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"Lorsque la sureté d’une nation est si prochainement et si totalement
menacee il n’y a pas d’efforts trop grands pour une telle enterprise."

(When the safety of a nation has recently been under such severe and
complete threat, no effort is too large for such an undertaking)

Lodewijk Napoleon, about flood risk reduction measures after the Rhine
river flood disaster in 1809






SUMMARY

'Flood risk management’ can be defined as the continuous and holistic
societal analysis, assessment and reduction of flood risk. From all oppor-
tune flood risk reduction measures, structural and non-structural, flood
defence management is the most important for those areas protected
by a system of flood defence assets like dikes. Asset management of
flood defences systems includes strategic, tactic and operational deci-
sion levels. Since risk is a key parameter for asset management, risk
management capabilities are important for the maturity and quality of
flood defence asset management.

The main objective of this thesis is to develop and test methods for
risk analysis in flood defence system management subject to deteriora-
tion and climate change. It focusses on three questions which elabora-
tion can improve the risk-based management of flood defences, one at
each of the three asset management decision levels. The questions are
related to the three key topics of this thesis. Key topic 1 (operational de-
cision level) concerns optimization of dike design: How can the structural
robustness of the flood defence contribute to flood risk reduction? Key
topic 2 (tactical decision level) concerns portfolio prioritisation of mea-
sures in system: How can planning of measures contribute to effective
system risk reduction? Key topic 3 (strategic decision level) concerns
flood risk standards: How can risk-based standards for flood defences
reflect the benefits of structural robust designs?

Flood risk concerns both the probability of flooding and its consequen-
ces. For flood risk in low lying areas protected by dikes, the undesired
event is a flooding, most likely due to dike breach due to natural hazards
anywhere along the flood defence protecting the area. The assessment
of probabilities of flood defence failure depends on the hydraulic loads
and the flood defence strength. The consequences are dependent on fail-
ure, breach and flood characteristics, and on the exposed values in the
considered area. Consequences of flooding are expressed in economic
damage, number of victims and number of affected people. Upper lim-
its for the individual and economical risks provide a risk-based target or
standard to keep a system safe under changing conditions. To assess
when, where and how to intervene, different asset managers may dif-
ferently develop and apply intervention criteria and conditions, leading
to different plans. In this thesis the interventions are narrowed to dike
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reinforcements, since its objective concerns flood defences.

For key topic 1 an integrated risk analysis has been set up. Present risk
analyses often consist of decoupled calculations of probabilities of dike
failure and calculation of consequences of flooding. However, the flood
defence design determines not only the probability of failure, but influ-
ences the consequences of flooding as well. Especially when the dike
is structural robust, which is reflected by a ductile failure and breach
growth behaviour, the consequences of flooding reduce. In this thesis an
assessment method of risks and investments is presented, valuing the
risk reduction due to the structural robustness of a construction type,
represented by its ductile behaviour during high loads. Therefore, the
consecutive occurrence of initial dike failure mechanisms, failure path
development, breach growth and consequences is modelled integral and
time dependent. The investments consist of the costs to reinforce or
reconstruct the flood defence to behave relatively ductile. This new
method enables to compare flood impacts of different construction types
and design dimensions. The results of a case study show the total so-
cietal costs and the individual risks on victims strongly depend on the
construction type. The brittle sand dike with a clay cover in the case,
requires larger dimensions than the more ductile dike with a clay core.
Applying an integrated risk analysis enables to consider the dike con-
struction as an additional and highly relevant alternative main option for
risk reduction, next to the existing ones such as load decrease, strength
increase and consequence decrease.

For key topic 2 the interventions or measures are studied for a sys-
tem of dikes in flood-prone areas, which are continuously required to
mitigate changes such as ageing and climate change. Planning costly
measures requires proper insight into system risk effects. Tactical plans
define the planning of consecutive measures to implement a flood risk
reduction strategy, which may take decades. The plans may differ due to
choices such as a prioritisation metric, planning conditions and budget.
A method is developed to compare different tactical plans to prioritize
and plan measures in interdependent systems of dikes, to reduce risks
most effectively and efficiently. A case study is carried out for the rein-
forcement of about 500 km of dikes along the Rhine River branches in
the Netherlands. The effects of 12 different tactical plans on the aggre-
gated risks over time have been studied. The economic risks differ by up
to about 40%, and the risks on victims differ by up to 70%, which under-
pins that tactical planning and corresponding decisions are important for
reduction of time-aggregated system flood risks. This time-aggregated
risk reduction can be introduced as a decision variable for evaluation of
tactical plans.



For key topic 3 is studied how economic optimal probabilities of dike
failure, can be updated to reflect the impact of structural robust dike de-
signs. The context elaborating this topic is the Netherlands. First, the
analytic approach to assess the economic optimal flood probability by
Van Dantzig, used by the Dutch Delta Committee (1958), is adapted to
enable comparison to the numerically derived dynamic (saw-tooth-like)
optimal probabilities, used as input for the recently formalized standards
(2017). Second, building on the finding the comparison appeared to be
rather good, the failure mechanism piping is added in the analytic deriva-
tion. Therewith, the effect is researched of the use of only the failure
mechanism wave overtopping, which was the starting point of both for-
mer analyses. The effect on the optimal flood probabilities appeared to
be small. Third, an analytical relation is developed for economic optimal
design horizons. Finally, using the adapted Van Dantzig relation, a simple
approach has been developed to update the economically optimal failure
probability, based on a proposed design and planning. This can serve to
check whether the reliability standard is still adequate. Therewith, it is
practical possible to keep a dynamic and risk aware focus on the eco-
nomic optimal flood defence reliability.

Risk analysis is an indispensable element in risk-informed decision mak-
ing on each of the asset management decision levels used in asset man-
agement practices. The in the key topics elaborated dynamic connected
risk analyses are combined with this concept of decision levels, and with
the concept of the Deming circle as an organisational concept for contin-
uous capability improvement. Coherent use of this dynamic connected
risk analyses, can bridge the practical disconnections between the de-
cision levels. Due to fragmented responsibilities the decisions are to be
taken by different actors, increasing complexity. Practical bottlenecks
and dilemmas arise that need to be solved. This prompts flood defence
asset management to mature. In case an escalation step is not oppor-
tune, because a central authority does not exist for the management of
complex multi-managed systems in public space, sound cooperation is
required. The success of asset management of flood defence systems
depends on the practical implementation of cooperation and the ability
and agility to choose and change the shape of cooperation dependent
on the situation. As shown by existing literature this is better accommo-
dated by an Agile process than by a Waterfall process. If such a process
is continuously related to societal acceptability, the risk perspective fo-
cuses on the ALARA risk management principle.

The main contribution of this thesis is that it provides a comprehen-
sive perspective for the utilization of risk analysis as a tool supporting
efficient flood defence system management. Further steps are recom-
mended to develop and enhance the approach and implementation of
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the findings in this thesis and to mature the application. These steps
focus on utilization of structural robustness, set up of tactical plans for
system planning, and on investigation of the effects of risk-based updat-
ing of performance requirements. A dynamic process can be introduced
to continuously focus on effective and efficient risk reduction.Therefore,
a sound cooperation between flood defence system management actors
is indispensable, tailored to the situation.



SAMENVATTING

'Overstromingsrisico management’ kan worden gedefinieerd als de con-
tinue en holistische maatschappelijke analyse, de beoordeling en de re-
ductie van overstromingsrisico’s. Van alle mogelijke overstromingsrisico
reducerende maatregelen, structureel en niet-structureel, is het beheer
van de waterkeringen het belangrijkst voor die gebieden die worden
beschermd door een systeem van waterkeringen zoals dijken. Assetman-
agement van systemen van waterkeringen omvat strategische, tactische
en operationele beslissingsniveaus. Aangezien risico een belangrijke pa-
rameter is voor assetmanagement, is risico management belangrijk voor
de volwassenheid en kwaliteit van het beheer van waterkeringen.

Het hoofddoel van dit proefschrift is het ontwikkelen en testen van
methoden voor risicoanalyse in het beheer van waterkeringen die on-
derhevig zijn aan veroudering en klimaatverandering. Het richt zich
op drie vragen waarvan de uitwerking het op risico’s gebaseerde be-
heer van waterkeringen kan verbeteren, één op elk van de drie besliss-
ingsniveaus van assetmanagement. De vragen zijn gerelateerd aan de
drie kernthema’s van dit proefschrift. Kernthema 1 (operationeel besliss-
ingsniveau) betreft optimalisatie van dijkontwerp: Hoe kan de structurele
robuustheid van de waterkering bijdragen aan reductie van overstro-
mingsrisico’s? Kernthema 2 (tactisch beslissingsniveau) betreft portfo-
lioprioritering van maatregelen in het systeem: Hoe kan de planning
van maatregelen bijdragen aan effectieve systeemrisicoreductie? Kern-
thema 3 (strategisch beslissingsniveau) betreft normen voor overstro-
mingsrisico’s: Hoe kunnen op risico gebaseerde normen voor waterk-
eringen worden geactualiseerd, zodat ze de voordelen van structureel
robuuste dijkontwerpen weerspiegelen?

Overstromingsrisico heeft zowel betrekking op de kans op overstromin-
gen als op de gevolgen ervan. Voor overstromings-risico in laaggelegen
gebieden die worden beschermd door dijken, is de ongewenste gebeurte-
nis een overstroming, die in de meeste gevallen wordt veroorzaakt door
dijkdoorbraken door hoogwater ergens langs de waterkering die het ge-
bied beschermt. De beoordeling van de faalkans van de waterkering is
afhankelijk van de hydraulische belastingen en de sterkte van de waterk-
ering. De gevolgen zijn afhankelijk van faal-, bres-, en overstromingsken-
merken, en van de waarden in het beschouwde gebied. Gevolgen van
overstromingen worden uitgedrukt in economische schade, slachtoffers
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en aantal getroffen personen. Bovengrenzen voor de individuele en
economische risico’s bieden een op risico’s gebaseerde norm om een
systeem veilig te houden onder veranderende omstandigheden. Om te
beoordelen wanneer, waar en hoe er moet worden ingegrepen, kunnen
verschillende asset managers verschillende interventiecriteria en voor-
waarden ontwikkelen en toepassen, wat leidt tot verschillende plannen.
In dit proefschrift worden de interventies beperkt tot dijkversterkingen,
aangezien het doel ervan betrekking heeft op waterkeringen.

Voor kernthema 1 is een geintegreerde risicoanalyse opgezet. Huidige
risicoanalyses bestaan vaak uit ontkoppelde berekeningen van de faal-
kans van een dijk en de berekening van de gevolgen van overstromin-
gen. Het ontwerp van de waterkering bepaalt echter niet alleen de kans
op falen, maar beinvloedt ook de gevolgen van overstromingen. Vooral
wanneer de dijk structureel robuust is, wat tot uiting komt in een ductiel
faal- en bresgroeigedrag, worden de gevolgen van overstromingen gere-
duceerd. In dit proefschrift is een beoordelingsmethode van risico’s en
investeringen gepresenteerd, waarbij het risico reducerend effect wordt
gewaardeerd van de structurele robuustheid van een constructietype,
vertegenwoordigd door het ductiele gedrag tijdens hoge belastingen.
Daartoe is het opeenvolgende optreden van initiéle faalmechanismen,
faalpadontwikkeling, bresgroei en gevolgen integraal en tijdsafhankelijk
gemodelleerd. De investeringen bestaan uit de kosten om de waterker-
ing zodanig te versterken of te reconstrueren dat het zich relatief ductiel
gedraagt. Deze nieuwe methode maakt het mogelijk om de gevolgen
van overstromingen van verschillende constructietypen en ontwerpdi-
mensies te vergelijken. De resultaten van een case study laten zien
dat de totale maatschappelijke kosten en de individuele risico’s voor
slachtoffers sterk afhankelijk zijn van het constructietype. De brosse
zanddijk met een kleidek in de case study, vereist grotere afmetingen
dan de meer ductiele dijk met een kleikern. Door een geintegreerde risi-
coanalyse toe te passen, kan de dijkconstructie worden beschouwd als
een extra en zeer relevante alternatieve hoofdoptie voor risicoreductie,
naast de bestaande opties zoals reductie van de belasting, vergroting
van de sterkte en reductie van de gevolgen.

Voor kernthema 2 zijn de interventies of maatregelen bestudeerd voor
een systeem van dijken in overstromingsgevoelige gebieden, die continu
nodig zijn om veranderingen zoals veroudering en klimaatverandering
te mitigeren. Het plannen van kostbare maatregelen vereist een goed
inzicht in de effecten van systeemrisico’s. Tactische plannen defini-éren
de planning van opeenvolgende maatregelen om een strategie voor het
reduceren van overstromingsrisico’s te implementeren, wat tientallen
jaren kan duren. De plannen kunnen verschillen door keuzes zoals een
prioriteringsmaatstaf, planningsvoorwaarden en budget. Er is een meth-



Xiii

ode ontwikkeld voor de vergelijking van verschillende tactische plannen
voor het prioriteren en plannen van maatregelen in onderling afhankeli-
jke dijksystemen, om risico’s zo effectief en efficiént mogelijk te reduc-
eren. Er is een case study uitgevoerd voor de versterking van ongeveer
500 km dijken langs de Rijntakken in Nederland. De effecten van 12 ver-
schillende tactische plannen op de in de tijd geaggregeerde risico’s zijn
bestudeerd. De economische risico’s verschillen tot ongeveer 40% en de
risico’s op slachtoffers verschillen tot 70%, wat onderstreept dat tactis-
che planning en bijbehorende beslissingen belangrijk zijn voor het reduc-
eren van in de tijd geaggregeerde overstromingsrisico’s in het systeem.
Deze in de tijd geaggregeerde risicoreductie kan worden geintroduceerd
als een beslissingsvariabele voor de evaluatie van tactische plannen.

Voor kernthema 3 is bestudeerd hoe economisch optimale faalkansen
van de dijk kunnen worden geactualiseerd om de impact van structureel
robuuste dijkontwerpen te weerspiegelen. De context waarin dit onderw-
erp wordt uitgewerkt, is Nederland. Ten eerste is de analytische benader-
ing van de economisch optimale overstromingskans van Van Dantzig,
gebruikt door de Nederlandse Deltacommissie (1958), aangepast om
vergelijking mogelijk te maken met het numeriek afgeleide dynamis-
che (zaagtandachtige) verloop van optimale faalkansen, gebruikt als in-
put voor de recent geformaliseerde normen (2017). Ten tweede, voort-
bouwend op de bevinding dat de vergelijking redelijk goed bleek te zijn,
is het faalmechanisme piping toegevoegd aan de analytische afleiding.
Daarmee is het effect onderzocht van het gebruik van alleen het faal-
mechanisme golfoverslag, dat het uitgangspunt was van beide eerdere
analyses. Het effect op de optimale overstromingskans bleek gering. Ten
derde is een analytische relatie ontwikkeld voor de economisch optimale
ontwerphorizon. Tenslotte, met behulp van de aangepaste Van Dantzig-
relatie is een eenvoudige aanpak ontwikkeld waarmee de economisch
optimale faalkans kan worden geactualiseerd, op basis van een voorge-
steld ontwerp en planning. Deze kan dienen om na te gaan of de faalka-
nsnorm nog steeds adequaat is. Daarmee is het praktisch mogelijk om
een dynamische en risico-bewuste focus te houden op de economische
optimale faalkans.

Risicoanalyse is een onmisbaar element in risico-geinformeerde besluit-
vorming op elk van de assetmanagement beslisniveaus dat wordt ge-
bruikt in de praktijk van assetmanagement. De in de kernthema’s uit-
gewerkte dynamisch verbonden risicoanalyses zijn gecombineerd met
dit concept van beslisiveaus, en het concept van de Deming-cirkel als
een organisatorisch concept voor continue competentie verbetering. Co-
herent gebruik van deze dynamische verbonden risicoanalyses kan de
praktische knip tussen de beslisniveaus overbruggen. Vanwege gefrag-
menteerde verantwoordelijkheden moeten de beslissingen door verschil-
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lende actoren worden genomen, wat de complexiteit vergroot. Er ont-
staan praktische knelpunten en dilemma’s die om een oplossing vra-
gen. Dit leidt ertoe dat assetmanagement van waterkeringen volwassen
wordt. Indien een escalatiestap niet mogelijk is, omdat er geen cen-
trale autoriteit bestaat voor het beheer van complexe multi-managed
systemen in de openbare ruimte, is een goede samenwerking vereist.
Het succes van assetmanagement van waterkeringen hangt af van de
praktische implementatie van samenwerking en de competentie en de
wendbaarheid om de vorm van samenwerking te kiezen en te veran-
deren, afhankelijk van de situatie. Zoals blijkt uit de bestaande liter-
atuur, wordt dit beter geaccommodeerd door een Agile proces dan door
een Waterval proces. Als een dergelijk proces continu gerelateerd is aan
maatschappelijke aanvaardbaarheid, richt het risicoperspectief zich op
het ALARA-risicomanagementprincipe.

De belangrijkste bijdrage van dit proefschrift is dat het een samen-
hangend perspectief biedt voor het gebruik van risicoanalyse als hulp-
middel voor efficiént waterkeringssysteembeheer. Er worden verdere
stappen aanbevolen om de aanpak en implementatie van de bevindin-
gen in dit proefschrift te ontwikkelen en te verbeteren en de toepassing
te latenrijpen. Deze stappen richten zich op het benutten van structurele
robuustheid, het opzetten van tactische plannen voor systeem planning,
en op onderzoek naar de effecten van risico bewust actualiseren van
de normen. Er kan een dynamisch proces worden ingezet om continu
te focussen op effectieve en efficiénte risicoreductie. Een goede samen-
werking tussen de actoren in waterkeringssysteembeheer, afgestemd op
de situatie, is daarbij onontbeerlijk.
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INTRODUCTION

There this miserable race inhabits raised pieces ground or platforms,
which they have moored by hand above the level of the highest known
tide.

Gaius Plinius Secundus, 78

‘Flood risk management’ can be defined as the continuous and holistic
societal analysis, assessment and reduction of flood risk. Despite flood
risk management consist of several structural and non-structural mea-
sures, flood defence management remain the most important for those
areas protected by a system of flood defence assets like dikes. The
different components of adaptive asset management of flood defences
systems consists of aspects on strategic, tactic and operational decision
levels. Since risk is a key parameter in asset management, risk manage-
ment capabilities are important for the maturity and quality of flood de-
fence asset management. This thesis focusses on three key topics which
can improve the risk-based management of flood defences, one in each
of the three asset management decision levels, concerning optimization
of dike design, portfolio prioritisation of measures in system, and flood
risk standards. The main objective of this thesis is: to develop and test
methods for risk analysis in flood defence system management subject
to deterioration and climate change. The cases used for application of
the methods are situated in the Netherlands. The main contribution of
this thesis is that it provides a comprehensive perspective for the uti-
lization of risk analysis as a tool to obtain efficient flood defence system
management.

Parts of Section 1.5 has been published in F. den Heijer, J. Rijke, M. Bosch-Rekveldt,
A. de Leeuw, and Maria Barciela-Rial. “Asset management of flood defences as a co-
production — An analysis of cooperation in five situations in the Netherlands”. In: Journal
of Flood Risk Management (2023). doi: 10.1111/jfr3.12909
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1.1. BACKGROUND AND RATIONALE

Living in low-lying deltaic areas means living flood prone, due to natu-
ral flood hazards like a storm surge at sea caused by hurricanes, cyclones
or windstorms, or like river flood waves caused by high river discharges
due to snowmelt or precipitation. The risk on victims, damage or other
consequences due to floods is referred to as 'flood risk’.

Despite the risk, locations near coasts and rivers are the most inhab-
ited ones, since water is a basic need. In ancient days water was used
to drink and to fish for food. For centuries it is increasingly used for ir-
rigation and for transport. Infrastructure is build to manage our use of
natural water bodies such as weirs, inlets, ports and locks [1].

Dealing with flood risk for those who lived in deltaic, flood prone river,
or lake areas has developed dependent on the possibilities and opportu-
nities in time or place. In early days this took place by living on higher
places, earthen dwelling mounds (‘terpen’) near sea and current ridges
in river environments [1-3]. Later, dikes have been built to be able to ob-
tain space for agriculture and settlements (in Europe from about 1000AD
[1], in China even far earlier [3]). In the 20th century closure dams and
storm surge barriers were build. Nowadays, about 1.8 billion of people,
which is 23% of worlds population, are exposed to a flood with a proba-
bility of occurence of 1/100 per year [4].

"Flood risk management’ can be defined as the continuous and holistic
societal analysis, assessment and reduction of flood risk [5-7]. In the
early days the probability of flooding was attempted to be controlled by
living on ‘terpen’ and later by building dikes. From the early days the
dikes breached regularly [8, 9]. Van Kempen & van Baars [10] provided
a number of 1735 dike failures in the Netherlands between 1134AD and
2006AD. Dikes were repaired and enhanced continuously [11, 12]. 'Flood
defence management’ became an increasingly important part of flood
risk management.

Sayers et al. [13] present the development of flood risk management
in the second half of the twentieth century as a 'new approach [..] that
utilized the concept of risk in decision-making in practice’. Despite flood
risk management has been evolvingly practised before, see Figure 1.1,
last decades more and more the consequences were attempted to be re-
duced by spatial planning, communication and early warning. The use of
quantitative risk assessments in flood risk management, which came up
in the second half of the twentieth century, enabled the explicit trade-off
between efforts and risk effect [14]. Sayers et al. [13] gives characteris-
tics for good flood risk management:

e whole system understanding and societal goals
o knowledge of risk and uncertainty to take risk-informed decisions

e a portfolio of measures and instruments
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e operation as a continuous and adaptive process

Despite flood risk management consist of several structural and non-
structural measures [13], flood defence management remain the most
important for those areas protected by a system of flood defence assets
like dikes, dunes and hydraulic structures like storm surge barriers, locks
and pumping stations [15]. This holds not only for a single polder. In
deltaic areas, flood hazards threats a system of several polders, situated
along sea, rivers, lakes or estuaries. This requires 'Flood defence system
management’ to reduce flood risks and maximise the benefit of limited
investments available for measures to flood defences. This is the subject
of this thesis.

A need to control
floods

A desire to utilise
the floodplain

A willingness to
live with floods

A need to reduce A need to manage
flood damages risk

« Individual and
small communities
adapt to the

natures rhythm.

« Fertile land in the

floodplain is
drained for food
production.

« Permanent

communities are
established on the

« Large scale
structural
approaches are
implemented
through organised
governance.

« A recognition that
engineering alone
has limitations.

- Efforts is devoted to
increasing the
resilience of the
communities should

« Arecognition that not
all problems are
equal.

+ Risk management s
seen as an effective
and efficient means to
maximise the benefit

floodplain. a flood occur. of limited investment.

Figure 1.1.: The evolution of flood

(source:[13]).

risk management practice

1.2. FLOOD DEFENCE SYSTEM MANAGEMENT

1.2.1. ASSET MANAGEMENT

The key objective of flood defence assets is to reduce flood risk [16].
Once build flood defences age just as other man-made constructions
[15]. This holds for dikes, for example due to subsidence, just as for civil
constructions due to ageing concrete or fatique. Worldwide the flood
risks have been increasing over the last decennia. Zbigneiw et al. [17]
researched the global flood losses and trends due to climate. They pre-
sented losses 'from an average of US$7 billion per year in the 1980s to
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some US$24 billion per year in the period 2001-2011". Climate change
projections propose the hazard will increase over the coming era [18].
Continuously asset management of the flood defences in the system is
needed to prevent flood risks will increase as a result.

Good practices in asset management have evolved from financial, in-
dustrial and engineering sources, converging over the last 30 to 40 years
to increasing international consensus [19]. The ISO 55000 series stan-
dardized asset management in 2014 [20], defining asset management
as the “coordinated activity of an organization to realize value from as-
sets”. Flood defence assets are physical assets, mostly managed by
public institutions without any commercial objective. Therefore, for In-
frastructure Asset Management (IAM) the United States Army Corps of
Engineers (USACE) accentuated this definition as a disciplined corporate
approach for the management of the asset portfolio [21]. Pathirana et
al. [19] provided a more practical interpretation for IAM as the process
by which decisions are made and resources allocated to ensure organ-
isations’ assets continue to deliver the required systems functionality.
Brown & Humphrey [22] define IAM as the ‘art of balancing performance,
cost and risk in the long term’. All these definitions pinpoint the impor-
tance of adaptivity as a feature of IAM.

The different components of adaptive asset management of flood de-
fences systems consists of aspects on strategic, tactic and operational
decision levels [23]. On the strategic level, it is important to understand
the actual system performance and the potential impacts of threats,
based on which can be decided on policies, performance standards and
measures on a system level. On the tactical level, the development of
an adaptive plan for system development is key, which should be based
on the actual performance of the individual assets. On the operational
level, actual performance assessments are the basis for decisions on
requirements and design of individual measures (in asset management
jargon also referred to as interventions). The rationale of the coherence
between the levels are performance, cost and risk, see Figure 1.2.

Flood defence management has a very large time scale. Since flood
defence systems are build in deltaic areas, society has invested in towns,
villages, agriculture, industries and private properties in the hinterland.
Those investments and corresponding functions affect the asset man-
agement decisions for flood defence systems. The maturity of the asset
management of the institutions [25] and the cooperation between the re-
sponsible institutions are important for the quality of asset management
of the flood defence system [26].

1.2.2. RISK MANAGEMENT

Since risk is a key parameter in asset management, risk management
capabilities are important for the maturity and quality of flood defence
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Strategic

System risks System performance requirements,

Costs budgets
Tactic
Asset risks, Asset performance requirements,
Costs budgets

Operational

Figure 1.2.: Asset management decision levels, their focus and their con-
nection (adapted from [23] and [24]).

asset management. Just as asset management as described in [23], risk
management is presented as an endless process [27], see Figure 1.3. In
[27] three dimensions of risk management capability are given: Techni-
cal, Financial and Administrative. For each of them below the context is
provided of present challenges of flood defences system management,
which is the key theme of this thesis:

e The technical capability dimension. In [27] this capability dimension
is specified by expertise, data, methodologies and technical sys-
tems. Since the first known quantitative flood safety level optimiza-
tion by the Dutch Delta Commission, performed after the 1953 dis-
aster [14], risk assessment approaches pursue increasingly to sup-
port risk informed decision making with reliability methods [28-32]
and full risk analyses [33], following the source-pathway-receptor
framework [13].

e The financial capability dimension. In [27] this capability dimension
is specified by the capacity to budget, manage and implement mea-
sures. Management contains maintenance, reinforcement or renew
flood defences and needs allocation of budgets. On a national level
these budgets compete with other sectors such as healthcare. Once
allocated, a prioritizing system allocates budget for measures over
time. The system to manage and implement measures is allocated
to this dimension as well.

e The administrative capability dimension. In [27] these capability
dimension is specified by the capacity to define a vision, formulate
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Risk e m Risk e Risk
Identification Analysis | Evaluation

RISK ASSESSMENT

Pelicy is drafted o Discussion of Q Formulation of Analysis of ﬁ Definition of
and adopted alternatives alternatives the problem I i the problem

RISK MANAGEMENT PLANNING

J

E Planning Implementation of Monitoring of M
measures measures the measures

ZrRo =IO TmMmOO®PE

Loss and damage data, Projections, Research projects, Contextual information, etc.

Risk components are analysed, drivers and conditions that lead to impact are well stated
Likelihood of events and their related impacts (direct and indirect)

Risk Report

Risk Report, with the risks to prioritise (full version)

Disaster risk to treat is defined with clear objectives to be reached

Causes, background information, interest at stake, relevant actors in decision-making, etc.
Alternatives are formulated in order to reach the objective(s

Preferred zlternative(s) of action are selected and ranked

Measures are drafted in order to reach the policy objective(s)

The resources and times for each of the measures are allocated and documented

The indicators for monitoring the implementation of the measures are designed

The values of the indicators on the outcomes and the impact of the measures planned

Figure 1.3.: Policy cycle for the implementation of integrated disaster risk

management (adapted from [27]).

policies and strategies, engage stakeholders and learn and improve.
The knowledge system, including education, research and innova-
tion, is allocated to this dimension as well. This is pivotal for the
capability of the institutions involved. The assignment of respon-
sibilities to institutions differs per country [13, 23] and develops in
time. For example: in the Netherlands the first Water Authorities are
established in the 13" century [12]; at the time of the 1953 disaster
about 2500 Water Authorities exist; nowadays 20 Water Authorities
and a national agency manage the Dutch flood defences. In [3] the
relation between floods in the twentieth century and the impact on
policy development is analysed, resulting in needs for basin scale
infrastructure and coordination, clear roles and (national) responsi-
bility, need for better understanding of flood defence performance,
warning, emergency planning and spatial planning. The Floods Di-
rective (2007/60/EC) [34] stimulates member states to map and
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plan risk reduction. Nevertheless, development and mainstream
a vision and the corresponding approach is especially a challenge in
case of fragmented organisations [26].

These capabilities are needed in each of the three asset management
decision levels, in Section 1.2.1 referred to as operational, tactical and
strategic respectively. In this thesis topics are chosen out of these three
decision levels and capabilities to enhance the flood defence system
management by enhanced utilization of flood risk analysis, with a focus
is on the technical an economical approach.

1.3. KNOWLEDGE GAPS

This thesis elaborates knowledge gaps in each of the three asset man-
agement decision levels, to improve the risk-based management of flood
defences.

OPERATIONAL DECISION LEVEL

A lot of studies show applications for risk-based assessment of opti-
mal flood probabilities and probability assessment for design of flood
defences, such as [29, 33, 35-38]. Common simplifications in the ap-
plications are to use a) the maximum loads and flood level during a
flood event, neglecting dike-erosion development in time, b) fault trees
to combine dike failure mechanisms, neglecting their interdependencies
or their parallel development during the event, c) the occurrence of ini-
tial damage caused by a failure mechanism as an estimator for failure,
neglecting residual strength, and d) single polders [33] neglecting the
effect of the larger system. Some of these are already mentioned as
knowledge gaps in [39]. Most studies use practical assumptions such as
steady loads during an event, and pre-calculation of a limited number
of hydraulic simulations and dike stability simulations. Furthermore, the
dike design optimizations in these studies focus mostly on the probability
of flooding and not on the consequences of flooding. This complicates to
take into account additional aspects reflecting the structural robustness
of a dike, such as the effect of the dike construction containing materi-
als to delay the breach or to decrease the breach discharges, reducing
consequences. Little studies are found which consider the time depen-
dent development of failure paths from the occurrence of initial damage
to a starting breach [40]. No studies has been found which consider
the simultaneous development of the failure paths in time. Therefore,
the knowledge gap is the assessment of the effect of time-dependent
behaviour of structural robust flood defences on risk reduction.
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TACTICAL DECISION LEVEL

Much work has been done on flood risk system analysis [33, 41, 42],
strategies for the long term and adaptive strategies to cope with climate
change [38, 43, 44], and prioritisation [45-47]. Herein, the modelling of
the systems is increasingly improved with respect to scale, failure mech-
anisms, and mathematic-computational methods, and prioritisation of
interventions is done more and more risk-based. Time-dependent relia-
bility methods arise [48]. However, in a system of dikes, especially in a
riverine area, the performance of assets affects the performance of other
assets in the same system. No studies has been found relating system
measures planning to the development of system flood risk over time.
Therefore, the knowledge gap is the assessment of the effect of tactical
planning to system risk reduction.

STRATEGIC DECISION LEVEL

Flood risk standards deliver the reason for the organisations involved in
flood risk management to invest when and where, in a complex portfolio
of flood risk reducing assets. Managing their flood defences, different
countries use different approaches for standardization and performance
assessment [16, 23, 49]. In the Netherlands the flood risk standards
are introduced by the first Delta Committee [50], based on the analysis
of Van Dantzig [14] and more recently by the second Delta Committee,
based on analysis of Eijgenraam and Kind [51, 52]. These standards are
set in the Dutch Law as acceptable probabilities on flooding per year.
The basis of the methods used is that the investments are to be in bal-
ance with the corresponding risk reduction obtained. Despite not fixed in
Law, in other countries standards are present as well [23], in most cases
load exceedance frequencies, which in risk analyses are interpreted as
acceptable probabilities of flooding per year. Urged by competition, con-
tractors strive for investment cost optimality given the standard. Since
the consequences are not expressed in the standard, the contractor will
use materials which are cheapest to use in place. There are no practi-
cal opportunities to value consequence reduction by a structural robust
design. Therefore, the knowledge gap is the risk-based assessment of
the effect of structural robust designs on the standards expressed as
acceptable probabilities of flooding per year.

