to be significant using the possion regression
model.
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Figure IV.5: The distribution of the total number of recaptures by number of sam-
ples and stock structure hypothesis. The distribution is illustrated using a modified
boxplot, where the narrow vertical lines indicate the 95% quantile range and the boxes
the interquartile ranges.

with close to 800 effective tags (= 200 — 400 biopsy samples) with a power of
0.42 and level of o = 0.05, as illustrated in table IV.1. The total number of
recaptures was on average 62% higher for the dispersion hypothesis than it was
for mixing for all number of tags.

IV.3.3 Total number of recaptured animals to relatives de-
tected in the catch

The effects of the additional information on relatives detected in the catches are
are illustrated in figure IV.6. It appears that the added information improves
upon the detection power of the total recaptures. The results in table IV.1
show that the power exceeds 0.8 after 400 effective tags. The expected number
of relatives detected is substantially different between hypotheses, under the dis-
persion hypothesis the number of relations detected in the catches was between
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Figure IV.6: The distribution of p, the ratio of total recaptures to related individuals
within the catch by stock structure hypothesis. This distribution is illustrated using a
modified boxplot, where the narrow vertical lines indicate the 95% quantile range and
the boxes the interquartile range.

39 to 68 whereas 120 upto 130 were detected under the mixing hypothesis.

IV.4 Discussion

The analysis presented here illustrates a potential use of genetically determined
close relatives when determining management units for large baleen whales. It
adds to an already described methodology illustrated in @kland et al. (2010) by
allowing for stock overlap in the feeding grounds. The methods discussed here
need not to be restricted to whale populations. Analysis of stock migrations
using close-kin analysis have been used successfully for fish stock migrations,
both spawning migrations (Peery et al. 2008) and larval distribution (Planes
et al. 2009). The simulation experiment, as described here, is sufficiently gen-
eral to be applied to management questions regarding many exploitable marine
resources. The results could therefore be further extended to other situations,
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Table IV.1: The probability of rejecting the mixing hypothesis conditioned on the
stock hypotheses using a direct tag-recapture experiment (time trend in tags), total
recaptures and p, the ratio of total recaptures to related individuals within the catch.
The rejection interval was chosen such that the probability of type I error was 5%

Rejection probability
Number of tags | Trend Total recaptures p
100 | 0.11 0.05 0.39
200 | 0.09 0.09 0.62
300 | 0.04 0.27 0.77
400 | 0.13 0.21 0.81
500 | 0.21 0.26 0.91
600 | 0.17 0.25 0.86
700 | 0.17 0.22 0.90
800 | 0.19 0.42 0.95
900 | 0.25 0.51 0.98
1000 | 0.25 0.35 0.97
1100 | 0.38 0.58 1.00
1200 | 0.34 0.41 1.00
1300 | 0.32 0.54 0.99
1400 | 0.58 0.59 1.00
1500 | 0.38 0.60 1.00
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while the biology and abundance of the species would need some consideration.

When studying Fin whales in the North Atlantic the methods described here
compare favorably to conventional mark-recapture methods simply through the
increase in the effective number of samples. Genetically closely related individ-
uals (matched pairs) may have split and dispersed over a longer period than the
time lapse between the collection of the samples. This was not modeled here
but would potentially give additional strength to the test described by equations
IV.11 and 1V.12.

Two sources of potential biases need to be mentioned regarding this study.
First it is assumed that the simulated whale populations are at their carrying
capacity. This assumption is made merely out of convenience, as the birth rates
of the whale populations are not considered to influence the results dramatically.
The simulated time period is relatively short compared to the lifespan of the
whales, who enter the harvest at the average age of around 4 years and the
production of the stock is rather low.

The second source of bias is the fact that the stock abundances are assumed
to be known. This assumption could, when included into the simulation study,
decrease the power of the tests as there is substantial uncertainty in the total
abundance in the area. However this is not considered to influence the results
substantially as the main driver of uncertainty is the model for recaptures.
The expected number of recaptured individuals is proportional to the sub—stock
abundance its fluctuations are seen to vary less than the simulated recaptures.

The level of the stock overlap, i.e. mixing rates, would potentially influence
the results. At these really low levels the test statistics described in equations
IV.10 and IV.12 perform considerably better than a regression model with a
time trend. However it is expected that as the mixing rate increases the power
of the time trend analysis would stay fixed while at the same time the power
of the other two statistics would ecrease. The effect on management in this
particular case would however be reduced as the qouta assigned in the area
West of Iceland would increase under the mixing hypothesis (as noted in IWC
2012).

With close kin relationships such as utilized here one needs to take consider-
able care when deciding what level of close relation are included. On one hand
it is a question of feasibility as the number of alleles needed for accurate detec-
tion of close kin increases substantially as the order of relation increases. On
the other hand it depends on the stock structure hypotheses under scrutiny. In
this case it is expected, as noted earlier, that in the case of the North Atlantic
fin whale the effective number of tags lies between 2.5 and 3.5 per skin sample
which could increase the power of the tests by a similar factor. However if one
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were to study hypotheses such as male mediated DNA one would need to focus
on mother—offspring pairs.

Information on close relatives can, when available give indications on stock
movement or overlap. Analysis of the applicability of a methodology capable
to determine close relatives have shown promising results for baleen whales, in
particular minke whales (Skaug 2001). Data from biological samples obtained
from catches of North Atlantic fin whales west of Iceland show promising results
(Pampoulie et al. 2011) while further work needs to be done.

