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ABSTRACT

Name: Zeid Al-Muhiameed

Title: On Some Seismic Inverse Problems
Major Field: @ Mathematical Science

Degree Date:  June 2005

The problem of mapping the interior of earth, or gaining information about
in-accessible pdrt of a body is an interesting and important variety of what
is generally referred to an inverse problem. The methods presented in this
dissertation are based upon sending one or more signals from the surface of
the earth, receiving the response of these after interaction with the obsta-
cles, inhomogenities or inclusions present in the interior and then trying
to obtain an inversion formula giving the desired information. Most fre-
quently used model is based upon the assumption that the medium under

investigation is homogenous and isotropic.

We consider a more general model of damped medium and formulate and
study the inverse problems arising from variations in speed, density, bulk
modulus or/and the damping parameter. These situations may arise in
practical problems in which information about the variation in wave speed

due to an inhomogeneity may not be enough.

The methods are based upon solving a direct problem to obtain the scattered

field in term’s of Green’s function and the small change or perturbation of

Xi



the material parameter. This non-linear integral equation is then linearized
using the Born approzimation. Then an asymptotic approzimation of the
Green’s function is used to enable us to use the Fourier inversion formula.
An improvement to the final result is presented and some numerical ez-
amples in one-dimension have been presented to implement the inversion

procedure.

An inverse problem in one and higher dimensions is used to recover the
variation Bulk modulus as well as the density in a damped medium. In
order to allow radial a cylindrical symmetry of the problem, we also study
the inverse problem involving the Bessel operator. The asymptotic behavior
of the Green’s function and the WKB approzimation is used to obtain the

solution to the inverse problem.
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Chapter 1

Introduction

The inverse problem received its baptism at the hands of Abel’s in connection with
his solution of the tautochrone problem, published in 1826 [1]. Abel’s solution to this
problem in classical mechanics is of importance in many areas of inverse scattering.
The next major exposition of inverse scattering was instigated by the investigation
into the structure of the atom by Rutherford in 1911 [73] and culminated in the dis-
covery of the atomic nucleus. It was with the foundation of the modern quantum
theory and particularly the wave mechanical formulation of Schrodinger in 1926 [18],
that inverse scattering became a subject of paramount importance. Therefore, the
study of quantum mechanics provided both the means and the motivation to further
develop the inverse scattering problem. Born eventually showed in 1926 that provided
the scattering interaction was sufficiently weak, a particularly simple relationship ex-
isted between the scattered field and the scattering potential. Inversion is not a new
process in geophysical methods. During the pioneering years, the inversion process

was commonly used, in forward and inverse problem of scalar, acoustic and elastic

waves (e.g., Claerbout, 1970 [21]; Claerbout, 1972 [23]; Flatte and Tappert, 1975 [43];



McCoy, 1977 [60]; Wales and McCoy, 1983 [81]; Blesistein, 1984 [10];Weglein and Gas-
parotto, 1989 [83]; Wu and Hung, 1992 [85]; Idemen, M. and Akduman, 1996 [53]
Bleistein, Cohen and Stockwell, at al 2001 [13]).

The mapping of the interior of the earth from observation on surface of the earth is
also an inverse problem [3]. Despite the mathematical elegance of the exact nonlinear
inversion schemes, they are of limited applicability. In order to increase applicability
to a wide variety of problems, many researchers used approximation techniques such as
linearization and perturbation methods [8, 30, 38, 39, 40, 42, 49, 50, 51]. In earlier work,
a perturbation in reference sound speed velocity was determined by assuming that the
reference velocity was constant. Bleistein and Gray allowed the reference velocity to
be a function of the depth variable. The output of this method is a high frequency
bandlimited reflectivity function of the subsurface. Bleistein introduced the constant-
background zero-offset equation to solve some inverse problems. The variations in
density is described by small perturbation terms and the Born approximation is used
to linearize the inversion formula, see for example Gerver [46], Cohen and Bleistein
25, 26], Clayton [24], Bleistein and Gray [14], among others. Zaman and Masood have
introduced the damping effects in the model through damped wave equation and used
high frequency estimates to recover the velocity profiles and damping parameters of
the medium with constant density.

The inverse scattering problems constitute an important class of inverse problems
in which we aim at obtaining information about inclusions, defects or inhomogeneities
in the interior of a body without being able to gain access to the location of inter-
est. This situation arises in several interesting applications. In seismic exploration,

the focus of study is to obtain the mapping of the interior of earth for exploration,



detection of geological faults or earthquake prediction. In material sciences, we aim
to detect cracks or inhomogeneities within a structure. In medical imaging, detection
and monitoring of tumors may be carried out by this process. The main focus of our
study is the seismic inversion in a suitable model of earth. The seismic modeling used
as a mean is instrumental in studying such basic problems of seismology as the origin
of earthquakes, the wave pattern and its relation to the structure of the earth and its
surface. The seismic methods of geophysical exploration utilize the fact that elastic
waves travel with different velocities in different rocks [20].

The principle is to initiate such waves at a point referred to as source and deter-
mine at a number of other points called receivers, the time of arrival of the energy that
is refracted or reflected by the discontinuities between different rock formations. Then
this enables the position of the discontinuities to be deduced [68]. This constitutes the
simplest inverse seismic problem. In more interesting cases, we attempt to determine
the nature of this discontinuously by recovering the material properties of the rocks
around it. There is, in most cases, quite a natural distinction between the direct and
the inverse problem. For instance, predicting the future behavior of a physical system
from the knowledge of its present state is regarded as a direct problem. However,
determining the past state of a system from present observations, or the identification
of physical parameters from observations of probed data constitute inverse problems
[57]. Also, during the last two decades, the struggle to find oil under more and more
difficult conditions has led to very sophisticated acquisition, processing, and interpre-
tation procedure to filter the unwanted data and to "invert" the signals in order to
reconstruct the underground lithology in great detail. For such problems, the propa-

gation of acoustic, elastic, or electromagnetic signals into the earth is modeled by the



appropriate equation or system of equations in which one or more functions charac-
terizing the interior of the earth (soundspeed, elastic, or electromagnetic coefficients)
are left free. One or more signals consistent with the model are introduced at or near
the surface of the earth in a region of interest [57,68,70]. The "irregularities" of the
interior of the earth produce a response to those signals. Observations of those re-
sponses are recorded. This response, frequently known as the scattered field is used to
find the material properties ( sound speed, elastic properties for example ). The direct
problem consists of finding the scattered field in terms of the material parameters of
the inhomogeneity. The inverse problem uses the scattered field as data and produces
the information about the material properties of the inhomogeneity [13, 19,42, 50].
This type of the inverse problem is known by the title inverse scattering problem [25].
In inversion, the objective is to obtain an equation or equations in which one or more
variable characterize the unknowns to be determined. The solution of the inverse
problem then quantifies the unknowns (e.g., velocity variation) in terms of the known
observations. Of course, full solution of an inverse problem is usually difficult, and
approximations are made as part of the solution technique. However, these approxi-
mations have analytical form and can therefore be analyzed. So, the objective of the
inverse problem in geophysics is to understand the structure and properties of the in-
terior of the earth [34]. The problems that are similar in nature and methodology for
seismic inversion can also be studied using similar techniques for example, problems
in ocean acoustics, medical imaging, migration problems and atmospheric physics.
In all of these situations, a signal is introduced either from a transmitter or from
a natural source such as explosions or earthquakes and the response is then recorded.