1.4. OBJECTIVE, KEY TOPICS AND OUTLINE

As introduced in the previous section, present application in each of
the decision levels is partly risk-based. In this thesis methodologies are
developed to further enhance and utilize risk analysis as a tool for effi-
cient flood defence system management. The developed methodologies
are applied with case studies in the Netherlands. Therewith, the main
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objective of this thesis is: to develop and test methods for coherent risk
analysis in flood defence system management subject to deterioration
and climate change. The knowledge gaps in the previous section are
taken as the key topics for this thesis. The following questions are an-
swered and illustrated with application on cases:

1. How can the structural robustness of the flood defence contribute
to flood risk reduction?

2. How can planning of measures contribute to effective system risk
reduction?

3. How can risk-based standards for flood defences reflect the benefits
of structural robust designs?

Figure 1.4 presents the general structure of this thesis. After the intro-
duction, Chapter 2 outlines the concept of flood risk analysis, flood risk
standards and actual application. Chapters 3, 4 and 5 deal with the ques-
tions on the key topics outlined here above. Chapter 3 presents a risk-
based design optimization methodology for the time dependent simulta-
neous development of several failure paths integrated with consequence
analysis (key topic 1). Chapter 4 presents a risk based methodology to
compare tactical plans for measures (or interventions) in time in a chang-
ing system, in which the performance of assets affects the performance
of other assets in the same system, as is the case for a system of dikes in
a riverine area (key topic 2). Chapter 5 describes an approach to relate
an existing standard with an economic optimal design enabling to take
into account the value of structural robust designs (key topic 3). Chapter
6 contains the discussion to synthesize the presented research to ob-
tain a comprehensive perspective for risk-based flood defence system
management. Chapter 7 present the key conclusions and recommenda-
tions for further research. In the chapters, reference is made to several
appendices to prevent the main text from too detailed explanations or
information which is not directly needed to understand the presented
methodologies.

Since the cases in this thesis originate from the Netherlands, next para-
graph 1.5 outlines the Dutch flood defence management. However, the
application of the presented risk-based concepts is not limited to the
Dutch context.
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1. Introduction
2. Flood risk analysis

Operational Tactic Strategic

3. Flood risk reduction by
structural robust design

(key topic 1)

4, System measures
planning
(key topic 2)
5. Flood risk-based
updating of standards
(key topic 3)

6. Comprehensive flood defence management
7. Conclusions and recommendations

Figure 1.4.: General outline of this dissertation. Numbers and descrip-
tions are chapter titles.

1.5. CONTEXT OF CASES IN THE NETHERLANDS

The key topics are of general importance for application of risk analysis
in flood risk management. Especially key topic 3 relates to the organisa-
tion of flood risk management in the Netherlands. Therefore, the cases
in this thesis are situated in the Netherlands. The situation, risk anal-
ysis developments, organisation and locations are briefly described, to
enable understanding of the context of case studies.

1.5.1. DEVELOPMENT OF RISK ASSESSMENT IN THE NETHERLANDS

About 60% of the Netherlands is flood prone (Figure 1.5). At present,
about 3500 km flood defences prevent from flooding from rivers the large
lakes and sea, the so-called primary flood defences. In the Netherlands
dikes have been built from the early middle ages. In former days, the
height and construction of dikes were mainly based on experience, e.qg.
the requirement of the Province of Gelderland in the early 20th century
to design the dike reinforcements at 1 meter above the highest known
water level [53].
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Figure 1.5.: Overview of the flood prone are in the Netherlands, based on
the flood simulations in the National database flood simula-
tions [54, 55].

After the disaster in 1953, during which 1836 people died, a more sci-
entific and quantitative approach was developed. Safety standards were
established, expressed as probabilities of exceedance of water levels
at which the flood defence should be certainly safe [12]. Among oth-
ers these standards have been based on a cost-benefit analysis for a
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large low lying country part in South Holland [14]. Design rules were de-
veloped and dikes were reinforced to meet these standards, and storm
surge barriers have been built [1]. To secure safety on the standard level,
these levels were established by law since 1996. A periodic assessment
is required by law as well.

Developing insights in hydraulic boundary conditions, dike strength,
dike breach process and modelling of floodings, provided potential im-
proved calculation of flood risks. In 1993, the Dutch Technical Advisory-
Committee on Water Defences proposed the preparation of standards
based on these (by then) actual insights and data, the so-called ‘Mars-
route’ [56]. The Marsroute contained four milestones for standardization,
respectively based on exceedance of water levels (the current situation
by then), exceedance of load levels (including wave overtopping), prob-
ability levels of flooding, and flood risk levels. National flood risk stud-
ies delivered the actual probabilities of flooding and corresponding risks
(FLORIS, in Dutch abbreviated by VNK [33]) and the acceptable probabil-
ities of flooding based on risk analyses (in Dutch abbreviated by Wv21
[57]. New standards, representing the acceptable probability of flooding,
are re-established in the Water Act in 2017 [58].

1.5.2. ORGANISATION OF FLOOD DEFENCE MANAGEMENT

Asset management of the primary flood defences is a joint legal task
of the Ministry of Infrastructure and Water Management (from here on
denoted as “The Ministry”) and 20 regional Water Authorities. Water Au-
thorities are responsible for the management of the majority of the pri-
mary flood defences in their respective regions, consisting of dikes and
hydraulic structures. The Ministry is responsible for the maintenance of
dunes, storm surge barriers and large dams protecting low-lying west-
ern parts of the country against storm surges. These organizations have
three main clusters of tasks in flood defence asset management.

The first cluster of tasks aims to the operational or daily manage-
ment of flood defences. It includes inspection, maintenance, licensing
and management of the revetments. Daily management during high
water events includes high water inspection, implementing emergency
measures if needed, and collecting and communicating information be-
tween organizational levels within the Water Authorities and regional cri-
sis management teams headed by the safety region [55]. During high
water events, the Ministry is responsible for flood forecasting and warn-
ing, and the Ministry, provinces, and safety regions are responsible for
evacuation.

The second cluster of tasks aims to the periodic safety assessment,
which has to be reported every 12 years to Parliament. The Ministry
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is responsible to provide hydraulic boundary conditions and to provide
design and assessment rules and the tools to perform the calculations
[58]. The Water Authorities are responsible to perform the assessments.
Most Water Authorities outsource the preparatory work, such as data col-
lection and calculations. The Ministry performs the assessments for the
flood defences under their responsibiblity, checks the assessments, sum-
marizes outcomes on the national level and reports the national overview
to the Dutch parliament.

The third cluster of tasks aims to the reinforcement of flood defences
based on the outcomes of the periodic safety assessments. Since 2008
the allocation of budget for dike reinforcements is centralised in the Na-
tional Flood Protection Program (in Dutch abbreviated by HWBP; [59]),
which is an alliance between the Ministry and the Water Authorities. The
ambition of HWBP is to meet the status ‘dike system safe on standard
level’ before 2050. The HWBP stimulates innovative design to optimize
reinforcement costs and dike footprint. The Ministry is responsible for
the actual reinforcements of dunes, dams and most storm surge barri-
ers. The Water Authorities are responsible for the actual reinforcements
of the flood defences under their responsibility. They apply for budget to
HWBP. They often outsource large parts of the design to the consultancy
market. The implementation is procured by contractors, under the su-
pervision of the Water Authorities.

With these clusters of tasks tasks, the organisation is focussed to sat-
isfy the standard level. The majority of the budget for flood risk manage-
ment is needed for the third main task, to reinforce the flood defences.
The total dike length to be reinforced is continuously changing. Rein-
forcements are delivered, and new dikes to be reinforced are upcoming.
Furthermore, new knowledge, climate change and new measurements
change our perception on actual safety. In fact, the risk is continuously
changing as well, not only due to climate change and subsidence of the
flood defence, but also due to the changes in land use and number of in-
habitants, as well as by enhanced planning of evacuation. The changes
in risk levels are expected to be accommodated by updates of standards.

The managing institutions, mostly the Water Authorities, are respon-
sible to meet the standards. The Ministry has the responsibility for the
system as a whole. Based on the total length of 3500 km and an average
life cycle of 50 years each year about 70 km should be reinforced, con-
sidered on the long run. Although the standards are based on the risk
of flooding, due to the expression of the standard in terms of maximum
acceptable probabilities of failure for each individual dike segment, the
managing institutions focus on meeting these probability levels.
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1.5.3. CASES

The elaborations on the key topics are illustrated with case studies in
the Netherlands. Figure 1.6 provides an overview of the locations and
areas used in the case studies. The location for the elaboration of the
first key topic (integrated risk-based optimization of dike design) is the
Grebbedijk, situated in the centre of the Netherlands along a branche
of the river Rhine. The river area, containing the Rhine from the Dutch
border, and the branches Waal, Nederrijn and lJssel, is used for elaborat-
ing the second key topic (integrated portfolio prioritisation of measures
in system). For the third key topic almost all dike segments along the
Dutch primary flood defences are used, with a special attention for 7 lo-
cations spread over the country. Herewith, the applications are spread
over different hydraulic regimes and different regions in the Netherlands.

1.6. CONTRIBUTION

The main contribution of this thesis is that it provides a comprehensive
perspective for the utilization of risk analysis as a tool to obtain efficient
flood defence system management.

Although the EU Floods Directive stimulates a risk-based approach
[34], in the state-of-the-art methods for flood defence assessment and
design, probability and consequences are mostly decoupled, which is
beneficial for practical reasons. Integrated risk-based optimization of
dike design (key topic 1, Chapter 3) provides a methodology and appli-
cation for dike design, in which the probability and consequence part are
mutual dependent on the dike construction type. The method provides
comparative insight in the investment and risk for alternative designs, for
example for designs which differ with respect to structural robustness.
Especially at densely populated locations a dike construction in combi-
nation with materials which can contribute to delay of flooding and de-
crease of flood volume, reducing the expected number of victims, could
be an valuable design alternative. This research contributes to decisions
in such situations.

Tactical plans determine when and where to intervene in flood defence
systems to reduce the risks in system until they reach an acceptable
level. The order of measures or interventions affects the pattern of sys-
tem risks over time. Integrated portfolio prioritisation of measures in
system (key topic 2, Chapter 4) provides a methodology and applica-
tion to compare the system risk patterns for different tactical plans. The
importance is shown for a case study in a riverine area in which the per-
formance of assets affects the performance of other assets in the same
system, including the system changes over time due to climate change
and subsidence.

Standards used for flood risk reduction are in many cases expressed as
limits on probability of failure of the flood defences, introducing a focus
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Figure 1.6.: Overview of the case-locations in the Netherlands, per key
topic.

to satisfy the probability limit. In case the pre-imposed probability limit
is based on an optimization of investments and risks, a design meeting
that limit can be economic optimal. However, in all cases the design
deviates from the starting points used to derive the probability limits,
the design is not economic optimal, for example in case of increased
structural robustness. In (key topic 3, Chapter 5) a risk based method
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has been developed to include the risk-effect of the dike design in the
reliability standard. This enables to value a construction which is robustly
designed to reduce risks even after breaching, with a milder reliability
standard than less robust constructions. A practical formula has been
developed which is easy to use for different applications.

In Chapter 6 the coherence between the risk analyses for these three
key topics is indicated, together with the process they can be used in
practice.

The contribution of this thesis is summarized in the conclusions and
recommendations (Chapter 7).



FLOOD RISK ANALYSIS

I never worry about action, but only about inaction

Winston Churchill
in a letter to General Dill, 7 December 1940

Flood risk concerns both the probability of flooding and its impact. The
expected value is the sum of the risk for all possible events leading to an
undesired event. For flood risk in low lying areas protected by dikes, the
undesired event is flooding, most likely due to dike breach due to nat-
ural hazards anywhere along a dike segment which protects the area.
The definition of the event and the corresponding limit state differs for
the key topics, concerning a dike breach on a location or segment (key
topics 1 and 3 respectively), or a dike breach anywhere in the system
(key topic 2). The determination of probabilities of flood defence failure
depends on the hydraulic loads and the flood defence strength. The con-
sequences are dependent on failure and breach characteristics as well.
Consequences of flooding are expressed in economic damage, victims
and number of affected people, dependent on the exposed values in de
considered area. The consequences of flooding are site specific. Lim-
its for the individual and economical risks provide a risk-based target or
standard to keep a system safe under changing conditions. To determine
when, where and how to intervene different asset managers may differ-
ently develop and apply intervention criteria and conditions, leading to
different plans. Common steps are inventory of possible interventions,
prioritisation, and planning them in time. In this thesis the first step is
narrowed to dike reinforcement.

17
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2.1. FRAMEWORK FOR QUANTITATIVE RISK ANALYSIS

Flood risk is a concept that concerns both the possible impact of flood-
ing and the probability that these impacts will occur [14, 55]. To anal-
yse flood risks several frameworks exist. Most frameworks consists of
combinations of hazards, vulnerability, exposure and resilience [7, 60] to
assess these probabilities and consequences. Thywissen [61] provided
a comprehensive overview of the terminology of these components of
risk, see Figure 2.1, which is in line with the usual terminology in the in-
ternational flood risk community [62] and the international flood defence
community, such as in the International Levee Handbook [16].

Hazard:
‘is a threat [having] the notion of probability, or a
likelihood of occurring’.

Exposure:
‘the number of people and/or other elements at risk
that can be affected by a particular event’.

Vulnerability:
‘indicates a damage potentialand [..] is an intrinsic
characteristic of a community that is always there.

Resilience:

‘act directly upon damage during the event|[..],
adaptive strategies [..] to circumvent or avoid damaging
effects [..] plus the capability to remain functional
during an event and to completely recover from it’.

Risk:

‘is understood as a function of hazard, vulnerability,
exposure, and resilience’ [and] ‘involves the notion of
probability of occurrence’.

Figure 2.1.: Interpretation of terminology used in risk analyses, and co-
hesion between these terminologies (source: [61]).

In their paper in 1981 Kaplan and Garrick [63] proposed the concept of
risk as a product of probability and consequences with the possibility of
multiple consequence scenarios to take uncertainties into account. The
expected value E(D) is the sum of the risk for all possible events leading
to that undesired event [32]:

j=n
E(D)=)P;-D; (2.1)
j=1
In which:
E(D) Expected value of risk due to an undesired unity of

event D/year
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Pj Probability of an undesired event j —
D, Consequences of undesired event j e.g. €,

victims
Ji Indicator of an undesired event —
n Number of undesired events -

The principles of the first scientific papers of about 50 years ago are
still the basis of the field of risk analysis today [64]. Nowadays, these
are widely used in flood risk analysis. Aven [64] provides different quali-
tative definitions of risk which all are compositions of both probability of
an undesired event and the consequences of it. He provides an overview
of types of uncertainties taken into account in risk assessments. Fur-
thermore, he stresses the importance to integrate risk analysis with the
fields of robustness and resilience concepts (in this thesis addressed by
key topic 1). Pasman [65] reviewed many studies and concludes the way
forward is a dynamic risk analyses, supported by increasing IT possibili-
ties, because risks develop in time (in this thesis addressed by key topic
1, 2 and 3). These aspects would enhance the risk communication with
decision makers. Sayers [3] proposes strategic flood risk management,
based on the whole physical system and portfolio of assets, which is
adaptive to respond to uncertainties or changes (in this thesis addressed
by key topic 2 and 3).

For flood risk in low lying areas protected by dikes, the undesired event
is flooding, most likely due to dike breach due to natural hazards any-
where along a dike segment which protects the area [55, 66], although
it may be caused by man as well. Therefore, the probability of flooding
is expressed as the probability per year Py of dike breach. The conse-
quences of flooding depends on the exposed elements, such as number
of inhabitants, economic activity, critical infrastructures, potential pol-
lutive sources. They can be expressed by economic damage, number
of affected people and victims [27, 55]. In fact, the number of flooding
scenarios is infinite. Kaplan and Garrick [63] already proposed to take
them into account, and the corresponding uncertainties. Nevertheless,
they understand the need to get a single value for the risk. Using equa-
tion (2.1) in its basic shape for each scenario without a special weight for
scenarios, probabilities or consequences reflects a risk neutral approach.
To reflect risk aversion, Kaplan and Garrick [63] proposed to use utility
functions to trade-off different types of consequences. Although proba-
bility and consequences may be weighed in different ways, flood risk is
mostly defined as a risk neutral function of the probability of failure of the
flood defences along a flood prone area and the consequences in case
the area is flooded [32, 55]. The use of the expected value in equation
(2.1) reflects this risk-neutral approach which is usual for economic opti-
mizations in flood risk management [51, 67]. For flood risk applications
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where flood defences are in place to prevent flooding, the general risk in
equation (2.1) can be written as:

E(D)=J‘Pf-D(5) dﬁ:ﬁfﬁ-Pflﬁ-D(E) dh (2.2)
h h
In which:
h Set of variables determining the loads e.g.
such as water levels and wave attack m+SWL, m
I Multi dimensional frequency distribution of peryear
the loads
Ps s Probability of dike segment failure given perevent
the set of loads
Pt Probability of dike segment failure peryear
D(h) Consequences of flooding due to dike e.g. €,
failure given the set of loads victims

2.2. FLOOD DEFENCE BEHAVIOUR

The determination of probabilities of flood defence failure depends on
the hydraulic loads and the flood defence strength [16, 55]. The conse-
quences may be dependent on failure and breach characteristics as well
[68].

Key topics 1 and 2 in this thesis focus on riverine areas protected by
dikes. The loads on the dikes in these areas consists of river flood waves
and wind waves. To describe these loads a lot of literature has been writ-
ten, such as by Van Rijn [69] and the application for specific applications
such as for the Rhine river in the Netherlands [70] as well as its physical
and statistical modelling [71, 72].

The strength of the dikes depends on its construction and dimensions.
Dikes may fail due to several failure mechanisms, see Figure 2.2. Some
are mainly dependent on water level, such as piping, and some are
mainly dependent on wave attack, such as wave overtopping [73]. In
many applications assessing failure probabilities the failure mechanisms
are assumed to occur mutual independent [29, 33, 74], which is a prac-
tical starting point.

After the occurrence of a failure mechanism the dike is damaged. The
damaged dike may still resist the loads, or delay dike breach. In case
of a damaged dike construction the failure mechanisms may affect each
other, since overtopping may lead to increased freatic levels in the dike
increasing the macro-instability, or macro-instability may cause a slide
plane through or onto the aquifer increasing the opportunities for pip-
ing. Recently, there is upcoming attention for the so-called failure paths,
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Figure 2.2.: Overview of failure mechanisms (source: [75]).

to assess the residual strength after occurrence of a failure mechanism
[76]. In the cases in this thesis the failure mechanisms overflow, over-
topping and piping are considered, and their corresponding failure paths,
see Figure 2.3.

After failure in a dike cross section the breach will grow over time de-
pending on the head over the dike and the dike core material [77]. In
Table 2.1 an overview is provided with the character of 759 breaches
in riverine areas in the Netherlands, available in the National database
flood simulations [54]. For 319 (42%) of the simulations the breach-
widths are not registered (right column). For 261 (34%) of the simu-
lations the breaches are based on breach growth calculations (middle
column). For the other 179 (24%) of the simulations the breach-widths
have been chosen as input (left column). In the majority of the simu-
lations the material is not registered (65%). In the registered part the
material is more or less equally distributed (sand 20% and clay 15%).
The column with calculated breach-widths show the final breach width
in a dike with a clay core is expected to be much smaller than in case
of a sand core. The calculated breach widths for sand dikes are about
twice as wide as the ones for clay dikes. A clay core is expected to de-
lay breach-growth more than a sand core will do, but the data does not
provide information about the breach growth process. Note, the chosen
breach-width for clay dikes (210m) are contra intuitive with respect to
the chosen breach-width for sand dikes (67m) and with respect to the
calculated widths (30m), but take in mind a lot of the flood calculations
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Figure 2.3.: Overview of the common physical phenomena that can lead
to flooding as a result of an event, with the paths considered
in this thesis highlighted in red (adapted from: [76]).

took place in the 90ties or early this century. They were mainly based
on assumptions and the scarce experiments and experiences, and took
place before the development of the breach growth formula in 2003 [77].
Note, the breach growth formula is based on limited data as well, thus
despite it provides a structured way to assess breach widths, it should
still be interpreted as an approximation.

Table 2.1.: Number of breaches for which flood calculations are avail-
able in the Dutch National database flood simulations [54] for
the riverine areas, depending on the dike material and the
method to choose the breach-widths. Between brackets the
average breach-widths in the flood calculations (in italics).

Material Breach-widths Breach-widths Breach-widths not
based on calculated with registered
assumption [77]
Sand 9 (67m) 124 (58m) 18
Clay 10 (210m) 102 (30m) 5
Not registered 160 (197m) 35 (83m) 296
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2.3. PROBABILITY AND CONSEQUENCE ANALYSES

2.3.1. PROBABILITY ASSESSMENT

Following section 2.1 the flood risk is a multiplication of the probability
of an event and its consequences.

In areas protected by flood defences the event can be defined as
the occurrence of a flooding. To quantitatively assess its probability
on an event many applications use the reliability function Z, defined
as Z = R— S with R containing the strength variables and S contain-
ing the load variables [32]. In this definition the limit state functionZ =0
distinguishes flooding and no flooding, mostly assessed by the failure
anywhere along the flood defence system [32, 45, 55]. Therewith, the
probability of flooding due to failure of the flood defence is Pr = P(Z < 0)
[32].

In this thesis the definition of the event and the corresponding limit
state differs for the key topics. Therefore, in this thesis the common
formulation Py = P(g(X(i)) < 0) is used, with Z = g(X(i)), correspond-
ing with the probability of failure in year i, The vector X(i) contains the
variables determining the flood characteristics, including loads, strength,
and breach characteristics.

e In the case of derivation of an economic optimal safety standard
(key topic 3) the event in year i is defined as the flooding of a polder
protected by a flood defence segment, the limit state is defined by
all combinations of parameters in vector X(i) distinguishing flooding
and no flooding. In this case the probability reflects the probability
of flood defence failure:

Pr(i) = P(9(X()) < 0) (2.3)

In which:

Ps (1) Probability of flooding in year i peryear

i Year indicator, relative to the start year of —
analysis

g(X() Reliability function in year i

XD Vector of variables determining the flood

characteristics, including loads, strength,
and breach characteristics

e In the case of an integrated dike design optimization (key topic 1)
the event in year ( is defined as an event-maximum water depth ﬁp
in the protected area. With hp()?(i)) relating the parameters in X(i)
to the event-maximum water depth the corresponding probability
of exceedance of a polder water level ﬁp in yeariis:
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P(hp(X()) > hp) = P(hp — hp(X(D)) < 0) (2.4)

In which:

hp()?(i)) Polder water level in year (, dependent on m+SWL
vector X(i)

Flp Limit value of polder water level defining the m+SWL
event

Except for an event-maximum water depth f)p = 0 this probability
is not the same as the probability of failure of the flood defence in
equation (2.3). Nevertheless, both probabilities are related because
the water depth in the protected area can only exceed zero in case
of flooding. Because different values for the event-maximum water
depth ﬁp lead to different probabilities and different consequences
a series of events has to be considered to assess the risks.

In the case of integrated portfolio prioritisation (key topic 2) the
event is even less unambiguous: in a system with multiple dike
segments and multiple polders there is no singular event leading to
consequences. The event is multiple. Therefore, the risk analysis
takes in account multiple combinations of loads and strengths in the
system and determines the consequences in the different polders
(see equation (2.17).

In case of an event defined as the flooding of a polder protected by
a flood defence segment (used for key topic 3) the probabilities can be
calculated with:

Pf(i)=f ) FrpdX(@) (2.5)
g(X(D)<0

Since X(i) contains a number of stochastic variables, among others
representing loads and strength, solving equation (2.5) may be rather
complex. In literature three classes of methods are distinguished [32]:

o exact methods (Level lll) assessing the full multi-variate probability

distributions.

e approximating methods (Level Il) linearising the limit state function

in a so-called design point and transform the probability distribu-
tions to normal distributions (enabling analytic calculation).

o partial safety factors (Level |I) determining representative loads and

strengths as used in Eurocodes [78].
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Level Il methods has been used in the VNK project [33], for which the
linearisation is assumed to be sufficiently accurate [79]. The limit state
functions defining an event-maximum water depth in the polder (key
topic 1) and the multiple events in system (key topic 2) are assumed
to be far more non-linear than the limit state functions used in the VNK
project. Therefore, level Il methods are not used in this thesis. An exam-
ple of a level lll method is the Monte Carlo Simulation method, in which
N random samples are drawn from the entire set of random variables
X, leading to Nevent cases for which the draw lead to g(X) < 0. The
probability calculation for year i is rather straight forward:

N () 1 =N
P(i) = —eve”t = Z Tmc(n, i) (2.6)
In which:
N Number of random samples —
Nevent Number of samples for which g(X(M(i)) <0 -
indicating occurence of the undesired event
Imc(n, i) Indicator function indication whether draw n —
leads to the undesired event in year i: I=0
for g(X(M(i))= 0 and I =1 for g(X(M(i)) <0
X)) Draw n from X(i) in year i

Due to the absence of a clear singular event for the key topics 1 and 2
the existing level lll methods are not applicable straight forward. There-
fore, in this thesis level IV methods has been developed, described in
[32] as 'risk-based [..] consequences of failure are also taken into ac-
count’, enabling to integrate risks for multiple events. In a Level IV ap-
proach the probability of occurrence of an event is not calculated sepa-
rately by a Level |, Il or lll approach, e.g. by integration of the marginal
probability distributions. The marginal distributions are used to calculate
marginal risks, which are integrated. From here the level IV approach
is denoted as an 'integrated risk analysis’. Again using the Monte Carlo
simulation method this lead to the shape:

1 n=N
E(D, 0= I;IMC(n, 0)-D(n, i) (2.7)
In which:
D(n, ) Consequences of flooding for draw n from X(i) e.g. €,

in year { victims



26 2. Flood risk analysis

2.3.2. CONSEQUENCE ASSESSMENT

Consequences of flooding are mostly expressed in economic damage,
victims and number of affected people [51, 80], dependent on the ex-
posed values in de considered area such as the number of inhabitants,
economic activity, and potential pollutive installations or activities, as
well as their vulnerability and the character of the hazard [27]. In flood
defence protected areas the hazard depends on the characteristics of
load, strength and breaches. Therefore, the consequences of flooding
are site specific.

In the Netherlands, the country in which the cases in this thesis are
taken, a National database flood simulations [54] is available containing
the results of calculations with 2D-Hydraulic models and the correspond-
ing consequences with respect to economic damage, victims and number
of affected people for several load scenarios and breach locations. Max-
imum local water depth is taken key for economic damage. Maximum
local water depth, its increase rate and local flow velocity are taken key
for victims [80].

For the elaboration of key topic 1 'integrated risk-based optimization
of dike design’ which use the level IV approach to assess the risks, the
consequences are required for a variety of load, strength and breach
characteristics to assess g(X). Since the National database flood simula-
tions [54] contains only a limited series, in this thesis a proxy has been
derived. To enable elaboration of the effect of dike design on risks, the
total volume of water entering the polder is chosen, since it includes the
effect of load water level, timing of failure and breach characteristics.
Therefore, the data of 652 simulations in the riverine polders were taken
for analysis. The volumes are derived as the sum of all available maxi-
mum water depths per cell in the numerical calculations. A relation has
been derived between the consequences and the total flood volume in
the shape:

D=CD°VbD (28)
In which:

Ccb Coefficient for consequences per m?3 of flood €/m?3

volume, depending on type of consequences vict./m3

bp Exponent for consequences -

1% Flood volume m3

In Figure 2.4 the data showed the relation between flood volume and
consequences. There are some outliers with very large flood volumes
and zero or low damage, without a clear cause, and some with high
numbers of victims in situations with very low flood volumes, which are
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flood scenarios due to failure of hydraulic structures in towns. For as-
sessments of dikes these outliers can be eliminated, which resulted in a
linear relationships of the shape:

D=cp-V (2.9)

with cp = 18.6 €/m3 for assessment of economic damage and cp = 1.2 -
10—% victims/m3 for the assessment of victims. Especially for economic
damage the data underpins the linear relationship. NB. In Appendix A.5
an additional analysis is presented to support the assumption of a linear
relationship for victims as well.

(a) Economic damage (b) Victims

Figure 2.4.: Overview of data of consequences of river floods in the Na-
tional database flood simulations [54]. The line in orange
provides the linear relation of equation (2.9).

2.4. MANAGEMENT OF INTERVENTIONS

In this thesis the focus is on interventions in flood defence manage-
ment, which are a part of the total portfolio of opportunities to reduce
flood risks, next to load reduction and consequence reduction. Interven-
tions are a substantial part of flood defence management since climate
change such as sea level rise and river flood waves with increasing max-
imum discharges normally lead to increasing loads, and since ageing
mechanisms lower strengths, such as subsidence lowering the dike crest
heights.

Interventions take resources (budget, capacity, material, space) [24].
Decisions whether, when, where and with which design-effect they are
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implemented in a portfolio of assets to optimally use the scarce resources
require insight in the performance [20]. For flood defences their reliabil-
ity is often used as a performance indicator [32, 49, 51] because of the
large impacts in case of flooding. Next to that 'the levee should ideally
have a measure of resilience to breach even if overtopped’ [16].

To evaluate whether measures to reduce flood risks are beneficial with
respect to risk reduction the performance is related to the risks. The
actual risk of flooding and the risk after intervention are compared and
weighed with respect to the investment cost of measures. In case all
resources and effects of interventions could be translated to financial
means, optimization over the possible portfolio of measures and the op-
portune intervention times will lead to an optimal intervention scheme
[46]. However, the consequences of floods are not only economic and
tangible. The critical review on flood management measures in Tariq
et al. [60] shows clearly that many consequence types such as victims
and pollution are intangible. They present a variety of hazard focussed,
vulnerability focussed and resilience based approaches to shortlist and
combine measures to effectively reduce risks.

For the tactical management of interventions [23] in a system of flood
defences it is key to determine when, where and how to intervene [24].
In case the resources would be no boundary for the 'when’ a decision
framework can be used to determine whether the performance decreases
under a pre-defined limit (section 2.4.1). However, since the resources
are boundaries, the 'when’, ‘'where’ and 'how’ can be treated simultane-
ously as presented for a series of bridges in [46] (section 2.4.2).

2.4.1. RISK-BASED DECISION FRAMEWORK

Approaches to limit the risks are sometimes simply chosen by limit the
flood hazard Pr to e.qg. 10~2 or 1073 per year, as used to be the case in
countries like Belgium, Germany [81], and Romania. In those approaches
a qualitative estimate has been made that the risks corresponding with
a dike breach for those extreme events are not acceptable. In the recent
decades developments to assess risks more quantitatively has been un-
dertaken in the countries in the Northsea region [23].

Because 60% of the people in the Netherlands are at risk for floods
[1] risk management is existential. A quantitative assessment has been
developed after the 1953 disaster by Van Dantzig [14] which is updated
recently [51, 82]. The safety standards in the Netherlands are expressed
as acceptable probabilities of flooding for a dike segment, based on a
risk-framework consisting of criteria for the individual risk, group risk
(groups of victims due the same event) and economical risks [35, 83].
The line of thought in [35] is to use the most stringent of those criteria
as input for the categorization of a flood safety standards which are reg-
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ulated by Law [82]. Since the group risk is not generally used in decision
frameworks in other countries, below only the individual and economical
risks are presented.

For the individual risk, the consequences D are expressed in equation
(2.2) in the probability of a victim per year Djy, on a location. The cri-
terion on individual risk limits the acceptable probability of occurrence
of an individual victim being on a location (Local Individual Risk, LIR).
Referring to the general equation (2.2) this leads to:

LIR = E(Dnv) = f f5 Py Pavir(h, @) - (1= fe) dh (2.10)
h
In which:
E(Dnv) Expected value of the probability per year of victims

a victim on a location in the polder protected per year
by the dike segment of interest

anLf(ﬁ, a) Conditional probability on a victim on per year
location a given a flood (mortality),
depending on the characteristics of flooding
h, see section 2.3.2

fe Evacuation fraction —

In the Netherlands the LIR is defined as the postal code average, with
LIRmax equal to 10~> per year. In each postal code in the considered
area the LIR should meet this limit. Given the conditional probability
on a victim this provides a maximum acceptable value for P¢ per postal
code. The minimum of all acceptable values for Py, taken over a polder
protected by a dike segment, is the criterion as input for the categoriza-
tion of a flood safety standard for Pf to limit individual risks.