Genetic tagging has the potential to improve upon traditional tagging meth-
ods. In its most basic form it allows for a nonivasive and non-lethal traditional
tagging experiment. This is of course of value for species under a low harvest-
ing rate such a fin whales in the North Atlantic. By augmenting the genetic
tagging data with genetically determined close relatives additional strength can
be sought, as illustrated here. Furthermore, a possible source of data could be
genetic material sampled from earlier periods. Gunnlaugsson (2011) illustrates
the possibility of a relative of a whale caught in previous catch periods in Ice-
landic waters to be still alive in the most recent catches. Although this analysis
considers a single tagging experiment in East Greenland with all catches in West
Iceland the methodology described here is applicable to different settings. In
addition methodological developements, such as those described and illustrated
in Benonysdottir (2012), will allow for a better understanding of the overall
distribution of baleen whales in the North Atlantic.
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Abstract

Ecosystem approaches to fisheries management call for complicated
models for multi-species interactions. However, data on many of these
interactions are often a limiting factor as they require extensive analy-
sis of stomach content data. Direct sampling is typically fraught with
difficulties both due to technical and political reasons. Changes in the
environment can also play a role as the environmental changes may af-
fect species differently. In the case of cod in Icelandic waters one of the
key uncertainties identified as the consumption by baleen whales, common
minke whales in particular. Common minke whales are the most abundant
baleen whale species in Icelandic waters. A recent study on the feeding
ecology suggested a high degree of gadoid consumption. The results from
this survey were assimilated into a model of Cod—Minke whales interac-
tions in Gadget, a statistical framework for age — length based marine
ecosystems models. A study is presented on what effect including minke
whales into a model for cod has on the model characteristics.
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V.1 Introduction

Typically when modeling a marine resource, the models are used to determine
satisfactory utilization levels, such as total allowable catch, for the exploited
resource. Due to this management perspective these models tend to focus solely
on a particular species and its associated fishery (Méllmann et al. 2013). Single
species models offer a simplistic view of the resource that can, while convenient,
fail to predict changes due to interaction with other species (e.g. due to fac-
tors suggested Vikingsson et al. 2014). In recent years there has been a call
for the inclusion of multi—species considerations and a move towards an ecosys-
tem based approach to management. These approaches attempt to account for
the single species models’ shortcomings by capturing some or all interactions
between species, whether indirect or direct.

Ecosystem considerations appear to be an obvious, and necessary, part of
the management of marine resource. Optimum fisheries management based
on ecosystem considerations is however an elusive target. Even if the model
sufficiently describes the target ecosystem Voss et al. (2014) illustrated that
the definition of the this optimum is dependent on the managers view of the
resource. Although the rational for ecosystem based management is strong its
adoption has been slow, which Moéllmann et al. (2013) suggests is due to a lack
of strategy. However, estimation of the effects of species interactions on the
management of a commercially exploited resource is a fairly complicated and
data intensive excercise, as it requires data not directly observed by fisheries.
Dickey-Collas et al. (2013) note that the state of knowledge is not sufficient
to embark on ecosystem engineering and although in theory this might have
desirable effects on the status of key resources, as such an undertaking may
have undesirable and unforseen consequences.

There is considerable uncertainty on the role of minke whales in the Icelandic
continental shelf ecosystem. Previous studies have indicated that cetaceans, and
in particular minke whales play an important role in the marine ecosystem by
consuming several times the total fishery landings (Sigurjonsson and Vikings-
son 1997). Initial attempts to include three species of cetaceans, minke, fin
and humpback whales, in a multispecies model indicate that their effect on the
development of the stocks of cod and capelin may be considerable (Stefansson
et al. 1997). There was, however considerable uncertainty associated with this
estimate. One of the greatest sources of uncertainty regarding the effects on the
cod stock was associated with the very limited knowledge of the diet composi-
tion found in minke whales in Icelandic waters, cod age groups in particular. It
was therefore considered of prime importance for further development of multi-



Chapter V. Adding data on species interaction: A case study on cod (Gadus
morhua) and common minke whales (Balaenoptera acutorostrata) interactions in
150 Icelandic waters

species modelling in Icelandic waters to obtain data on the diet of minke whales
and investigate multi-species interactions in in more detail, in particular those
between minke whales and the cod stock.

Here a study of the statistical properties of models of species interactions
are investigated. The effects of linking cod (Gadus morrhua) and the common
minke whale (Balaenoptera acutorostrata) in Icelandic waters in a single model
are used as case study in light of recently available data presented in Vikingsson
et al. (2014). It illustrates the effects on various data sources and different
weightings, as described in Paper III.

V.2 Materials and methods

The Icelandic continental shelf area is situated on a dynamic front between
colder Artic current and the warmer Gulf stream current (Astthorsson et al.
2007). It features a complicated ecosystem and, as in many other areas in the
North Atlantic, gadoid species, especially cod, are the main focus of the fishery.
Species interaction in Icelandic waters has received considerable attention (e.g.
Gislason and Astpérsson 1997, Stefansson and Palsson 1997a).

V.2.1 Minke whales in Icelandic waters

The common minke whale (Balaenoptera acutorostrata) is the most abundant
whale species in Icelandic continental shelf waters (Borchers et al. 2009, Pike
et al. 2011a). Minke whales are found all around the Icelandic coast, principally
in shallower waters (<500m). Direct measurements of the abundance of minke
whales in Icelandic began in 1986 with an aerial survey covering the continental
shelf around Iceland (Borchers et al. 2009). Since then four complete surveys
have been conducted in the area, 1987, 2001, 2007 and 2009 (Pike et al. 2011a).

Significant fluctuations have been observed in the abundance of minke whales
within the Central North Atlantic stock area, although confidence intervals are
large (Pike et al. 2011a), potentially due to distributional shift (NAMMCO
2009). After a peak around 2001 there has been an appreciable decline in abun-
dance in Icelandic coastal waters. Information on diet composition indicated a
strong preference for sandeel (Ammodytes sp.) and a recent collapse in sandeel
abundance coincided with a decrease in the number of minke whales in Icelandic
waters (Vikingsson et al. 2014). Unfortunately no reliable estimate of sandeel
abundance prior to the stock collapse exists. However auxiliary information can
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be obtained from stomach content data from haddock (Melanogrammus aeglefi-
nus) sampled during the annual survey in Iceland (Bogason pers. comm).