Based upon the response or received signal (also called a scattered wave ), we attempt



to determine the properties of the medium (parameter identification problem) [74], or
the nature of the initial signal (determination of initial profile problem). The main
difficulty in the problem is the non-linearity and non well-posedness, [69, 70]. Raz [71]
discussed some theoretical issues such as existence and uniqueness and in discussed
some inverse scattering problems arising from geophysics. The non-well posedness De-
vancy [36, 37] and the relevant regularization techniques have been discussed by Engle
and Neubauer [40,42]. There have been many approaches to study the nonlinearity
and different approximate solutions have been suggested over the years [2, 16, 36, 37].
It must be emphasized that the construction of these approximate solutions involve
(explicitly or implicitly) two major, separate steps: the first step is a linearization of
the inverse problem and the second is the solution of the inverse problem [17]. One
basic assumption which is made in such cases [13,22,23] is that the irregularity or
the inhomogeneity presents a small variation in the material properties of the back-
ground medium ( medium around the inhomogeneity ) and thus we can write it as
a small perturbation of the background medium property. This assumption enables
us to expect that the scattered field is small as compared to the incident one and
the linearization can be performed. This is usually known as the Born approxima-
tions [13,14,18,36,37,49,55,59]. Among various forms of scattering integrals, the
so-called Born’s integrals, representing the single-scattering approximation, are very
popular. The Born approximation plays a very important role both in direct and
inverse problems of seismology, particularly in seismic exploration for oil [49]. The
Born approximation has also been generalized and used to increase the accuracy of
the zeroth-order approximation of the ray method [39,40,47]. Cohen and Hagin [2§]

among others used the Born approximation [59] and high frequency assumptions to



study the inverse problem in one and higher dimensions. The linearization used in
the derivation procedure is often referred to as the Born approximation. An excellent
account of the seismic inversion based upon these techniques can be found in Bleistein,
Cohen and Stokwell [13]. In reference, a theory is developed to extract information
from high frequency band-limited Fourier transform of a piecewise constant function.
In this context, recovery of velocity profile has been used as a mean of estimating
medium properties [12].

In order to ignore the "noise" produced by still smaller, negligible variation, the
assumption of high frequency is used in seismic inversion problems. Other approaches
are based upon mostly numerical computations. Clayton and Stolt [24] presented a
procedure under the assumption of variable background in 1981, a phase shift migra-
tion is used. For a laterally variable background, the WKBJ Green’s operators have
to be constructed numerically [84]. Miller [58] recognized that the seismic imaging for
the general case of variable background and irregular source-receiver geometry could
be cast as the problem of inverting a generalized Radon transform (GRT). Previous
workers, notably Nortan and Linser [67] and Roth [72], have made the connection
between the radon transform and the linearized inverse scattering problem. Norton
and Linser derived explicit inversion formulas for a constant background velocity and
coincident sources and receivers for plane and cylindrical apertures.

The applicability range of the Born approximation has been most thoroughly
studied in the context of propagation and scattering by random media. References
such as Tatarskii [80] and Ishimaru [54] may be consulted. Much of their work and
methodology has been given in [76]. This reference provides an excellent exposition

of one and higher dimensional problems for constant and variable background speed,



approximations for higher frequency or large wave numbers. With its higher dimen-
sional Zaman and Masood [87] has utilized the method presented in [13] to recover the
damping of the medium and the wave velocity in an elastics medium with damping
effects. The model has been further studied by us [89] to include the variation in the
Bulk modulus and density ( Section 4.2). Nolet [66] showed how the inversion prob-
lem for teleseismic waves can be linearized and another class of inversion problems are
modeled by using the formulation of Gelfand and Levitan [45]. In this method, see Kay
[55], Keller [56], the Helmholtz equation is transformed to Schrodinger equation and
the potential is recovered using the scattering data. In yet another different approach
Aktosun [4] has utilized the method presented in [5 — 7| and formulated the inverse
scattering problem as a Riemann-Hilbert boundary value problem, to transform this
Riemann-Hilpert problem into a nonhomogeneous integral equation where the kernel
and the nonhomogeneous term contain the Fourier transform of the scattering data
and to obtain the potential from the solution of the resulting integral equation. Re-
cently Zaman and Masood [88] have used the Gelfand and Levitan approach to invert
shear velocity in a layered model of earth using the Love waves propagating in the
upper layer. A number of authors have worked on seismic velocity inversion problems
[11,21, 37]. One of the works is by Bleistain [10] which deals with the inverse scatter-
ing problem to determine small variation scattering in propagation speed. Subsequent
work (Bleistein, Cohen, Hagin, [11] and Cohen and Bleistein [28] covered this worked
further. In case of nonlinear inversion, Snieder and Aldridge [75] used the Born ap-
proximation and assumption that the near surface is inhomogeneous . Colten and
Kress [32], Colten and Monk [33] considered inhomogenous nature of the medium and

different boundary conditions to deal with inverse scattering problem for acoustic and



electromagnetic waves.

In many situations of interest, the wave equation involving the Bessel operator
arises [86]. The problems of wave propagation excited by a line source, scattering
of waves by cylindrical objects or inversion of variation in parameters in bodies with
cylindrical geometry lead to the wave equation in terms of the Bessel operator. Some
interesting situations arise from seismic inversion in objects with cylindrical symmetry,
detection and monitoring of tumor in human body and non destructive testing. The
interpretation of seismic reflection data, ultrasound reflectivity imaging in medical
applications, and various other methods of nondestructive evaluation require a solution

to the inverse scattering problem of this nature.

1.1 Objective of the Dissertation

The objective for this dissertation is five-fold. Firstly, to consider some mathemat-
ics of basic seismic imaging and inversion . Secondly, to consider a one-dimensional
model with constant-background, single layer and multilayer. Also to consider a one-
dimensional model which takes into account the variable density and bulk modulus
of the background medium and derive an inversion formula in the presence of damp-
ing. Thirdly, to consider the velocity\density inversion procedure based on the Born
approximation applied to seismic inverse problem in 3-dimensional. Fourthly, to con-
sider an inverse problem in wave equation with Bessel operator and also recover a more
accurate reconstruction of the velocity. Fifthly, to consider high seismic frequency

inversion involving Bessel equation.



1.2 Organization of the Dissertation

In Chapter 2, we present some basic notions and mathematical techniques that is the
basis of our approach. In section 1, we introduce the basic problem while in section
2, the seismic experiment to called the data has been described. In section 3, the
bandlimiting, its need and examples are given. Section 4 deals with the asymptotic
approximations of WKB and WKBJ type. In section 5, Bleistein model in one dimen-
sion has been described and the inverse formula as well as the inversion of the Fourier
integral is introduced.