For the economic risk, the consequences D are expressed in equation
(2.2) in the damage Dg. in € per year. The economic risk is defined as
the sum of the expected value of economic damage and the expected
values of human lives lost in the polder with flood prone surface A [51].
Referring to the general equation (2.2) this leads to:

Ea(Dec) = ﬁfﬁ-Pfl,;.f (Dec(h, a) + Povis(h, @) - (1 —fg) - VOHL) da dh
h aeA
(2.11)
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In which:

EAa(Dgc) Expected value of the economic risk in a €/year
polder with surface A behind the dike
segment of interest

Dec(h, a) Economic damage depending on the flood €/year
effect based on loads A on location a in a
polder with surface A protected by the dike
segment of interest

VOHL Economic value of a human life €

The total societal costs Csoc are the sum of investments and the Present
Value (PV) of the remaining risk after implementing the measure [32]:

Ea(Dec)

C50C=I+—C (2-12)

r
In which:

Csoc Present Value (PV) of the societal costs of €
investments and remaining economic risk

I Investment costs -

r Interest rate -

In fact, the criterion on economic risk is an optimization of the societal
costs. In for example [51] and [32] the decision parameter in this opti-
mization is the probability of failure of a dike, P¢. In the Netherlands, the
probabilities corresponding to the minimal societal costs are input for the
categorization of flood safety standards for Py, to limit economic risks.

Bischiniotis et al. [37] used a set of decision parameters in the op-
timization, taking in account three different failure mechanisms. This
approach is used in Chapter 3 in which the decision parameters are the
dimensions and construction types of the dike, which are related to the
construction costs.

2.4.2. INTERVENTIONS IN SYSTEM

The limits such as described in the previous section 2.4.1 provide a
risk-based target or standard to keep a system safe under changing con-
ditions. To determine when, where and how to intervene different asset
managers may differently develop and apply intervention criteria and
conditions, leading to different plans. Common steps are inventory of
possible interventions, prioritisation, and planning them in time.
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In this thesis the first step, the inventory of possible interventions, is
narrowed to dike reinforcement. The intensity of the intervention de-
pends on the performance level which is pursued [45] and the time hori-
zon of the measure.

For the second step, the determination of prioritisation, the effect of
the possible interventions is ranked for all dike sections k, below denoted
as Vk. Several metrics may be used to rank the different measures.
A first example of a metric reflects the relative deviation of the actual
safety performance of the dike section to a safety standard:

Pr, (i
vk : ratio Pk, i = — (2.13)
fx standard

In which:

ratio P(k, i) Ratio between the actual probability and the —
standard as a measure to rank measures

k Indicator for a dike section -

Pz (i) Actual probability of failure of a dike section per year
k in year i

P, standard Standard for the acceptable probability of per year

flooding of a dike section k

A second metric enables to rank the risk effects of an intervention on
system performance. For each dike section k the risk contribution is re-
calculated with a simulated reinforcement in year i with a design horizon
i+ Tpian. This metric uses for all dike sections the differences between
the risk in the actual state and the risk in the potential reinforced state
of dike section k. It reflects the risk difference due to breaching of a dike
section before and after execution of a measure to meet the standard:

Vk : A RPY(k, i) =RPY(k, ) — RPY (kre, i) (2.14)
In which:
ARPY(k,i) Difference between the present value of the €,

flood risks of the potential reinforced and the  victims
actual dike section k in year i

RPV(k, i) Present value of the flood risks with the €,
actual dike section k in year i victims
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RPY (kre, D) Present value of the flood risks in the €,
potential case of a reinforced dike section k victims
in year i, reinforced to be compliant until a
yeal’ l+ Tp[an

Tplan Design horizon of a reinforcement year

A third metric is the ratio between benefits and costs, in which the
benefits of a measure are the corresponding decrease of the present
value of the risk:

 ARPY(k, D)
Vk: BC(k,) = —— (2.15)
Ck (D)
In which:
BC(k, i) Ratio between the benefits of reinforcement €
of dike section k and the corresponding costs
in year (
Ci (i) Present value of the potential costs of dike €,

section k in year i, reinforced to be compliant  victims
until a year i+ Tpian

The third step, planning the actual measures in the system in time
based on the ranking derived in the second step, contains a check whether
a planning criterion is met (e.g. exceedance of safety level), and a check
on planning constraints such as available budget per year or other re-
sources needed to perform an intervention.

2.5. RISK ANALYSES APPLICATION

The European Union established the Floods Directive 2007/60/EC [34]
to stimulate the member states to manage their flood risks based on
the same rationale to map risks, plan and take measures, and monitor.
Nevertheless, despite the Floods Directive stimulated the application of
quantitative approaches, still differences in risk approach are present [3,
23]. The guidance by the EU for all kinds of risk (floods, wildfires, chem-
ical, nuclear etc.) is extensive but conceptual [27]. The rationale is that
the application of risk analysis depends on the objective and on avail-
able data and site specifications. The same holds for the risk analysis
within the floods domain. In this thesis three applications are elaborated
for each of the key topics. Each uses the general definition in equation
(2.2), however, applied differently.
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For the integrated dike design optimization (key topic 1) the conse-
quences in this general equation (2.2) are reflected by the effect of the
flood on the maximum water depth in a polder due to the set of variables
X of loads, strength and dike breach in year i:

E(D, i) = f Px - D (Ap(X(1)) dX (2.16)
X(i)
In which:

X Set of variables determining the flooding —
in year i: loads, strength and dike breach

Psciy Probability of flooding in year i peryear

D(ﬁp()?(i))) Consequences of flooding in year i e.g. €,
dependent on the maximum polder victims

water level based on set of variables
determining the flooding

E(D, i) Expected value of consequences of e.g. €/year,
flooding in year i victims per
year

For the integrated portfolio prioritisation (key topic 2) the loads in this
general equation (2.2) are applied dependent on possible flooding any-
where in an area of several polders along a series of dike sections k,
covering several dike segments K. The loads and consequences are dy-
namic over time i:

kevk < h()
In which:

E(Dvk, i) Expected value of consequences of e.g. €/year,
flooding due to failure of dike segments victims per
protecting the polders in a region in year year
1

A(i) Set of variables determining the loads e.qg.
such as water levels and wave attack in m+SWL, m
year (

0 Probability distribution of the set of per year

variables determining the loads such as
water levels and wave attack in year i

P 1A (K) Probability of failure of dike segment k per year
given the set of loads in year i

K Indicator for a dike segment —
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D(h(i, k)) Consequences of flooding due to failure e.g. €,
of dike segment k given the set of loads victims
in year i

For the strategic analysis determining the adaptive application of stan-
dards (key topic 3) this general equation (2.2) is used per dike segment
K and per year i using the probability of flooding in stead of the multipli-
cation of the distribution of loads and the probability distribution of dike
breaches given the loads:

E(D,K,0) = f P (A(D)) - Dk (i) dh (2.18)
h(d)
In which:

PfK(fi(i)) Probability of failure of dike segment K —
due to load vector h in year i

Dk (D) Consequences of flooding due to failure e.g. €,
of dike segment K in year i victims
E(D,K, Q) Expected value of consequences of e.g. €/year,
flooding due to failure of dike segment K victims per
in year i year

The three applications of the general risk formula presented by equa-
tions (2.16), (2.17) and (2.18) are all in the shape of a multiplication of
probability and consequences, following the general shape in equation
(2.2). They are further elaborated and applied in the following chapters.



FLOOD RISK REDUCTION BY
STRUCTURAL ROBUST DESIGN

The introduction of pre-determined criteria may give the wrong focus -
meeting these criteria rather than obtaining overall good solutions and
measures.

Terje Aven [84]

Present risk analyses often consist of decoupled calculations of probabili-
ties of dike failure and calculation of consequences of flooding. However,
the flood defence design determines not only the probability of failure,
but influences the consequences of flooding as well. Especially when
the dike has a ductile failure and breach growth behaviour the conse-
quences of flooding reduce. In this chapter an assessment method of
risks and investments is presented, valuing structural robustness of a
construction type, represented by its ductile behaviour during high loads.
Therefore, the consecutive occurrence of initial dike failure mechanisms,
failure path development, breach growth and consequences is modelled
integral and time dependent. The investments consist of the costs to re-
inforce or reconstruct the flood defence to behave relatively ductile. This
method enables to compare flood impacts of different construction types
and different dimensions of designs. The method is applied on a case in a
riverine area in the Netherlands. The results show the total societal costs
and the individual risks on victims strongly depend on the construction
type. The brittle sand dike in the case requires larger dimensions than
the more ductile dike with a clay core.

The majority of this chapter has been published in F. den Heijer and M. Kok. “Assessment
of ductile dike behaviour as a novel flood risk reduction measure”. In: Risk Analysis
(2022), pp. 1-16. doi: 10.1111/risa.14071
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3.1. INTRODUCTION

Dikes are crucial for flood risk management in the lower reach of rivers
[1]. Ageing, climate change and human and faunal activities urge to
maintain and reinforce or adapt them. Increase of data, knowledge, and
innovations provide the opportunity to manage these activities in a con-
temporary manner. At present, mainly three categories of flood risk re-
duction measures are practised: reduction of loads, increase of strength,
both reducing the probability of failure, and reduction of consequences
of dike failure. In this chapter a fourth one is presented: structural ro-
bustness by design of the dike construction.

Baker et al. introduced a framework for assessing robustness [85].
Klerk investigated stuctural robustness of dike revetments [49]. In this
chapter the structural robustness of the dike related to flood risks is elab-
orated. Structural robustness can be increased by a ductile behaviour of
the construction. In this thesis ductile behaviour is defined as the slow
failure process of a dike, and a relatively slow or depth-limited breach
growth, both leading to reduced breach dimensions and reducing flood
impacts. It is the opposite of brittle behaviour, with a sudden occurrence
of a breach, increasing flood impacts. Thus, a more ductile dike is not
necessarily larger than a brittle dike but it has another construction with
e.g. a clay core instead of a sand core, leading to less flood impact. A
method is developed to evaluate the potential benefits, and it is applied
on a location in the Dutch river area.

The first motive of this chapter is to enable an evaluation and enrich-
ment of the present practice, e.g. in the Netherlands, see Section 1.5.
In [66] the Source-Pathway-Receptor framework figures out a route to
an effective flood risk management. However, in case standards are in
place for the probability of dike failure, the focus is on meeting these
standards [84]: the practice is to design mainly to meet the standards
with minimal financial efforts, leading to a preference of brittle dikes with
a sand core. This may have worked out this way due to the standards
and rules for safety assessment as provided in [75], or due to financial
constraints. The approach used in the development of the standards, to
propose more stringent standards at high-risk locations, leads to stronger
but still brittle dikes. Barely research has been found on whether this is
an optimal choice [37, 68]. However, the practice before standards were
established was to build dikes, especially on high-risk locations, with a
core of clay [86], such as the Grebbedijk. The Deltacommission [87] in-
troduced in 2008 the so-called Delta dikes, which are so high, strong
and wide that dike failure probability is very small with respect to other
dikes. The elaborations of Delta dikes are a step to search for alternative
construction types for high-risk locations [88, 89], and field tests with a
sheetpile in the dike, at Eemdijk, showed the ductile (or: tough) failure
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behaviour [90]. This research responds to the growing awareness of the
importance of dike construction at high risk locations, with an approach
providing comparative insights in its societal benefits.

Second motive is to provide an extra opportunity for the utilization of
the recently updated safety standards in the Netherlands. The standards
are based on an improved and extended risk analysis [51, 82], expressed
as acceptable flooding probabilities of dike segments. The segments con-
sist of a series of dike sections. Only the failure mechanism overtopping
is considered, assuming that this would be normative for the dike dimen-
sions. Since the basic approach for risk-based standards could not be
optimal for some specific situations, the Dutch policy provides the so-
called decision for ’exchange’ between measures for reduction of failure
probability and reduction of consequences, persevering the same risk
level [55]. The fourth category of risk reduction measures, referred to
in the preamble of this section, may provide an opportunity to take ben-
efit of this 'exchange’-policy, reflected in adapted dimensions, adapted
construction type or adapted optimal flood risk level. This provides the
opportunity to incorporate consequences of failure in the design process,
due to taking into account the failure behaviour in time, dependent on
initial failure mechanism or construction type.

Third motive is to enrich the present elaboration of time dependent fail-
ure processes in the reliability analyses of dikes [39, 91-94], describing
the residual strength after occurrence of initial damage due to a failure
mechanism. The present methods for system analysis of probabilities of
failure, developed in the last decades, does not support time dependent
failure approaches. Loads are schematized by extreme value statistics
of maximum water levels during storm or river floods. In essence, the
present analysis is compiled by a combination of a probabilistic analy-
sis per failure mechanism per dike section, and a system analysis of all
known failure mechanisms and dike sections in a flood defence segment
[31, 74, 95, 96]. To embed time dependent developments of initial failure
mechanisms and time-dependent failure paths to flooding require artifi-
cial assumptions, such as the average duration of a water level or storm
maximum [94]. This chapter provides a method set up to handle time
dependency, avoiding the uncertainties connected to such artificial as-
sumptions.

The objective of this chapter is to develop and test a method which will
enable the evaluation of the risk reduction potential of dike construction
types. This chapter presents consecutively the theoretical background
of flood risk assessment, risk-based criteria as a basis for trade-offs, the
methodology and application of the proposed evaluation of ductile be-
haviour, a case study, and finally the discussion and conclusions.
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3.2. THEORETICAL BACKGROUND FLOOD RISK

ASSESSMENT

Referring to equation (2.1) flood risk can be defined as the expected
value E(D) calculated as the sum of the risk for all possible scenar-
ios leading to the undesired flood event [32]. In the application in the
Netherlands, due to a smart choice of the dike segments, the conse-
quences of dike breach are almost independent of the location of dike
breach along a dike segment. Only a few dike breach scenarios are cho-
sen, expressing the effect of different load levels on the consequences:
some individual breaches and one with multiple breaches as a worst
case. This simplifies the risk calculation, distinguishing the calculations
of dike failure probabilities and consequences of flooding [80]:

j=n
E(D)=Ps > a;j-D; (3.1)
j=1
In which:
a;j Weighting factor dependent on the chosen —

flooding scenarios j

A typical time pattern of the water level in the polder is given in Figure
3.1a. The consequences are in [80] related to the maximum water level
and the maximum rate of water level increase during a flood. In this way
the calculations for dike failure are disconnected from the calculations of
consequences. This simplified risk calculation contains pre-defined loads
in time, the moment of dike failure, and breach growth in time. Since
these are chosen independent of dike construction type the risk calcu-
lation in [80] will not provide insight in the risk-effects of construction
type.

Therefore, in this chapter is sticked to the basic definition of risk in
equation (2.1), applying it for flood risk, equation (2.2), in such a way
insight in the effects of construction type could be provided, see equation
(2.16). The undesired eventj is defined as the occurrence of a flood at a
location a, see Figure 3.1b, resulting in a certain water level in time h(t)
during the flooding at that location, see Figure 3.1c. The consequences
d are defined as damage and victims during the event at a location a
in a polder with surface and bathymetry Ap. The flood patterns h(t) at
a contain the characteristics of the loads on the dike system 5(t), the
strength and construction of the dike R, the breaching behaviour B(t),
and the bathymetry of the polder Ap:
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Figure 3.1.: Typical time course of the water level in the polder a) during
a flood; b) in a polder in a riverine area c) at location a.

In which:

hz o(t) Water level in the polder over time on location m+SWL
a due to flooding

with X the set of variables determining loads, strength and breach growth.
In Appendix A these variables and the physical relationships for determi-
nation of hy ,(t) are given as used in this thesis. The derivation of the
probability of occurrence of a flood on a location in a polder is similar to
the derivation of the probability of failure of a dike, based on loads and
strength. The difference is the introduction of a chain of relationships
following initial failure mechanisms, covering the whole pathway from
'source’ (hazard) to 'receptor’ (consequences) [66]. The probability of a
flood pattern hg ,(t) depends on the set of uncertain variables X in the
relations in equation (3.2). In general equation (2.1) for the flood risk in
a polder then looks like:

E(D) =J AL (fx(hg o(t)) - D(hx 4(1))) dX da (3.3)

In which:

fx(hg o(t))  Probability density of the flooding at location a -
with the flooding characteristics hg 4(t)

D(hg q(t)) Consequences of the flooding at location a €,
with the flooding characteristics hg 4(t) victims
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Note, since X contains breach characteristics next to loads and strength
variables the probability of failure of the dike is no longer a separate and
disconnected part of this relation. Dike breaching is integrated in the
derivation of the probability density function. Consequently the proba-
bility density in equation (3.3) contains the characteristics of the loads
on the dike system, the strength and construction of the dike and the
characteristics of the polder.

A typical profile of the relation between river hazards and flood impact
due to dike breach is given in Figure 3.2. The profile is based on the
simplification to assume only maximum water level during a flood event
as a cause for dike breach. River flood waves with relatively low maxima
does not lead to any flood impact. When the maximum water level dur-
ing a river flood wave exceeds a certain level, the dike breaches and the
polder will be flooded, resulting in a sudden increase of maximum water
level in the polder. This maximum water level will only slightly increase
with increasing maximum river water level (Figure 3.2a), see also [97].
The frequency of exceedance decreases for higher maximum river wa-
ter levels (Figure 3.2b). The consequences of flooding correspond with
the polder water level, occurring suddenly at a certain exceedance fre-
quency and increasing slightly with decreasing exceedance frequency
(Figure 3.2c). Note: still assuming the exceedance frequency of maxi-
mum water level in the river is directly related to the probability of dike
breach, the surface below the profile of Figure 3.2c) is equal to the risk
of flooding, corresponding to equations (2.16) and (3.3). Note that the
consequences D are multi-dimensional, mostly represented by economic
damage and victims. The shape of Figure 3.2c) is referenced to as Fy-
curve for groups of victims and Fp-curve for economical damage.

3.3. APPLICATION

3.3.1. CALCULATION OF MAXIMUM POLDER WATER LEVEL

Loads, strength, breach, flooding and consequences are to be calcu-
lated time dependent during a load event, for each of which numerical
models could be used. Especially the calculation of equation (3.2) is
time consuming. To be able to apply it for a proof of concept in a con-
crete riverine situation, simplifications have been made on the following
physical relations and modelling:

e Loads during breach: the effect of the breach on the local water
level is analytically derived. It is based on available pre-calculated
polynomic relationships between discharge at the country-border
and local water level [72], and the logic that the sum of discharges
through the breach and in the river downstream should be equal to
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(a)

polder

river polder

river

(b) (c)

1F(Pyer) 1F(Prver)

river Dpolger

Figure 3.2.: Typical relations in an riverine area protected by dikes be-
tween a) maximum polder water level and maximum river
water level; b) maximum river water level and its ex-
ceedance frequency (1 — F(hriver)); and c) damage in the
polder and exceedance frequency of water level in the river.
The surface below the curve in (c) is the risk assessed by
equation (3.3).

the upstream river discharge. See the load model in Appendix A for
the physical relations.

o Dike system: the dike system consists of one dike segment, and
the dike segment consists of exactly one dike section. Only two
relevant initial failure mechanisms are considered, which are over-
topping and piping. The piping mechanism is a regressive tunnel
erosion process. The point at the riverside of the dike where the
pipe shortcuts with the water system is called the entrance point,
the point at the polderside the exit point. Two possible exit points
are considered: the inner toe of the berm, and the inner toe of the
inner slope.
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e Breaching: The dike failure path due to overtopping as an initial
failure mechanism occurs when consecutively the inner revetment
is eroded, the clay layer below the revetment is eroded, and the
core is eroded. The dike failure path due to piping as an initial fail-
ure mechanism occurs when a pipe propagates entirely from exit
backwards to entrance point. See Appendix A for the physical rela-
tions.

e Flooding: The flooding in the polder area is schematized as a 0-D
hydraulic model, and the polder is flat. Thus, each inflow is directly
spread over the polder with surface A, translating hg ,(t) into hg(t).

o Consequences: the consequences of flooding are directly related to
the flood inflow V, the total volume of water entering the polder
during an event, see equation (2.9) in Section 2.3.2 with cp = 18.6
€/m3 for economic risks Dec and ¢cp = 1.2 -107% victims/m3 for the
individual risk Dpy,.

The simplifications mean that water depth in the polder is uniform dis-
tributed and the consequences of a flooding are only related to the max-
imum water depth in the polder during an event.

D=cp-V=cp-A-H=cp-A-(hg,—da) (3.4)
In which:

H Maximum water depth in the polder during an m
event

A Surface of the polder m?

hx a Maximum water level in the polder with m+SWL
surface A during an event

da Ground level of the polder with surface A m+SWL

Equation (3.2) can be rewritten to process the effect of time dependent
breach behaviour, the core of this chapter:

hg o = MAX(hg () (3.5)

The time dependent development of polder water level during a flood
event is modelled by a chain of physical relations, operationalized in a
Python script and tested for a location along the Rhine river. For each of
the physical relationships explained in Appendix A the script is checked
separately before use in the model chain. In Figure 3.3 a set of interme-
diate results shows the propagation of the event in time in the physical
space. The Figure on top shows the development of the local water levels
in time. The green line presents the undisturbed river water level in case
of no breach. The river water level (red line) shows a jump when dike
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breach occurs at about t=220 hours. The polder water level (blue line)
increases after dike breach and decreases when it exceeds the river wa-
ter level. The second part of Figure 3.3 shows the erosion of the dike due
to increasing loads. It shows the prelude of dike breach. At about 190
hours the piping mechanism starts with uncontrolled pipe growth (blue
line). At that moment the pipe has grown to half the available length
(fraction 50%). The green line shows the erosion of the grass cover on
the inner slope due to overtopping. A fraction of 100% means the cover
is damaged in a way the underlying core material cannot be protected
anymore. Erosion of the core starts after such an eroded cover (red line).
The two failure paths piping and overtopping develop simultaneously. In
this case dike breach is initiated by piping because the blue line reached
100% while the core is only eroded for about 10% (red line at t=220).
The third part of Figure 3.3 shows the development of breach width. The
last part of the Figure shows the inflow in the polder during the event.
The total inflow during the event, in this case between t=220 hours un-
til t=500 hours, is the volume V which can be used in equation (2.9) to
calculate the consequences.

3.3.2. CALCULATION OF RISKS
Substituting these simplifications in equation (3.3) leads to:

E(D) =A'ﬁ (fx(Ax,4) - D(fig ) dX (3.6)
X
In which:

fz(hz ) Probability density of the flooding with -
maximum flood level E;(,A

D(hx a) Consequences of the flooding with maximum €,
flood level Az 4 victims

Substituting equation (3.4) for a given level H gives the risk due to
floodings causing a polder water depth of H :

E(Dlﬁg,A=dA+H)=A-f (fx(da+ H)-cp-H) dX (3.7)
X
with fz(da + H) the probability density of occurrence of water depth H.

Reordering equation (3.7) and integration over all possible polder water
levels H gives:

E(D)=A-cD-J. H-(f*fx(dA+H)d)?) dH (3.8)
H X

with between brackets the probability of exceedance of polder water
level H.
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Figure 3.3.: Example of calculation of respectively water levels in the
river and in the polder as a part of the limit state function,
erosion fractions in time, breach width in time and breach
discharge in time, for a location at Rhine river km 906.3, and
a dike with a clay core, a height of 12.05 m+NAP (Dutch ref-
erence level) and a berm width of 6m.

3.3.3. CALCULATION OF FLOOD LEVEL EXCEEDANCE PROBABILITIES
The limit state function for exceedance of level H is:

Z(H)=da+H—hg (3.9)

witAh P(Z < 0) the probability of exceedance of polder water depth H :
P(hg > da + H). For application in equation (3.8) this probability has to
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be calculated for all H, which is in practice the domain O0<H<dike crest:
VH € (0, dike crest) : P(hg > da + H) = f (fx(da + H)) dX (3.10)
X

An example of the result of calculation of equation (3.10) is showed in
Figure 3.4, for two different horizons for a location along the Rhine river,
km 906.300. In this example a series of calculations has been carried out
for discrete values of H starting with Hpin = 0.1m and a step AH=0.2m.
Note, the relationship with existing approaches use the probability of
failure of the dike Py. This is a specific case of equation (3.10) with H | 0,
the intersection of the curve with the vertical axis:

szmraP(ﬁx>dA+H) (3.11)

For H smaller than Hmin we assume = P(ﬁ;( >da+H)= P(ﬁ;( > da+Hmin).
This means the probability for water depths smaller than Hmyn is assumed
to be equal to the probability at Hnin, which is a reasonable assumption
in case Hmin is small, see Figure 3.4. With the result of this calculations,
the risk in equation (3.8) can be calculated easily by numerical integra-
tion:
. m=n . _

E(D)=A-cp- (Hmm -P(hg >da+ Hmin) + AH - Z P(hg > H)) (3.12)

m=1

withn = %, D and ¢p indicating the type of risk, P(ﬁ)-( > H) the mean
probability in the water depth interval (H—AH, H), and H = Hmin+ m-AH.
The relationship in equation (3.10), presented in Figure 3.4 as well, is the
equivalent of the Fp-curve and Fy-curve as used in [32] and as schematic
given in Figure 3.2c. In the following to these curves are referred to as
Fr-curves. As applied in equation (3.4), H has a linear relation with the
consequences. Therefore, in this application the risk in equation (3.3) is
equal to the surface below this Figure multiplied by the polders surface
A and damage coefficient ¢p.

3.3.4. PROBABILISTIC APPROACH

Even with the simplifications as presented in the sections before, the
calculation of equation (3.12) is time consuming. Furthermore, because
of the discontinuity of Fl)“(, due to a possible dike breach during an event,
a FORM technique is not applicable without significant additional mea-
sures for numerical stability. Therefore, the probabilities of exceedance
are assessed by a Monte Carlo importance sampling (MC-IS) method.
The benefit of a Monte Carlo approach is the independence of calcula-
tion time from the number of stochastic variables. Implementation of
this approach requires some additional starting points:
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Figure 3.4.: Example of a series of probabilities of exceedance of polder

water level H.

o Package: The free available software package Probabilistic ToolKit

(PTK) [98] developed by Deltares is used. This package calculates
probabilities for a given limit state function for a variety of proba-
bilistic techniques including MC-IS.

« Importance Sampling: the choice of the important X-space around

a central IS-point is subjective and for each value of H this may
shift a bit. Therefore, an iterative procedure has been used which is
developed in PTK, in which in several loops the IS-point is adjusted
to get a sufficient accurate result. This is done for each individual
calculation in the series of calculations in equation (3.10).

e Time base: The duration of the load event on the system is taken

as long as the longest load event involved, Tmax. For a riverine
area that is the period of a river flood wave, for the Rhine in the
Netherlands about 1 month [70]. Consecutive flood waves are con-
sidered to be independent. Upscaling of probabilities to a year, the
time unit mostly used for flood risk analyses is a simple analytical
transformation of equation (3.10):

Tyear

VH € (0, dike crest) : Pyr(hg o > H) = 1—(1—Pr1,,, (A3 > da + H)) Tmax
(3.13)
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o Combining loads with different time scales: During a river flood
event there may be several load events with a shorter time base.
Windstorms are included, causing waves which may damage the
dike. These windstorms are modelled at random in time occurring
once during a flood event. This is an underestimation because there
may be more windstorms during one event, but in a riverine situa-
tion the discharge of the river flood wave is by far the most impor-
tant stochastic variable, so this inaccuracy is expected to be very
small.

e Wind direction: Each sample represents a flood event, composed
based on the different load variables. The wind direction is one of
them. For practical reasons only one wind direction is chosen for
the whole flood event.

Following this starting points, the load model has been compared with
the load model HYDRA-NL as given by [99] used for assessments and
designs for the National Flood Protection Program in the Netherlands, for
a location along the Rhine river, km 906.300, see Figure 3.5.

Water levels HYDRA-NL 13,0
— — Required crest heigth HYDRA-NL
”~
- 12,5
Water levels Load model ductile dikes _ -
-~
-

Required crest heights Load model ductile dikes -
~ 12,0

H
=
(4]

Height (m+NAP)

11,0

/ /
/
L/ 10,0
1,0E+00 1,0E-01 1,0E-02 1,0E-03 1,0E-04 1,0E-05 1,0E-06
Probability of exceedance (per year)

Figure 3.5.: Comparison between the model HYDRA-NL [99] (black lines)
and the model in this chapter (orange lines) for water levels
(solid lines) and required dike crest heights (dike heights cor-
responding with a required limit for overtopping discharges,
in this case 1 I/m/s). Dike slope 1:3.
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The comparison is pretty good for both water levels (solid lines) and re-
quired crest heights to reduce overtopping discharges to 1 I/m/s (dashed).
From probabilities of about 10> and smaller the results of the load model
(orange) still look stable, deviating a bit from the results from HYDRA-NL
(black). In Figure 3.6 the calculation process for the MC-IS-analysis is
schematized. For each drawn sample the limit state function is evalu-
ated, requiring a calculation of the physical model showed in Figure 3.3,
resulting in fg ,.

Draw realisation from
stochastic variables

.

Run through a river
flood wave in time steps
v
Check development of a
failure path (damage to
the dike) and dike
breach in time step

y Determine breach
0
]?f:;;}; growth. anq flood
volume in time step
‘ Store damage to dike | ‘ Store flood volume ‘
20 Flood yes Store total flood

wave end?
yes/no

volume per draw

Figure 3.6.: Flowchart for evaluation of an individual limit state function

3.4. APPLICATION IN CASE GREBBE
3.41. LOCATION

The location for the case is the 'Grebbedijk’, along the river Rhine
branch 'Nederrijn’, at river kilometer 906.300, between dike marks 46
and 47, at the Paris coordinates (170757,440168), see Figure 3.7. For
this case location is chosen based on several criteria:

o the location has to be on a primary dike in the Netherlands, along a
large and independent source of risk [55].



3.4. Application in case Grebbe 49

o for a proof of concept of the methodology a relatively simple load
regime is preferred. Therefore, the riverine area has been chosen,
with river flood waves as major load, without near-sea effects of
high tides, and with windspeeds causing waves as secondary load.

o the dike has a risk deficit, urging the dike manager to reinforce.

TN

>z

Bron: Topografische Dienst Kadaster.

mmmmmmmm

Figure 3.7.: Map of the Netherlands (left) and the location with dike seg-
ment, dike section and dike cross-section of interest (right
below). Profile of dike cross-section: the national digital ter-
rain model AHN3 in blue and the schematization in this thesis
in orange (right above).

3.4.2. CASE SPECIFIC STARTING POINTS

To operationalize the concept for a riverine case the following assump-
tions and starting points are made:

e Six dike construction types are considered, referring to [100], [90]
and the second Dutch Deltacommission [87] who recommended to
consider Delta dikes: a traditional dike, a dike stabilized with a
sheetpile, and a width dike, all with cores of sand or clay, see Figure
3.8. These types are chosen because of the expected difference in
ductility and corresponding risks. Types a and d are typical for the
Dutch river area.

e Two chosen design dimensions characterise the difference between
the construction types in the calculations: the toplevel of the sheet-
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pile in construction types c and fis 1.5m above the landward polder
level, and the extra crest width of the construction types b and e
with respect to the other types is 10m.

Loads and strengths are assumed to be homogeneous over the
length of the dike segment of 5.5 km.