The history of minke whale exploitation dates back to early 1914. Although
systematic registration of the catch was not initiated until 1974, the catches have
been estimated to be less that 50 per year for the first 50 years (Sigurjonsson
1988). Prior IWC’s whaling moratorium (around 1975 1985) the annual catch
was around 200 animals. The export of minke whale products, initiated in 1976
may have facilitated fleet selection to larger whales

V.2.2 Cod in Icelandic waters

Data on the status the commercially exploited marine resources in Icelandic
waters have been systematically collected since 1986 (eg. Palsson et al. 1997).
As cod is the species with the highest commercial value survey sampling schemes
have been specially designed to reflect the distribution of cod.

In this study cod is considered to be a homogenous unit on the Icelandic
continental shelf as frequently done when managing the stock. However there
are indications that the stock structure may be more complicated (eg. Pampoulie
et al. 2006, Taylor 2011).

V.2.3 Stock dynamics

The general stock dynamics modules in Gadget are described in detail in Begley
and Howell (2004). The following describes stock dynamics of the common
minke whale and cod as implemented within the Gadget framework, where
species specific formulations are highlighted where appropriate. The model for
cod is described in detail in Taylor et al. (2007) and subsequently Elvarsson
et al. (2014a). In the model the simulated quantity is the number of individuals
in a cell, Ngyq1syt Where g denotes the species, r denotes the area in which the
individuals within the cell live, a is the age, [ the cells lengthgroup, s is the
maturity status, where s = 0 denotes immature animals while s = 1 mature,
at year y, ranging from 1960 to 2011 and ¢ is the quarter within the year. Age
ranges between apy and amaxg years while the length ranges from lpg t0 lmaxg
cm, with 6/, cm length increments. The population is governed by the following
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equations:
§ : 4 —Mga At
Ngralsy,tJrl = Ggl [(Ngral’syt - Cfgral’st)e ga="+
l/

Iyratsyt] ift<4
§ : U —Mgo At
Ngra+1,ls,y+1,1 - Ggl [(Ngral’syA - Cfgral’s,4)e ga +
Z/

Igral’syA] ift=4&a<12

Nra,ls,y+1,1 = Z G;/l(Ngral’syA - Cfgral’sy,4+
v
Ngrafl,l’sy,lt - Cfgr,afl,l’sy,él)e_lugaAt ift=4&a=12
(V.1)
where G%l is the proportion in lengthgroup I, of species g, that grows I’ — [
lengthgroups in a timeperiod of length At, Cfq1sy: denotes the catches by fleet
f € {8 Cc,Sm,Cn}, S. and C denote the survey and commercial fleets re-
spectively, My, the natural mortality at age a of species g and Ig,q15y: denotes
the movement from the immmature to the mature stock components. !
Growth in length is modeled as a two—stage process, an average length up-
date in At and a growth dispersion around the mean update (as described in
Stefansson 2005b). The average length update per time step is set according to
a simplyfied form of the Von Bertanlanffy equation:

Aly = (lg.oo — 1)(1 — e Fa2) (V.2)

where l; o is the terminal length and £, is the annual growth rate of species
g. In the second step the growth is dispersed according to a beta—binomial
distribution parametrised by the following equation:

Lng+1) T =1) +ag)l'(ng — (' = 1) + By) T'(ag + By)

Glgl = F(('=0)+1)T(ng — " =1)+1)I'(ng + ag + By) T'(ag)'(By)

(V.3)

where « is subject to
Al
ag = ByAly
ng — Alg
where 1y denotes the maximum length group growth of the species within a
timestep and (I’ — 1) the number of lengthgroups grown.

(V.4)

LA short note on notation, here [ is used interchangeably as either the lengthgroup or the
midpoint of the length interval for that particular lengthgroup, depending on the context.
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The minke whales stock components, i.e. immmature and mature, are as-
sumed to have started at their mutual carrying capacity in 1960 when the model
simulation starts. Birthrate of minke whales follows a variant of the Pella—
Tomlinson spawning model (as in Punt 1999, Stefansson et al. 1997):

(- ()

by =BNp|1+A(1— | — (V.5)
Ky

where Bj; is the birthrate per mature female in the pristine population, Ny,

number of mature females (assumed to be 50% of the mature population), A

and z are determined by MSY level and rate, and K the carrying capacity of

mature females.

Two types of recruitment approaches are used for cod, depending on the
time period. For the data rich time period, that is 1984 and onwards, the total
number of recruits is estimated per year. Recruitment enters to the population
according to:

NllOyt’ = Rypl (V6)

where t' denotes the recruitment time-step and R, is the yearly recruitment.
p; is the proportion in lengthgroup [ that is recruited which is determined by
a normal density with mean according to the growth model and variance 05.
For the period before 1984 the number of recruits per year is considered to be
constant for all years, i.e. R, = R Vy < 1984.

Maturity is modeled and represented by the two stock components of each

species. The movement between the two components is formulated as

| Naoye xmy  ifs=1
Ialsyt - {_NalOyt X My lf g = 0 (V?)

where s = 0, as noted above, denotes the immmature stock component and m,
is the proportion mature defined as:

1

My = 1+ e_)\g(r—x5o)

(V.8)
where z is either length or age for cod and minke respectively and x5 representes
the mid-point of the maturity ogive.