The chapter 3 deals with the damped medium one dimensional model and the
recovery of velocity and damping in case of constant density. The numerical examples
are considered for one layer and multi-layer models to implement the results derived
here.

In chapter 4, we discuss the model under a more general setting of variable density
and bulk modulus with or without damping. The recovery procedure for variation in
density, bulk modulus or the damping is presented. Higher dimensional model is also
introduced with one dimensional variability of velocity /density profile.

Chapter 5 deals with the seismic inverse problems with radial symmetry and discuss
the wave equation containing the Bessel operator. The inverse formula is presented
using the asymptotic form of Green’s function and the WKB approximation for higher
frequency assumption. Finally, some recommendations and conclusions are made.

The graphs related to chapter 2 are given in appendix "A" and a glossary of

geophysical terminology is included in the appendix "B".



Chapter 2

Mathematics of Seismic Imaging

and Inversion

2.1 Introduction

The seismic imaging and inversion is based upon the idea of sending a wave or signal (
usually referred to as the incident field ) and recording the response from the interior,
which in the presence of a change or variation in the properties of the medium is
termed as the scattered field. The total field in the body then consists of the sum of
the incident field and the scattered field. The variation in the material property or
the wave speed is assumed to be in the form that can be written as the background
medium property (or wave speed ) corresponding to the situation if the in homogeneity
causing the variation was not present, plus a small perturbation due to the presence
of the inhomogeniety. This enables us to write an integral equation for the scattered
field containing the parameter describing the variation. The focus of the inversion

procedure is to obtain an expression for this variation by solving the integral equation.

10



The integral equation giving the scattered field is non-linear as it contains non-linearity
in terms of the product of the incident field. The Born approximation is then used
to linearize this problem. The next step is to use an approximation Green’s function
which appears as the kernel of this equation. In case of constant background medium,
this Green’ function is of convolution type and thus the Fourier inversion formula could
be employed to recover the sought after parameter giving the variation. However, if the
background medium possesses properties depending upon position, this approaches
fails. In such a case an approximation to Green’s function is used to simplify the
integral equation. For seismic inversion, the assumption that the field consists of high
frequency waves proves to be appropriate one and enables us to replace the Green’s
function by it WKBJ approximation.

In this chapter, we present the essentials of the so-called seismic experiment which
is used to gather the scattered field and describe why and how the "band limiting" is
introduced. The Born approximation, WKB approximation, WKBJ approximations
to the Green’s function and the Fourier inversion have then been presented for their
latter use in our theory. One dimensional Bleistein model [13] illustrate some of these

ideas that have been presented in this chapter.

2.2 The Seismic Experiment

The seismic experiment is used to map the internal geological structure with the aim
of locating inhomogeneities indicating presence of mineral deposits. It is based upon
sending one or more signals from the source and detecting the response of the interior
by using receivers placed at different locations usually called geophones. The source

may use a controlled source of seismic energy such as an explosion, weight drops or

11



vibrators.
The essential feature of an exploration seismic experiment are:
e Using controlled source of seismic energy,
e [llumination of a subsurface target area with the downward propagation waves,
e Reflection, Refraction, and diffraction of the seismic waves by subsurface hetero-
geneities.
e Detection of the back-scattered seismic energy on seismometers spread out on

the Earth’s surface.

On land, seismometers are called geophone. Generally they work by measuring
the motion of a magnet relative to a coil attached to the housing and implanted in
the earth. The motion of the magnet relative to the coil produces a voltage which is

proportional to the velocity of the displacement on the earth’s surface.

2.2.1 Source-Receiver Configurations

In Seismic experiments, the position of source and receivers may be different and such
a configuration is called a non zero offset. The configuration may consist of one source
and several receivers located at different position called shot profiles.

1. Zero-Offset Data: It consists of seismograms recorded when source and re-
ceiver are placed next to each other on the surface of the earth; so close in fact that
they are effectively at the same location. With this arrangement we can record the
seismic echoes from the same point whence they originated. The geometry of such an
experiment is shown in figure 1 ( appendix A).

2. Common Source Profile: It consists of seismograms recorded at positions of

increasing range from a single source. The geometry of such an experiment is shown

12



in figure 2 ( appendix A).

3. Common receiver Profile: It consist of seismograms recorded at positions
along the surface of the earth with many sources but a single receiver. Its scheme is
shown in figure 3 ( appendix A).

The most often used arrangement in practice is the "common midpoint" geometry,
which can be used to approximate zero-offeset profiles after proper processing steps.

For this reason, the zero offset profile will be used in the development.

2.3 Bandlimited Data and its Causes

In reflection seismology, the assumption of high frequency plays an important part. For
this purpose, it is important to use a "band filter" which only let signal of the desired
frequency pass. Use of frequency response of seismic detectors is therefore influenced
by derive to limit ambient noise. In mathematical terms, it is satisfactory to introduce
a single function F'(w), called band filter which posses some nice properties. The band
filter F'(w) is assumed to have symmetric real part and anti-symmetric imaginary part
so as to produce a real valued output. We also make sure that the area under the curve
describing the real part of F(w) contains important piece of information to enable us
to recover the required information.

Thus bandlimiting function will include the range frequencies over which a given
device is designed to operator within specified limits. Outsides these limits, the Fourier
transform of this function vanishes. Bandlimited step functions and bandlimited delta
function occurs as the output of the seismic inversion formula we derive.

Bandlimiting of observed data has a variety of causes. We list a few major causes

below:
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e The frequency of the seismic source is related to the finite nonzero action time
and physical geometry of the source mechanism. Equally important is the coupling
between the source and the propagating medium.

e The presence of small heterogeneities, randomly distributed in the interior of
the earth, scatter the high frequency energy in an incoherent fashion, preventing an
image of gross structure being constructed with waves of too high a frequency. Thus
higher-frequency signals do not always guarantee better resolution.

e The geophone is not rigidly attached to the earth, bandlimiting associated with
natural resonance of the soil-geophone system exists.

e The seismic detectors and recorders contain built-in-filter to limit ambient noise
level.

Consider the set of points x where f(x) # 0; the support of f is the closure
of this set. A function whose Fourier transform has a bounded support is said to be

bandlimited and in this case the support is called band of the function.

Example 2.1

The function defined by
f (x) = sin (7z) /7,

it is bandlimited because it is the inverse Fourier transform of the characteristic func-
tion on the interval [—m, 7]. In this case we call = the bandwidth of the function f.
A basic property of a bandlilimited function is the possibility of representing such a
function, without any loss of information, by means of its sample taken at equidistance
points. The purpose of the next examples are to provide us with some insight into

the nature of bandlimited delta function
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Example 2.2 " The Case of Constant Back-ground Single Layer"

Let us consider a one dimensional model consisting of one layer in which there
is a step-like wave speed change. The Fourier transforms of this delta function type
variation is given by

I(t)= %/ﬁewdw, (2.1)
where Q is the symmetric domain, w_ < |w| < —w,. We introduce the filter( see

figure 2.1). The filter can be described by

1
0, otherwise

) W S ‘w‘ S —Wy

F) =

The bandlimited version of equation (2.1) becomes

I(t)= %/QF(W) e“tdw.