Climate change and subsidence are deterministically coupled to the
chosen design horizon in 2075, assuming climate scenario G+ [101]
and subsidence of 0,17 m/50 year [102]. The effect of climate
change on the river discharge is based on Smale [101] which is
representative for the year 2015. The effect is represented in a
transformation of the probability distribution of the river discharge
with:

Q = Q2015 - (1 + c¢i - (horizon — 2015)) (3.14)
In which:

Q2015 Discharges base value in 2015 ms/s
horizon Year of interest —
b Parameter depending on climate scenario —
Ccl Parameter depending on climate scenario -

in which ¢, = 1.68-103 and b = 0.1 reflect the climate scenario
G in [103]. Subsidence is assumed to occur evenly for the whole
cross-section:

dhx ,
hx=hx,2015—W-(hortzon—ZOlS) (3.15)
In which:

hx 2015 Dike height in 2015 for location x in the dike m+SWL
cross section

hx Dike height for location x in the dike cross m+SWL
section in the year horizon
% Subsidence rate per year m/year

The probability distribution of the water level on the location of in-
terest is based on the distribution of discharge in the Rhine river,
which is based on the statistics at the Dutch border at Lobith, avail-
able from load events [70]. Floodings upstream are assumed to
prevent flood waves exceedance of discharges 18000 m3 [104].
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e The Rhine branch 'Nederrijn’ discharges 21%, independent of the
exact discharge [104]. Analytical relations are used between the
national borders and the location of interest, derived based on a
series of numerical calculations with SOBEK [72].

o A flood wave on the Rhine river has a duration Tmgx of about 1
month, 675 hour [70]. The probability in summer is assumed to be
zero, thus, with Tyeqr is 6*30%24=4320 hours, about 6 independent
flood wave events occur per year. The timestep in the calculation
of each MC sample is chosen as 1 hour, which is small with respect
to the event duration.

e The investments I to take measures in the cross section are based
on initial investments, which are independent of degree and type
of reinforcements, and the marginal investments due to supply, re-
place or removal of volume of materials used for the reinforcement,
renewal of the pavement on the dike, or change of construction
type such as the use of a sheetpile. In Appendix A the full equation
is given. The application of the marginal costs and parameters in
this equation is based on exercises with cost model KOSWAT [105],
the model used in the Dutch Flood Protection Program.

o Interest rate is assumed to be 3% and the value of a human live is
based on [51] 6.7 M€,

3.4.3. CALCULATIONS, RESULTS AND ANALYSIS

The risks for the present situation (year 2015) have been assessed
with the physical relations of equation (3.4) and (3.5) in Section 3.3. The
results are presented in Table 3.1. Two variants of the existing situation
are presented: the existing dike with a clay core, and a semi-existing
situation, representing the same dike with a sand core. For both variants
no investment costs I are needed to reach the existing situation. There-
fore, the societal costs are in this case only the costs due to the risk of
flooding. Table 3.1 presents as well the situation in 2075 when no mea-
sures are taken. In case of no measures, the net present value (NPV) and
the number of victims would increase significantly in 60 years. Note, the
individual risks (LIR) are expressed as the number of victims per hectare
(ha). This deviates from the LIR as presented in the decision framework
in Section 2.4.1, because a LIR could not be derived from this proof of
concept schematisation (hypothetical flat polder, 0-D hydraulic model)
for which no postal code areas are available.
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Figure 3.8.: Six dike cross sections used, typical to express the effect of
ductile behaviour on flood risk

Table 3.1.: Results of assessment for 2015 for existing dike at case lo-
cation, with polder level 7.25 m+NAP. Second line in the
rows represents the costs and risks in 2075 without measures
taken with respect to the present situation.

Construction dike inner berm berm Soc. costs Indiv.risk | prob.dike
type height slope width height (total/I/ER) (vict./ha) failure
(see Figure 3.8) | (m+NAP) (-) (m) (m+polder (M€, NPV) (-10=3/yr) | (-1073/yr)
gr. level)

Existing 12.20 2.5 0 0 51.8/0/51.8 0.20 10.4
(d) 200/0/200 0.77 38.6
Semi-existing 12.20 2.5 0 0 72.1/0/72.1 0.28 11.4
(a) 269/0/269 1.04 40.2

In case measures are considered to reduce the risks, investments have
to be made. Usually optimizations of dike design as presented in [32],
[51] and [68] are used, searching for a dike failure probability resulting
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in minimal societal costs, or other criteria such as reduction of individual
risks. For this optimization mostly a limited number of design degrees
of freedom is considered. In [51] and [68] the most important design
variable is the dike height. The optimization searches for the dike fail-
ure probability resulting in the minimal societal cost. However, the dike
failure probability or dike height is not sufficient informative to assess
the consequences of floods protected by dikes with different ductile be-
haviour. The concept presented in this chapter, summarized by equation
(3.12), even does not explicitly require the dike failure probability. Fur-
thermore, for non-economic criteria such as individual risks optimization
of dike failure probability does not hold, since no economic benefits exist
for non-economic criteria.

An optimization process had been set up, similar to [32], [51] and
[68], without the need of an explicit dike failure probability, and with
the opportunity to compare the performance of different dike construc-
tion types. The heuristic optimization process for this approach is rather
straight forward, but time consuming:

e For each of the dike construction types in Figure 3.8 a matrix of
several combinations of dimensions has been taken, step by step
enlarged with respect to the existing dimensions.

e For each construction-dimension-combination (in the following re-
ferred to as CDC) the exceedance curves of water levels Fy in the
polder are calculated with equation (3.10), and the corresponding
risks are calculated with equation (3.12).

e Each CDC corresponds to an investment as well. The investments I
follow from the difference between the CDC with the existing situa-
tion.

e The costs and risks of all CDC'’s are graphical presented with the
individual risks as the average number of victims per ha per year
on the x-axis, and the societal costs on the y-axis.

The varied dimensions are crest height, berm width, berm height and
inner slope. Figure 3.9 gives examples for some Fy-curves for the differ-
ent construction types in Figure 3.8. The shape of the Fy-curves is mainly
a decreasing probability for increasing exceedance levels. Despite the
slight angularity which is caused by the limited number of MC samples
with minor effect on the risks, the curves are more or less smooth. Hav-
ing the same dike dimensions, all construction types face a different
probability of failure (intersection with y-axis). The sand dikes (blue, 3
types) are all above the equivalent clay dikes. All surfaces below the
curves differ, indicating the differences in risk between the construction
types and accordingly their ductility and structural robustness.
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Figure 3.9.: Examples of a series of probabilities of exceedance of polder
water level H, for different construction types. Crest height
= 12.2 m+NAP, Berm width = 10m, Berm height = 0.75m,
inner slope 1:2.5.

The curves for the sand core with sheetpile (short-dashed) and the
sand dike with extra width (dashed) are interesting. Firstly, they in-
tersects on a lower probability with the y-axis than the original sand
dike (solid line), indicating the sheetpile and extra width prevents pip-
ing, which decrease the dikes’ failure probability significantly. Secondly,
the decrease of the curve starts at lower polder water level, than the
original sand dike. Since overtopping causes dike breach, it appears the
time needed to erode the revetment and the crest is longer than the
development of a pipe, leaving less time to cause a large flood volume.
Third, the dike with the core with sheetpile has a larger probability of
failure than the dike with extra width, but due to the sheet pile the curve
start decreasing at lower polder water levels, indicated by the crossing
curves at a polder water depth of 1 m. The sheetpile reduces the flood
volume significantly more than the width dike. The surface between the
Fy-curves for the sand dike with sheetpile and the sand dike reflect the
difference in risks: a sheetpile in the dike is a measure to increase the
ductility of the dike and thus its structural robustness.

The results for numerous CDCs (construction-dimension-combinations)
are calculated. In Figure 3.10 the results for different CDC’s for construc-
tion type 'dike with sand core’ are presented. A triple of dots in red, blue
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and green represents one CDC, referring to respectively its risk, invest-
ment cost, and total economic cost, on the y-axis, and its corresponding
individual risk on the x-axis. The red dots representing the economic and
societal risks do not scatter, because of their common source in the Fy-
curve: following equation (3.12) there is a fixed relation between them
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Figure 3.10.: Results for a matrix of dike dimensions, as input for heuris-
tic optimization

Figure 3.11 shows the bottom of the envelop of the total societal costs
of all CDCs, together with the corresponding risks and investments. It
shows clearly the similarity with well-known economic optimization prac-
tices [51]. However, the x-axis does not contain a singular physical de-
cision parameter. The neighbours of a CDC-dot with a certain position
on the x-axis may be the result of a rather different combination of dike
dimensions. Because of the discontinue multi-dimensional matrix of cal-
culations the envelop does not look that fluently in the high societal risk-
zone. However, the low societal risk-zone is in this case more important
for the determination of the optimum.
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Figure 3.11.: Bottom of envelop of societal costs, and corresponding in-
vestments and risk.

Figures 3.12 and 3.13 show only the envelop of the total societal cost
for all construction types. Figure 3.12 shows the results for design op-
tions with the existing clay dike as a starting point. The cost-optimal
measure given a construction type, is the CDC with minimal societal
costs on a curve. For each construction type these are given in Table
3.2. For some of the curves the optimum is the left edge of the curve.
Just the change from the existing construction type to e.g. a dike with
extra crest width will lead to minimal costs for that construction type.
Enlarging one of the dike dimensions will increase societal costs. The
overall cost-optimal measure is the CDC with the lowest societal costs
over all curves. NB. For some curves the edges are shaped vertical, such
as the right end of the curve for the dike with sheetpile, which is caused
by the limited size of the matrix with dimensions calculated.

Figure 3.13 shows the results for design options with a semi-existing
dike with a sand core as a starting point. The cost-optimal measures
are given in Table 3.3 for each construction type. In this case the option
for widening the crest becomes more competitive as well. In all cases a
change of core material is far too expensive.

The existing dike at the case location is a dike with a clay core, which
is in this case the type resulting in lowest net present value. However,
the reduction of the individual risk on victims may be a reason to change
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construction type, regardless of the extra costs. In this case the con-
struction type with a sheetpile (in dotted-red) reduce the individual risk
by a factor of about 50, requiring only a rather small budget extra.

Table 3.2.: Results of design calculations for existing clay dike at case
location, with polder level 7.25 m+NAP.

Construction dike inner berm berm Soc. costs Indiv.risk | prob.dike

type height slope width height (total/I/ER) (vict./ha) failure

(see Figure 3.8) | (m+NAP) (-) (m) (m+polder (M€, NPV) (-1073/yr) (-1073/yr)
gr. level)

Sand core 12.50 2.50 18 0.75 37.4/36.4/0.9 0.0036 0.11

(@)

Clay core 12.20 2.50 18 0.75 96/85/1.1 0.0041 0.16

(d)

Sand core with 12.30 2.50 0 0 46.1/445/1.5 0.0059 0.42

sheetpile (c)

Clay core with 12.20 2.50 0 0 15.6 /15.5/0.1 0.0004 0.03

sheetpile (f)

Sand core with 12.40 2.75 6 0.50 46.9/45.4/1.5 0.0058 0.19

extra width (b)

Clay core with 12.20 2.50 9 0.25 19.8/18.7/1.2 0.0046 0.18

extra width (e)

Table 3.3.: Results of design calculations for semi-existing sand dike at
case location, with polder level 7.25 m+NAP.

Construction dike inner berm berm Soc. costs Indiv.risk prob.dike

type height slope width height (total/I/ER) (vict./ha) failure

(see Figure 3.8) (m+NAP) (-) (m) (m+polder (M€, NPV) (-10—3/yr) (-10~3/yr)
gr. level)

Sand core 12.50 2.75 15 0.50 15.0/13.3/1.7 0.0064 0.20

(a)

Clay core 12.20 2.50 18 0.75 41.1/1.1/40.1 0.0041 0.16

(d)

Sand core with 12.20 2.75 0 0 20.6/16.2/4.3 0.0167 1.10

sheetpile (c)

Clay core with 12.20 2.50 0 0 47.2/47.1/0.1 0.0004 0.03

sheetpile (f)

Sand core with 12.20 3.50 0 0 22.4/15.0/75 0.0287 1.06

extra width (b)

Clay core with 12.20 2.50 9 0.25 51.3/50.2/1.2 0.0046 0.18

extra width (e)
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3.12.: Envelops of societal costs for the different dike construction
types from Figure 3.8 for existent clay dike
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Figure 3.13.: Envelops of societal costs for the different dike construction
types from Figure 3.8 for semi-existent sand dike
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3.5. DISCUSSION

The objective of this chapter is to enable the evaluation and compari-
son of the risk reduction potential of dike construction types, as a fourth
measure next to lower loads, increase dike dimensions and reduce vul-
nerability in the flood prone area behind the dike.

This chapter demonstrates the possibility to perform an analysis pro-
viding insight in the relation between dike construction types, dike di-
mensions, societal costs and societal risks. To value different construc-
tion types with respect to their effect on consequences of flooding, the
whole chain from loads, strength, dike breach, flooding and consequences
is modelled time dependent. In this concept, the widely used practical
cut between calculations of dike failure and consequences [37, 96] is not
needed. Still, the decision framework presented in section 2.4.1 is appli-
cable. In the following some benefits of this approach will be discussed,
its limitations, and some recommendations.

First, this integrated modelling enables the use of the risk concept in
[32] and [63] in a basic way, using the number of MC-samples as the
flooding scenarios, which are directly used to take into account uncer-
tainties in loads, strength and consequences. Although failure of the
dike is of major impact on a flooding, the physical processes are treated
in the same way as other physical processes such as hydraulic modelling
of the river, it has no preferred position in the set-up of the risk calcula-
tion. This approach prevents the introduction of assumptions to assess
the time dependent boundary conditions for flooding scenarios. Further-
more, in the approach used in this chapter the mechanisms determining
dike stability (in most literature referred to as failure mechanisms) de-
velop parallel to each other. The benefit is that no compilation has to be
made of failure probabilities per failure mechanism, preventing assess-
ment of their correlations due to correlated loads and dike material.

Second, an effect of the practical cut between dike failure and con-
sequences is it enables standardization of dike failure probabilities, as
formalized in e.g. the Netherlands. Although not formalized, standards
in terms of probabilities related to dike failure are common practice in
many flood risk studies in Deltas worldwide, using them as a starting
point for dike design. However, since the objective of a designer is to
deliver a most efficient design compliant with these standards, a design
with a construction type deviating from the one used for standardisation,
this is per definition sub-optimal. Due to the practical simplifications to
assess dike failure and flooding separately, and this sub-optimalisation,
this common practice will not per definition comply to the most efficient
risk reduction. Due to the practical cut between probability of dike fail-
ure and consequences, a brittle dike is often valued just as good as a
ductile dike. This chapter shows an approach on how to value dikes on
its risk reduction capacity, due to its degree of ductility, leading to more
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opportunities for structural robust design interventions.

Third, each model requires simplifications of reality, such as to cut

parts of the physical processes, to simplify modelling of physical rela-
tions, to make choices to simplify the process in time, or to calculate
probabilities. However, the approach in this chapter does not require
simplifications due to the approach itself. The simplifications in this proof
of concept can be extended, having only effect on calculation time. The
approach in this chapter aims to hand over opportunities to choose sim-
plifications based on their effect on dike dimensions, combined with prac-
tical applicability and accuracy.
Fourth, with this approach, some techniques or practices are no longer
needed, reducing the number of design choices. For example techniques
used to explicitly calculate or assess the dike failure probability, such as
a fault tree analysis to combine different dike failure mechanisms, or to
explicitly choose representative flooding scenarios to calculate the risk.

A limitation is the application on only one case location situated in a
riverine area, using a limited number of dike failure mechanisms. Con-
sequently, only one dike breach location is used. In theory, along a dike
segment more breaches could occur (NB. In a riverine area this is unlikely
due to the water level effect as a result of breaching which decreases the
loads downstream of a breach, see Figure 3.3 upper part). The concept
can be extended to a series of dike locations. In equation 3.8 the part
between brackets, representing the Fy-curve, has to be evaluated for all
dike sections in a dike segment searching for its maximum, and in X the
independent variables per dike section should be added.

A second limitation is the 0-D representation of the flood simulation
and the analytical coupled consequences in (3.4). Especially when the
dike section would be expanded to a gradually descending dike segment
enabling more breaches along the river, this representation should be
changed in the real bathymetry of the polder and a flood simulation
model should be used.

Only the flood waves during winter periods are taken into account in
this chapter. Despite this is no conceptual limitation, the extreme dis-
charges along the Meuse river in July 2021 showed this starting point
needs to be re-evaluated.

3.6. CONCLUSIONS

In this chapter a novel assessment method is presented for evaluating
the risk reduction potential of dike construction types. Next to reduction
of loads, increase of strength, both reducing the probability of failure,
and reduction of consequences of dike failure, this opens the route for
a fourth category of risk reduction measures: structural robust dike de-
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sign. It is showed that the risk profile of different construction types may
differ significantly. Next to the method and its application on a case, a
graphical representation is presented to compare designs based different
construction types.

An important novel element included in the approach is the absence of
the need to explicitly calculate the dike failure probability to assess the
flood risk. The risk is assessed by integration of the probability of flood
levels at a location in the polder and the consequences of that flood lev-
els, the Fy curve. Assessment of those flood levels is accommodated
by an integrated and time dependent modelling of the whole process of
loads by the water system, strength- and erosion development of the
dike, breaching, and flooding in the physical domain. Due to the inte-
grated approach a sub-optimal application of the risk approach can be
prevented. As a side result this provides a novel insight of the simul-
taneously propagation of the development of the failure mechanisms in
time, including possible interactions. In the Grebbe case, this approach
led to significantly different risk profiles in case the polder is protected
by a brittle or a ductile dike.

The main conclusion of this chapter is that an integrated risk assess-
ment, based on a time dependent physical model, provides the insight
in the difference in risks between brittle and ductile dikes, enabling the
trade-offs of dike designs and corresponding risks and investments.

The implementation of the approach shows a simple understandable
result: a set of dike constructions and dike dimensions leads to corre-
sponding flood level-probability curves, which are the base for the cor-
responding economic and individual risk. The presented graphical con-
nection between the societal costs and the individual risks provides a
powerful insight to enable trade-offs between construction types.

The method is implemented for a riverine water system. For the im-
plementation in a proof of concept, some simplifications are made to
be able to perform a case study to show the analysis and results of the
method. The main simplifications, such as the implementation of only
two dike failure mechanisms, and the use of a 0-D flood model, are easily
extendible. However, enhancements of optimization routines and calcu-
lation power need to be considered.

This conclusion is interpreted as that evaluation of structural robust-
ness should be standard in dike design. This further matures the flood
risk approach, leading to well-considered designs, with a ductility de-
pendent on the potential consequences. Fully implemented, with ductile
dikes at high-risk locations, the consequences could be mainly economic
damage, simplifying the trade-offs. Therefore, further steps are recom-
mended to develop the method for other than riverine systems, and to
operationalize the method for application in Flood Protection Programs.






SYSTEM MEASURES PLANNING

What can it profit, that sciences and practices, that commerce and
freedom flourish, yes even that we enjoy the most pleasant peace
through a wise management of the country’s government, as long as
year after year we are threatened to lose all the fruitful consequences
of these benefits through the unbridled violence of the inland waters?

Christiaan Brunings, Inspector-General of Dutch rivers and first head of
the Bureau voor Waterstaat, the predecessor of Rijkswaterstaat, could
hardly understand that the wrong priorities were being set, because a

region as developed and prosperous as Holland should give high priority
to the river problems (end of 18th century).

A system of dikes in flood-prone areas continuously requires measures
to mitigate changes such as ageing and climate change. Planning costly
measures requires proper insight into system risk effects. Tactical plans
define the planning of consecutive measures to implement a flood risk
reduction strategy, which may take decades. They may differ due to
choices such as a prioritisation metric, planning conditions and budget.
A method is developed to compare different tactics to prioritize and plan
measures in interdependent systems of dikes to reduce risks most effec-
tively and efficiently. A case study meant as a proof of concept is carried
out for the reinforcement of about 500 km of dikes along the Rhine River
branches in the Netherlands. The effects of 12 different tactical plans on
the aggregated risks over time have been studied. The economic risks
differ by up to about 40%, and the risks on victims differ by up to 70%,
which underpins that tactical planning and corresponding decisions are
important for reduction of time-aggregated flood risks.

The majority of this chapter has been published in F. den Heijer and M. Kok. “Risk-based
portfolio planning of dike reinforcements”. In: Reliability Engineering & System Safety
242 (Feb. 2024), p. 109737. issn: 0951-8320. doi: 10.1016/J.RESS.2023.109737
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4.1. INTRODUCTION

Deltaic areas are often protected against flooding by defence systems
of dikes, dunes and hydraulic structures near the sea, and more up-
stream along rivers mostly by systems of dikes. Flood defences are
ageing, due to subsidence or deterioration of revetment material. As
well, the performance of flood defences decreases due to the increase
of loads caused by climate change. Therefore, as long as the area has
to be protected against flooding, interventions are required in the flood
defence system to mitigate increasing risks.

Management of large portfolios of dikes consists of several decision
levels[23, 24, 106], based on the ISO 55000 series. Operational manage-
ment contains aspects such as regular inspections, maintenance and re-
inforcements [55], in the taxonomy of maintenance strategies described
by [107] referred to as condition-based or predictive maintenance. Strate-
gic management contains aspects such as how to prepare for uncertain
climate change, and development of safety standards and long-term spa-
tial developments [6, 13, 51]. Tactic management connects the strategic
and operational management [23], containing aspects such as prioritisa-
tion and planning of reinforcements in the system. The planning of re-
inforcements and other interventions takes place within the boundaries
given by the flood risk strategy. Following the terminology in [23] and
[19] ‘tactical’ asset management is used in this thesis to prevent con-
fusion with strategic asset management. When a strategy is a plan in
outline to achieve a goal, a tactic is a way to implement the strategy to
achieve that goal.

The main objective of proper asset management is to balance risks,
performance and cost over time, to align asset-related spending to in-
stitutional goals [19, 22, 108]. A dike system is not in balance in case
of sudden changes such as the adoption of more stringent safety stan-
dards or new knowledge. Dike reinforcements may be required in the
whole system to become compliant. This is also the case when new cli-
mate projections, or new spatial development goals are adopted. The
corresponding efforts are large relative to planning issues for a system
in balance. Since budgets, outsourcing and contractors’ execution ca-
pacity are limited, it will take time to become compliant and restore a
balanced system. In Figure 4.1 this is schematically presented. The port-
folio risk is defined as the total risk in the system, and the risk deficit as
the surface between the actual portfolio risk in time and the compliant
risk level, which is the portfolio risk in case all dikes in the system are ex-
actly compliant. The larger the risk deficit relative to executing capacity,
the longer the period the system does not satisfy the pursued compliant
risk level.

A tactical plan leads to a programme of interventions in a portfolio.
Different tactical plans lead to different intervention schemes. In Fig-
ure 4.2 a programme is schematically presented. It propagates in time,
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Figure 4.1.: Schematic representation of actual portfolio risk level and
risk deficit in time in case measures are effective.
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Figure 4.2.: Schematic representation of a programme window with
projects (vertical axis) and planning (horizontal axis) prop-
agating in time.

Especially in a riverine dike system, the risk contributions of individ-
ual assets to the flood risk in the system are not independent [42, 109].
Reinforcement of a dike upstream increases the risks downstream. In
the classification of infrastructure interdependencies in [110] a riverine
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dike system could be best described as episodic (dependency only dur-
ing floods and dike breaches). Thus, a dike reinforcement upstream re-
ducing a small risk, may even increase the total system risk. Therefore,
the relation between the individual asset risk contributions and system
risks is very non-linear. This specifically leads to continuous changing
contributions of individual assets risks to system risks, depending on the
measures executed in time and space.

Therefore, to reduce system risks in time the order and planning of
reinforcements matters. In this chapter a method is presented to com-
pare the aggregated risks over time of tactical plans to prioritize and
plan compliance measures, and an application for a portfolio of dikes in
a riverine system. The novel contribution to literature is the physiscs-
based dependence-modeling for the tactical intervention management
over time. To focus on the effect of tactical asset management decisions,
this study is based on a single flood risk strategy to pursue compliance
with standards by dike reinforcements.

Consecutively is presented the theoretical background of planning flood
risk systems, the development of a risk-based method for prioritisation
and planning of a system of dikes and the metrics to enable compari-
son, and a case study meant as a proof of concept, which is carried out
for the dikes along the Rhine River branches which is planned to last for
decades. The chapter closes with the discussion and conclusions.

4.2. LITERATURE OVERVIEW

Meteo and water systems cause loads along large flood defences sys-
tems, and consequences could affect a large area. Derivation of mainte-
nance policies for a portfolio of degrading assets under climate change
with budget constraints, needs thorough system analyses [38, 44, 111].

Quantitative risk-based system approaches have been widely adopted
in the practice of flood defence management. In[14] an optimal flood de-
fence system safety level is derived for a large polder in the Netherlands
based on the economic risk. Based hereon the Dutch safety standards
have been established [50] for other polders, also referred to as the cri-
teria determining soft failure [111]. The present Dutch safety standards
were re-established in 2017 based on an enhanced economic [52, 67]
and technical approach [51], based on probabilities of failure for dike
overtopping. An extensive risk analysis has been performed taking all
failure mechanisms into account [33]. In [66] and [112] the source-
pathway-receptor framework is proposed to systematically assess risks.
In [41] a conceptual approach is developed and applied to quantify the
effects of river system behaviour on probabilities of dike breach and flood
risk, for a reduced set of failure mechanisms, concluding that for proper
flood risk assessment all relevant dike failure mechanisms, uncertainties
as well as all proposed safety improvement measures are to be jointly
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taken into account. Vorogushyn [113] developed and applied probabilis-
tic flood hazard maps, taking dike breaches in a river branch into ac-
count, and considering three failure mechanisms. Domeneghetti [114]
improved the approach adding the effect of uncertain boundary condi-
tions. Bachmann [115] developed a risk-based model for decision sup-
port on measures on the scale of a catchment area. Bachmann [116]
took into account the effect of dike breaches in the system and [117] im-
proved the hydrological modelling of dependencies in the river branches
and cascade effects of polders. The presented system risk analyses all
refer to the actual status of the flood defences to consider the risks and
effects of potential measures.

In [23] the poor interconnection between strategic and operational
flood defence asset management is addressed, emphasizing the need
to streng-then the interconnecting tactical handshake to better factor
deterioration into planning. In [42] a time-dependent economic flood
risk optimization is performed to determine the optimal development of
safety standards in the long term in a small interdependent river sys-
tem, however, without planning constraints such as budget. Klerk et al.
[45] elaborated on the cost-optimal prioritisation of interventions for re-
inforcement of non-homogeneous segments of dikes. They showed the
considerable effect of intervention tactics on Life Cycle Costs (LCC). How-
ever, they focused on prioritisation, simplified the risk analysis and did
not study the planning of measures in time.

Prioritisation and planning of costly measures in large infrastructure
systems requires proper insight in system risk effects [118]. It requires
to look forward to uncertain circumstances at the design horizon. Buijs
et al. [119] performed time-dependent reliability analysis for flood de-
fences in the Thames estuary and [120] did so for corrosion analyses
of quay walls. Mens [121] researched the system robustness of one of
the branches of the Rhine River, comparing system risks for different
strategies. Haasnoot [43] developed a qualitative approach for decision-
making under deep uncertainty called ‘Dynamic Adaptive Policy Path-
ways’ (DAPP). They introduced the opportunity to consider different per-
spectives to choose a robust strategy. Manocha [122] and Toimil [123]
added quantitative elements to DAPP for the management of storm wa-
ter infrastructure and coastal erosion. The DAPP approach does not pro-
vide intervention planning, and requires discrete chosen scenarios and
strategies.

In research on related water infrastructure, the tactical interconnection
based on time-dependent risk analyses is increasingly addressed to pri-
oritize measures. Young and Hall [124] performed a systems perspective
on investments in the Thames Estuary region, including infrastructure
asset interactions. Smet [47] developed a proactive planning approach
for water resource infrastructure investments taking into account uncer-
tain external drivers like climate change as well as uncertain structure-
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specific drivers like deterioration. Van den Boomen [125] focused on
the optimal timing of replacements of public infrastructures with respect
to life cycle costs, taking price uncertainty into account. Both focus on
individual and independent hydraulic structures rather than systems of
assets. Yang and Frangopol [46] developed a robust risk-based single-
objective optimisation approach to portfolio management under deep
uncertainties, for a set of individual and independent assets like bridges.
The method uses proxies for loads, climate change and deterioration
in time and allows one intervention per asset. Fluixa-Sanmartin et al.
[126] propose an approach for dam risk management in the long term
that considers the time-dependent evolution of risk, ranking the prior-
ity of present measures to optimally reduce dam risks. Liu et al. [118]
presents a probabilistic measure for the potential risk of regional roads
exposed to landslides, providing guidance for spatial and hierarchical risk
management.

Systems with many components in different states are elaborated ex-
tensively with mathematical models, e.g. in [127, 128], e.g. using fault
tree analysis, failure mode analysis, bow-tie analysis, and Markov mod-
els. In these approaches it is important to find solutions reducing the
explosive number of samples in reliability analyses. Model-based ap-
proaches gain increasing attention [129]. Especially when cascading ef-
fects may occur [130], or in case of integrated reliability analysis, re-
maining useful life analyses and maintenance actions [131], the model
based approaches support reducing the explosive number of combina-
tions of state and space [132].

To summarise, much work has been done on flood risk analysis, sys-
tem analysis, strategies for the long term, adaptive strategies to cope
with climate change, and prioritisation. The modeling of the systems
is increasingly improved with respect to scale, failure mechanisms, and
mathematic-computational methods. Prioritisation of interventions is
done more and more risk-based. However, no work has been found
on time-dependent risk-based medium-term planning of interventions in
an interdependent, deteriorating system of dikes under climate change.
This figures out a clear knowledge gap for flood risk analyses: how to
plan interventions in time in a changing system, in which the perfor-
mance of assets affects the performance of other assets in the same sys-
tem, as is the case for a system of dikes in a riverine area. In this chap-
ter, as especially the physical system dependency affects flood risks, a
physical-model-based approach is used to assess space-dependency ap-
plied in an integrated system risk analysis and reinforcement planning
approach.
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4.3. METHODOLOGY

In [46] the portfolio risk is given as the sum of all risks per asset per
year, which assets are independent of the performance of others:

tt K tt K
Rp(t) =2 > R(K, D) =2 > Pi(D) - Dic() (4.1)
i=1k=1 i=1k=1
In which:
Rp(tL) Portfolio risk from present to year t; €/year,
victims/year
i Indicator of year -
t Time horizon of interest year
k Indicator of asset, in this study dike -
section
K Number of assets in the portfolio -
R(k, i) Risk for asset k in year i €/year,
victims/year
P (i) Probability of failure of asset k in year i per year
D¢ (i) Consequences due to failure of asset k €/year,
in year i victims/year

In this thesis, the objective is to enable an analysis of portfolio risks
in time for a system of dikes. The system state is given by P(i): the
probabilities of failure of the dikes in the system in year i. Since the
system state changes due to interventions, the risks R(k, i) of dike breach
at dike section k in year i are intertwined with the interventions on other
dike sections in the system. Therefore, the methodology consists of two
main steps that are followed over a period of time: the determination
of portfolio risks in a year given a system state, and the determination
of interventions in the system state given the compliance requirements
(e.g. safety standard) and given planning constraints, see Figure 4.3. In
the following subsections is firstly elaborated on a system consisting of a
single dike section, secondly to expand to a system of dike sections, and
thirdly to determine the interventions based on system states.

4.3.1. A SINGLE DIKE IN THE SYSTEM

The risk for a single dike section k in year i is the probability of failure
multiplied by consequences Pg (i) - Dx(i). Herein, the water level is the
dominant load for both the probability of failure and consequences. The
probability of failure for dike section k in year i is assessed by integra-
tion of the probability density function (pdf) of water level and a fragility
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Figure 4.3.: Schematic overview of methodology to assess the sum of
risks over time.

curve, see Figure 4.4, as increasingly used in flood risk assessments since
the '90s as shown by [133]:

P (D) = F(hi(D) - prin (D) dh (4.2)
hi (D)
In which:

Pg (D) Probability of flooding for dike section k in per year
year i

f(he(D) Probability density function of water level per year
hk (i) along dike section k in year {

hi (i) Water level along dike section k in year i with m+SWL
respect to reference level SWL (Sea Water
Level)

Pfih (D) Conditional probability of failure of dike —

section k during a flood wave with water level
hi(i) in year i

The fragility curves reflect the strength of a dike section, expressed as
a curve of conditional probabilities of dike failure for given water levels.
Thoroughly derived, this curve includes not only the strength of a dike
section, but also secondary loads such as wave impacts. An advantage
of fragility curves is they can be precalculated based on knowledge and
detailed models, and are practical to use in probabilistic models [134,
135]. This also enables operational flood risk management during flood
waves, supporting decision making in situations under time pressure
[136, 1371, as policy analysis and planning decisions [138]. For planning
issues as addressed in this chapter, the fragility curve is time-dependent
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Figure 4.4.: Example of a fragility curve, here simplified as a normal dis-
tribution with a mean of 10m+SWL and a standard deviation
of 0.5m (solid line) and a curve representing a dike height-
ening of 1m (dashed line).

because of subsidence, and subsequently, the pdf of water level is time-
dependent due to climate change. Deterioration due to subsidence is
modelled as a shift of the entire fragility curve, in Figure 4.4 to the left,
gradually in time. Reinforcements are modelled as a sudden shift of the
entire fragility curve, in Figure 4.4 to the right. In fact, herewith only the
measure of dike heightening is considered. Thus, the mean value of the
fragility curve for dike section k in year t; is:

i=t;

Hrrag (t) = Ufrag, (0) — Sk - tr + >, A hy(D) (4.3)
i=0
In which:
Mfragy (1) Mean value of the fragility curve for dike m+SWL

section k in the system in year i
Hfrag,(0) Mean value or 50% percentile of the fragility m+SWL
curve for dike section k at the start of the
analysis, yeari=0
Sk Yearly subsidence of dike section k m/year
A hi(D) Increase of mean value of fragility curve due m
to reinforcement of dike section k in year i
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In practice, the planning process starts after detailed reliability analy-
sis, delivering the components of equation (4.2): the probability of fail-
ure P, (0) at the start year of the analysis, the pdf of water level f(hx(0))
and the shape of the fragility curve pgn,(0). With these components,
Ufrag, (0) is known.