Under the assumption that minke whales have a preference for pelagic fish
stocks such as sandeel and capelin the fluctation in minke whale abundance is
in the model explained by linking the abundance to indices of sandeel biomass

by a migration matrix:
1 dsm + my
(0 1— (6sm+ mc)) (V.9)
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where d, is the sandeel abundance index and m and m.. are the relative propor-
tion of minke whales that migrate to the Icelandic continental shelf during the
summer. Autumn migration is estimated similarly but in the opposite direction.

Catches are simulated based on reported total landings and a length based
suitability function for each fleet, both commercial fleets and surveys. Total
landings are assumed to be known and the total biomass (or in the case of
minke whales, abundance) is simply offset by the landed catch. The catches for
lengthgroup [ , fleet f at year y and timestep ¢ are calculated by:

Sf (Z)lethls
Zs/ Zl’ Sf(l/)Nl’s’thl’s’
where Ey; is the landed biomass (or numbers with W = 1) at time ¢ and S¢(l)
is the suitability of lengthgroup [ by fleet f defined as:

Crisyt = Eft (V.10)

_ (og(1/L)—pp)? . . .
Po + pie 3 For whaling operations in the early years

(V.11)
where the whaling fleet went through a gradual shift from a dome-shaped selec-
tivity to a logistic curve between the years 1970 to 1980.

Consumption by minke whales of cod is modeled in a similar fashion as
fleets, i.e. through a length based suitability function. However the amount is
determined based on the energy requirement of the predator, which is in this
case minke whales. In the simple predator-prey relation between the species the
prey availability to a predator becomes

Fr
El’ FLl/ + 5014

where Fr; = Spp(L,1)Np Wy, is the prey biomass of length [ that the predator
could consume,

S(0) = { 1_67(%“”) For whaling and fishing operations

(V.12)

1
the suitability of a prey p for predator P, Wy, is the average weight for prey of
length I, O is the density, per unit area, of other unspecified food sources and
A is the size of the area. Here OA is defined such that enough food is available
to minke whales other than cod.
The feeding level of the predator is

Zl’ FLl’ + 5014
Zl’ FLl/ +50A+HA

Spp(L,1) =

Uy, =My

(V.13)
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where M, is the maximum consumption of a predator of length L for a particular
time step length At. It is determined by

ML == mOL”“ At (V14)

where mg and my are user defined constants®. H is the density (biomass per
area unit) of available food at which the predator can consume half maximum
consumption. Note that H should reflect the ability of the predator to pursue its
prey, which should factor in variables such as temperature and the cost of search.
H determines how quickly the predators consumption reaches My. H = 0 would
indicate that the predator would easily consume M, of the available biomass.
A larger value for H would indicate that prey is harder to find and therefore
prey needs to be more abundant for the predator to reach M,.

Given the feeding level and the prey availability the desired consumption of
minke whales predators of length L is

I
Cri=N V¥, |l —s——"—"—"-—
L,l L L[Zl/ FL1/+5OA] (V 15)
— N, M, Fr

Zl’ FL[’ +50A+HA

The parameter settings for the consumption are based on Lindstrgm et al. (2009)
and references therein.

Following Stefansson et al. (1997) natural mortality of cod is here factored
into two parts, one induced by the consumption of minke whales and the second
due to other sources.

M, = Myg + Mg (V.16)

where My, is the baseline mortality due to other sources and M,,, is the mortal-
ity induced by minke whales at age a. Table V.1 gives the values of M, for all a.
In the case where consumption is not modeled M, = Mpy,. When consumption
is modelled M,,, is assumed a priori to be 0.08 and the modeled total natural
mortality is adjusted accordingly. This results in a My, of 0.12 for most age
classes which is inline with a recent estimate of the natural moratility reported
by Gudmundsson (2013).

2The numbering scheme is set to correspond to parameters in Begley and Howell (2004)
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Table V.1: An overview of the estimated parameters in the model. For those param-
eter with fixed values a description of how these values were derived can be found in

Taylor et al. (2007) and references therein.

Description

‘ Notation

Comments

Formula

Natural mortal-
ity

Growth

tion

func-

Growth imple-
mentation

Fleet selection

Maturity ogive

Number of re-
cruits by year

M

ag

kQ’LOO:g

By

af7 bf

A, Is0 or asg

For cod: fixed at 0.2
for ages 3 to 9 while
0.5, 0.35 for the first two
ages and 0.3, 0.5 and 0.7
for ages 10 — 12. For
minke whales 0.087
Estimated from age—
length frequencies, L.
is fixed at 140cm for cod
and 1100 cm for minke
whales

ng is fixed at 15 length-
groups for cod and 30
for minke whales

One set for each of the
fleets (Spring and au-
tumn survey, commer-
cial cod fleet and whal-
ing fleets

y € [1982,2012]. 05,
i.e. variance in recruit-
ment length, based on
length distributions ob-
tained in the autumn

survey.

See eq. V.1

See eq. V.2

See eq. V.3

See eq. V.11

See eq.
V.8 where
for whales
A = 1/1.2 and
aso0 = 7.

See eq. V.6
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Initial abun-
dance at ages 3
— 20 in 1982

Survey catcha-
bility

Length—weight
relationship

Carrying capac-
ity

Density depen-
dence

Consumption

Predation

Ta
qr.Bs
Hs, Ws
Ky

A z
mo, Ty
a,b,s

a € [3,25]. 02, i.e. vari-
ance in initial length
at age a, based on
length distributions ob-
tained in the spring sur-

vey.
Intercept term and
slope in a log-linear

relationship with abun-
dance. The slope term
is assumed to be 1 for
odd numbered variants
for all indices.

Different  values by
stock component, es-
timated outside of the
model

Estimated, stock as-
sumed to start at K
Resilance parameters of
the minke fecunity func-
tion, determined from
MSYR and MSYL
Parameters defining the
energy requirement of a
minke whale of length
L. Using values from
Lindstrgm et al. (2009)
Parameters defining
prey suitability for
minke whales

See eq.