It is clear that the function F' (w) has the Fourier transform as in figure 2.1.

A
v

Figure 2.1: The band-limiting for the band F(w) for two frequencies.

Let H (t — h) be Heaviside step function, equal to 0 for ¢ < h and equal to 1 for

15



t > h. If the Fourier transform of Heaviside step function is written as

F(H(t - h))

X (W),

then the band-limited Fourier transform of H(t) becomes

X (W)

band-limited

=x (w) .F(w). (2.2)

The band-limited inversion of H(t — h) is obtained from equation (2.2) by taking

inverse Fourier transform and applying the convolution theorem:

H(t - h)band—limited

where * is the convolution sign and

computed as follows

the inverse Fourier transform of F(w) can be

1 )
FHFw)) = o F (w)e™tdw (2.4)
T
1 —w1 1 w2
= 5 » e“tdw + o . e“tdw
1 . . . .
— 27mt [efzwlt - 67'Lw2t 4 ezwgt o ezwlt]
_ sin wet — sinwqt (2.5)
Tt
2 Wy — W1 W2 — W1
- = ) 2.
r(t) - sm{( 5 )t} cos [( 5 )t] (2.6)
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Where r (t) is the response function. Since w = 27 f, above equation takes the form,

e sinwy (t —7) — sinwy (t — 7)
H(t—t and-limite = H(r—1
( 0)band-limited /0 (7 —to) T(t—71)

dr

The above formula given bandlimited version of the step function. we can find the

percentage bandwidth of the F'(w) and it is defined by

Wy —Wwq

percentage bandwidth = 100 x (2.7)

wg—i—wl'
fo—fi

= 100 % .
fa+ fi

Example 2.3 "The Case of Constant Back-ground Multilayer model”

The band-filter for the above case

Ql = [—w4, —W3] U [—UJg, —wg] U [—wg, —wl] U [Ldl, WQ] U [CUQ, (A)S] U [wg, (A)4] .

Let us now consider a medium which undergoes change in the material proprieties at
two points so that it can be regarded as one having two layers. In such a case we
could use the band limiting function F(w) defined over Q2 given in figure (2.2). As is

evident from the compact support of F(w), the Fourier transform of F'(w) exists.
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-W, —W, -W, -W, 0 w W, W, W,

Figure 2.2: The band-limiting for the band F(w) for four frequencies.

From example (2.2), we find the inverse Fourier transform of F'(w) can be computed

as follows
FUFW) = - [ F(w)e“tdw
2w
1 —w3 ) 1 —ws3
= % s (alw—l—bl)emdw—k% . GZWtdw

o [ (b +1/w< +bs) e'd
Py QoW 2) € W+ 7 asw 3) e W
21 o, 27 S,
1 w3 1 w4 .

+§ e“tdw + % (a4w + b4> BMtdw. (28)

w2 w3

After some simplification, the resulting equation gives the response function:

coswgt — coswyt  coswsol — coswyt

t) =
)= A E T R e
where
Nw = wyg— ws
Now = wy — wq.
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2.3.1 Reflectivity Function

The reflectivity or reflectivity coefficient of the reflector is the ratio of the amplitude of
the field displacement of the reflected wave to that of the incident wave. In case of nor-
mal incidence, the reflectivity function gives reflection coefficient of the reflected wave
at different positions. The role of the reflectivity function is to locate the boundary of
the scattering object and it characterizes the change in medium proprieties through

the normal reflection coefficient.

2.4 Asymptotic Methods

2.4.1 WKB Approximation

This subsection is concerned with asymptotic methods for ordinary differential equa-
tions. This subject is large and very much of current interest under the title of singular
perturbation theory. The propose of this technique is to derive the leading-order of

the WKB solutions to the homogeneous form of the equation[13, 62, 75, 76, 86]

Pu  1du w?

[u=2%, 2%, Y
" dx2+xdm+02(x)

u=—9(x—=xg). (2.9a)

This will be an asymptotic solution for "large" values of w.
Thus, we consider linear second-order homogeneous differential equation for u ()
of the form

u" (z,w) + pu’ (z,w) + qu (z,w) = 0, (2.10)

where z is in general the space variable and p (z)and ¢ (z) are analytic functions of

all = and any parameters of the problem. A more convenient form of (2.10) for study
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is obtained by setting

u(r,w) =W (zr,w) ez p@dr (2.11)
which reduces (2.10) to
2 1 / 1 2
W+ ¢ = 5P =3P W =0. (2.12)

Thus, with out loss of generality, we may consider at the outset

W"+ f(z;w) W =0. (2.13)

We discuss the asymptotic method in which f (x ;w) possesses an asymptotic expan-

sion as w — oo. Let us suppose that f (z ;w) in (2.13) has an asymptotic expansion

of the form
flasw) ~ wioy(z) +wey (@) + oy (x)+- - (2.14)
= Zuﬂ_”(bn (x) as  w — 00,
n=0
where ¢,, (), n=0,1,2,- -, are continuous twice-differentiable functions of x. Let

Wi(z;w) ~ exp{go(w) vy (z) +g1 (W)Y (x) +- -} (2.15)
= exp{Zgn (W), (x)} as A\ — 0o,

where {¢,, (z), n=0,1,2,-- -} and {g, (w), n =0,1,2,- - --} are asymptotic as w —
oo, and are to be found.

Substituting (2.15), with f (z ;w) given by (2.14) into (2.13) and comparing the
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like asymptotic terms. Equation (2.13) becomes. on canceling out the exponential in

each term gives,

go (W) 1o + g1 (W) V] + - -+ {g0 (W) g + g1 (W) Yy + -} +

+w?ey (2) + wey () + ¢y () 4+ -+ ~ 0.

First compare terms in O (w?) in (2.16) to get

9 (W) vg () + Wy (z) - - ~ 0.