The interventions A hg(i) in time are based on the assessed perfor-
mances over time. In case the probability in year i rises above the stan-
dard and other constraints such as budget are fulfilled a dike reinforce-
ment A hg(i) is performed. This reinforcement has to be compliant until
the design horizon i+ Tpian. Since exactly one reinforcement is planned
between year i and year i+ Tpan this reinforcement can be designed
based on the difference of equation (4.3) between year i+ Tpign and i

A hi(i) = sk - Tpian + (Ilfragk(i + Tplan) — Nfragk([)) (4.4)
In which:
Tplan Design horizon of a reinforcement year

The values for Ufrqag, (i + Tpian)) are derived based on equation (4.2).
The probability of failure P (i + Tpian)) is equal to the required standard
to be compliant. The pdf of water level f(hi(i + Tpian)) is based on a
climate change projection. The location Ufrag, (i + Tpian)) Of the fragility
curve is solved using the present shape of the fragility curve, which is a
reasonable starting point for planning issues since detailed designs are in
practice performed as a follow-up. Therewith, the probability of flooding
for a single dike section is known in time.

The consequences of failure of a dike section in the system are based
on pre-calculated consequences of floods occurring at different flood
characteristics. The economic consequences per year are discounted
to the present value. Victims in the future are assumed to be as impor-
tant as victims nowadays, thus, the 'present value’ for victims is a simple
sum over the years of interest. Thus, the following equation is used for
the risk for a single dike section k in year i:

RPY(k, ) = FChi(D) - prin (D) - D(hk(D) - exp (—Ia - r' - i) dh (4.5)
hi (D)
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In which:

RPV(k, i) Present value of the flood risk for a single dike £,
section k in year { victims

D(hk (D) Consequences due to a breach in dike section €,
k during a flood wave with water level victims
maximum hg(i) in year i

Iy Indicator for type of consequences (for -
economic consequences: 1; for victims: 0)

r Discount rate minus inflation -

4.3.2. MULTIPLE DIKES IN THE SYSTEM

The risk assessment for a portfolio of dikes along a water system is
more complex. Firstly, the loads along the dike system depend on a
set of water levels, depending on system loads. In river areas these
system loads are mainly river discharges. Near the sea, in estuaries and
in coastal environments they depend also on tides and wind-driven storm
surge. Here, these system loads are denoted by 5. The contribution of
a single dike section to the flood risk for the entire system in year i is
slightly adapted with respect to equation (4.5) to take into account the
effect of system loads on local water levels:

RPV(k, )= ﬁ fg(i)(hk) - Prihe (D) - D(hi (D) - exp (—Id -r . i) ds(i) (4.6)
30)
In which:

S(0) System loads, e.g. combination of river
discharge and sea water level.

faw(hi) Probability density function of system loads in -
year i, causing local water levels (hi) at dike
sections k.

Secondly, the risks of different potential dike breaches interrelate be-
cause the water levels along the water system affect each other in case
of a failure of one of the stretches. A breach upstream a river lowers
the downstream water levels and thus affects both the probabilities of
failure of stretches downstream and their consequences. Therefore, a
simple sum of risks per individual dike stretch in equation (4.6) does not
hold. In this proof of concept for planning issues, the effect of breach dis-
charges on downstream river water levels is estimated with the spillway
formula at critical flow [139, 140]:
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2
QObreach =Ce’B'§v 29‘(hk_hbk)1'5 (4.7)
In which:
Ce Spillway discharge coefficient, here assumed —
to be the minimal value in [139] of
1/+/3 ~ 0.58.
B Breach width. m
hp, Bottom level at breach location. m

Note, with (4.7) the effect of a breach on downstream river water levels
is over-estimated, because the breach volume is assessed as a suddenly
occurring breach with a width B at the event water level maximum, ne-
glecting the backwater effect of polder water levels. Note, equation (4.7)
is not used for the estimation of consequences D(hk(i)) since backwater
effects are considered to be important for consequence estimates.

With breach effects the load distribution fz;(h«) is transformed in
f;f(i)(hk). The risks are summed for the whole portfolio of dikes k given

an individual load event 5(i), taking into account the transformed water-
level distributions and then is integrated over the pdf of system load
events in year i:

K
RPV(D) = J D fer (i) - prine (1) - D(he (D)) - exp (=g - r' - ) d5(0)  (4.8)
500 k=1

In which:

RPV(D) Present value of flood risk for the entire €,
p . - . . . _
portfolio of dikes in the system in year i victims
fgz(l.)(hk) Probability density function of system loads in -
year i, causing local water levels (hg) at dike
section k, taking into account the effect of
breaches elsewhere in the system

4.3.3. INTERVENTIONS IN SYSTEM

Deliberately chosen interventions in system are based on criteria and
metrics, see Section 2.4.2. With a chosen metric the possible interven-
tions are ranked. Starting with the measure with the highest rank, the
measures with lower ranks can be taken as long as the planning crite-
rion and constraints are met. The reinforcements A hi(i) are solved with
equations (4.2), (4.3) and (4.4).
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Therewith the discounted risks in a year in equation (4.8) can be cal-
culated and summed over years ( until t; like in equation (4.1):

tL

PV _ PV
R —ZRp ) (4.9)
=1
In which:
RZV Present value of flood risk for the entire €,

system over the period of interest, taking into victims
account the system effects of the entire
portfolio of dikes in the system

4.4. CASE STUDY MODEL

The model in section 4.3 is built and applied on a case study: the
Rhine River area in the Netherlands, see the red box in Figure 4.5. For
centuries, the Dutch policy has been to ensafe the country by dikes. The
strategy is to standardize the dike safety level, based on risks, and to
pursue compliance to that level. The standards have been set recently
[82], based on risks per dike segment [51]. Furthermore, the strategy is
to maintain safety levels by dike reinforcement taking into account age-
ing and climate change. About 1500 km of the dikes is not compliant with
these standards [141]: the system is not in balance. The dutch Flood Pro-
tection Programme has been installed to reinforce dikes (in Dutch called
"HoogWaterBeschermingsProgramma’, abbreviated as HWBP). The rein-
forcements in the Rhine River area are a major part of HWBP.

441 PHYSICAL SYSTEM

The case study area in the red box in Figure 4.5 is schematised in Figure
4.6. The named blue lines are the river branches. The polders along the
branches are presented as green boxes. Each polder can be flooded via
one of the potential dike breach locations.

The main loads are represented by waterlevels. The strengths of the
dike sections are represented by fragility curves. The waterlevels in river
branches depend mainly on the discharge of the main branch. The trans-
lation from these system loads S to local water levels is modelled by ana-
lytical relationships, which are based on available numerical simulations
[72]. The local water level corresponding with the flood wave maxima is
added with a model uncertainty factor:

Ak = gk(Qu(mo)) + mn (4.10)
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Figure 4.5.: Overview of the study area of the Rhine and its branches (in

red).
In which:
Ou Upstream discharge m3/s
gk(éu) Local water level maximum at dike section k m+ NAP

for a discharge Ou based on [72]. These levels
are given relative to the Dutch reference level
NAP (in Dutch: Normaal Amsterdams Peil)
hg Local water level maximum at dike section k m + NAP
during flood wave
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Figure 4.6.: Overview schematisation of the Rhine, its branches, poten-
tial breach locations, and the polders in which consequences
occur in case of floods.

The consequences of failure of a dike section are based on the results
of about 1800 flood calculations [54], performed until the year 2015. In
the Rhine River area upstream from influence by sea water levels, cal-
culations are available for 63 potential breach locations in 24 dike seg-
ments, see Figure 4.7. A dike segment is a length of dikes of about 25 km
which is standardized in the Dutch law. A dike segment consists of dif-
ferent dike sections. In this study the separation between dike sections
is chosen between these breach locations because for further detail no
flood calculations would be available. For each location are one or more
records of consequences available (damage and victims) resulting from
a breach occurring at a waterlevel referred to with a return period. These
return periods are assessed with the pdf based on the year 2015. Due to
the effects of climate change the return period of these waterlevels will
decrease for events in years after 2015.

Furthermore, the local water level is influenced by upstream distur-
bances due to breaches. In that case, a part of the discharge flows
into an upstream polder, causing a decrease of the maximum water
level downstream. The derivation of the correction for these situations is
based on the law of preservation of discharge in the river branch where
the breach takes place:

éu -bo = Qb, downs + Qbreach (4.11)
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Figure 4.7.: Segments (colored and numbered lines) and breach loca-
tions (grey triangles) in the study area.

In which:
Qbreach Breach discharge into the polder, see m3/s
equation (4.7).
bo Fraction of discharge Q. flowing into branch b. -
Qb, downs Discharge downstream of a breach in branch m3/s
b.

The downstream water level hg at breach location k is determined with
the analytical relations in [72] for which numerous numerical SOBEK
calculations have been carried out, based on the upstream Rhine dis-
charge. In equation (4.11) the local waterlevel hy is the only unknown in
both Qp, gowns and Qpreach, Which can be iteratively determined. Note, a
breach in one of the branches is assumed to not affect the discharge in
the other branches, which assumption neglects the more complex effects
near bifurcation points.

A typical result for the waterlevel along a river branch is presented in
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Figure 4.8. The blue line is the undisturbed water level, representing
the situation without dike breaches. The dots on this line represent the
potential dike breach locations on both sides of the river branch. The or-
ange dots represent a Monte Carlo draw from the fragility curves, which
characterise dike strength for that specific draw. The draws at each po-
tential dike breach location along the river branch are independent and
its course therefore looks random. The flood wave, propagating from
upstream, first exceeds at km 887.5 an orange dot (strength). There a
dike breach occurs, affecting the downstream water levels, represented
by the grey line. Further downstream, between kilometers 910 and 920,
two orange dots are below the undisturbed water level again, but no
second breach occurs, because these dots are above the disturbed wa-
terlevel. Would one of them have been drawn below the disturbed water
level, a second breach would have occurred. In that case the process to
find the downstream discharge and the water level at the breach with
equations (4.7) and (4.11) is carried out again. In this way, each drawn
event is processed from upstream to downstream to find the accompa-
nying breaches and water levels in the system.

20
—&— Undisturbed waterlevel
18 Water level affected by breaches

Monte Carlo draw result fragility curves

Breach location

Waterlevel (m+NAP)

850 860 870 880 890 900 910 920 930 940 950
River location designation (km)

Figure 4.8.: Typical course of water level along the branch Rhine-Waal
(see Figures 4.5 and 4.6).

4.4.2. PROBABILISTIC MODEL
RISKS PER YEAR

The stochastic load variables are the yearly maximum river discharge
(C)u), the statistical uncertainty of its distribution (mgo) and the model un-
certainty (mp). The stochastic strength variables are the fragility curves
for the 63 potential breach locations.
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For the system risk assessment, a Monte Carlo Important Sampling
method (MC-IS) has been used. This is an accurate method because
flooding in a river area is only possible at large discharges. In Figure 4.9
the flowchart of the calculations is presented. The central column is the
core of the flowchart, containing a yearly update of the location of the
fragility curves corresponding to equation (4.3), risk calculations and a
propagating prioritisation and planning.

For a system consisting of one dike section and one breach location,
the portfolio analysis for year i is a calculation of equation (4.8) with
K=1. Firstly, a draw is performed from the pdf of the stochastic load vari-
ables, translate them to a local load h(i) with equation (4.10), and draw
from the fragility curve for the dike section representing dike strength
(hfrag(i)). Secondly, the risks in year i are weighed and summed over all
N events. Therewith, the calculation scheme for equation (4.8) is:

SN Iuc(n, i) - w(n) - D(h(n, D))

RPY(i) = — cexp(=Ig-r'-i (4.12)
P Sz w(n)
In which:

Imc(n, D) Indicator function indicating whether draw n —
leads to failure in year i: 1=0 if
h(n, ) < hfrag(n, i) and I=1 if
h(n, ) > hfrag(n, D).

h(n, i) Local load for the dike section in a system m + NAP
based on draw n from ((:)u, mgo, mp), in year i

hfrag(n, Q) Draw n from the fragility curve for the dike m+ NAP
section in the system, in year i

w(n) Weight of the nt" MC-IS draw event of the —

river discharge O,(n): the probability density
of that river discharge event divided by the
probability density of the sampling function
for that event.
N Number of draws —
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Input
Safety levels per dike section in year i=0 Strategy System response on discharges: waterlevels
Safety standards Settings calculations Database with consequences

Determine mean value of fragility curves for # Determine failure probabi-
all dike sections in system in year i lities in system:
climate development “Actual’ in In case
Yearly subsidence vear i reinforced
v
Determine risks per section, segment and in MC-IS-method. Per draw:
system: - Determine system state
e i - : (adapted for breaches)
Update list safety levels per Actual”in year i Injcaseireiniorced - Determine consequences
dike stretch due to projects - Correct for weight draw

finished in year i

Appl)_/ ta_cliC: dE_IermiUE Tactical approach: pivot for
=+ priorty;ran kl_ng - e priorities, budgets, conditions
- projects starting based on conditions such [« for reinforcements. etc.

as available budget, risk reduction, etc.

Output, results
Year end >

Figure 4.9.: Flowchart of the calculations for portfolio management of
dikes. Input in grey, updates in blue, calculation steps in
white, and results in green.

For a system consisting of multiple interdependent dike sections, the
first step is the same, except the draw is performed from the fragility
curves for all dike sections in the system. A second step is inserted: a
system analysis is performed to determine where the breaches would
occur for this drawn event, and to adapt the downstream local water
levels, see Figure 4.8. Third, the risks per dike section k in year i are
calculated based on the adapted water levels, summed over the system,
weighed and summed over all N events. The calculation scheme for
equation (4.8) is:

=N S Iuc(n, k, ) - w(n) - D(h'(n, )

>r=Yw(n)

PViiy — . —Iq-r-i
RV (D)= exp(—=Ig-r'-i) (4.13)

In which:

Ivc(n, k, i) Indicator function indicating whether draw n -
leads to failure in dike section k in year i: 1=0
if h;((n, 0) < hfrag,(n, i) and I=1 if

h (n, ) > hfrag, (n, ).
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h}((n, i) Local load for dike section k based on draw n m + NAP
from (Qu, mg, mp), in year i, adapted for
breaches upstream

hfrag,(n, i) Draw from the fragility curve for dike section k  m+ NAP
in the system, in year i

FAILURE PROBABILITIES ON DIFFERENT SCALES

In this chapter dike sections are defined in between the potential breach
locations, with average lengths of about 8 km. For different reasons the
translation of probabilities of failure is enabled for different dike lengths:

e The actual failure probabilities are used as input for the derivation
of realistic fragility curves, which are available per dike subsection
in [33] with lengths of about 1 km

e The reinforcements are based on the standards, expressed as prob-
ability of failure, which are defined per dike segment, with lengths
of about 25 km.

e The check of the risk-calculations is based on the system analyses
in [33], which are based on detailed probabilistic modeling [31].
These are provided for entire polders, with dike lengths up to 200
km.

For this translation, an approximation is used which is rather good for
small and not fully dependent probabilities of failure [142]:

o full dependence for the translation between dike subsections and
dike sections, for which the correlation is very large,

Pr() = max Py (0) (4.14)

In which:

P, () Probability of failure of a dike subsection s in —
year i

e independence for the translation between dike sections and dike
segments:

Pi()=1—[] (1= Ps(D) (4.15)

Vkej
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In which:
P (D) Probability of failure of dike segmentj in year i —

Similarly, to compare the results of these approximations with the sys-
tem analysis in [33], the results per dike segment are translated to an
entire polder:

ProaerD=1— [ (1=P5(D) (4.16)
Vjepolder
In which:
Py, (0) Probability of failure of a polder p in year { —

These translations are applied to those polders in the study area for
which [33] determined failure probabilities. The comparison is rather
good, see Figure 4.10.

4.4.3. DERIVATION OF PROBABILITY DENSITY FUNCTIONS OVER TIME

The pdf’s for loads and strength in equation (4.8) are time-dependent.
The system loads S are represented by river discharge. The strengths by
fragility curves.

RIVER DISCHARGE

In a riverine area, the maximum river discharge during a flood wave is
the most important stochastic variable to assess flood risks. The repre-
sentation of the pdf of the discharge of the Rhine River at the border of
the Netherlands is given in [71]. In this thesis, this river discharge éu is
represented by a Gumbel distribution, transformed as described in detail
in Appendix A to get a realistic pdf in the time frame of the case study.

FRAGILITY CURVES

The fragility curves are required for the actual situation (i = 0) and for
reinforcements in year i to solve equations (4.3) and (4.4). However,
not in all cases fragility curves are available since flood probabilities can
be derived via other methods than equation (4.2), such as [33] which
provides probabilities of failure per dike section. For testing the proof of
concept in this chapter, these probabilities are used as a starting point
for the derivation of the fragility curves. A normal distribution is used like
Figure 4.4. Given this shape the required fragility curves are represented
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Figure 4.10.: Comparison between the results in [33] (denoted as VNK
study) for 13 polders (38, 40, 41, 42, 44, 45 and 47-53) and
the approach in this study.

by Ufrag,(0) and Wsrag, (i + Tpian) for the actual and reinforced situation
respectively.

For the actual situation (i = 0) the available results per dike subsection
in [33] are merged to the larger dike sections used in this chapter based
on full dependence within the dike section, see equation (4.14). For the
derivation of the fragility curve for reinforcements in year i+ Tpian the
probability of failure per dike section is obtained from the standards for
flood probabilities which are to be met per dike segment j, consisting
of several dike sections. The flood probabilities per dike section k are
obtained based on independence between the dike sections in the dike
segment, see equation (4.15), which for small probabilities is approxi-
mated by:
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. . Lk
Pr () = P5 (D) - ™ (4.17)
J
In which:
Lj Length of dike segment j km
Lk Length of dike section k km

For both the actual and the reinforced situation a Newton-Raphson
method is used to solve the location ufrqqg, (i) iteratively, leading to these
probabilities of failures for dike section k in equation (4.2). As a heuris-
tic prior estimate herein the waterlevel is used which corresponds to an
exceedance frequency equal to the actual probability of failure. In each
iteration numerical integration is used to solve equation (4.2).

4.4.4. BUDGET AND COSTS OVER TIME

The budget for measures is calculated as the base budget at the start
of the period of interest, increased with inflation:

B(i) = B(i = 0) - (1 + infl)" (4.18)
In which:

B(i) Budget for flood risk measures in year i €

B(i=0) Yearly budget for flood risk measures at the €

start year of the analysisi=0
infl yearly inflation —

The costs of measures are based on key nhumbers for ensafing tenfold
[143], again corrected for inflation:

. SO .
Ck(i, Tpian) = fe(k, 0) - 410 ‘Ck Lk - (1L +infD)! (4.19)
Kk
In which:
Ck(i, Tpian)  Cost of a reinforcement in year i, targetting €
to reinforce for the year i+ Tpan
h;° Water level difference with a tenfold m

decreased probability of exceedance
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c° Costs per km for dike reinforcement required €/km
for a tenfold decrease in probability of
flooding

fe(k, D) Reduction factor on costs for dike section k -
in year i

The actual strengths may vary significantly along a dike section [33].
Some parts should be more reinforced than others to comply with the
standard. In case the costs of reinforcement would be based on the
maximum probability of failure along a section according to equation
(4.14), they would be overestimated. Therefore, the costs Ck(i, Tpian)
are reduced by a factor fc to compensate for that overestimation. Figure
4.11 provides a schematic representation of the cost reduction.

-log P;

S —
(2

Actual safety per dike section

Length along a dike section

Figure 4.11.: Schematic cost reduction due to existing differences in
safety level along dike sections.

Equation (4.20) provides the cost reduction factor fc. It is approxi-
mated based on the proportionality of reinforcements A h(i) to log Py,
which is in line with the use of an extreme value distribution for dis-
charges and water levels.

> t—i . (longs — log max Pfs)
fetk,)=1-2= . (4.20)
longk,standard - lOg Pfk(l)

In which:

Ls Length of dike subsection s m
Pfi standard Standard for dike section k based on the -
formal standard for dike segments by
equation (4.17)
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The counter in equation (4.20) sums a length-weighed distance to the
maximum probability of failure, the lowest point in Figure 4.11, repre-
sented by arrow (2). The denominator represents the distance between
the actual and the required probability of failure, which is arrow (1). Note,
in advance it is unknown at what actual safety level P (i) the interven-
tion will take place, due to its unknown timing. Therefore, the denomi-
nator of the reduction factor fc is dependent on the year i. Assuming an
even aging along the dike section after reinforcement, this reduction by
fc is applied only when the dike section is reinforced for the first time in
the simulation period.

4.5. APPLICATION AND RESULTS

451 NUMERICAL SETTINGS AND MODEL CHECK

Several model runs have been carried out to choose numerical param-
eters leading to stable flood risk calculations. The performance of the
case study model is compared with the results of a detailed national
study (from here denoted as VNK) on actual risk assessments in the
Netherlands [33, 79]. VNK provides probabilities per polder, which are
in most cases enclosed by several dike segments. Each polder consists
of dozens of small dike sections delivering a high level of detail for as-
sessment of actual safety. For the comparison in this section the starting
points of the calculations in VNK [33] are used. For the year of compar-
ison 2015 is chosen, the year VNK reported. The results for 5 polders
are used which are entirely in the model area (see Figure 4.6). Table 4.1
provides the starting points for the comparison, the pdf’s for probabilistic
calculations and the numerical parameters.

The results are shown in Figure 4.12. The comparison is good for flood
probabilities (grey), economic risks (blue) and individual risk on victims
(yellow). Note, for one of the examined polders for which [33] provided
a value for the probability of failure denoted as "'>0.01 per year’ a value
of 0.01 per year is taken. This is the most right grey bullet in Figure 4.12,
which would shift right a bit resulting in an even better comparison with
the result in this study. Thus, despite the use of a less detailed dike sec-
tion schematisation, a hybrid numerical analytical modeling of the water
levels in the river system, probabilistic modeling without dependency
between dike sections, and a calculation of consequences for each MC
draw instead of only a few, the results are comparable. This comparison
serves as a check for the modeling and implementation.

Since the standard deviation of the fragility curves (o0 = 0.50m) is
based on expert opinion, the effects of different values of the standard
deviation used in the fragility curves are examined. The comparison for
0 =0.25m is more or less the same and for o = 1.00m it is significantly
less. Therefore, 0 = 0.50m is kept.
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Table 4.1.: Overview of numerical starting points for the case study
model, and the adapted case study specific ones for a proper
model check with VNK.

Starting points Case study Model check
(sections 4.5.2 and 4.5.3) (only section 4.5.1)
System effects on Yes No

probabilities of failure
due to breaches
upstream polder

Evacuation fraction 56% [143]

Dutch National For water levels higher than the
database with highest in the database, the
consequences [54] consequences corresponding to the

highest water level are chosen. For
water levels lower than the lowest

in the database, the consequences
are truncated to zero

Value of a human life 6,7 M€ [51] Neglected
(per victim)

Consequences (per 12500 € [51] Neglected
affected person)

Sampling Function normal distribution with (u, o) is

(SF) for O (16000,2000) m3/s

Number of draws 10000

mp Normal distribution with (u, o) is

(0,0.15) based on [101, 144]
truncated at u—2.90 and u+ 2.90
mo Normal distribution with (u, o) is
(0,1) based on [71], truncated at
U—2.90 and u+ 2.90, see

Appendix A
Fragility curves Normal distribution with o is 0.5m
Step size Oy 50m3/s
Step size mp,mg 5/6-0

4.5.2. ELABORATIVE CALCULATIONS

Some elaborative calculations are made to get an understanding of
the model behaviour and the results and tactical planning settings. In
this subsection the results for risks and costs are not discounted to get a
clear insight into the course of the results in time. Table 4.2 provides the
case-specific parameters which are used together with Table 4.1.

In Figure 4.13 the model result is shown. The prioritisation of interven-
tions is based on the maximum decrease in economic risks (see section
2.4.2). Consequently, the economic risks (grey) decrease at each rein-
forcement. The cost increases at each reinforcement (brown) until all
dikes reach their standard. The total budget (blue) is proportional and
increases due to the yearly added budget and inflation.
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Figure 4.12.: Comparison model of this study with results of project VNK,
dike ring areas 42, 43, 47, 48 (except dike segment 48-3),
and 50 [33] for the probability of failure, economic risks and
risks on victims. NB. The most right grey bullet would shift
right a bit, because it is reported as '>0.01 per year’ in [33].

In Figure 4.14 the model result is shown for the situation as in Figure
4.13, however, the budget constraint is more flexible due to acceptance
of some overplanning, as long as the execution costs (the last 2 years of
each reinforcement, see Table 4.2) fit in the budget (grey). The risks are
smoother in time, and even a small increase occurs around 2035, due to
the fact a top-ranked dike can not be reinforced due to budget shortage
and a reinforcement upstream causes increased risks downstream. A
variant in which the top 3 ranked dikes are forced to be planned first
shows a more continuously descending course of risks in time (yellow),
in this thesis referred to as a priority condition. Before 2035 the risks
of this variant are somewhat higher with respect to the grey line due to
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Table 4.2.: Overview of case study specific starting points.

Starting points Case study (sections 4.5.2 and 4.5.3)
Period of analysis 100 years, starting from 2015
Breach width and depth 150 m based on historic floods [77], head hx — hp, of

5m based on the extreme water levels and polder
levels in the study area

Population growth rate 0,33% per year

Subsidence rate 0.1 m per 50 years

Climate scenario G+ [103]

Budget at the start of the The budget is based on the national budget of HWBP of
analysis 362 M€/year. Since the study area contain 498.9km

from the national 3437km of dikes, the
length-proportional budget is taken as 50 M€/year, in
this thesis referred to as the proportional budget.

Reinforcement cost division HWBP pursuits reinforcement in 7 years. Five

over preparation and preparation years are used together for 25% of the

execution years cost. In the last 2 execution years the actual
reinforcement takes place, using the other 75%.

Costs per reinforcement [143]

unit C;° (in: equation

(4.19))

Cost reduction factor f¢ Correct costs of first reinforcement for dike sections in

which actual safety level differs along the length,
minimized by a chosen value of 0.25 for minimal
required fixed costs

The price level at the start 2015
Inflation 2%
Discount 5% (2% in section 4.5.2)

the fact no expenditures on other dikes are made before the top-ranked
dikes are reinforced. After 2035 the risks are considerably lower.

In Figure 4.15 the model result is shown in case of system changes in
population growth rate, subsidence rate and climate scenario (see Table
4.2 in time (grey). As a reference the yellow line is the same as in Figure
4.14. The risks show a clear difference. Just from the start in 2015 they
increased, because the first reinforcements only become effective after
the construction period of 7 years. From 2022 they decrease, however,
considerably higher risks are present, and more time is needed to reduce
the risks until they stabilize around 2080. The costs consequently follow
the budget during this time. The stable risk level of the variant with
changes (grey, after 2080) is some lower than that of the completely
stable variant without system changes (yellow), for which the reinforce-
ments will lead to an exactly compliant system. This is because, in a
changing system a reinforcement meant to be compliant with circum-
stances a design horizon ahead leads to a surplus of risk reduction at the
time of reinforcement. Over the full portfolio this leads to some extra risk
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Figure 4.13.: Model result for general starting points, for prioritisation
based on decrease of economic risks.

reduction.

In Figure 4.16 again the model result is as in Figure 4.15 (grey). The
effect of a physical discharge limit of 18000 m3/s due to breaches up-
stream the study area is presented as well (yellow). It shows clearly the
effect is not that large. This is because the actual safety is rather low,
causing breaches far below this discharge level. Nevertheless, since it
is more realistic and in correspondence to this research on system ef-
fects in the study area, this setting is used as a starting point for the
calculation of different tactics.

In Figure 4.17 the model results are presented for different prioritisa-
tion metrics in section 2.4.2: decrease of economic risk (yellow), indi-
vidual risk on victims (black, right axis), safety level (green) and benefit
cost ratio (grey). The course of the risks in time is comparable.

All incremental changes in the presented results of the elaborative cal-
culations develop in time in an understandable course. This serves as
a second check on the proper implementation, next to the comparisons
with [33] in the previous subsection.

4.5.3. RESULTS FOR DIFFERENT TACTICAL MANAGEMENT PLANS

A tactical management plan defines the planning of consecutive mea-
sures to implement a strategy. Tactical plans may differ due to several
choices such as:
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Figure 4.14.: Model results as in Figure 4.13 and planning with tolerance

for overplanning (corresponding risks in grey) and a priority
condition for the top 3 ranked dikes (corresponding risks in
yellow).

e The criterion to include reinforcement in the program planning, e.g.

exceedance of a safety level.

o Metric for prioritisation: order on decreasing risk per year, on de-

creasing differences between actual and required safety level, or
on benefit-cost ratio.

e A priority condition, is to give priority to plan a number of top-ranked

dikes first, which holds no others are planned as long as for these
dikes is no room on programme.

o Available budget per year, and the division of the budget over the

period of interest

e Minimal risk reduction rate per reinforcement is relative to the mea-

sure with maximum risk reduction in a year, to postponing the rein-
forcements which have small risk effects.

e Planning window shifting through the period of interest (see Figure

4.2). In planning, this is the time for which reinforcements were
actually planned and executed.
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Figure 4.15.: Comparison of model results without (yellow, as in Figure
4.15) and with system changes (grey).
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Figure 4.16.: Model results without (grey, as in Figure 4.15) and with a
physical river discharge limit (yellow).
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Figure 4.17.: Model result for different prioritisation metrics: Economic

risk decrease (as in Figure 4.16, yellow), Safety level
(green), Benefit cost ratio (grey) and Decrease of individ-
ual risk on victims. The first three refer to the left axis, the
last to the right axis

The degree of reinforcement. In some models the intensity of rein-
forcement is a degree of freedom [46], or partial reinforcement is
enabled [45].

Design horizon of a reinforcement.

Provisions for overplanning: In most models the budget limits all
activities, however, in practice mostly at least preparations for the
next projects are allowed because of low costs.

Intangible starting points such as to pursue regional spread.

The Dutch Flood Protection Programme (HWBP) is actually active in the
case study area and uses a mix of different tactics for planning: differ-
ence between actual safety and standard, regional spread, and available
budget per year. In this study different tactical plans are defined based
on the list above. The first item in the list is fixed, because the crite-
rion for planning is based on the Dutch strategy, which holds that a dike
can only be planned on the programme when the safety standards are
exceeded, indicating dike reinforcement is needed shortly. The second,
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third and fourth item is varied as provided in Table 4.3 because these ap-
peared to be important in elaborative calculations. For the other items a
single starting point is taken, see Table 4.4.

Table 4.3.: Overview of varied aspects of the tactical plans implemented
in the model.

Metric for prioritisation | Budget Priority condition
Based on safety level, see Proportional budget for No further planning
equation (2.13) case study area wrt to the restriction

national budget, in 2015

50 M€
Based on individual risk on | Double budget for case Top 3 rank first,
victims, see equation study area: In 2015 100 postponing other
(2.14) (also applicable for M€ measures
economic risk effect)
Based on benefit-cost
ratio, see equation (2.15)

Table 4.4.: Overview of starting points for parameters in the tactical
plans implemented in the model.

Parameter Used in this study

Planning criterion The probability of failure of the dike segment exceeding
the standards, and the probability of failure of the dike
section exceeding its length-proportional value
calculated with equation (4.17).