See eq.

See eq.

See eq.

See eq.

See eq.

See eq.

I1.6

V.18

I1.11

V.5

V.5

V.14

V.12

V.2.4 Observation model

In Gadget data are assimilated using a weighted log—likelihood function. Here
five types of data enter the likelihood, absolute abundance and relative biomass
indices, length distributions from survey and commercial fleets combined into
a single likelihood, age — length distribution from from the survey, maturity at
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length for all ages, and stomach contents from minke whales. The datasets used
here is shown are table V.2.

Survey indices

Abundance estimates from Pike et al. (2011a) for minke whales enter the like-
lihood using the following equation:

- Y Y- )
where Ny is the observed abundance estimate and
Nyt =32 > Nutaye
l a s

The survey indices for cod are defined as the total number of fish caught in
a survey within a certain length interval. The intervals used here are 16 — 25
cm, 26 — 38 cm and larger than 38 cm. These intervals are chosen such that
they roughly represent age 1, age 2 and age 37.

For each length range g the survey index is compared to the modelled abun-
dance at year y and time-step ¢ using:

gf = Z Z log Iy5y — (logqr + Blog Ngyt))2 (V.18)

where

gyt Z Z ZNalsyt

leg a
For implementation details see Taylor et al. (2007) and subsequently the annex
to Paper II.

Maturity at length

Length at maturity comparison uses either the number of mature males observed
in the scientific survey of minke whales or the number of immature and mature
at age 3 from the Icelandic groundfish survey. The observed proportions are
compared to the modelled proportion using sum of squares:

M=% Xt: zz:(myt — Fiye)? (V.19)

where m;,; and 7, are the observed and modelled proportions mature respec-
tively in length group [, year y and timestep t.
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Fleet data

Length distributions are compared using either 2 cm or 50 cm lengthgroups for
cod and minke whales respectively for both commercial and survey fleets using

Z?D = Z zt: zl: Z(ﬂ-lsyt - 7c‘-lsyt)Q (VZO)

where f denotes the fleet where data was sampled from. Similarly age — length
data are compared using 4 cm (or 50 ¢cm) length groups:

Z?L = Z ; Z ; Z(’]Tfalsyt - ﬁfalsyt)2 (V21)
Y a s

Stomach data

Stomach contents of minke whales are compared to modelled consumption in a
similar manner as fleet data or by:

I?T = Z zt: zl: Z(ﬂ-lsyt - 7A.rlsyt)Q (V22)

where ;. and 7, are the observed and modelled proportions of stomachs with
prey respectively in length group [, year y and timestep t.

V.2.5 Estimation procedure

The parameter estimation procedure was however split into two parts. First two
single species models of cod and minke whales were fitted. The total objective
function used the modelling process combines equations V.18 to V.21 using the
following formula:

=3 > W Y (wPlP et MM T (V.23)
g fe{s,A} fe{s.C}

where f = S or C' denotes the survey and commercial fleets respectively and
w’s are the weights assigned to each likelihood components. These weights are
estimated using the iterative reweighting described in Elvarsson et al. (2014b).
For cod two likelihood component grouping variants in the iterative reweighting
were considered and three model variants as illustrated in table V.3

In the second part the two single species model were connected by defin-
ing a predator prey relationship using a phased approach, alternating between
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Variants | SI, 4 - SI, 17 - SI, 33 - SI, 16 - SI, 27 - SI, 39 -
17 33 140 27 39 140

Vi G F G F G F - - -

V2 G1 S G1 S G, F - - -

V3 G F G F G F Ge F Gy F Gy F
V4 Gi1 S G1 S G F Go S Gy S Ge F
V5 G F Gso F Gs F G F Gy F G3 F
V6 G1 S Go S Gs F G1 S Gs S Gs F

Table V.3: Model variants tested in the case of cod in Icelandic waters. G. denotes
the weigthing group, F denotes a fixed § = 1 in equation V.18 and S the case where
is B estimated.

Phase ‘ Cod Minke Predation
0

O O, OOOO
S oo oo O

CO J O UL W N+
_ O = O = O =

Table V.4: Phasing used in the minimization procedure when estimating the link
between minke whales and cod. The columns indicate the parameter set and the line
the phase. 1 denotes that the parameter set is estimated and 0 not estimated.
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predation parameters, cod stock parameters and minke stock parameters. This
process was repated eight times and is described in table V.4.

As with other Gadget models a fair amount of results can be derived from
the model. In particular the fit to each data set during the iterative refweighting
can provide information on compromises made in the final optimisation. This is
illustrated here by tabulating the sum of squres for each likelihood component
(as described in Taylor et al. 2007). Comparions between model variants can be
made either based on the scores or graphically based on fits to individual data
sets.

V.2.6 Forward projections

To compare the model variants in terms of management the stock was projected
forward 5 years in order to assess the differences in advice. Fishing mortality in
the projections was set according to be the average mortality in the last 5 years
for each variant. Recruitment in the projections were modeled as an AR(1)
process:

Ry,=R, 1+¢, (V.24)

where €, is a mean zero gaussian with variance o2,.. This relationship was based

on estimated number of recruits before 2010. It is assumed that this approx-
imation for the recruitment process is satisfactory as the cod spawning stock
in Icelandic waters has increased steadily since the late 1990’s and therefore
the recruitment is not likely to be impaired during the forecast period. This
increase is assumed to be the result of an implementation of improved manage-
ment procedures for the Icelandic cod stock (as suggested by Anon 2009, and
similar documents).