From above it is immediately clear that

g0 (W) = w, 1y () = *i / ot

Secondly comparing terms O (w) (2.16) and using (2.18) leads

90 (W) ¥g () + 290 (w) g1 (w) ¥ () ¥ (2) + wehy (2) - ~ 0,

which gives

2

91 () = 10 (0) = log (e ) £ o [ 0O g g0 20

%o ()

Lastly we compare terms of O (1) to obtain,

9o (W) ¥ () + 297 (W) U5 (2) + 290 (w) g2 (w) g () ¥ (2) ~ O,
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which gives g» (w) = . With the specific form (2.14) it is clear that
go (W) ={w'™"}, n=0,1,--- (2.22)

Using the results from (2.18),(2.20), and (2.21), we finally get the asymptotic solu-

tions to (2.13), with f as in (2.14), and the solution (2.15) is given asymptotically

2.4.2 WKBJ Approximation for Wave Equation

The objective of this subsection is to derive the leading-order term of the WKBJ

solutions of the homogeneous form of equation

d*u w?
Low — — —§(r — 2.24
ol dl’Q + Ug(x)u (ZE’ ZBS) ) ( )
with radiation condition
du _; © 0 4 (2.25)
— T U — as T 00. )
dr T vo () ’
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We seek an asymptotic solution for "large" values of w and, hence, use as series in the

inverse power of iw, while assuming a solution of (2.24) the form

u(z,w) ~ (iw)’ e~?® Z f(l;w()i) (2.26)

n=0

Substituting this series solution into equation (2.24) to obtain the following equation

Lou (z,w) = (iw)’e“®@ Z {(iw)2_n A, (2) [CI)/2 (x) — vig} + (2.27)
(1) A () + A, ()] + T

To determine ® (x) and the values of A, in (2.27) for n = 0,1,2......, we set the

)p+2

coefficients of each power of iw equal to zero, starting with (iw and proceeding

to lower powers. Setting the coefficient of highest power equal to zero leads to the

equation,
1
? () = =, (2.28)
Vo
from which it follows that
1
O () = +—, (2.29)
Vo
X dx/
O (z) = :I:/ o @)

The 2’ in the above is as a dummy variable of integration to distinguish it from the

endpoint . There are two possible solutions, which we denote by uy, below. Now,
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the coefficient in (iw) in the next power becomes
2ALD + Agd" = 0. (2.30)

Multiplication by Ay above equation because can be easily solved to obtain,

A2 = vo(). (2.31)

In order that Ay remains real, we must choose the constant positive or negative in

accordance with the sign of ®'. Thus

Ay = K+/c(x). (2.32)

The two leading-order solutions therfore are of the form

s (x,w):(iw)pKiMexp{iiw / "o’ } (2.33)

vo (2')

with constants, K. as the lower limits of integration, and the choice of p undetermined
without further information about the solutions we seek. The Wronskian W is given

by of the two linearly independent solutions

W = det : (2.34)
v (,w) Ul (z,w)
the leading order terms gives us
W =—2K,K_ (iw)*, (2.35)
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In K4 # 0, the solutions in (2.24) are linearly independent. This insures that the
two solutions are linearly independent and we can build solutions of the hetrogenous
equations in terms of them.

We begin by assuming that for x > £ and for x < £, g(z,£,w) is a linear combi-
nation of the obove two solutions, wu.y, derived in equation (2.24). For convenience,
we take all the lower limits of integration in the integrals that appear in the phase
to be £&. We use the radiation condition, saving only terms of leading order in iw, to

eliminate one term on each side, x > ¢ and z < £, and conclude that

V. (iw)? X 0 exp {iw Fdr } , x>¢&

24w & wvo(z)

g(z,&w) = (2.36)
V_ (iw)p—@exp {iw ¢ _dd }, xr <,

24w x wvo(z')

Now, to determine V. and p, we must apply the correct conditions at x = . First,
we must require that g itself be continuos at £&. The continuity at x = £ leads to the
requirement that V, = V_. The first derivative will be discontinuous at x = £ and
then jump to be equal to —1. Thus, we determine the power p as well as the common

constant V., and that the WKBJ approximate Green’s function is

_ \/v(ﬁ)vo(z) exp {ZW fgff dx’ }’ T >§

24w vo(z')
v(§)vo(z)

2.37
_ ex : & do ( )
21w pw T Uo(:l") y T < 57

g(r,§,w) =

2.5 Inversion in One Dimension- Bleistein Model

In this section we briefly present the one dimensional model for recovery of variation
in the velocity profile for the inhomogeneity in the interior of the earth. Claerbout

[22] first introduced the idea of recovery of the velocity profile under the assumption of
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constant background. Gerver [46, 47] showed that the wave velocity can be determined

from observations at one point. Cohen and Bleistein [25,26], Cohen and Hagin [28]

further developed the model to include the case of variable density. A good account

of the main results for such a model is found in Bleistein, Cohen and Stackgold [13].
Let us assume that the propagating field u satisfies

d*u (z,w) w
Lu(z,w) = 72 + 2 (@)

u(zr,w)=—9(x), (2.38)

where w is the angular frequency and v (z) is the wavespeed profile, with u (x,w)

satisfying the Sommerfeld radiation condition

du iw
dz T v (x)

u—0,as x — Fo0.
(2.39)
We assume that the field velocity v (z), can be approximated by a background or

reference speed vg(x) plus a perturbation term as follows

~—1 [l4a@) L alr) < L. (2.40)

The total field in the medium consists of the incident field u; (x,w) which would be
present if there were no variation in the velocity and the scattered field ug (z,w) which
is produced due to the perturbation or change in the velocity. It is thus reasonable to
write

u(zr,w) =ur (r,w) +us (r,w) (2.41)
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and require that u; (z,w) and ug (x,w) are solutions of the following problems:

d?u; w? sl
Lou] d:L‘2 1)2—(:L‘>UI = 5( ) s (242)
Lous = _;"8—?;(;“) [y (2, w) + us (2, w)] . (2.43)

Next, we write the solution to (2.43) in terms of the Green’s function as

us (6, 0) = /0 h %(é)) s (2, 0) + ug (2,0 g (2,6, w0) . (2.44)

2.5.1 The Born Approximation

The integral equation (2.44) is non linear as it contains product of wug (z,w) and
g (z, &, w) because ug (x,w) is also determined in terms of the Green’s function g (x, &, w).
To overcome this problem, we attempt to linearize it under the assumption that vari-
ation a (x) of the velocity from the background velocity is small. It is reasonable to
expect that the resulting scattered field ug (z,w) is also small, and therfore the prod-
uct o () ug (r,w) appearing under the integral in (2.44) is significantly smaller than
the product « (z)us (z,w). This enables us to retain the first term and neglect the

second term to obtain the so called Born approximation [13,14,18, 36,37, 49, 55, 59|

us (£, w) = w? /000 5:2)<(Z)) ur (z,w) g (x,& w) d. (2.45)

This approximation will be used throughout to recover the variation in the velocity

or material parameter of the medium.
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2.5.2 The Inverse Scattering Integral Equation

Consider the case when the source and receiver are located at the same place ( for
simplicity we choose zg = z, = & = 0). Using band limiting filter introduced in
section (2.3), we write

ur (z,w) = F(w)g (x,0,w),

where F'(w) is some frequency domain filter. The equation (2.45) becomes

us (0,w) = w? /000 F(w) 042(:10) g (2,0,w) dx. (2.46)

Thus have formally reduced the inverse problem to the problem of solving the integral
equation for a (x) using the observed data ug (0,w). In the formal theory of integral
equations, equation (2.46) is called a Fredholm integral equation of the first kind
20,35, 54, 77]. That part of the integral excluding « (z) is called the kernel of this
integral equation.