Minimal risk reduction rate | 0 (which means: no)

Planning window 12 years

Reinforcement Standard level at design horizon

Design horizon 50 years

Overplanning Allowed for the preparation years of a reinforcement
Intangible aspects No

These variations together lead to 3 x 2 x 2 = 12 different tactical plans.
Two other variants are calculated which are in fact no realistic tactical
plans: the 'do nothing’ option representing the growing risk over time,
and the option with infinite budget leading to reinforcement of all dikes at
once after the 7-year preparation period. All tactical plans are presented
in Table 4.5. In Table 4.6 the results of all tactical plans are provided.

Figure 4.18 summarizes the results for all tactical plans except 13 and
14. The horizontal axis represents the expected number of victims in the
simulation period of 100 years. The vertical axis contains the discounted
value of the sum of costs and economic risks in the same period.

The difference between the total present value of costs and risks for
the 'do nothing’ option (tactical plan 13) and plans 1-12 reflect the ef-
fect of the flood risk strategy to ensafe the area, on an average about
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Table 4.5.: Overview of tactical plans implemented in the model, com-
posed of the different decision rules in Table 4.3.

Tactical Metric for Budget Priority condition
plan prioritisation

1 safety level Proportional no

2 safety level Proportional top 3
3 safety level Doubled no

4 safety level Doubled top 3
5 individual risk level Proportional no

6 individual risk level Proportional top 3
7 individual risk level Doubled no

8 individual risk level Doubled top 3
9 benefit-cost ratio Proportional no
10 benefit-cost ratio Proportional top 3
11 benefit-cost ratio Doubled no
12 benefit-cost ratio Doubled top 3
13 economic risk level 0 top 3
14 economic risk level 00 top 3

Table 4.6.: Overview of results for all tactical plans in Table 4.5.

Tactical Present value | Present value Total present Individual risk
plan risk (billion cost (billion €) | value (cost & (victims)
€) risk, billion €)

1 4.27 1.47 5.74 226
2 3.38 1.47 4.85 159
3 2.12 1.86 3.98 86
4 1.95 1.88 3.83 81
5 3.18 1.47 4.64 180
6 2.73 1.46 4.18 126
7 1.84 1.87 3.71 78
8 1.80 1.88 3.68 76
9 3.44 1.47 491 184
10 2.59 1.48 4.07 125
11 1.80 1.87 3.67 79
12 1.78 1.88 3.66 77
13 8.15 0.00 8.15 972
14 1.36 2.05 3.42 59

50%. The individual risk is reduced by on an average about 85%. The
differences between the tactical plans 1-12 are up to 40% for the total
present value and up to 70% for individual risk, which is the same order
of magnitude as the effect of the flood risk strategy. Especially the differ-
ences caused by the prioritisation metric and priority condition. Figure
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Figure 4.18.: Model result for tactical plans 1-12, with the budget de-
noted by filled (proportional budget) or open marker (dou-
bled budget), the prioritisation metric denoted by color, and
the priority condition denoted by marker shape (dot: no; tri-
angle: top 3 first)

4.19 shows that a risk based prioritisation metric in combination with a
priority condition for the top 3 ranked dikes (the two most right orange
bars) has about the same effect on cost and risk as doubling the bud-

get in combination with a safety-level based metric (left yellow and grey
bar).

4.6. DISCUSSION

In this section consecutively are discussed critical assumptions, exten-
sibility, application and practical implications with respect to the pre-
sented methodology and application.

4.6.1. ASSUMPTIONS

The type of flood risk intervention considered in this chapter is dike re-
inforcement. During the simulation the probability of failure is assessed
with fragility curves on a yearly basis. A prerequisite for the application
of the methodology is the availability of existing actual fragility curves
or actual failure probabilities per dike subsection. In countries where
these quantities are used to meet design standards, such as the UK, Ger-
many and the Netherlands, these are assumed to be available, because
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Figure 4.19.: Overview of present values of cost and risk for tactical plans
1-12

prior to the planning process, these are part of the dike condition exam-
ination. The same prerequisite holds for a hydraulic model to translate
system loads to local loads, and consequence calculations for represen-
tative breach locations. In the case study, the actual fragility curves at
the start of the analysis are tuned in a way the probabilities per dike
section are aligned with VNK [33].

The fragility curves for to-be-reinforced dikes can be determined in
several ways. In this chapter, the shape of the fragility curves in the
actual situation is used, shifted based on climate change and subsi-
dence to get a provisional fragility curve for a future situation, solving
the equations (4.4), (4.3) and (4.2). An alternative approach would be to
pro-forma-design conform design standards and derive a fragility curve,
which would need detailed information and calculations. Another alter-
native could be to use a class of standard fragility curves for different
typologies of reinforcements, such as adapted dike slopes. These alter-
native approaches would need a similar approach as used in the present
chapter to enable to shift the re-shaped fragility curve until it meets the
standard at the design horizon.

For estimations of the effects of breaches on downstream river loads
the backwater effect in the polders is neglected. This is sufficiently ac-
curate in case of critical flow through the breach. This holds in the initial
phase of the flooding, which phase is assumed to be most important for
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the reduction of the event water level maxima downstream. Additional
calculations are executed to examine the sensitivity of the downstream
water level effect of breach widths on the system risks. They under-
pinned the low sensitivity for breach widths in the range of most historic
observations in the Netherlands, 75-200m [77].

A limitation of this concept is the effect of timing and growth of the
breaches on downstream river loads. They are assumed to occur sud-
denly at the water level maxima of floods. This overestimated the water
level reductions downstream the river. Nevertheless, if no system be-
haviour is taken into account, the downstream water levels are certainly
over-estimated. Research is recommended with hydraulic and breach
development model simulations, to investigate this time effect on the
downstream water level reductions.

4.6.2. APPLICATION AND PRACTICAL IMPLICATIONS

In the case study the probabilities of flooding are based on [33]. Herein,
the residual strength, which is defined as the strength of a dike after the
occurrence of initial damage due to a failure mechanism, is not taken
into account for the geotechnical mechanisms macro stability and piping,
which may be important in the river area. Therefore, the probabilities are
considered as an upper limit. For development of a method to compare
tactical plans, the probabilities are considered to be sufficient.

The different tactical plans lead to different intervention schemes. To
illustrate the effect of different prioritisation metrics and the priority con-
dition, Table 4.7 presents the similarities and differences of the interven-
tions in the first 15 years of the analysis for the tactical plans 1, 6 and
10 in Table 4.6. For all plans the length-averaged A hg is similar. The
breakdown of the reinforcement surface to branches shows clearly that
the attention of the individual risk-driven intervention tactic (plan 6) is
almost completely on dikes along the Waal (see Figure 4.5), protecting
large and deep polders from flooding. The Waal is the largest river branch
of the Rhine River, and may cause flood depths with high risks to victims.
The other two tactical plans 1 and 10 show more spread of the interven-
tions over the river branches with a focus on the Nederrijn-Lek. Another
difference, shown in the number of sections column, is the focus of plan
6 on the reinforcement of a limited number of important sections and the
spread of investments over many sections in the other plans.

4.6.3. EXTENSIBILITY

The methodology to compare tactical plans is developed to be generi-
cally applicable. The fragility curves and the intervention’s decision rules
are crucial elements. In the case study a normal distributed fragility
curve per dike section is used. Equation (4.2) is suitable for other shapes,
e.g. for a fragility curve composed of different failure mechanisms. The
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Table 4.7.: Overview of reinforcements for tactical plans 1, 6 and 10 (see
Table 4.5) for the reinforcements up to and including 2030.
NB. The reinforcement surface is the dike length multiplied
by the dike height increase.

Reinforcements Reinforcement surface per branch
(* 1000 m?)
Tactical Length Length- Number of | Rhine Waal Panner- IJssel
plan (km) averaged sections densch Nederrijn-
Ahg (m) (-) Canal Lek
1 140.1 1.13 26 3 48 14 75 19
6 103.6 1.33 10 0 102 13 22 0
10 183.0 0.85 24 17 41 13 71 14

intervention decisions may be based on different design rules. In the
case study compliance with safety standards is required at the end of the
design horizon. The methodology is suitable for other intervention rules
or intensities as elaborated in [45] or e.g. for a fixed reinforcement step
of a factor 10 in safety. Furthermore, this methodology is suitable for a
cascade of strategies, e.g. to elaborate adaptive pathways of strategies
[43]. Sub-paths in a pathway, can be implemented as different tacti-
cal plans being effective in certain periods, translated into additional or
changed intervention rules like Table 4.3.

In this study the river discharge is the main stochastic variable deter-
mining the local water levels. The MC approach in combination with the
physical river discharge model and consequence simulations integrates
causal knowledge about a system with probabilistic and risk analysis
techniques [145]. This enabled us to take into account breach effects
on system loads without additional hydraulic calculations. The applica-
tion can be extended to e.g. an area near sea, where the local water level
is determined by river discharge and sea water level. In the case water
levels are determined by multiple stochastic system load variables, ad-
ditional hydraulic calculations for several different combinations of those
variables are required to determine the system effects of a breach event.
Since breaches near the sea have a limited effect on water levels at
neighbouring locations compared with breaches in riverine areas, the
system effects are expected to be smaller.

4.7. CONCLUSIONS

This chapter focuses on the development and application of a method-
ology for the comparison of tactical plans for interventions in an interde-
pendent system of dikes. Concluding, the developed model-based tacti-
cal planning approach is applicable in a riverine area, tactical planning is
important for the reduction of flood risks over time, and the methodology
is extendable to other water systems.
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The methodology is applied to the system of dikes along the Rhine
River branches in the Netherlands, taking into account deterioration due
to subsidence, climate change and population growth. The case study
shows the applicability of the methodology to calculate the portfolio met-
rics performance, risk and cost, which are key for mature asset manage-
ment decisions [19, 22].

Tactical planning is important to effectively and efficiently reduce flood
risks over time to the compliant level. This is based on the calculation of
the costs and risks over time for 12 different tactical plans for different
prioritisation and planning considerations and different budgets. The re-
sults show the present value of the sum of costs and risks of the plans
differ by up to about 40% with respect to that of the plan with the high-
est present value. For individual risks the differences are up to 70%. An
example is that interventions based on a benefit-cost-ratio prioritisation
in combination with the condition to reinforce the top 3 ranked dikes first
(plan 10), have the same effect on cost and risk as decisions based on
a safety level based prioritisation in combination with doubling the bud-
get (plan 3). Furthermore, different plans lead to different patterns and
intensity of measures in the system.

The application can be extended to other than riverine areas, which
would need additional hydraulic calculations. System effects near the
sea are expected to be smaller than the effects along rivers.

This chapter underpins that the application of the presented method-
ology provides understanding that supports planning discussion and the
corresponding tactical decisions. This study contributes to the work on
model-based planning of interventions in large portfolios of interdepen-
dent assets.







FLOOD RISK-BASED UPDATING
OF STANDARDS

A disposition to preserve, and an ability to improve, taken together,
would be my standard of a statesman.

Edmund Burke (English politician and philosopher, 1729-1797)

Objective of this chapter is to study how reliability standards, expressed
as probabilities of dike segment failure, can be applied to improve op-
portunities for risk based dike designs, and tactical planning of dike re-
inforcements. First, the approach to assess the economic optimal flood
probability, used by the Dutch Delta Committee (1958), is adapted to
enable comparison to the probabilities used as input for the recently for-
malized standards (2017). Therefore, the derivation is adapted to reflect
wave overtopping in stead of overflow. Furthermore, the approach is
extended to include relative water level rise and reinforcements over
time. Second, building on the finding the comparison appeared to be
rather good, the failure mechanism piping is added in the derivation, to
research the effect of the starting point in the analyses to date which
used only wave overtopping. The effect on the optimal flood probabil-
ities appeared to be small. Third, an analytical relation is developed
for economic optimal design horizons. Finally, using the adapted Van
Dantzig relation, a simple approach has been developed to update the
economically optimal failure probability, based on a proposed design and
planning. This can serve to check whether the reliability standard is still
adequate. Therewith, it is practical possible to keep a dynamic focus on
the optimal economic risk.

Parts of this chapter has been published in F. den Heijer, P.H.A.J.M Van Gelder, and M. Kok.
“Risk-aware updating of reliability standards for flood defences”. Submitted for: Journal
of Flood Risk Management (2025).
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5.1. RISK-BASED STANDARDS FOR FLOOD DEFENCES

5.1.1. STANDARDS PART OF MATURE RISK MANAGEMENT

The European Union established the Floods Directive 2007/60/EC [34],
meant to guide the member states in their flood risk management, and
stimulate them to manage their flood risks based on the same ratio-
nale: to map risks, plan and take measures, and monitor. Nevertheless,
despite the Floods Directive stimulated the application of quantitative
approaches, still differences in risk approaches are present [3, 23]. Man-
aging their flood defences, different countries use different approaches
for standardization and performance assessment [16, 23, 49].

Risk management is a part of mature strategic asset management, as
explained in Section 1.2. Therein, the three dimensions of risk manage-
ment capabilities as presented in [27] are given: technical, financial and
administrative. A part of the administrative capability is the formulation
of policies and strategies. A practical utilization of a flood risk manage-
ment strategy is the definition of a standard, which can be used for per-
formance analyses to decide on interventions.

For interventions on flood defences several organisations cooperate to
initiate, budget, design and prepare and to maintain, see Section 1.5.2.
Standardization is interpreted as one of the ‘bridging mechanisms, ie in-
struments that remedy fragmentation by enhancing interconnectedness
between relevant actors through information transfer, coordination and
cooperation’ [146]. More practical, standardization delivers the reason
for the involved organisations to invest when and where, in a complex
portfolio of flood risk reducing assets. This chapter refines and extends
to the available methods for standardization of the failure probability of
flood defences.

5.1.2. STANDARDS IN THE NETHERLANDS

In the Netherlands the flood risk standards are introduced in 1956 by
Van Dantzig [14], after the disaster in the southern part of the country
in 1953. It is the first known quantitative risk-based derivation of an
economic optimal safety level for flood defences. Herein, the probabil-
ity of an undesired flood event was based on water level exceedance
frequencies and the consequences of flooding were based on complete
economic loss in the polder. Being quantitatively derived for the west-
ern part of the Netherlands which is prone to sea floods, the standards
were qualitatively extended to other parts of the country, depending on
the character of the threat (rivers, sea), and the consequences at risk.
These water level exceedance frequencies, to be withstand by the flood
defences, are established by law in 1996 [147].
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Due to sea level rise and economic growth, flood risks are time de-
pendent. In 2017 the standards were updated. They are expressed as
acceptability-limits for the probability per year on flooding. To derive
economic optimal safety levels, the risks are based on the failure mech-
anism wave overtopping, and on calculations for the extension of floods
and their consequences [51, 52]. The costs for reinforcement took into
account a dike shape which was assumed to be sufficient to withstand
geotechnical failure mechanisms. Next to the economic optimal safety
level, the acceptable individual and group risks on victims are used to
choose the standards (see Section 2.4.1). Despite the background of a
time-dependent dynamic risk approach, the standards are not dynamic
but static in the Dutch law [82].

The Dutch government prescribes the performance assessment meth-
ods. The National Flood Protection Program manages the budget for re-
inforcements. Water Boards are in charge for the actual management of
most of the flood defences. They monitor the performance of the flood
defences and process the budgets to market to execute reinforcements
in case the performance is not compliant to standards.

5.1.3. KNOWLEDGE GAP AND APPROACH

The objective in this thesis is to improve utilization of risk analysis for
flood defence systems. Given a standard expressed in the probability
of flooding, despite these are risk-based, it is a challenge to keep focus
on risk-aware decisions for reinforcements of individual dikes and sys-
tems. Especially the measures which focus on reducing consequences
are prone to be dropped or even to be not considered, because there
is no benefit in the process and budgetting. Nevertheless, benefits are
in place, because the optimal safety level differs depending on the con-
struction. The Chapters 3 and 4 provide methods how to compare the
effects of the construction and order of reinforcements. However, there
is no existing method which value and evaluate reinforcement propos-
als with standards taking into account their effect on consequences. In
fact, the effects are assumed to be 'frozen’ at the level used deriving the
reliability standard.

The gap addressed in this chapter is to research whether there is a
method to use standards for measures with a focus on consequence re-
duction. Note, this gap still focusses on the flood defences, the preven-
tion layer in the multi layer safety concept [148]. A part of the challenge
is to use the standards in a such a way to benefit from consequence
reducing measures, which would be a better utilization of risk analysis,
but to keep it in the operational context to avoid formal or juridical dis-
cussions about protection levels, additional extensive calculations, and
other practical problems which would be cumbersome to overcome.
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Following these elaborations, the objective of this chapter is to study
how standards, expressed as probabilities, can be used risk-aware to
obtain better opportunities for risk based dike designs, and tactical plan-
ning of dike reinforcements. The hypothesis is that the simple formula
of Van Dantzig, adopted by the first Delta Committee (1960, [50]), which
is easy to use in an operational context, can be adapted to meet this
objective.

The approach consists of several steps. Firstly, a time dynamic com-
ponent is added to the formula of Van Dantzig and compared with the
time-dynamic approach, derived based on the advice of the second Delta
Committee (2008, [87]), which has been used for the present Dutch stan-
dards (section 5.2). The approach of Van Dantzig and the time-dynamic
approach both consider only one failure mechanism (overflow and wave
overtopping respectively). In case the design shape is variable, and
more specific the probability budgets reflecting the mutual relation be-
tween different failure mechanisms, it could be questionable whether
the starting point to use only one failure mechanism is accurate enough.
Therefore, as a second step this chapter studies the effect of adding the
failure mechanism piping in the analysis. Both an analytic and numeric
approach are developed and applied on cases studies to validate the
derivation (section 5.3). This provides insight whether the method to de-
rive economic optimal standards holds using only overtopping as failure
mechanism, which would be much easier. Third, an analytical relation is
developed for economic optimal design horizons. Fourth, an approach is
developed to enable updating of the economic optimal reliability based
on a proposed design and planning (section 5.4).

5.2. ECONOMIC OPTIMAL SAFETY STANDARDS

5.2.1. ORIGIN, DEVELOPMENTS AND REASON TO DIVE IN IT AGAIN

The Delta Committee [14, 50] developed an approach to determine
the economically optimal safety standard as the sum of present value of
risks and investments:

Ctot =1+ RPY (5.1)
In which:
Ctot Total cost of investments and present value of €
risks
I Investments, given by Ip + Ahg-I’ €
Io Initial costs of an reinforcement, independent €

from the magnitude of the reinforcement
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i Marginal costs of a dike segment €/m
reinforcement per meter added dike height

Ahg Dike reinforcement height m

RPV Present value of risks €

In [32] is illustrated that, considering only the failure mechanism over-
flow and assuming an exponential water level distribution, this leads to a
relatively simple equation for the optimal safety standard by minimizing
Crot:

I'Br
Pfopt = D (52)
In which:
Pfopt Economic optimal probability of flooding peryear
B Scale parameter of the exponential water m
h—A

level distribution F, =1 —exp (_T) valid

for h>= A. NB. B is equal to the decimation

height by division by In(10)
A Location parameter of the exponential water m

level distribution
h Water level m + NAP
r Discount rate —
D Economic damage in the polder caused by €

flooding due to failure of the dike segment

However, the economic growth, climate change and deterioration are
not expressed in this equation. Therefore, in [51] the optimal safety
standard for a series of dike stretches in a dike segment is modelled as an
optimization approach of total costs, summing the series of intervention
costs over time and the economic risks of flooding over time with:

SZDs(t)-Ps(t) Ds(2)-Ps(2) 1

I
Ctot = el . 5.3
ot ;Zi:(l+r)ﬂf ;) T+t @+ ba+n Y
In which:
i Indicator of successive investment —
J Indicator of dike segment -

Ijj Investment i at dike segment j €
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t Time indicator: time with respect to the start year
of the analysis

T Time of investment { at dike segment j year

z Time after which system is assumed to remain year
unchanged [51]

Pg(t) Probability of flooding at time t, in [51] peryear

defined as the maximum over all dike
stretches in the dike segment

Ds(t) Economic damage caused by flooding €
Ds(2) anywhere along the dike segment, at time t

and z respectively, subject to economic

growth 6
6 Economic growth rate -

This equation is solved using AIMMS optimisation software (http://
www.alimms .com), considering the failure mechanism overtopping.
This resulted in a saw-tooth pattern for the probabilities of flooding in
time, presented in Figure 5.1.
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Figure 5.1.: Saw-tooth pattern for the probabilities of flooding including
upper and lower limits (copy of Figure 3 in [51]).

The sudden reductions of the probabilities reflect the interventions
(when, how much, when again) for a dike segment in the Netherlands.
The result shows an upper limit curve (determining the time interven-


(http://www.aimms.com)
(http://www.aimms.com)
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tion) and a lower limit curve (determining the optimal design probabili-
ties). The middle probability, defined as the average between upper and
lower curve, is presented as a representative value for standardization.
Kind [51] observed a linear relationship between the middle probabilities
and the relative damage, see the greybox below.

Intermezzo:
Optimal probability related to marginal costs and damage.

Based on a fit of results from L] prerers .
equation (5.3) in [51] a linear re- | ®=osu -
lationship is found between the

ratio of damage and the cost to
decrease the probability tenfold
on the one hand and the recipro-
cal optimal flood protection stan-
dard on the other hand, see Fig-
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1/optimal flood protection standard (year)

ure 5.2. w N
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. 0
Let consider the approach devel- o 50 100 180 200 250
0 ped by the ﬁ rst Delta CO m m |t- total damage/cost tenfold decrease flood probability

tee whether this is understand-
able. Rewriting equation (5.2) as
its reciprocal, it follows:

Figure 5.2.: Relation presented in
Figure 7 in [51].

1 D
= (5.4)
Prpe 1/ -B-r

Assuming the water levels follow an exponential distribution, the cost
to decrease the probability of flooding tenfold 110 = I’ - B - In(10), it
follows:

1 D In(10)

- (5.5)
Pfopt I10 r

In which:
10 Cost to decrease the probability of flooding €

tenfold

Therewith the equation based on the Delta Commissions approach
is in the shape of a linear relation of Figure 5.2. This relationship is
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not dependent on the location and scale parameters in the exponen-
tial distribution, and therewith it is spatially independent, enabling
to use it for multiple dike segments as shown in the Figure 5.2. The
factor to the damage/cost ratio to obtain the reciprocal optimal flood
protection standard is (n(10)/r. With the discount equal to 5.5%, as
taken in [51], this factor is calculated to be 42, which is quite com-
parable with the value of 38 found in [51].

The Intermezzo in the greybox above rises the question whether the
results of the approaches of the first Delta Committee and the one used
for the present standards as presented in [51] are comparable. If the
answer on this question would be positive it would not only underpin the
numerical implementation of equation (5.3) but it would provide practi-
cal benefits for standardization, because it would prevent the extensive
model calculations which are needed to solve equation (5.3). To obtain
comparability of both approaches, an approximative time dependent ap-
proach is developed based on the approach of the first Dutch Delta Com-
mittee which led to equation (5.2). In the next subsections first the lower
limit is derived, then the upper limit. A comparison is made with avail-
able data in [51]. Starting from upper and lower limit the design horizon
is derived, for which some special cases are presented.

5.2.2. LOWER LIMIT OF FLOOD PROBABILITIES DETERMINING
OPTIMAL DESIGN PROBABILITIES

Searching for a comparison for the lower limit of the floods probabili-
ties in time in [51] the following starting points are taken to adapt the
approach of the first Delta Committee [50]:

e Assuming water levels h follow an exponential distribution which
shifts over time due to relative deterioration n representing subsi-
dence and climate change effect (which dynamic effects are con-
stant over time just as in [51]):

(5.6)

h—(A+n-t)
—5 )

Fr(t)=1—exp (—

In which:

Fn(t) Cumulative distribution function of water level peryear
in time

n Relative deterioration representing m/year
subsidence and climate change effect
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e Considering the failure mechanism wave overtopping in stead of
overflow. The dike height is denoted by hy and has a probability
Ps(hq) to be overtopped by a discharge with a certain volume of x
I/m/s. The probability distribution of dike heights is assumed to fol-
low an exponential distribution, shifting over time just as the water
levels. In deviation from equation (5.2) the factors B and n in the ex-
ponential distribution refer to the required dike height. Therefore,
the parameter B based on water levels is increased with a factor
fovx. The dike height increase over time is assumed to increase
proportionate with the water level increase n. Since the theoretical
lowest dike height design hy would be based on the failure mech-
anism overflow, the lower limit of foyvx = 1 which means the dike
heights are based on the water level distribution as used to derive
equation (5.1). In fact there is no theoretical upper limit for fovx.
Some practical considerations and results based on calculations are
provided in the Intermezzo in the greybox below.

Intermezzo: scale parameter for dike height

The scale parameter for dike height considering the failure mecha-
nism wave overtopping is fovx - B, with theoretically foux = 1 as ex-
plained in the main text. fovx is 1 in case only water level would be
considered.

The dike height is the sum of water level and freeboard. Therefore, in
case of full dependence between water levels and waves in combina-
tion with depth limited wave conditions, which could occur in coastal
zones, fovx Will be much larger than 1. Depth limited wave heights
Hs ~ 0.5 to 0.6 times the waterdepth. The freeboard for mild sloped
dikes (1:4) is approximately 2 to 2.5 times Hs [149]. Together this
leads to a freeboard of about 1 to 1.5 times the water depth. There-
fore the scale parameter of dike heigth is larger than B up to a scale
parameter factor fovx = 2 to 2.5. The more wave attack, especially
in case it is combined with water level set-up, the larger the scale
parameter for dike height. Locations which are located exposed to
wave attack would get higher values of foyx than locations located
lee.

For about 80 locations in the Netherlands f,vx is calculated based on
existing results of calculations with HYDRA-NL [144]. This resulted
for different areas and coastal environments in different values fovx,
as shown in Figure 5.3. The Figure shows the range of values of foyx.
The more exposed the location, the larger fovx. All values exceeds 1,
except one for which offshore wind directions could cause this below-
theoretical value.

Note, the fovx decreases (theoretically) to the lower limit in case in-
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finite large overtopping discharges would be acceptable. Thus, the
larger the accepted overtopping discharge the lower foyx-

Coast Lakes | Lakes Estuaries Estuaries Deltas | Deltas Rivers | Rivers

Exposed | Exposed Exposed Exposed Exposed

.Il
.
®ocoe, 2 o0,
ooo.... 0000e,,,

Locations

Figure 5.3.: Determination of fovx for 78 locations in different areas
with different dike profiles, with separate selections for
exposed locations and several different water systems.

The following practical starting points are used to apply the approach of
the first Delta Committee [50] for comparison with [51]:

e optimizing per dike segment as a whole, thus neglecting the differ-
ences of loads, strength and consequences within a dike segment.
The assumption is that, in case the dike and the hydraulic loads do
not change that much along the dike segment, this will only effect
the result marginally.

e Determine the timing of the first reinforcement to come at t = At
neglecting the changes in the second term in equation (5.3) after
the first reinforcement. This means in practice that the dynamic ef-
fects on risks (the second term in equation (5.3)) are neglected after
t = At, see Figure 5.4. Note, the larger t = At the more comparable
the approaches presented in section 5.2.
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Dike height relative
to water level and
subsidence at t=0

Rllt] | -=-goemmmsmomemom oo :
fovx-B-ln(i—(gf:;—i?) ‘ Neglet.:t dynamif:
behavior after first
ha(0) |5 ) reinforcement

o A‘t ,
time
Figure 5.4.: Schematic representation of the relative dike height hy in
time.

The following relations are implemented for investments and damage
over time, which are based on [51] :

o In [51] the ith investment costs for dike segment j is assessed by:
Ij = (Io + Ahg, - I') - fi, (5.7)

In which:

Ahg, Dike height increase of the ith successive dike —
height increase.

fi Parameter indicating the cost of the next dike -
reinforcements is higher than the earlier ones
due to increased dimensions, for dike
segment j, in [51] taken as exp (Aj- Y. Ahg,)

Aj Parameter indicating the cost of the next dike perm
increases is higher than the earlier ones, for
dike segment j

e In[51] the damage over time is assessed based on the assumptions
of economic growth and the effects of water level increase and dike
height increase, both leading to larger damage in case of a flood
event:

Ds(At) =D(0) - (1 + 8)2t - fa(At) - anhdi(At)
fr(At) = exp(¥;-nj- At) (5.8)

Ds(AtY)

fang (At) = exp(g; - Ahg,(At)) = m
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In which:
D(0)
Ds(At?)
fr(At)

nj

fang (At)
Ahg,(At))

Gj
v,

Flood event damage at t=0

Damage just after the ith reinforcement.
With Ds(At"™) The damage just before the
ith reinforcement

Factor indicating the flood event damage
increase due to effect of water level
increase.

Relative deterioration, including climate
change effect on water level and
subsidence, for dike segment j

Factor indicating the flood event damage
increase due to effect of { successive dike
height increases up to At.

The it" dike height increase at At.
Increase of damage through dike
heightening

Parameter for additional damage due to
gradual and permanent increase of load
water levels due to e.g. climate changes

m/year

1/m

With this assumptions and starting points the intervention timing repre-
senting the dynamic effect in (5.3) can be included in the approach of the
first Dutch Delta Committee. Since the analysis in this thesis is executed
per dike segment, and for a single reinforcement, in the following the
indicators i and j are omitted. The probabilities before the intervention
at At and after the intervention are respectively:

Pr(ha(t)) = exp (—

Ps(ha(t)) = exp (—

In which:
Ps(hq(t))
hq(0)
At
ha(At)

A

hd(O)—(A+f7't)) F< At

fovx - B
hd(At)—(A+r)-t)) £ At

,fOVX'B

Probability of failure due to overtopping at
time t

Dike heigthatt=0

Reinforcement time

Reinforced dike height at t = At relative to
water level and subsidence at t =0
Location parameter of the exponential
water level distribution

peryear
m+SWL

year
m+SWL

m+SWL
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fovx Factor to convert the water level scale —
parameter B into the dike height scale
parameter taking wave overtopping into
account, which is the ratio between dike
heigth increase and water level increase for
equal frequency decrease for both

Just as in (5.1) and (5.3) the sum of risks and investments is minimized,
however, the timing of the investment I is not necessarily at t=0, thus
these cost has to be included as a present value as well:

PV _ PV PV
Ctot—I +R (5.10)
In which:
Cfc‘;/t Present value of total cost of investments and €
risks
IPV Present value of investments €
RPV Present value of Risks R, in which €

R = Pf(hq(t)) - Ds(t)

Figure 5.4 shows the schematisation in time, distinguishing the situation
before the intervention and after. The dike reinforcement height is as-
sessed by:

Ahg = (hd(At)— (ha(0) —n - At)) (5.11)

The optimal design dike height is found minimizing the cost, with the
intervention timing as a degree of freedom:

dCPV
—tt _o (5.12)
dhg(At)

Therewith, in Appendix B.1 the probability of flooding is derived corre-
sponding with the economic optimal design:

I'“B-r fr-foux

Pr (At) = . 5.13
oot (B0 = 50y 1+ 6Bt (5.13)
In which:
Pfope (AL) Economic optimal design probability of peryear
flooding for a reinforcement at time (At)
i Parameter indicating the cost of the next dike -

reinforcement is higher than the last one due
to increased dimensions
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Equation (5.13) looks quite alike equation (5.2) except the factor foyx to
translate the scale parameter for water level B to a scale parameter for
dike height, the factor f; to correct investments for increasing dike di-
mensions, and the time dependence of the damage D due to economic
growth (1 + 8)At. In (5.13) the At is the remaining unknown parameter.
With t = At the optimal probability of flooding is time dependent, cor-
responding with the time dependent optimal design curve, presented as
the lower line in Figure 5.1 copied from [51]. Note, I’ is no subject to
economic growth § in both approaches.

5.2.3. UPPER LIMIT OF FLOOD PROBABILITIES DETERMINING
BENEfICIAL TIME FOR INTERVENTION
For comparison of both approaches assessment of the upper limit of
the floods probabilities in time in [51] is needed as well. For this the
utility criterion in [32, 50] is used: an intervention at time At is economic
beneficial if the economic risk reduction transcends the investments:

ARPV(AH) =IPV(At) >0 (5.14)
In which:
ARPY(At) Present value of risk difference in case of €
intervention at time At
IPY(AD) Present value of investment at time At €

The following simplifying starting point is taken, additional to the ones in
section 5.2.2:

e The probabilities of flooding are continuously increasing in time,
which is quite reasonable regarding subsidence and climate change.

o The dike height after reinforcement meets Pstandard, determining
the investment at At with equation (5.7) given Ahy (NB. Pstandard iS
the pursued or targeted design probability of flooding at At, which
in practice is not necessarily equal to Py, (At)).