V.3 Results

V.3.1 Likelihood weights

The results from the iterative reweighting for the single species minke whaled
model is shown in table V.5. It is fairly clear that the age-length and length dis-
tribution have a strong contrast with the whale abundance, as the residual sum
of squares rises dramatically when the these distributions data are emphasised.
These datasets are fairly disjoint in time. Age—length data from surveys are
only available for whales caught in 2004 — 2007 and some older samples in 1977.
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Length distributions however cover a longer timeperiod than the abundance
series and information on maturity.

M AL,y LD AL, N

N | 132.40 047  8.74 0.92 1047000

M | 74.76 044  9.73 1.03 13760000
AL | 109.10 0.27 11.51 1.41 15800000
LD | 180.50 0.70  5.22 1.11 23140000
ALy | 158.60 0.85 13.90 0.57 11760000
Final | 90.29 0.38  6.19 0.70 1467000

Table V.5: Diagnostics for the single species model for minke whales. Table repre-
sents the individual likelihood component scores by dataset (columns) and component
emphasized in the iterative reweighting (rows). Here N is the abundance data, M data
on maturity, AL age length distribution and LD length distributions.

Similarly the resulting likelihood component scores from the single species
cod model is shown in table V.6. The table presents the likelihood component
scores from each compenent, and where the likelihood function differs between
variants, the scores are shown for each variant. When estimating the slope
for the fit to the survey indices (even number variants) the fit improves to the
indices of survey group one and two. The fit appears to improve slightly more
for the spring survey index, from = 10 to ~ 3 for group one and from ~ 3.5 to
~ 2 for group two, while the autumn survey improves slightly less, from =~ 7 to
~ 4.5 for group one and from =~ 5.5 to ~ 3.5 for group two. Grouping survey
indices by survey fleet appears to put more emphasis on survey group three at
the expense of groups one and two. In addition to the effects on the survey
indices, grouping by survey fleet appears to have an adverse effect on the fit to
proportion of matures, with a score between 75 to 90 for this grouping while a
score around 46 where the grouping is based on length groups.

Table V.7 shows the percentage change in score when the models for cod and
minke whales are combined. Minor changes are observed in the scores of indi-
vidual components when predation on cod of minke whales added. For variants
4 and 5 a worse fit to maturity at age three from the spring survey, with an im-
provement of the fit other data series. Similarly variant 6 had scores improving
for length and age-length distributions at the expense of survey indices.
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Variant  Group M; AL, AL, AL; LD, LD. LD; SI;4- SI;17- SI;33- SI, 16 SI, 27 SI, 39
17 33 140 - 27 -39 - 140
- AL, 266.90 0.06 3.38 0.27 004 999 0.17 11.82 5.19 10.84 4.15 10.20 2.75
- AL, 823.30 0.11 053 0.22 0.05 059 0.15 24.66  22.76 5.98 12.70 3.78 4.34
- AL; 701.60 0.07 3.44 0.11 0.04 1046 0.21 855 5.89 8.29 2.95 6.72 2.75
- LD, 670.60 0.67 7.73 1.08 0.03 254 036 7045 8.43 34.93 4.99 3.17 2.31
- LD, 42760 044 445 073 0.05 0.25 0.28 99.64 19.77 28.07 10.11 4.19 1.28
- LD; 503.00 0.13 1.87 0.29 0.04 1.17 0.06 14.25  4.55 2.52 3.05 1.58 1.09
- M; 4254 020 160 036 0.16 193 033 15.22 11.69 8.21 6.05 1.24 1.42
Vi1 Gy 307.80 036 7.30 0.50 0.08 9.21 0.21 3.38 2.05 0.24
V2 Gy 307.80 036 730 0.50 0.08 9.21 0.21 3.38 2.05 0.24
V3 Gy 5272 0.57 386 0.97 021 253 049 1.49 0.60 23.23 9.33 1.94 1.47
V3 Go 30730 1.02 894 208 0.23 735 043 7932  46.24 0.82 0.80 4.80 1.34
V3 G3 498.20 1.11 1935 149 0.66 2287 0.68 41.68 16.03 7.29 9.99 0.46 0.50
V4 Gy 51.80 0.14 1.59 0.26 0.10 1.14 0.18 0.00 4.17 3.90 3.43 1.42 1.20
V4 Go 193.30 0.22 1.91 040 0.09 082 028 873 10.80 0.00 4.76 1.93 2.30
V4 Gs 54230 0.69 10.22 095 0.08 11.13 0.18 25.77 15.65 6.34 7.75 0.43 0.97
Vb5 Gy 307.50 037 737 051 008 924 021 3.37 8.22 2.02 5.66 0.24 2.31
V5 Go 133.70 0.18 835 0.55 0.13 10.08 0.49 64.98 1.41 71.72 0.92 14.31 0.58
V6 Gy 240.10 025 737 0.36 0.06 10.23 0.12 4.08 5.55 1.00 4.55 0.34 2.21
V6 Go 209.60 036 1.82 0.62 0.14 080 0.37 25.49 15.65 7.98 7.06 3.31 0.00
Vi final 75.56 0.08 0.72 0.19 0.04 037 0.12 1159 3.29 0.97
V2 final 75.56 0.08 0.72 0.19 0.04 037 0.12 11.59 3.29 0.97
V3 final 46.74 0.08 075 0.19 0.05 041 0.12 10.08 717 3.77 4.92 1.47 1.38
V4 final 46.34 0.08 076 0.18 0.05 041 0.12 3.14 4.41 2.14 341 1.31 1.44
Vb5 final 5793 0.08 0.74 0.17 0.04 038 0.13 11.06 875 3.46 5.99 1.04 1.75
V6 final 90.06 0.08 0.74 0.18 0.04 034 0.12 453 5.69 1.88 4.38 1.20 1.42