In case of a variable-background medium, we will seek only a "high-frequency"
solution to the inverse scattering integral equation (2.46). This means that we are
free to use a high frequency approximation of the Green’s function. Therefore, we

shall use the approximate Green’s function as WKBJ Green’s function :

_ A (I) [iwe(z,0)] _ vodi
g (*I? O,Cd) — 2%«] € 9 ¢ (ZL’, y) - /x Vo (t) . (247)

In the simplest case, when v (z) is continuous, the WKBJ amplitude A (z) is given

by
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Using ¢ (x,0,w) in (2.46) leads to the integral equation,

us (0,w) = — /0 TP W) %e@iw(%oﬂdﬂ (2.48)

Since « (z) = 0 for x < 0, this is the Fourier -type integral because the lower limit
can be extended to —oo. However, the amplitude in this more general Fourier integral

should be calculated separately.

2.5.3 Amplitude Calculation of the Inverse Fourier Integral

The inversion operator (2.48) has the form

a(y) = / b(y,w)us (0,w) e W0y, (2.49)

—00

where b (y,w) is to be determined. To see the form of b(y,w), substitute values of

us (0,w) from (2.48) in the above expression to get,

aly) = —/Ooodx.oz(x) A2(yc)‘

/ F(w)b(y,w) e2es@ydy, (2.50)

—00

The above results in an equation of the form,

a(y) = / T alw) f (0,y) de, (2.51)

with

f(x,y) = —ﬁ;}((?) /OO F(w)b(y,w) e2wd(@Y) . (2.52)

—0o0
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For x and y greater than zero, the equation (2.51) is asymptotically if we set
(13,24, 28]

f(z,y)=0dp(z—y). (2.53)
Definition 2.4 Bandlimited Delta Function

The one-dimensional bandlimited delta function, dp (x — y), is the one that is de-

fined only through its integral
Sp (z—y) = = / F (w) 29w g, (2.54)
0

Definition 2.5 Transformation Property

One can represent a finite number of Dirac delta functions by one whose argument
is a function. Consider d (f (z)) where f (z) has a non-repeated null at z, and whose

derivative does not vanish at z(, then

0 (f () = =g~ (2.55)

Now in (2.52), it is possible to construct that result with a b(y,w) that is inde-

pendent of w; that is b (y,w) = b(y). Then,

P =g [ F () oo - - TLERO G, 60y, (256)

where we have applied the definition of the bandlimited delta function. Applying the
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transformation property to the bandlimited delta function, recognizing that

¢ (x) = L\ (),

and noting that the action of the delta function is at x = y yields,

Fo) = -0, 0oy
_ AW
_ ) 0 (=), (2.57)

These are the asymptotic equalities depending upon sufficiently high frequencies. The

choice of b (y) needed to satisfy (2.53) true is apparent from (2.56)

b(y) = —%, (2.58)

and the inversion operator, (2.49) becomes

a(y) = —% /Z ug (0, w) e 2w w:0) g, (2.59)

The reflectivity function of the surface is defined to be normal reflection strength
multiplied by the singular function. The reflectivity function locates the boundary of
the scattering object and characterizes the changes in medium properties through the
normal reflection coefficient. If the discontinuities are our primarily interest, the the
band-limited delta-functions are easier to identify as compared to band-limited step
functions. Some examples applied to layered media, where the artiface are produced

by the reflectivity function, are nicely demonstrated in Bleistein [13] et al. Following
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[13], we can obtain the reflectivity function /5 (y) from (2.59) by differentiating it with
respect to y and dividing by the scaling factor —4, keeping only leading -order terms

in w. This gives

2 = ; —2iw
B(y) = —m/ iwug (0, w) el2wew:0l gy, (2.60)

—00
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Chapter 3

Computational and Asymptotic
Aspects of Velocity Inversion in the

Presence of Damping in Single and

Multilayer Model

Abstract

The inverse problem plays an tmportant role in mapping the interior of earth,
geological prospective and governing information about an accessible part. The problem
of recovery of velocity profile in a one dimension model of damped wave in a medium
with constant background wave velocity is considered. We assume that the wave velocity
15 well approximated by the background velocity plus a perturbation term. The Born

approxrimation, Zero offset assumption and the method of approximation to the Green’s
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function are used to derive the inversion formula.

The application of the method leads to a linear integral equation involving variations
in sound speed and damping. Our aim is to recover these variations in velocity and
damping, which in turn yields a map of the interfaces in the interior of the earth. We
consider a model that incorporates the effects of damping in the medium and develope
an inversion procedure in this case. It is hoped that the results based upon this model
will prove to be more realistic in situations of interest. The inversion formula is
numerically implemented to the two cases of interest consisting of one layer and multi

layer in the velocity.

3.1 Introduction

The problem frequently studies in seismology is that of impact of earthquakes on nat-
ural and man-made structures. The tremors caused by earthquakes travel through the
earth and are recorded at distinct locations using sensitive seismographs. For structure
of the earth, the major source of information comes from the records of ground motion
produced by the waves from earthquakes at seismic stations across the globe [4]. Most
man-made sources of seismic energy such as chemical explosions, surface vibrations or
weight-dropping devise have a limited range over which they give detectable arrivals
[31,32]. Inverse scattering problems are obtains information about an inaccessible
region of space from measurement made far away, in the accessible region [69]. These
problems occur while determining the properties of elementary particles [43] in, seis-
mic prospecting [51], remote sensing of the earth [57], nondestructive evaluation of
materials [61], and in medical imaging [31].

The study of inverse problem in one dimension provides an important model. This
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model is applicable in many situations when the medium has its properties varying in
one dimension only. In case of earth or an ocean, for example, the variability in the
properties with depth describes some situations effectively.

One focus of study in this chapter is the recovery of the velocity profile of an
inclusion which has variable wave velocity when velocity in the background medium
remains constant. An approximate solution of the inverse problem was obtained by
Clearbout [21,22] assuming the density constant. Gerver [46] discussed this problem
in detail and showed that the velocity of propagation can be determined uniquely from
the observations at one point. Cohen and Bleistein [25, 26] study the inverse problem of
determining small variations in wave velocity through the medium of interest. showing
that a solution of wide variety of inverse problem could be given in closed form. A
good presentation of this approach can be found in Bleistein, Cohen and Stockwell
[13] which Pakesh [69] describ the problem of linearization of inverse problem in such
cases.

One dimensional inversion results presented in this chapter are useful in situations
when the material parameters have only one dimension of variability. Our primary
interest is to improve the model to be applicable to a wider class of problems. For
this purpose we consider the wave equation to have a damping parameter. Stakgold
[77,78] giving rise to one additional parameter in the wave equation. The damping
may be caused by the third situation of porous medium or presence of impurities.
The damped equation model was considered by Zaman and Masood [87] in which
they presented an approximate inversion formula which exhibited the role played by
the damping parameter in a simple one-dimensional model with constant density.

We present implementation of the inversion formula in two important cases of
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interest. The first example which we present is that in which there is a single step
variation in material properties ( called the single layer model ) and the second case
studied is that of two step variability known as a two layer model. By introducing
appropriate band limiting functions, the inversion formula has been applied to these
models.