Substituting equation (5.11) in (5.9) for t = At provides the reinforce-
ment height Ahg, including the relative decrease of dike height due to
subsidence and climate change (see as well Figure 5.4):

Ps(0)

standard

Ahd=r"At+fovx'B'ln( )zn'At+fovx’B'fdp (5.15)
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In which:
P£(0) Probability of flooding at t = 0. peryear
Pstandard Targeted design probability of flooding at At. peryear
fap Factor representing the logarithm of the -

division between the actual probability and
the standard, the probability after
P£(0) )

reinforcement: fqp = ln(
standard

Therewith, in Appendix B.2 the probability of flooding just before inter-
vention is derived:

r-fi ,
m ‘(IO + (’7 - At + fovx 'B‘fdp)‘f ))

(5.16) ﬂ
In which:

Ps(At™) Probability of flooding just before intervention, peryear
see equation (5.9).

Pr(At™) =fang* (Pstandard +

Note, Ps(At™) is always larger than Pstandarg in case Pf(0) > Pstandard-
This is normally the case since Pstandard realized at the last reinforcement
and the probabilities are increasing in time. With t = At the optimal in-
tervention probability of flooding is time dependent, corresponding with
the time dependent upper lines in Figures 3 and 4 in [51].

5.2.4. DERIVATION OF INTERVENTION TIMING
The upper limit in equation (5.16) in section 5.2.3 can be used to de-

rive the first beneficial time to intervene, see the derivation of equation
(B.23) in Appendix B.3:

_.fOVX'B

At = -ln (fAhd .
n

Pfopt(At) ( Io + n- At T Fap+ Pstandard))
. d -
Pf(o) I/‘fovx'B fovx'B P Pfopt(At)
(5.17)

representing the first economic optimal reinforcement time. This is an
implicit equation: the parameter At is on both sides of the equality sign.
Despite the formula is still not completely explicit for At it is quickly con-
verging since the At at the right side of the equality sign is under the
logarithm sign. NB. a first estimate for At can be made using 50 years
which is usual for dikes. Furthermore, this equation may lead to nega-
tive values of At in case the first time of beneficial investment is already
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passed at t =0.

Equation (5.17) contains parameters which are all needed for tradi-
tional dike design, no additional data is required:

o Water level decimation height, related to the scale parameter B

o Ratio between the scale parameter for dike height and for water
level fovx

o Relative water level increase rate (including e.g. climate change
and subsidence) n

» Actual probability of flooding Pf(0)
e The pursued or targeted design probability of flooding Pstandard
e Investment data Iy and I’

e Starting points for economic analyses: discount rate r, growth rate
)

o Potential flood damage D att=0

Some special cases enable to further simplify equation (5.17). A first
special case is if the dike is compliant to Pstandara at t = 0, because fqp
(which is the logarithm of Pf(0)/Pstandard) becomes zero and will disap-
pear. Equation (5.17) then looks like:

-B P At I - At P
At = fovx I (fAhd ) fopt (AL) ) ( : 0 + n + standard))
Pf(o) I ‘fovx -B fovx -B Pfopt(At)
(5.18)

A second special case emerge as the design probability Pstandard is de-
fined as the economic optimal probability, because the last term will
become equal to 1. Equation (5.17) then looks like:

-B P At I - At P¢(0
At = Jovx -ln (fAhd . fop (21) . ( 0 + L +(n (—f( ) ) + 1))
n Pf¢(0) I -fovx*B  fovx'B Pfopt(At)

(5.19)

A third special case is as the dike at t = 0 is compliant to the eco-
nomic optimal probability (Pfopt(O)), and the design probability Pstandard
at time At is defined as the economic optimal probability (Py,,.(At)). In
Appendix B.3 this special case is figured out resulting in the remarkable
handy equation (B.29), which could be simply applied to indicate the
economically optimal standard and design horizon:



5.2. Economic optimal safety standards 119

.B I - At
At:L-ln(fAhd'( y ° 0 +6-At+ 1)) (5.20)
n+é-fovx-B I’ -fovx*B  fovx'B

Again, just as equation (5.17) equation (5.20) is not completely explicit,
but it quickly converges, since the At at the right side of the equality sign
is under the logarithm sign. NB. A first estimate for At can be made using
50 years which is usual for dikes.

With the result of the economic optimal intervention timing the deriva-
tion of the flood probabilities over time in the adapted Delta Commitee
approach is ready for comparison in a case.

5.2.5. COMPARISON FOR DUTCH DIKE SEGMENTS

The comparison between the two approaches introduced in the pre-
vious sections is performed for the results of the optimal probability of
failure as presented in [51], with the following starting points:

e The comparison is carried out for the year 2050, per dike segment,
for the practical reason of availability of data in [51]. The economic
growth (1.9%) and discount (5.5%) are used as presented in [51].
The listed actual values for I, D and Py, in [51] were used.

o Additional data used in [51] is needed for n, P¢(0), decimation heights

h10 and h(ljo, and damage increase factors due to dike height and
water level increase, here denoted as ¢ and VY respectively, and data
for increase of investments for additional dike heights A. These data
is provided by its author on request. It is available for dike subseg-
ments.

e The comparison with the adapted approach of the first Delta Com-
mission is carried out on dike segment level. Therefore, the data on
dike subsegment level is translated to segment level by a length-
based average for n, decimation heights h1° and h},o, Z and W. The
actual probability P¢(0) for the dike segment is based on dependent
failure of subsegments.

e The optimal probability of failure, the so-called middle probability
is calculated as the mean of upper limit in equation (5.13) and the
lower limit in equation (5.16)

Due to the weak dependence of the factors in equation (5.8) on the
dike height increase, the calculation of the upper and lower limits is
slightly implicit, requiring some iterations to obtain a stable solution. Fig-
ure 5.5 shows the comparison for the middle probabilities in year 2050,
for the case no reinforcements would have been executed by then. To
distinguish the data in a part for which the first beneficial intervention
timing is before 2050 and a part for which this is after 2050, the optimal
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design horizon is estimated with equation (5.17). The comparison for the
dots in blue, for which the first beneficial intervention timing is beyond
2050, is rather good, the trend is similar. The samples for the dikes for
which reinforcement would be beneficial before 2050 (orange dots) are
in less good agreement.
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Figure 5.5.: Comparison of the adapted Delta Commission approach with
the results of [51]. The results took no reinforcements into
account, despite there are dike segments for which they
would be beneficial (orange dots).

Therefore, some of the data records for dike segments could have
been subject for reinforcement between 2011 (the reference of the data
records in [51]) and 2050 due to the exceedance of the upper limit before
2050, however, this is not recorded in [51]. The less good agreement of
the dike segments for which reinforcement would be beneficial indicates
the relevance to include the effect of reinforcements in the present com-
parison. Figure 5.6, representing the results of the third special case in
equation (5.20) in section 5.2.4 using the same data as used for Figure
5.5, indicates the life time of reinforcements. Most of the results are in
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the same course: as expected, a higher ratio between fixed and marginal
costs will lead to a longer design horizon. Some data points seem to be
outliers but these are situated in controlled water systems in small lakes,
with very small yearly water level increase n. This is demonstrated in
Figure 5.7 in which the dots are divided in classes of n - (fovxB)~1, which
is the reciprocal of the first term in equation (5.17) determining the in-
tervention time. Despite the average equals about 38 years, there are
several dike segments with life times of less than 20 years, because of
relatively low fixed costs. Since the comparison is executed for the pe-
riod 2011 until 2050, almost 40 years, this confirms the proposition that
inclusion of reinforcements may improve the comparability of both ap-
proaches considered in this section.
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Figure 5.6.: Optimal intervention interval for the dike segments in [51]
(blue dots). The curve is obtained with constant values for B
(0.3m) , fovx (1.5), n (0.01 m/year) and C (0.2).

To include the effect of reinforcements the calculation schedule is used
as presented in Figure 5.8. Based on a first estimate to find out whether
the first reinforcement would be beneficial before the horizon of inter-
est, it is decided to whether or not enter the right grey reinforcement
loop which performs an reinforcement. In case the next reinforcement
interval would exceed the horizon of interest the left grey block in the
schedule is chosen to estimate the upper and lower limits at the horizon
of interest. Note, the loops within both grey boxes contain a minor step
for convergence of the factors f7, fr, and fang which are based on the
magnitude of the reinforcement itself.
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Optimal intervention interval for the dike segments in [51] di-
vided in classes for n-(fovxB)™! (coloured dots). The coloured
curves corresponding to these classes are obtained with con-
stant values per class for B, fovx, N and . In blue, light-blue,
green, yellow, orange and red respectively the following val-
ues are used for B (0.38, 0.23, 0.19, 0.17,0.15, 0.14), fovx
(1.05, 1.15, 1.25, 1.35, 1.45, 1.55) n (0.0004, 0.004. 0.006.
0.008, 0.01, 0.012) and Z (0.2 for all).

The additional starting points for the calculations including the effect
of interventions are:

e The upper limit is taken absolute, starting from the point of view suf-
ficient budget and sufficient execution capacity is available. There-
fore, if the probability exceeds the upper limit given by equation
(5.17) before t=39 (target year 2050 minus the start-year of analyis

2011),

then a reinforcement is executed.

e In case reinforcement appeared to would have been beneficial be-
fore 2011 (the start of analysis and the basis of the data records),
2011 is taken as the first reinforcement time.

e The reinforced dike is designed at the safety level of the lower limit
for t = At. The probability Py, (At) just after reinforcement is taken

as the

n-(t—

new Ps(0), and the term n- At in equation (5.9) is changed in
At)
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Figure 5.8.: Flowchart determination of middle probabilities for Adapted
Delta Commission approach.

e Calculating the upper limit with equation (5.16) Pstandard is taken
equal to the economic optimal probability (Pr,,, (At)).

e For completed reinforcements before the horizon of interest, the
factor fan, is based on a reinforcement height equal to fovx - B -
[n (Pupper timit/ Plower limit) at the time of the reinforcement. In case
of the last dike life cycle, not ending with a reinforcement, it is taken
as fovx * B - In (Pactuat(thorizon)/ Plower limit)-

e More than one reinforcement is possible, following the schedule in
Figure 5.8 again, using > At in stead of At in the second block to
evaluate whether another reinforcement would be necessary.

o Iterations has been performed to find a stable value for At for a dike
segment.

Figure 5.9 shows the comparison for the middle probabilities in year
2050, for the case the beneficial reinforcements are executed. the com-
parison is much better than in Figure 5.5. The average difference be-
tween the return periods based on the Adapted Delta Commission ap-
proach and [51] is only about 5% on an average. The comparison is
carried out again for results for a discount rate of 3%, see Figure 5.10,
for which the average differences with the approach of [51] is about 10%
with respect to return periods. Based on these results the analytical ap-
proach of the lower and upper limits as well as the estimates of the inter-
vention timing, respectively in sections 5.2.2 and 5.2.3 are considered to
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be in the same order of accuracy as the calculations in [51]. Therewith,
the approach may be used for standard estimations.
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Figure 5.9.: Comparison of the adapted Delta Commission approach with
the results of [51]. The results took the reinforcements into
account for dike segments for which that would be beneficial
(orange dots).

To extent the case so far, which concerned only the year 2050 for the
reason of availability of results in [51], the course of the flood probabil-
ities over time is figured out to serve as qualitative verification on the
adapted Delta Commitiee approach.

The situation without reinforcement steps is straight forward. Equation
(5.13) is like the curve for the lower limit in [51], and equation (5.16) is
like the upper limit curve in [51], both with At substituted by t.

Despite the theory is figured out for the time until and including the
first reinforcement, the time beyond the first reinforcement step is as-
sessed like the flow chart presented in Figure 5.8. Therewith, a time de-
pendent safety level and dike height pattern can be developed, starting
after each reinforcement with t = 0 for calculating the upper limit with
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Figure 5.10.: Comparison of the adapted Delta Commission approach
with the results of [51] derived for r=3.0%. The results
took the reinforcements into account for dike segments for
which that would be beneficial (orange dots).

equation (5.16) and using P¢(0) equal to the lower limit at the time of
the last reinforcement. Dike height over time is found rewriting equation
(5.9):

hq(t)—A = fovx - B - In(Pf(0))—n-t before
15t reinforcement
ha(t) — A = fovx - B - In(Pr,,. (At))—n - (t— Z At) after
1°t reinforcement
(5.21)
In which:
SAt Time of most recent intervention year

A case 'safety over time’ is figured out for dike segment IJsseldelta (de-
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noted with 11-1in [51]). The data used is given in Table 5.1. Figures 5.11
and 5.12 provide respectively the probability development over time and
the dike height differences over time relative to its value at the start of
the analysis.

Table 5.1.: Data for dike segment I/sseldelta (denoted with 11-1 in [51])
for the case ’safety over time’.

Parameter Value Unity
Practueel 1/1000 peryear
I 71-10° €/m
Io 128-10° €
B 0.12 m
r 5.5 %
n 0.007 m/year
D(t=0) 2477-10° €
é 0.019 peryear
A 0.16 perm
Z 0.088 perm
y 0.0 perm
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Probabilities over time for dike segment 11-1 I)sseldelta

Upper limit curve, indicating intervention beneficiallity
0.0035 1 ---- Lower limit curve, optimal design probability
- Approximate of actual probability over time
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Figure 5.11.: Probabilities over time, together with its upper and lower
limits, for dike segment l/sseldelta, in [51] denoted by 11-1.

Dike height development over time for dike segment 11-1 lJsseldelta
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Figure 5.12.: Dike height over time, relative to parameter A in its expo-
nential dike height distribution, for dike segment I|sseldelta,
in [51] denoted by 11-1.
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5.3. RELIABILITY STANDARDS - ANALYSIS FOR TWO

FAILURE MECHANISMS

5.3.1. INTRODUCTION AND STARTING POINTS

The approaches determining the economic optimal failure probability
in [14, 51] and the developed analytical approach in section 5.2 only
involve the failure mechanism overtopping. In this section the effect is
eleborated of the potential occurrence of a second failure mechanism,
which potentially could cause a second occurrence of damage.

Since the analytical approach in section 5.2 appeared to be sufficient
accurate, the Adapted Delta Commission method is assumed to be us-
able for the analysis of the effect of two failure mechanisms. This is
convenient since it enables to use the exponential distribution of water
levels as a simplifying starting point in the derivation the optimal fail-
ure probabilities (see section 5.2.2). Therefore, the analysis starts from
the approach of the first Delta Commission [50]. The following starting
points are used to perform an analysis like section 5.2:

o Piping is elaborated as a second failure mechanism. Piping may
occur due to the berm is not high enough above polder level, just
at the toe of the inner slope, or due to the berm is not long enough,
just at the toe of the berm.

e The simple rule of Bligh is used [150]: no piping will occur in case:

AH < i (5.22)
Cp
In which:
AHcr Critical head h— hm, or h— hp over the dike m
L Minimum length to prevent piping, in case of m
no additional lengths next to the dike this is
the minimal required length of the dike
footprint
hm Polder water level m + NAP
hp Berm level m+ NAP
Cp Piping factor, with a value of 18 in the rule of -
Bligh

» The marginal costs I’ are based on the cross sections surface. The
failure mechanism overtopping mainly determines dike heights. The
failure mechanism piping mainly determines the dimensions of the
berm. Both, these failure mechanisms determine the surface of
dikes’ cross section. Therefore, instead of cost optimization based
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on dike height in equation (5.12), the surface of the dike cross sec-
tion is taken as the basis for cost minimization.

e The requirements in the cross section originating from other failure
mechanisms, such as geotechnical stability which may require some
additional berm height or some gentler inner slope, are assumed to
be less important.

e The time dependency of the optimal flood probability, as illustrated
in section 5.2, is not considered. Therefore, the analysis is set up to
solve equation (5.1) in stead of (5.10).

e« Some dikes are that high and mild sloped that the footprint of the
dike is that wide that no berm is required to reduce the piping prob-
ability sufficiently. In this situation the berm width is equal to zero.
In fact it is a special case of the analysis. Therefore, in this Section
these two situations are considered consecutively: with berm and
without berm.

Figure 5.13 provides an overview of this sections order. The total costs
CPY.. in practice as well denoted with Total Cost of Ownership (TCO), are
derivated in the sections 5.3.2 and 5.3.3 (for the situation with and with-
out berm respectively). Then, in section 5.3.4, a case for some locations
in the Netherlands is carried out. A numeric approach had been set-up
to check the implementation.

with berm

Analytic derivation of CEY

without berm
Cases: comparison with
numeric evaluation of CEY,

Figure 5.13.: Flowchart of section 5.3.

5.3.2. DERIVATION FOR SITUATION WITH BERM

A schematic overview of a dike cross section is given in Figure 5.14.
With the parameters defined in the Figure, the surface of dikes’ cross
section is:

hy—h
Sy = (Brd + (cotapy + cotap;) - %)-(hd—hm)ﬂb-(hb—hm) (5.23)
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In which:
Sq Dikes cross sections surface, a volume per m3/m
meter dike length
Brg Dikes crest width m
cotapy Cotangent of the outer dike slope —
cotap; Cotangent of the inner dike slope -
Lp Length of berm m
hp Height of berm with respect to reference level m+ NAP
hm Polder water level m + NAP
h Outside water level m+ NAP
hg Dike crest heigth level m + NAP

Qpi hy,
Apy A0 b

| hgo-cotay, o 1 Bry } hyg - cot oy

Ld 0 } Lb 0
Ly ; b

Figure 5.14.: Schematic overview of a dike cross section. The dimension
parameters are added with a 0’ to denote the situation be-
fore reinforcement. In dashed the cross section includes a
reinforcement.

h—A
With the water level distribution F(h) = 1 —exp (—T) as in section
5.2.2, the probabilities of failure due to respectively overtopping and pip-

ing at inner slope or berm toe are expressed dependent on dike dimen-
sions:

hg—Ap
Pfr_q(ha) = exp (—f—B‘j)
ovx *
here — An
Ptoip—is(Neris) = exp (—"T) (5.24)

hCI’mL _Ah)

prip—bt(hcrbt) =exp (— 5
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In which:
hcr,-s

th'bt

AHcris

An

Critical water level for piping at inner slope,
equal to hp + AHcr,

Critical water level for piping at berm toe,
equal to hm + AHcry,

Critical head for piping at inner slope,
referring to equation (5.22) equal to

Lg— (hp— hm) - cotap;

Cp
Critical head for piping at berm toe, referring
Lg+Lp

to equation (5.22) equal to .
Length of berm g

Virtual footprint of dike excluding the berm
Probability of failure due to overtopping,
dependent on hy

Probability of failure due to piping at inner
slope, dependent on (Lg, hp, hm, api)
Probability of failure due to piping at berm
toe, dependent on (Ly, Lp, hm)

Parameter in the exponential distribution for
required dike crest height. Note, this
parameter depends on the overtopping
discharge

parameter in the exponential water level
distribution

which can be rewritten as:

Pfn_a(ha) = exp (—
Pfoip—is(Neri) = exp (—

Pfoip—bt (Ncrpe) = €XP (_

hd—Ahd)
fOVX'B

Lg— (hp—hm)-cotap;+ cp - (hp — Ap)

cp-B
Cp-B

m + NAP

m+ NAP

m
m
per year

per year

per year
m + NAP

m + NAP

) (5.25)

Following the Delta Commissions approach equation (5.1) is elaborated

as:

cPV=1+>P -9—I+9-(P (ha) + MAX (P, . (heri)s Prog_oe(herye)))
tot — f r - r fr—a\ld foip—is\Mcris )» Ffpip—pt\Icrpt

(5.26)
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Herein, the term with the product of the both probabilities for overtop-
ping and piping, which is normally distracted to prevent double count-
ing, is neglected because of the small probabilities. Furthermore, the
consequences D are assumed to be independent of the type of fail-
ure. Furthermore, the two piping mechanisms are assumed to be fully
dependent, and both are assumed to be independent from the over-
topping mechanism. Which of both piping submechanisms prevails de-
pends on the berm length relative to berm height: equalizing the critical

L
heads for piping at berm toe hp, + dc 0 and for piping at inner slope
Jo)
Lg— (hp—hm) - cotap;

leads to Lp = (hp — hm) - (cp — cotap;). Therewith,
Cp
it follows whether piping will occur at berm toe or at inner slope:

Pt = Prop_is(her) Lo > (hp—hm) - (cp — cotap;)

(5.27)
Ptoip = Prop—si(Nere) Lo < (hp—hm) - (cp — cotap)
In which:
Pfoio Maximum of probabilities Py, . (hcr,) and m3/m

prip—bt(hcrbt))'

Minimizing the total costs is elaborated as in 5.2.2, with the derivative to
the dike cross section surface instead of the dike heigth:

chV
—tot _ ¢ (5.28)
dSy

Together with equations (5.27) and (5.26), equation (5.28) is:

PV
dCtot _[7ASa 4 E ) (dpfh—d(hd) + depip—is(hcris)) Lp >(hp— hm)-
dSy r dSy dSq
(cp — cotap;)
PV
dCi _/ASe E ‘ (deh_d(hd) 4 depip—bt(hCI'bt)) Ly <(hp— him)-
dSq r dSy dSq
(cp — cotap;)
(5.29)
In which:
[/ASa Marginal costs per unity of dike cross section €/

surface. m3/m
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Since the two piping submechanisms are assumed to be fully dependend,
the minimization of Sy would use the maximum of the both piping prob-
abilities in equation (5.26). In fact, this determines the relation between
berm heigth hy — h;y and berm length Lp with equation (5.27). A berm
height exceeding Lp/(cp — cotap;) would make no sense for safety, just
as a berm length exceeding (hp — hm) - (cp — cotap;). Using this as the
condition for berm height, hp—hpn, is equal to Ly/(cp—cotap;). Therewith,
the equation (5.29) simplifies to the first or to the second line.

In Appendix B.4 the derivatives for each dike shape parameter are de-

rived to enable to solve equation (5.29) analytically, substituting (5.25).
PV
tot

Sa
responding to the minimum of Cf;/t in equation (5.28) is figured out for
the situation with berm. With the probabilities from equation (5.25), and
with the derivatives for each dike shape parameter in equation (B.61),
and cotap, + cotap; denoted as cota’s, it follows:

In Appendix B.5.1 the probability Py, which belongs to = 0, cor-

P25 . foyx -B-Ly-r
D
( Cp-(hp—hm) )
Yhg - Cp-(hp—hm) + ¥p - fovx - (La + (hp — hm) - cota’s)

Pfopt =
(5.30)

In which:
Yhy Fraction of the total probability to failure -
mechanism overtopping
Yo Fraction of the total probability to failure -
mechanism piping, equal to 1 —yn,
cota’s Denotion of cotapy + cotap; -

Substituting hp—hm = Lp/(cp—cotap;) leads to an equivalent formulation
with the berm length Ly in the counter in stead of the berm height hp —
hm:
J’ASd fovx*B-Lg-r

D

Pfopt =
( Cp . I_b
Yhg*Cp Lo+ Vp - fovx- (Ld -(cp—cotapi) + Lp- COtO{’S)

) (5.31)

Two notes can be made about the shape of this equation. Firstly, in
case Yn, = 1, which means the probability of piping is neglectible, equa-
tion (5.30) the term within the large brackets is equal to 1. It turns into
the shape of equation (5.13) for overtopping only. Secondly, with the
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geometric translation I’A5¢ = I//L 4 the first part of the equations (5.30)
and (5.31) is the same as equation (5.13), except the factors f; and At
representing the time dependence. This means that the last part of the
equation between brackets reflects the effect of taking into account a
second failure mechanism.

Equation (5.30) still has yn, as a degree of freedom. In fact it can be
interpreted as an optimum given a certain value of yp,. The global solu-
tion is found searching in the domain of yp, [0,1] for the lowest societal
costs.

Solving the equation (5.30) two checks has to be made.

¢ In the derivation in this section a berm is assumed to exist. Search-
ing in the domain for yp, in [0,1] the smaller its value, the larger
the fraction of the probability available for piping, leading to smaller
berm dimensions, and the lower the cost. This would lead to a min-
imum cost for berm dimensions equal to zero which cannot be a
valid result, because the equation is clearly not valid for the situa-
tion without a berm (hp — hm = 0, Lp = 0) since this would lead to
an optimal probability of failure of 0. Therefore, while searching in
the domain of yp, [0,1] the validity of equation (5.30) is checked for
the condition whether the probability Pr,, following from equation
(5.30) is equal to the sum of the probabilities per failure mechanism
Pf,_4 + Pr,, based on equation (5.25). This check limits the berm
dimensions would decrease irrealisticly.

o Another check is whether the numerator of the term between brack-
ets is larger than zero. This is mostly the case since ¢, (in the range
of about 15 to 20 [150]) is larger than cotayp; (for dikes mostly in the
range of about 3 to 6).

5.3.3. DERIVATION FOR SITUATION WITHOUT BERM

A dike with a relatively large height (e.g. a dike along sea) may be
sufficiently safe with respect to both failure mechanisms, without a berm:
the footprint of the dike may be that wide, that it reduces the probability
of piping sufficiently, at least to the extent the optimum for societal cost
is lower than in the case with berm. The case of no berm needs a slightly
adapted approach with respect to the previous Subsection. In the special
case of no berm (Lp = 0) the probability for piping in (5.25) is:

Lg+cp-(hm—Ap)
Ptoip—is(Neris) = exp (— P ) (5.32)
Cp-B
The minimum societal costs are found solving:
PV
dCtOt =I,A5d + E . (dpfh—d(hd) " depip—is(hC"is)) (5.33)
dSy r dSy dSq
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With the probability for overtopping from equation (5.25) and for pip-
ing from equation (5.32), and with the derivatives for each dike shape
parameter in equation (B.61), it follows:

(5.34)

PV _ _ . ’
%=I’A5d+E-Pf-E.l. ( Yhd+ Yp cotors)
dSq r B Lg fovx Cp
Thus, the probability Pf,,, which belongs to the minimum of Ctor for the
situation without berm is:

(5.35)

I/A.Sd 'fovx'B'Ld'r ( Cp )
D Yhg " Cp + Yp - fovx - cota’s

With yn, and yp in the domain [0,1] the denumerator between the

brackets is always larger than 0. In this special case the degree of free-

dom yn, can be solved because of the existence of a second relation: the

relation between the dike height and the dikes footprint is fixed by the
condition no berm is present, see Figure 5.14:

Lg =Brg+ cota’s-(hqg—hm) (5.36)

Pfopt =

Therewith, the dike cross section is determined as:

hg =Any = fovx - B - n(yh, - Pr)

5.37
Ld, noberm = Cp'(Ah—hm)—Cp'B°ln(‘yp-Pf) ( )

In Appendix B.5.2 this is figured out to derive the corresponding proba-
bility of failure Ps. With Ap,—hm denoted as Aoy and Ay —hm denoted as
Ap this results in:

Cp-(B-In(yp)—Ap) + cota’s - (Aov — fovx * B+ In(Yhy)) + Brd)

P;=ex
! p( B - (fovx - cota’s —cp)

(5.38)

Equate the resulting probability P¢ with Py, in equation (5.35) provides
the result for the value of yp, for which the corresponding probability of
failure will lead to lowest societal costs, under the condition of no berm
exists.

5.3.4. APPLICATION

The analytical relations derived in the previous subsections are applied
for several locations in the Netherlands. For the comparison 7 dike seg-
ments are investigated, subject to different load systems in the Nether-
lands: dike segments Schiermonnikoog, Hollandse Kust, Grebbe, South-
Flevoland, IJssel-West, Oude Maas, and Western Scheldt.

The total costs are calculated with an adapted shape of equation (5.1),
using the marginal cost per unit of the dikes cross sections surface:
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D
cty =1r+R"V=1ro+1r’A5d-Asd+wat-7 (5.39)
In which:
ASy Difference between cross section surfaces of m3/m

reinforced dike and existing dike

The cost I’A5d per unity of dike cross sections surface is key-input for
determination of the costs. A practical approach can be used to derive
I’ASd from the available I’ per dike segment which is used in [51]: as-
suming a reinforcement would keep the dike shape (slopes and crest
width) as the existing dike shape, the marginal investments per meter
dike heightening could simply be divided by the dikes footprint Ly to get
the marginal investments per squared meter cross sections surface:

I/
['ASd = (5.40)
Ly

However, in the analysis in this section the dike shape is a degree
of freedom. For a variety of dike shape parameters and corresponding
values of Sq the I’A%¢ can be derived from I’. Therefore, for each dike
shape in the analysis, a virtual reinforcement height Ahy is introduced
which is based on existing dike shape (slopes and crest width), with the
same additional dike shape surface AS4. Note, since the dike shapes
are not recorded in [51], in this application the proxy of the existing dike
shape is used. Therewith, the marginal costs per unity of cross section
can be derived from I’:

'A% . ASy =1 Ahy (5.41)
Ah
I P el (5.42)
ASy
In which:
Ahy Dikes equivalent reinforcement height, using m

existing dike slopes and crest width,
corresponding to an additional cross section
surface ASy.

Note, in case the dike shape would be the same as the existing shape
Ahg = Ahg and therewith ASy = Ahg-Lg which translates equation (5.42)
in equation (5.40). In Appendix B.6 this equivalent reinforcement height
is derived for different dike shapes as:



5.3. Reliability standards - analysis for two failure mechanisms 137

ho Bry (ho)z ho - Bryg (Brd )2 2-ASy
+4ll=] + +

Ahd = - 7 7 7 7
2 cotays 2 cotays cotays cotagys
(5.43)

in which ASy4 is the only variable. Therewith, I’ASd can be determined
from I’ with equation (5.42).

In Figure 5.14 six dimensions are degrees of freedom: the slopes of in-
ner and outer slope, the dike height and crest width, and the berm length
and berm height. In the cases in this application the outer slope is not
varied, since it is related to the factor converting the water level scale
parameter B to reflect overtopping fovx, which is taken as a given in this
application. The dike crest width is not varied as well since it mostly
will be determined by other functionalities than dike safety. For the re-
maining 4 dimensional parameters, the berm length and berm width are
related by hy — hm = Lp/(cp — cotap;), see equation (5.27). Thus, three
dimensions remain to be a variable in the application: dike height hy,
berm length Lp, inner slope cotayp;.

Below, first the calculation schemes are explained and illustrated for
location Grebbe. Then, the results for all locations are summarized and
analyzed. The data used for the locations is provided in Table 5.2. The pa-
rameters of the exponential load distributions are based on calculations
with HYDRA-NL [144], the dike data is based on global characteristics of
the dike segments considered. The discount rate is 0.055 per year.

Table 5.2.: Data as used for the comparative analysis on locations Schier-
monnikoog (Loc 1), Hollandse Kust (Loc 2), Grebbe (Loc 3),
South-Flevoland (Loc 4), l/ssel-West (Loc 5), Oude Maas (Loc
6), and Western Scheldt (Loc 7).

Location Loc 1 Loc 2 Loc 3 Loc 4 Loc 5 Loc 6 Loc 7
Ap (m+ NAP) 2.77 2.11 10.21 0.28 7.48 2.89 3.87
Any (M + NAP) 3.41 5.97 10.37 0.68 7.52 2.81 4.39
B (m) 0.22 0.226 0.052 0.21 0.12 0.21 0.19
fovx - B (m) 0.28 0.465 0.161 0.43 0.17 0.24 0.36
cotapio (—) 3 3 3 3 3 3 3
cotapy,o (—) 5 5 3 4 3 3 4
hg,0 (M + NAP) 4 8 11 3 8 4 6

hm (M + NAP) 0.77 0.11 7.21 -1.72 5.48 0.89 0

Brg (m) 7 4 7 4 7 7 4

I’ (M€/m) 18 122 18 115 129 251 176
Ip (M€) 4.93 107.46 | 6.67 1050 143.47 | 139.09 | 79.15
D(0) (M<€) 85 2499 27947 16790 3957 23814 4375
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CALCULATION SCHEME FOR THE SITUATION WITH BERM

For the situation of a dike shape with berm the optimal probability of
failure is derived solving equation (5.30). It relates to two of the three
remaining dimensional parameters and can be interpreted as an optimal
probability given a certain value of yn,, and given a value for cotayp;.
The optimal probability can be practically determined with a series of
calculations for yn, and cotap;, evaluating the total costs, also shown in
the flowchart in Figure 5.15:

» Determine a start value of Py, with y», = 1, which is the situation
leaving no failure room for piping. Therewith, the term between
large brackets in equation (5.30) is 1, resulting in equation (5.13)
focussing on overtopping only.

o Apply this probability as a proxy for the optimum for yp, slightly
lower, e.g. 0.999, and calculate the corresponding dike dimensions
hg and Lp with:

hg =An, — fovx - B - In(Yhy - PF) (5.44)
Lb=Cp'(Ah—hm)—Cp‘B'ln(Yp'Pf) —Ld '
Note, the berm length is relatively long in this first estimate since
Yp = 1—"Yn4 is almost zero, leaving only a very small fraction of the
probability for piping.