Chapter V. Adding data on species interaction: A case study on cod (Gadus

Table V.6: Diagnostics for the single species model variants for Cod in Icelandic waters. Table represents the
individual likelihood component scores by dataset (columns) and component emphasized in the iterative reweight-
ing (rows). Here SI are the abundance indices, M data on maturity, AL age length distributions and LD length
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Variant  M; AL, AL, AL, LD, LD, LD,

V1 66.40 0.08 0.73 0.18 0.04 0.38 0.12

V3 46.62 0.08 0.75 0.18 0.05 044 0.12

V4 62.75 0.08 0.73 0.18 0.04 0.39 0.12

V5 68.15 0.08 0.73 0.18 0.04 0.38 0.12

V6 89.75 0.08 0.74 0.18 0.04 0.35 0.12

Variant SI; 4 - SI; 17- SI; 33- SI, 16 SI, 27 SI, 39
17 33 140 - 27 -39 - 140

Vi 11.79 3.38 0.86

V3 9.43 6.30 4.66 4.50 1.89 1.62

V4 3.42 4.38 2.33 3.61 1.19 1.70

V5 10.86 7.96 3.55 5.83 0.89 2.03

V6 5.73 6.30 2.37 5.38 0.85 1.95

Variant N AL,y LD AL, . M

Vi 1467000 0.38 6.20 0.70 90.28

V3 1467000 0.38 6.19 0.70 90.29

V4 1467000 0.38 6.19 0.70 90.29

V5 1467000 0.38 6.19 0.70 90.28

V6 1467000 0.38 6.19 0.70 90.31

Table V.7: Effects of adding minke whale consumption to the model for cod on
the likelihood scores of individual components. Columns indicate the final component
score for a particular dataset while the rows indicate the model variant.

V.3.2 Fit to data

The fit to the abundance indices for cod and minke whales is shown in fig-
ure V.1 for all variants with and without species interactions. In general little
differences can be observed between the model variants. The model variants
appear to consistently underestimate survey group one, i.e. proxy group for age
1, after 2000 and overestimate before. The model variants with predation of
minke whales exhibit faster growth in survey group three that non-predation
variants, coinciding with a substantial drop in minke whale abundance. Esti-
mating catchability (odd number variants) appears to allow the model to predict
better survey groups one and two. Figure V.2 illustrates individual likelihood
component scores by year and model variant. All model variants have trouble
with fitting the age data from the spring survey in the first few years, wich is
apparent from a substantially higher component score in those years. Matu-
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rity data appears to conflict with other data sources, as noted above, which is
illustrated in figure V.2.

The fit to length distribution from commercial and survey operations is
shown in Figure V.3. It appears that the model underestimates the number
of small whales caught and overestimates the number of large whales caught in
post moratorium period. The model replicates the shift in fleet selecion apparent
from the data in pre-moratorium period that the whaling focussed on smaller
whales than in later years. A comparison of the fitted age—length distribution to
actual data is shown in Figure V.4. The largest discrepancies are in the oldest
agegroup (25 and older) in the post-moratorium takes.

Modelled proportion consumed by minke as function of cod length group is
shown in Figure V.5. Observed ratios in the stomachs of minke whales appear
to be considerably consentrated to certain length groups (between 50 to 70 cm)
that model does not predict to the same degree. In length groups greater that
80 cm the model overestimates the consumption of cod.

V.3.3 Model variables and biomass trajectories

Recruitment estimates for cod are shown in figure V.6. The difference between
model variants, with and without minke whale predation, are seen to be min-
imal, while single species model variants estimate slightly higher number of
recruits. Growth is similarly unaffected by the different model variants (fig-
ure V.7). Modelled growth of minke whales is fairly slow after the age of 5 as
modelled average length at recruitment was estimated to ~ 515 cm.

The suitability functions of of the fleets and predators implemented in the
model are shown in figure V.8. The survey fleets have very similar selection of
cod with [5¢ = 50 cm, while the commercial fleet focuses mainly on the larger
cod with neglible selection below 50 cm. Minke whales in the model appear to
target smaller cod, with [5g close to 25 cm. The whaling fleet selection is dome
shape in the earlier years moving over to a knife-edged selection in the more
recent years.

Model biomass, shown in figure V.9 appears to be minimally affected by
different weighting schemes, appart from variant six without minke whale pre-
dation which simulates a higher biomass than the others. After the year 2000,
when the abundance of minke whales in Icelandic waters starts to decrease, the
biomass of cod appears to increase faster for variants with minke whale preda-
tion than those without. Annual fishing mortality by model variant, shown in
figure V.10, has decreased during the years of the model. In all model variant
a sharp decrease in fishing mortality is observed after 1993, the year that a
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Figure V.1: Model fit to survey indices by model variant. Points represent observa-
tions while coloured lines (both solid and broken) indicate fit by model variant. The
panels indicate the survey index fitted, panels on the left labelled cod are the indices
from the spring survey while autumn survey on the right by lengthgroup. Bottom
panel illustrates the fit to abundance for minke whales. Solid lines indicate model fit
from single species variants while broken lines models with predation.
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Figure V.2: Illustration of the likelihood component score and the contrast between
the model variants. The top panel shows the residual sum of squares for the age-length
data from the spring survey and the bottom figure the same for ratio of immatures at
age 3 in the spring survey. Solid lines indicate model fit from single species variants
while broken lines models with predation.
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Figure V.3: Fit to length distributions of minke whales caught by commercial and

survey whaling vessels before (1970 — 1984) and after (2003-present) the whaling
moratorium was set in place.
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Figure V.4: Fit to age distributions of minke whales caught by commercial and

survey whaling vessels before (1970 — 1984) and after (2003-present) the whaling
moratorium was set in place.
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Figure V.5: The ratio of occurrance observed (points) of cod found in stomachs of
minke whales in 2003—2007 as function of length group compared to model predictions
(solid lines) by model variant.
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Figure V.6: Estimates of number of recruits by model variant for cod.
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Figure V.7: Average modelled length at age for immature and mature cod, and
minke whales in 2013 by model variant.
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Figure V.8: Model selection curves, length—based, by prey for the survey and com-
mercial fleets, and minke whales. Shaded region indicate the range estimated by the
model variants. Legend refers to the autumn and spring surveys, aut and igfs re-
spectifely, commercial fleets, comm, whaling operations (oldwhaling and newwhaling
and predation of minke whales.
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Figure V.9: Estimated historical harvestable and mature biomass of cod as a function
of year by model variant. Solid lines indicate model variants without minke whale
predation and broken lines those with predation.