» Therewith, equation (5.30) can be used to find Py, (yYn,) and there-
with the corresponding costs CfY. can be calculated.

» Decrease yn, using Py, from the last step, and repeat its evaluation

of Pr,.,.(Yns) and the corresponding costs CPY.

» Repeat decreasing yn, as long as the berm dimensions L, are larger
than 0, the denumerator of equation (5.30) is positive, and the con-
dition Ps,,, = P, , + Pf,, is met.

The optimum for s, is found at the minimum costs CEY, in this series of
calculations. The corresponding dike height and berm dimensions are de-
termined with equation (5.44). In fact, this calculation scheme simulates
for a given inner slope a series of results giving more and more room
for the failure mechanism piping, resulting in a smaller berm length and
berm height, continued until costs C’:g/t are minimal. The series of cal-
culations is repeated for a next value of the inner slope as long as the
slopes are in the integration interval.

Figure 5.16 provides an example for location Grebbe, presenting the
path of the combinations of the three varied dimensional parameters
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Analytic derivation of 1 Determine P for overtopping (vpq = 1) to
clY, for dike with berm be used as a start value
I’
Loop over cot oy, starting at steepest slope

Loop over domain [0,1] of y,4 starting at 1

Determine corresponding dike height.
Condition: no decrease of original dike footprint

Determine corresponding berm
dimensions & add. cross sections surfcace

Determine optimal probability for this
100pS’ Ypg

Determine corresponding Risk and
Investments

Store values in case Cf;< minimum so far
Condition Pt o0t=P_na:Ps pip

Figure 5.15.: Flowchart of the approach to solve equation (5.30).

to the combination with minimum total costs. Dike height is presented
on the x-axis, berm length on the y-axis and slope by annotations near
the path-curve. Following the scheme in Figure 5.15 the minimum costs
are stored during the process per value of inner slope. This resulted in
a path of 'sub-minima’ walking along the slopes. It started for a steep
slope with a dike height of over 13m+NAP, and a berm width of about 30
m. Increasing the cotangent of the slope stepwise causes at first mainly
a gradual decrease of dike height and an increase of berm length. At a
certain point the cost reduction takes place mainly by gentling the slope
in combination with shortening berm. This sharp kink in the curve may
seem contra-intuitive, because in the 2 dimensional plot only the berm
length seem to decrease from that point on. However, still the probability
of failure still decreases since the slope becomes gentler, increasing the
total length between the dike toe at river side and the berm toe at the
landward side. The red dot marks the combination of dike height and
berm length at the end of the path with minimal total costs. Using the
data in Table 5.2 the a dike heigth resulted in 12.39 m+NAP and the
berm length in 20.75 m and a berm height of 1.54 m, and an inner slope
of 4.52. Total costs are 91 M€.

WITHOUT BERM
The equation (5.35) can be interpreted as an optimum probability of

failure with a dike shape without berm. The optimal value can practi-
cally be solved with a series of calculations which equalize the equations
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—— Path of solutions (with berm), given an inner slope
® Optimal solution (with berm)

501

40 4

304
1.93

3.39

dike berm length (m)

4.52
204

10 A

Annotation of datapoints on curve provides corresponding inner slope cot a

11 12 13 14 15
dike height (m+NAP)

Figure 5.16.: Overview of optimal combinations of dike height and berm
length for location Grebbe, indicating the dimensions be-
longing at optimal costs.

(5.35) and (5.38). Per value of the inner slope the domain of yn, [0,1]
is search to find the value of yp, for which both are equal. In a second
loop the slope is adapted as long as the costs decrease. The schedule is
shown in Figure 5.17.

SEMI-ANALYTICAL ECONOMIC OPTIMUM PROBABILITY OF FAILURE

The result of both costs (for the optima with berm and without berm)
are compared. The minimum of both prevails. In the case of location
Grebbe, which is along a river, a situation without berm has no realis-
tic solution, because the dikes foot print is too small to prevent piping
sufficiently.
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|
Analytic derivation of CFY, Loop over cot a; l
for dike without berm starting at actual slope

Loop over the domain [0,1] of ;4

Determine for each y,4 the corresponding
optimal probability P o,

Determine for each y,,4 the probability P¢
based on corresponding dike dimensions

Both probabilities
are equal?
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Figure 5.17.: Flowchart of the approach to solve equation (5.38).

RESULTS AND ANALYSIS

The results for the seven locations in the case are presented in Table
5.3. The columns 2 to 5 represent the found optimal dimensions (dike
height, berm lenght and slope) and the corresponding additional surface
of the dikes cross section ASy. Column 6 represent the fraction of the
optimal probability for the failure mechanism overtopping. Column 7 rep-
resents the optimal probability of failure. Column 8 provides ratiop,, the
ratio between the probability of failure taking into account both the fail-
ure mechanisms overtopping and piping, and the probability of failure in
case of taking into account overtopping only. The ratio for this analytical-
based method varied in the 7 cases between 0.75 and 1.34 with a factor
0.96 on an average. Taking into account a second fialure mechanism has
no significant effect on the optimal probabilities of failure.

To analyse the results in Table 5.3 a numerical model is figured out to
find out whether the results based on derivations in this section are plau-
sible. Furthermore, the numerical approach serves as a check on the
implementation. The set-up is explained in Appendix B.7. A graphical
result presenting the results of both methods for the location Grebbe is
given in Figure 5.18. It shows isolines of additional cross sections surface
ASy (coloured curves). The black curve shows the path of combinations
of dike height (x-axis), berm length (y-axis) and inner slope (annotated
along the curve) corresponding to the sub-minimal costs per value of
ASy. It clearly shows the berm length and dike height increase gradu-
ally with increasing ASqy, and the inner slope decreases gradually. The
global optimum for the numerical method is marked with a black dot on
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Table 5.3.: Results for analytical-based method for locations Schiermon-
nikoog (Loc 1), Hollandse Kust (Loc 2), Grebbe (Loc 3), South-
Flevoland (Loc 4), IJssel-West (Loc 5), Oude Maas (Loc 6), and
Western Scheldt (Loc 7).

dike berm slope ASq Yhg Pt ratiop, Total
Location| height | length costs

(m+ (m) (<) | m3/m (<) | -10°3 (-) | -10%€

NAP) / year
Loc1 5.14 18.79 4.20 75.4 0.57 355.9 0.99 72.4
Loc 2 9.06 0 2.64 60.0 0.90 144.0 1.01 534.4
Loc 3 12.39 20.75 4.52 99.4 0.74 0.5 0.76 90.9
Loc 4 4.75 28.65 2.26 111.5 0.56 13.9 0.75 691.2
Loc 5 8.98 11.02 7.66 64.7 0.59 31.6 0.95 635.8
Loc 6 4.96 10.59 10.25 101.6 0.61 21.4 1.34 | 1599.4
Loc 7 7.14 27.96 5.12 171.6 0.59 81.0 0.93 | 1206.8

the curve. The path of the analytical based method from Figure 5.16 is
provided in this Figure as well in blue with the optimum in red. The global
optima are very close.

Figure 5.18 shows the dimensions for the global optima for both ap-
proaches are rather comparable. The slightly differences in dike height
and berm length resulted in about 4% difference of the additional cross
section surface. In Appendix B.7 in Table B.2 the results for the numer-
ical approach is provided. For all locations the dimensions are rather
comparable with the analytical based approach. The average difference
in additional cross section surface in the columns headed AS4 is about
12%. The dikes’ dimensions dike height, berm length and inner slope
differ on an average respectively 2% (0.09m), 7% (1.2 m) and 5%. The
fraction of the failure probability for overtopping, ys, is for the analytical
based method 0.65 on an average, and for the numerical method 0.52
on an average. The difference in optimal probability is not that small,
but not that large either: the analytical based method lead to probabili-
ties which are about 1.7 times lower than the probabilities got with the
numerical method. The differences in dike dimension provide a typical
reflection to value this difference as not that significant.

The numerical method results in a ratiop; of 1.75 on an average for
the 7 locations in this research. This means that the economic optimal
probability derived with the two most relevant failure mechanisms for
the dikes cross sections surface, is 75% larger than in case it is derived
with overtopping only. The analytical-based method ratiop, is 0.96. The
difference with the numeric-based ratiop, is in line with the difference in
failure probabilities for both methods.
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Figure 5.18.: Overview of the path of optimal combinations of dike
height, berm length and inner slope for location Grebbe,
indicating the global optimum for both the analytical and
the numerical method. NB. The three dike shape dimen-
sions are presented in a 2-D graph. Though, the isolines of
ASy depend on the inner slope, see equations (B.100) and
(B.101) in Appendix B.7. Here, the isolines are provided
for the inner slope corresponding with the global minimal
costs.

5.4. RISK AWARE UPDATING OF RELIABILITY STANDARDS

5.4.1. NEED AND OPPORTUNITIES OF UPDATING RELIABILITY
STANDARDS
THE NEED

Given flood defence management use standardization expressed as
probabilities of failure, the need for updating of reliability standards is
threefold. Firstly, as figured out in Chapter 3 the type of dike construction
affects the risk, and therewith it affects the risk-optimal design. A dike
with a clay core causes delay in the breach process and breach dimen-
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sions will be reduced with respect to a dike with a sand core. Reduced
breach dimensions will reduce the flood volume and consequently the
consequences of flooding, and therewith the optimal design probabilities
of failure (see equation (5.13). Therewith, given a dike design is aimed
to be laid out economic optimal the design and the reliability standard
are coupled.

Secondly, new or updated or rectified information may come avail-
able, which affect the standards. The present application of the National
database of Flood Simulations [54] can serve as an example in the Dutch
context. The implementation of the breachgrowth formula of Verheij &
van der Knaap [77] for location Grebbedijk in Chapter 3 lead to breach-
widths of about 200m for dikes with sand core and 100m for dikes with
clay core (see Figure 3.3), which corresponds with the data they used
in their derivation. More in general, in the simulations of floodings in
the Dutch National database of Flood Simulations [54] the breach-widths
most likely correspond with breaches in sand dikes, named as brittle in
Chapter 3 (see Appendix C). Therewith, in most of the simulations the
consequences are overestimated (see Figure 2.4) leading to reliability
standards which are more stringent than the optimal probabilities of fail-
ure (see equation (5.13). Referring to the Dutch organisation of flood
defence asset management (see Section 1.5.2) this will lead to a too
large portion of the dikes qualified for reinforcements.

Third, the economic optimal design reliability is ageing, as demon-
strated in Section 5.2. Therewith, in case the planning of an reinforce-
ment shifts considerably with respect to the year for which the standard
is derived, e.g. due to availability of resources, the design reliability may
need to be updated.

THE OPPORTUNITIES

In case of application of reliability standards, such as the Dutch stan-
dards for probability of flood defence failure, the tactic and operational
flood defence management turns into the management of dike failure
probabilities. The consequences are not involved any more. If the re-
liability standards are risk-based, the consequences are only explicitly
involved during derivation of the standards at strategic decision level.

On the one hand the management of dike failure probabilities supports
to ease the flood defence manager. In case the pursued safety level
would be a variable, then increased risks due to increased values in a
polder would be a reason to update the safety level and therewith to a
demand to reinforce the flood defence. This seems unworkable for the
Water Boards. On the other hand, with probability-standards (even laid
down in Law in the Netherlands) risk-awareness is no inherent part of the
flood defence managers work. This could exclude alternative risk aware
reinforcement options. There can be incentives which are positive for the
flood defence (system) manager which would be enabled by risk aware
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use of standards. For instance:

e Forthe Flood defence manager. In case at a certain location a sheet-
pile is to be placed, it can be constructed to be stable after a breach
in overflow conditions, reducing the flood volume considerably and
therewith reducing the consequences significantly (see Chapter 3).
The reduced damage would lead to an economic optimum corre-
sponding with less stringent performance requirements for the flood
defence, decreasing the dimensions of the reinforcement.

e Furthermore, again for the Flood defence manager. As figured out
in Chapter 4 the planning of a portfolio of reinforcements is affected
by the risks due to individual dike segments and their standards. In
case system risk reduction is used as a metric for the tactical planin
stead of meeting the reliability standard, a flood defence manager
may bring forward the planning of a reinforcement by proposing a
more risk averse design.

e For the Flood defence system manager. In case the budget request
for programming reinforcements is higher than the available bud-
get (see Chapter 4) it could be beneficial to reduce system risks
alternatively, by using a temporarily reduced standard such as con-
ducted along the Eastern Scheldt in the Netherlands before building
the Eastern Scheldt Barrier (1985), or solving only specific failure
paths [45].

e For the Government, in most countries held responsible in case of
flooding. The risk may be less, in case the dike construction on high
risk locations is ductile, decimating the risk on victims [88].

The Flood defence manager (e.g. Water Boards) outsource reinforce-
ments. Urged by competition, contractors strive for investment cost opti-
mality given the standard. If the dike construction type is not prescribed,
this leads to the use of materials which are cheapest to use in place.
Note that investment cost optimality differs from optimization of the To-
tal Cost of Ownership, which includes the flood risk effect of investments
as well.

In the Netherlands, the actual management of the flood defences is
rather straight forward, because the standards are laid down in the Dutch
Law. In some other countries performance requirements are used, how-
ever, they are not formalized in Law. Some of them are based on quanti-
tative risk analysis [23]. In all cases, if a performance measure is defined
as a probability of flooding or its proxy such as exceedance frequencies
of hydraulic loads, the same opportunities are in place with respect to its
risk aware updating.
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5.4.2. PROPOSAL FOR RISK AWARE UPDATING OF RELIABILITY
STANDARDS

The objective of this Section is to elaborate whether it is possible to use
reliability standards risk aware. This may come across contra-intuitive
since for example the standards in the Netherlands are derived based on
risk. However, the present standards in the Netherlands does not provide
a relation between construction type and optimal safety level (see Chap-
ter 3. Therefore, a standardized updating of present reliability standards
enables to tune the safety level and corresponding dike design.

In case of the Netherlands, a risk based framework of standards is in
place. The presented risk aware updating of reliability standards only
yields for locations where the economic criterion prevails the criteria for
individual risk. Note, the presented standardized updating may be help-
ful to homogenize the economic optimal flood probabilities used for the
present standards to values tailored to the actual construction of the
dikes.

The result of Section 5.2 is an approach like Van Dantzig [14] adapted
for dynamic effects, which is proven to be comparable with the approach
in [51] which is used for the standardization in the Netherlands. The re-
sult of Section 5.3 underpins the main starting point in [14] and [51] to
use only the failure mechanism overtopping. This does not lead to signif-
icantly different economic optimal probabilities of failure. Therewith, it is
concluded that the adapted Van Dantzig relation can be used for further
elaborations to apply the standards risk-aware. A translation factor fy is
introduced:

4
I °f0VXstandard ‘B-r

Pfrisk—opt = fa - Pstandard = fd - Pfopt(Atstandard) =fd-

D(Atstandard)
(5.45)
In which:
Pfrisk—opt Optimal probability of failure adapted with peryear
respect to a specific dike design.
fd Factor to translate existing flood probability -

standards to risk optimal probabilities valid for
a certain design

Pstandard Standard in terms of probability of flooding peryear
due to failure of the flood defence



5.4. Risk aware updating of reliability standards

147

Atst“andard

fovxstandard

Period starting from present to the year
for which the standards are derived. In
the Dutch example in this chapter this is
equal to 39, since 2011 is the year for
which the load, investment and damage
data applies in [54], and 2050 is the
horizon for the Dutch standards

Factor fovx converting water level scale
parameter B into dike height scale
parameter, applied for standardisation

year

The translation factor fy enables to 'replace’ the design-dependent vari-
ables in the adapted Van Dantzig relation which the ones corresponding
to a dike design or its reinforcement. With At = Atstandard it follows:

I;jesign 'fOVXdesign - D(Atstandard)

fa=

In which:

I

é!esign

Ddesign (Atdesign)

fOVXdesign

I fovxsmndard : Ddesign (Atdesign )

Marginal investment costs corresponding
to a flood defence design, with the same
year of price index as I’. Note, since other
reinforcements than dike heightening are
opportune, a marginal investment
resulting in a tenfold flood probability

10 : oo
Ides[gn can be used as well, provided it is

used in combination with I'0 in stead of I
in the denumerator of equation (5.46). If
I’ is based on dike heightening the I10 can
be calculated with I’ - fovx - B - [n(10).
Economic damage corresponding to a
flood defence design, valid for the design
horizon with respect to 2011, the year for
which the data applies, used for the
analysis of the Dutch standards

Factor fovx converting water level scale
parameter B into dike height scale
parameter, applied for a design

(5.46)

€/m

In fact, this proposal uses the existing reliability standard, either for-
mal established by Law or well-underpinned otherwise, and applies a
relative adaptation to connect to the values which fit the design under
consideration. This requires insight in the investment and damage for
the reference situation as well as for the proposed situation. An example
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for a dike to be reinforced by a sheetpile, provided the economic crite-
rion prevailed during the standardization: for marginal costs which are 2
times larger than taken into account in the standardization analysis, and
a damage which is reduced by a factor 5 due to the reinforcement, the
economic optimal probability would be a factor 10 less stringent than the
existing standard.

5.5. CONCLUDING DISCUSSION

The analytic approach for the derivation of an optimal economic prob-
ability of failure, provided by the first Dutch Delta Commission [50], is
extended to reflect dynamic effects such as climate change, subsidence
and reinforcement interventions. The approach underpins the linear re-
lationship found in [51] between the ratio of damage and the cost to
decrease the probability tenfold D/I'? on the one hand and the recipro-
cal optimal probability of failure 1/Ps,,. on the other hand. A flowchart of
the approach is presented in Figure 5.8 and an example of the result for
a dike segment is presented in Figure 5.11.

In Chapter 3 the relation is demonstrated between structural robust-
ness and economic optimal design safety level. The present chapter
demonstrates this design safety level depends on the design dimensions
as well, because the factor converting the scale parameter for water
level B into the scale parameter for dike height, fovxB, is partly deter-
mined by dikes outer slope shape and roughness and partly by the local
wave conditions, see Section 5.2.2.

The derivation of economic optimal probabilities of failure for the first
and second Dutch Delta Commission used one failure mechanism which
were overflow [14] and overtopping [51] respectively, with the dike height
as the physical dimension connected to the probability of failure. In [37]
a numeric approach for design is elaborated, with the dike shape (four
dimensional parameters) as a degree of freedom considering the failure
mechanisms overtopping, piping and inner slope stability, given a tar-
get reliability. In this chapter the target reliability is not a given, but the
idea to consider more failure mechanism is taken along. The analytic
approach for optimal economic probability is developed for two failure
mechanisms, overtopping and piping, to research the starting point in
[14] to use only overtopping. Dike height, berm dimensions and inner
slope are taken as the physical dimensions of the dike shape connected
to the probability of failure. Applied for 7 locations, the optimal economic
probability appeared to be more or less similar to the results consider-
ing only the failure mechanism overtopping. This result underpins the
starting point used in the studies up to present using only the failure
mechanism overtopping.

The second Dutch Delta Commission used the so-called middle proba-
bilities, introduced in [67]. Comparison of the derived analytic approach
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with the numeric approach to derive middle probability as used in [51]
shows the quality for over 70 dike segments is satisfying (see Figure 5.9).
Especially equation (5.13) of the lower limit curve, reflecting the design
safety level, looks quite alike the equation (5.2) provided by the first
Dutch Delta Commission. Furthermore, the equation is simple to use,
enabling application for all levels of flood defence asset management:
in early decision stages for reinforcement (operational), what-if studies
(tactical) or policy analysis over larger areas (strategic).

Furthermore, the economic optimal life cycle of flood defences can be
estimated analytically with equation (5.20). The exercise in Figure 5.7
provides the insight some of the flood defences have short optimal life
cycles, even less than 20 years. Next to the long known dependence on
the ratio of fixed and marginal investment costs, the optimal life cycle
strongly depends on the ratio of water level increase rate and the dike
height scale parameter n - (fovxB)~1. This means that in case the rela-
tive water level increase rate is low, it is beneficial to use long design
horizons.

The middle probabilities and maximum tolerable probabilities are in-
cluded in the Dutch law. The benefit of the middle probabilities would be
to have time to prevent exceedance of the maximum tolerable probabil-
ities. In [51] this time is given as approximately 20 years which ’is well
in accordance with actual experiences in the Netherlands for the time
it takes to implement large-scale flood prevention projects’. Related to
the actual practice for the design horizon for dikes, mostly 50 years, this
time comes across as a mid-term warning. This study shows the eco-
nomic optimal life cycles in the Netherlands are about 40 years on an
average. However, for a number of dike segments it is even shorter than
25 year. In case for those dike segments the optimal design horizon is
chosen, the middle probability would only be about 10 year before reach-
ing intolerable probabilities which is short to timely reinforce, referring to
the Dutch experience, as cited here above. The shorter the design hori-
zon, the more reinforcements should be seen as a semi-continu proces.

Finally, the method determining the economic optimal reliability stan-
dard developed in this chapter may serve to consider whether existing
standards still fits adequately. This chapter proposes a translation fac-
tor to risk aware update the existing standard for reinforcements with
the degrees of freedom: time of reinforcement, design horizon, and the
consequences due to the structural robustness of the design e.g. by the
core material.






COMPREHENSIVE FLOOD
DEFENCE MANAGEMENT

...competition, we see now, is destructive. It would be better if everyone
would work together as a system, with the aim for everybody to win.
What we need is cooperation and transformation to a new style of
management.

W. E. Deming, in: The New Economics for Industry, Government,
Education (second edition, 2000).

Risk analysis is an indispensable element in risk-informed decision mak-
ing on each of the asset management decision levels used in asset man-
agement practices. In this chapter, the risk analyses are combined with
this concept of decision levels, and the concept of the Deming circle as
an organisational concept for continuous capability improvement. Coher-
ently and dynamicly used, they can bridge the practical disconnections
between the decision levels. The decisions are to be taken by different
actors due to the fragmented responsibility. Due to the increasing com-
plexity, practical bottlenecks and dilemmas arise that need to be solved.
This prompts flood defence asset management to mature. The success
of asset management of flood defence systems depends on the practi-
cal implementation of cooperation and the ability and agility to choose
and change the shape of cooperation dependent on the situation. This is
better accommodated by an Agile process than by a Waterfall process.
If such a process is continuously related to societal acceptability, the risk
perspective focuses on the ALARA risk management principle.

151
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6.1. COHERENCE OF ELABORATED RISK ANALYSES IN THE

FRAME OF ASSET MANAGEMENT

Risk management is presented in this thesis as a part of Asset Manage-
ment, see Section 1.2, which is shortly defined as ‘the art of balancing
performance cost and risk in the long term’ [22]. Risk analysis is an
indispensable element in risk-informed decision making on each of the
asset management levels [24, 27], see Figure 1.2 as well. Especially for
dikes, the EU Floods Directive [34] stimulates to come up with quantita-
tive risk analyses. The main objective of this thesis is: to develop and
test methods for coherent utilization of risk analysis in flood defence sys-
tem management subject to deterioration and climate change. In the
previous chapters risk-based methodologies have been developed to en-
able enhancement of flood risk management.

Chapter 3 answers the question how the flood defence construction
contributes to flood risk reduction. An assessment method of risks and
investments is presented, valuing structural robustness of a construction
type, represented by consequence reduction due to its ductile behaviour
during high loads. The results show the total societal costs and the indi-
vidual risks on victims strongly depend on the construction type. Next to
load decrease, strength increase and consequence decrease the struc-
tural robustness of the dike construction is a fourth main option for risk
reduction.

Chapter 4 shows how tactical planning of interventions contribute to
system risk reduction. A method is developed to compare different tac-
tics to prioritize and plan measures in interdependent systems of dikes to
reduce risks most effectively and efficiently over time. Therefore time-
aggregated risks are introduced. The results of a case on a system of
dikes along the Rhine river branches underpins that tactical planning and
corresponding decisions are important for reduction of time-aggregated
flood risks.

Chapter 5 elaborates an analytical approach deriving economic optimal
risk-based probabilities of dike segment failure, their ‘ageing’ and eco-
nomic optimal design horizons. It underpinned the approach in earlier
studies to only consider the failure mechanism overtopping. It presents
a dynamic and simple to use approach enabling to consider regularly
whether a safety level still fits adequately, and to plan interventions to
come and their accompanying design requirement and horizon.

Although the practical application of the risk analyses used in Chapters
3, 4 and 5 differ, they are consistently based on the risk-neutral concept
as presented in Section 2.1. Coherently used, they can bridge the practi-
cal disconnections between the decision levels, indicated by the arrows
in Figure 1.2. Figure 6.1 shows the coherence between the elaborations
in these chapters. Below the interactions shown in this Figure are de-
scribed:
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Figure 6.1.: Overview of the coherence between the risk analysis elabo-
rations performed in this thesis, and their connection to the
asset management indicators performance, cost and risk.

o Safety performance level related to the structural robustness of
dikes. The derivation of an economic risk optimization in Chapter 5
delivers the economic optimal intervention timing, the design dike
safety level and accompanying design horizon, and a factor to cor-
rect for the structural robustness of the design. This can be used
to prepare for interventions. Using a design horizon as input, the
integrated risk analysis in Chapter 3 delivers the relation between
the economic and individual risk. These risk types are presented on
the axes of Figures 3.12 and 3.13. These Figures show the relation
between these risk types, and that the minimum societal costs de-
pends on the dike design. Together the Chapters 3 and 5 deliver
an economic optimal structural design. Furthermore, the relation
between economic and individual risk from Chapter 3 delivers the
opportunity to evaluate whether non-economic requirements are
met (such as the standard for individual risk in the Netherlands)
or whether the cost per extra life saved would rise thoughts about
the construction type for dike design. Referring to the short defi-
nition of the core goal of IAM in [22] this enables balancing asset
performance and accompanying risk.

An example of the coherent utilization of the risk analyses for
dike design and optimal safety performance requirements: con-
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sider a structural robust reinforcement with a sheetpile, which
would be very expensive but which would decrease the poten-
tial consequences considerably. A coherent coupling between
the risk analyses would enable to adapt the performance re-
quirement (see equations (5.45) and (5.46) in Section 5.4.2)
and the design horizon (equation (5.17) in Section 5.2.4). As-
suming the costs in this case are mostly the marginal costs I’
due to high steel prices, this would lead to a less stringent per-
formance requirement and a shorter design horizon, both re-
ducing required dimensions and costs. Note, especially for the
reinforcement of a sheetpile the extensibility needs attention. A
second reinforcement can be disproportionate more expensive
in case there is a sheetpile in place already. The derivation in
this thesis starts from a proportionate cost increase factor f7 in
equation (5.13), as does the deriviation in [51].

e Prioritisation related to reinforcement alternatives of dikes in sys-
tem. The tactical planning based on time aggregated system risks
in Chapter 4 uses the fragility curves from the individual dikes in the
system (Chapter 3) and their safety performance requirements and
design horizons (Chapter 5). Despite fragility curves do not repre-
sent the time dependent behaviour of a dike during an event (see
Figure 4.4 in Section 4.3.1), for structural robust or ductile dikes a
fragility curve can be derived from probability analyses, just as for
brittle dikes. Therewith, the effect of structural robustness of indi-
vidual dikes in system can be elaborated since fragility curves can
be constructed for different reinforcement alternatives, providing
its failure character. Herewith, the system risk analysis for tactical
planning can be performed, also based on a set of metrics for risk
reduction, planning criteria and budget over time (see Table 4.3 in
Section 4.5.3). Referring to the short definition of the core goal of
IAM in [22] this enables balancing system performance and accom-
panying risk.

An example of the coherent utilization of the risk analyses for
dike design and for tactical planning: with the fragility curves
corresponding to several reinforcement alternatives their risk
reduction effect can be implemented in the time-aggregated
system risk analysis. Given a tactical plan, evaluation of all
relevant combinations of reinforcement alternatives enable to
balance structural robustness of the designs at the dike seg-
ments in system, with the time-aggregated system risk reduc-
tion, leading to a reinforcement programme.

o Flood defence system assessment related to resources. The optimal
performance requirements and the accompanying design horizons



6.2. Dynamic connected risk analysis and process 155

from Chapter 5 are input for the design of individual dike reinforce-
ments of Chapter 3 and for the system risk analysis for tactical plan-
ning in Chapter 4. Herewith, the corresponding budget need and ac-
companying time-aggregated system risk can be generated for sev-
eral tactical plans and accompanying reinforcement programmes.
Referring to the short definition of the core goal of IAM in [22] this
enables balancing system cost and accompanying system perfor-
mance expressed by its time-aggregated system risk.

An example of the coherent utilization of the risk analyses for
systems assessment: consider a series of tactical plans and
their accompanying programmes, budgets and capacities is con-
fronted with constraints. In case none of them fit, two ultimate
options exist: the tactical plan which is most close to the con-
straint is accepted, resulting in an adapted system performance
expressed by its time-aggregated system risk, or the acceptabil-
ity and accompanying resources come into discussion.

6.2. DYNAMIC CONNECTED RISK ANALYSIS AND PROCESS

In each of the Chapters 3, 4 and 5 it appeared to be important to uti-
lize the risk analyses to connect disciplines, assets in system and to ap-
proach physical processes and system development by interventions in a
dynamic way. A connective risk analysis is defined in this thesis as to con-
nect the involved disciplines and system effects in the physical domain.
A dynamic risk analysis is defined in this thesis as to enable to involve
the changes over time on the time scale appropriate for the considered
decision level. A dynamic connected risk analysis has several features
of both aspects summarized in Table 6.1 per decision level. Appendix D
provides an overview of differences between a dynamic and static, and
between a connected and disconnected flood risk approach. In Appendix
E a case study is performed for location Grebbedijk (see Section 1.5) to
assess the magnitude of potential differences between the dynamic con-
nected approach (key topic 1: integrated risk-based optimization of dike
design) and the static disconnected approach. It appeared the dynamic
connected approach reduces investment costs with about 20% and risk
with a factor 3 with respect to the static disconnected approach.

The connection between the decision levels is important as well. As
presented in [151] different actors are responsible for the decisions on
the different decision levels, such as to take a system measure, prepare
the reinforcement programme, or perform a reinforcement. Therewith,
different actors are responsible for the risk analyses on the correspond-
ing decision levels. As introduced in Section 6.1, the output of the risk
analysis on the one decision level is the input for the risk analysis on the
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Table 6.1.: Overview of connective and dynamic aspects in the risk anal-
yses performed to elaborate the key topics.

Key topic Related decision | Connective Dynamic aspects
level & Objective | aspects

1. Integrated Operational. Technical Time dependent

risk-based Design of disciplines during behaviour of loads

optimization of dike structural flood event and dike during

design. robustness and flood event
dimensions

2. Integrated Tactic. Relation between Time aggregated

portfolio
prioritisation of
measures in system

Development of
tactical plans to
determine
programme and
order

individual
measures and
system effect

system risk, based
on effect of
present and
upcoming
measures

3. Performance
requirements for
comprehensive risk
based flood defence
management

Strategic.

Method for optimal
performance
requirements &
design horizons

Relation between
measure and
performance
requirement

Time dependent
requirements,
based on design
and reinforcement
timing

other decision levels. Furthermore, actors on spatial planning, politics
or the occurrence of events affect the decisions as well. Therefore, the
connection between decision levels has a dynamic character.

To assess this dynamic connection, in the following the elaborated risk
analyses in this thesis (summarized in Section 6.1) are combined with the
concept of decision levels used in asset management practices [21, 24,
25], and the concept of the Deming circle as an organisational concept
for continuous capability improvement [152]. In Figure 6.2 The circle is
presented together with the explanation of the four distinguished steps
PLAN, DO, CHECK and ACT, following the descriptions in [152].

Starting with the aim of the responsible flood-defence-actors to contin-
uously reduce flood risk against acceptable investments, the process can
be presented as a continuous search for an optimal programme of inter-
ventions such as reinforcements. The risk management objectives used
in this thesis are compliance (operational level), risk reduction over tim