harvest control rule was implemented for cod, and peaked again in 2000, after
a period of overestimation of the cod stock.

Projected status of the mature biomass, which is shown in figure V.11, illus-
trates further these differences between models with and without predation of
minke whales. Both models predict that the mature biomass will rise sharply un-
til 2018, and then stabilise at different levels. Appart from variant six other vari-
ant that ignore minke whale predation stabilise at a lower biomass level around
500 thousand tons while those that include minke whale predation around 750
thousand tons.

Total consumption in terms of cod biomass is shown in figure V.12 where
the annual consumption is seen to have fallen substantially from 2000 till 2006,
from about 4-6 thousand tons to around 2 thousand tons. Consumption then
increased slightly and ranged between 2.8 and 3.3 thousand tons. The estimated
mortality induced by minke whale predation is estimated around 0.03 (ranging
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Figure V.10: Modelled fishing mortality of mature cod as a function of year by
model variant. Solid lines indicate model variants without minke whale predation and
broken lines those with predation.
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Figure V.11: Projections of mature biomass of cod as a function of year by model
variant. Solid lines indicate model variants without minke whale predation and broken
lines those with predation. Shaded region indicates the projection period.
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Figure V.12: Total consumption of cod, both mature and immature, by minke whales
as a function of year and by model variant.

between 0.027 and 0.032) in 1990, increased slightly to around 0.037 (between
0.033 and 0.04) in 2000. Since 2000 the mortality has decreased substantially
and is estimated less that 0.01 (between 0.008 and 0.009) in the terminal year.

V.3.4 Discussion

The analysis presented here provides the first attempt to link cod in Icelandic
waters to a large mammalian predator, minke whales, in a statistical age-length
based model. It provides a basis to answer some of the questions set out with in
Stefansson et al. (1997) and subsequently MRI (2003). Furthermore it provides
insight into the restraints on the model by adding interaction between species,
particularly species with such disparate data available as cod and minke whales,
has on the overall fit to individual datasets.

The abundance of minke whales has been observed to have decreased sub-
stantially in the last decade, both by whalers and whalewatcher. Here the major
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driver in the abundance is considered to be linked to sandeel biomass, based on
observations from Vikingsson et al. (2014). Additional drivers for minke whale
abundance in Icelandic waters have not been excluded. For instance capelin has
been identified as a important part of the diet of baleen whales (Sigurjonsson
and Vikingsson 1997) and a shift in capelin summer distribution away from
Icelandic waters has been observed in recent years (Palsson et al. 2012). Pre-
liminary work of including capelin in a multi-species model has however been
unsuccessful due to the nature of the data (Taylor 2011) but work is on-going.

The effects of minke whales on cod is surprisingly small, judging by the fit to
data. The difference between model variants with minke whales predating cod
and those with no predation becomes apparent when projecting the stock status.
When interpreting stock projections for cod, considerable care needs to be taken
as the changes in ecosystem that cause the departure of minke whales, which are
not included in the model could also negatively affect cod. The consumption of
minke whales estimated here may seem minor in comparison with fleet catches.
However most of the consumption is focused on juvenile cod within the models,
while the commercial fishery targets larger fish. The mortality related to whale
predation is also smaller by an order of magnitude. This may contradict results
in Paper I which indicated substantially bigger consumption than estimated
here. Here the form of the suitability function may play a role, as more dome—
shaped function may be more appropriate. It cannot, however, be ruled out that
the data on consumption are inconsistent with other data used with respect to
the model.

As with all statistical models, access to representative data is necessary to
estimate the processes of interest. Here for the first time information on the
feeding ecology of minke whales in Icelandic waters is analysed. Data available
from whaling operations before the moratorium, although limited, suggest con-
siderable changes in the diet. Therefore the effects suggested by the model may
not be as pronounced.

It is interesting to see the effects of different weighting schemes on the fit to
data. Comparing this with the uncertainty estimated in Elvarsson et al. (2014a)
the model variant seems to alternate between to close local minima, although
in most cases within the interquartile range. This difference in model variants,
particularly the weight grouping, might explain the difference between the pre-
conditioned weights and estimated weights run in the uncertainty estimation,
as described in II.

Comparing the results for biomass and recruitment to the one obtained in
Taylor et al. (2007) (and subsequently Elvarsson et al. (2014a)) it is of some con-
cern the overall changes between those two estimates. The level of recruitment
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is estimated now to be considerably lower, although the general trends and vari-
ations appear to be the same. This may be due differences in fleet composition
in recent year, where longliners have replaced gillnets to some degree.

A sensible next steps could include a wide range of analyses. Minor changes
could include modifying minke whale selection to be changed to be more dome
shaped, test different levels of depletion and productivity, and alter the as-
sumptions of their energy requirements. Major changes could include continued
developement of the two area model of cod described in Taylor (2011), inclusion
of other species such as sandeel and capelin, which are seen as a large part of
minke whale diet. Fleet composition will need some scrutiny as well.
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