In section (2), we present a model of one dimensional wave with damping in the
medium. Using the Born approximation, the Green’s function and Fourier inversion
formula, and following Bleistein et al [13] and Zaman and Masood [87] obtained an
inversion formula for the velocity profile. In section (3), a model is introduced in which
we have one step variability in the velocity and damping parameter to implement the
inversion formula and also compute the reflectivity function. The results show good
agreement with Bleistein et al [13] in the absence of damping which validates our
inversion formula. In section (4), the numerical results and graphs of the model are
presented. In section (5), another model of interest is considered which has a two-
layer variability in the velocity and damping parameter. Numerical results and graphs

showing implementation of our formula to this case are presented in section (6).

3.2 The One Dimensional Inverse Problem

We formulate the direct forward problem in the frequency domain for some observable
parameter, u (z, xs,w), called the "field". Here, x represents the general field, while z
represents the location of the source, and w the frequency. The field may represents
plane acoustic pressure waves ( propagating parallel to the x—axis), the transverse
displacement of a string in one dimension, or some other equally appropriate parameter

that may be represented as a one-dimensional wave. The only important condition
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is that propagation of u (x, xs,w) be governed by the scalar Helmholtz equation with

damping.

Lu (z,xs,w) = Fu e, 25, w) + luﬂ iy (@)

dx? v? ()

] u(z,r5,w) =—0(r—x5), (3.1

together with the radiation condition

— 0, as ¥ — £00 (3.2)

in which v (x) represents damping with source placed at point x,. It is assumed that
the source point is to the left of the region where v () and v (z) are unknown. We
assume that the velocity of the medium and the damping parameter can be written

as a constant plus a perturbation as follows

v(z) = wvo(z)+ov(z), (3.3)
1 1
v? () TR (x) 1+ a ()]

V(@) = (@) + 0y (x).

Rewriting (3.1), using the perturbation representation (3.3) yields an equivalent

expression for the Helmholtz equation

Lou (z,z5,w) = d U(g,xfs,w) - [W tgcz;)o (x)l u=—0(x— x) (3.4)
+ [—iwdy (z) — wa (z) — iwy (z) o (2)] %

Here, the term involving a (x) has been moved to the right side of the equation.
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Equation (3.4) is posed in terms of the total field u (z, zs,w) generated by the im-
pulsive source —d (x — x5) plus the more complicated "scattering source" represented
by the term on the far right in (3.4). The scattered waves generated by this new
"source" interacts with regions at greater depth than z, and =, and contains informa-
tion about the wave speed profile at these greater depths. The total field u (x, x5, w)
can be separated into the incident part u; (z, x5, w) in the absence of perturbations

and ug (z, x5, w) in the presence of perturbations. Thus we set

u(x,xs,w) = ug (,x5,w) + uy (z, x5, w) . (3.5)

Asuy (z, x5, w) satisfies the field equation in the absence of variations assumed in (3.3),

we have

d*up (2, 24, W) w? + w7y (7)
da? v (z)

] u=—6(—=z), (3.6

Lour (%xmw) =

so that the equation to be satisfied by wug (z,zs,w) can be seen to be

Lous (2, x5, w) = [—iwdy (z) — wa (z) — iwy, (z) o (z)] [ur <x’mS’W)2—E;)S (:C,xs,w)]'

(3.7)

We now construct a Green’s function representation of the solution of (3.7) given by

=2 <2;:§g’w> + lw +2ZLZZ)O (I)] 9 (xvxng) =—0(z— $9)' (3.8)

Vo

Consider the case where the source and receiver are located at the same place (for
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simplicity we may choose z; =z, = 0, vy (x) = v and 7, (z) = 7). Let
ur (x,0,w) = g (x,0,w).
This is the "zero-offset problem" see figure 1 ( appendix A). Following Wu [84] we

|w? +iw w i
—z%z—(l—l—ﬁ). (3.9)
v Vg 2w

The Green’s function may then be written as

assume that

g(2,0,w) ~ —L) exp (iw (1 + %) x/v()) . (3.10)

29w (1—!—%’

The solution of (3.7) , after the Born approximation equation (2.2) [13, 14, 18, 36, 49, 59, 69],

written in terms of Green’s function can be written as

Now using the Green’s function representation (3.10) in (3.11) gives,

Ug (O,W) _ / —257 (ZL’) 5 — « (ZL’) - Yo (ZL‘) 5 62iw(1+%})$/vodx7
0 4w(1+g—;) 4<1+g—£> 4w<1+g_3>
(3.12)

and retaining only the leading order terms in w, we get,
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ug (0,w) = —/ %egw(p@_ﬂx/%dm. (3.13)
0 41+
Since a (z) = 0 for z < 0, we can extend integration from co to —oo. Due to this

extension, (3.13) can be regarded as a Fourier type integral. This can be treated as a

Fourier transform of « (z) and inversion can be performed as

_fe—ow/vo

00 . 2
a(x) = —/ (1 + m) ug (0,w) e~ 2we/v0qy, (3.14)

TV . 2w

As a simple check on this result, note that when 7, = 0, this results reduces to the

constant-background inversion formula given by Bleistein et al [13].

3.3 Computational and Asymptotic Aspects of Ve-
locity Inversion in a Single Layer

The zero offset, constant background inversion formula (3.14) derived above is the
first example of the kind of formula that is the goal of our investigations. An advan-
tage in the one-dimension problem is that exact scattered-field data can be generated
analytically for a variety of wavespeed profiles. The simplest of these profiles is a
perturbation of size €. This step like wavespeed change, located at the position x = h,
defines the boundary between two constant-wave speed and damping media and is

represented mathematically as:

0 for T <h
a(zr)=ecH (z—h) = (3.15)
e for z>h
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Vo , for xr<h
v(r) = (3.16)
\ = \/1{—0? for z>h
(
Yo , for x<h
v(x) =
Y1, for x>h

Equation(3.16) follows from the definition of « (x) and v (z) in (3.3). The objective
here is solve this problem by writing down fairly general solutions in each of the two
regions, with constants to be determined by interface and radiation conditions. Let
us consider now a plane wave incident from = < 0 on the plane x = 0. This requires
that signk =signw. Let us suppose that v in equation (3.1) is replaced by the values
vy in z > 0 and the total solution and its normal derivative must be continuos across

x = 0. Then exact solution to the problem (3.1) for this wave speed profile is

(5,0) ur (z,w) +ug(r,w), x<h (3.17)
u(z,w) = : :
ur (z,w), x> h

Here ug (z,w) is the reflected and ur (z,w) is the transmitted wave after the inter-
action of uy (z,w) with the inhomogeneity. Keeping in mind the condition at oo, we

can expect the solution to be of the form (see for example Hopcraft and Smith [49],)

_% |:eiw(1+%}Uaﬁ/vo_’_14161'w(1+%}1)(th:c)/voi|7 z<h
" — 2iw (1452 ) | | (3.18)
) iw 1+%1 h/vo+ 1+%]- (z—h)/v1 ’
in(li%}) [Age (+32) (+3) ]} ’ v>h

we require that u and its first derivative be continuous at = = h to obtain the following
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system of equations:

A — Ay = —1 (3.19)
ali} Wl .
Vo U1 2w
Solving (3.19) for A; and A,, we find that
<1+?—£>U1— (1‘*—%)’00
A = - - =R (3.20)
<1+Q£>v1+ 1+%)vo
2(1+52) v
Ay = - =T,
<1+W—£>U1+ (1"‘12’1}1)1)0
Thus
iw(l—l—ﬂ—)x/vo
ur (z,w) = e - , (3.21)

21w <1 + w—(’)

Re~ (1—}—”0) (z—2h)/vo
up (o,w) = —22° , , (3.22)
2iw <1 + g—f)
voT e (132 ) oot (1451 ) (2=h) /v1]

21w <1 + %)

ur (I‘,W) 9

where the "reflection coefficient" R and the "transmission coefficient" 7" have the
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usual definitions [4, 13,22, 29,43, 51],

(1 + VYO

) -
(%)

(3.23)

(1 _|_ WO

\_/

The scattered wave ug (0,w) needed for (3.14) is then the expression for the reflected

wave ug (z,w) in (3.22), evaluated at x = 0.

R 2iw(1+%€l)h/v0
Lo (3.24)

us (0,w) = — ,
2ies (1+52)

Thus, the integral representation of the wave speed perturbation in (3.14) becomes

_46—7001—3:)/1)0 [e'e) B eQz‘w(h—x)/vo
a(r) = / F(w) R———— dw, (3.25)

T e 21w

where

2w

R= Kl + W—O) R} , (3.26)

since we are dealing with high frequency, the expression R can be written as

i (r3) - (+2)VvIFe 1o yire
ReR=~ |
(1+§—5)+(1+?1)\/1+s I+ VI+e

and can be moved outside the integral (3.25) [27 — 29],

dw. (3.27)

4R€770(h7m)/v0 00 e2iw(hf:c)/vo
() = /

T 21w

—00
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For this analytic representation of the data, the caveat about passing above singu-
larities on the real w—axis becomes important [13]. For the path of integration is

interpreted as passing over the pole at w = 0, we find
a(x) = —4Re 0=/ [T (3 — p). (3.28)

If we compare the result in equation (3.28) with that in equation (3.15), we see that
the discontinuity is in the right location but the magnitude of the jump is not exact.

However, for small ¢,

R=—-7+0 (). (3.29)

This result follows by using the binomial theorem to expand the square roots in the
numerator and denominator of the expression for R. As discussed in chapter 2, we
apply a real-valued filter F'(w) to the data in the w—domain [17,23,25,26]. The

scattered field in (3.22) is then replaced by

UORG—W(H%)(I—%)/UO

21w (1 + g—u?)

us (z,w) = —F (w (3.30)

Substituting this function into (3.27), the output will be some bandlimited version of

a (z), represented here as ap (), given by

F(w) ————— dw. (3.31)

21w

4AReVo(h—x)/vo oo 2iw(h—z)/vo
ap () = /

™ oo

The reflectivity function /5 (y) [13] can be obtained by differentiating (3.14) with re-
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spect to x and dividing by —4. Thus, we get

9e—olh—a)/vo o0 o\ 2 |
B(x) = —GT/ iw (1 + %) ug (0,w) €727/ dw (3.32)
0 —00
—Yo(h—z)/vo  po0 ; 2 .
_t T 5 / (1 + %> ug (0,w) e~ 2we/vo g,
TUh oo 2w

As a simple check on this result, note that when ~, = 0, this result reduces to the

constant-background inversion formula without damping given by Zaman et al [87].

3.4 Numerical Results and Graphs

There are two important questions that can be raised:

1. How would numerical integration deal with the singular integral in (3.27) 7

2. How would the bandlimiting present in any real-world experiment changes the
result?

We assume the band-filter for the band Qy = [—wa, —w1] U [w1, ws] has the trans-
form functions as in figure (2.1). The band limiting of a(x) can be obtained by the
convolution theorem and since the filter are time-invariant integral operators designed
to remove unwanted harmonic components from an observed signal. The filtering in
time domain is realized by a convolution intertgal.

Since we have the equation (3.28)
o (x) = —4Re 0=/ FT (1 — p)

then let

r = ’U[)t, h = ’Uoto,
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we find that

o (vot) = ¥ (t) = —4Re 0=/ T ([t — to] vg) (3.33)

and by convolution theorem

d} (t)bandlimited = w (t) * F (w) ) (334)

where F' (w) is the filter which must be symmetric and nonnegative in the w—domain.

From example (2.1), the filter gives,

i t — si t
" (t) = sin weq sin wq ‘ (3.35)

Tt

From equation (3.33) and (3.34), the band limiting of « (z) is

—4R [
d} (t)bandlimited = / e*'Yo(tO*T)/’UOH([T - tO] UO)
0

sinwy (t — 7) — sinwy (t — 7)
w(t—7T)

dr.
T
(3.36)
For a step in wave speed like in figure (3.1), numerical inversion in the absence of zero-
frequency information produces the output in figure (3.2). In figure (3.3) and (3.4),
we show this, with 4 — 50 Hz and 10 — 50 Hz outputs, respectively. We conclude that
even a moderate loss of low frequency energy already makes the step unrecognizable
and indistinguishable from an « (z) that is slowly varying except in the neighborhood
of © = h, where it exhibits a rapid, doublet-like behavior. From figure (3.7), an even
further degeneration of the output is apparent, although the region of the discontinuity
of the propagation speed is certainly still recognizable.

We retain now consideration of the bandlimited solution in (3.31). We will take

the x-derivative of ap by multiplying the integral in (3.31) by the factor, —2iw/vo.
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The result is the reflectivity function

2R.eolh—x)/vo o0 ,
B(z) = — fe / F (w) e¥h=a)/vo gy, (3.37)

Vo —00
- R’}/0€770(h7x)/vo /oo 62'L'o.z(hf$)/’uo

F(LL)) _— dw.

TV 29w

[e.9]

If F'(w) were replaced by unity here, the first integral would be proportional to the

Dirac delta function:

9 Re—0(h=2)/v0

B(z) = oz = 1) (3.38)
e —
e H(z—h).
Vo

The result of applying this multiplier to the 10 — 50 Hz step function Fourier data
is shown in figure(3.5). As a simple check on this result, note that when v, = 0,
this result reduces to the constant-background inversion formula without damping
[13]. We can see the effect of bandlimiting of step function with damping when we
fix values of f1 = 0Hz, f2 = 50Hz with change of values of damping as in figures
(3.7 — 3.13).
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Figure 3.1: A full bandwidth representation of a step function.
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Figure 3.2: A step function lacking only zero-frequency information.
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Figure 3.3: A 0 — 50 Hz bandwidth representation of a step function and v, = 0.5
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Figure 3.4: A 4 — 50 Hz bandwidth representation of a step function and v, = 0.5
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Figure 3.5: A 10 — 50 Hz bandwidth representation of a step function and v, = 0.5
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Figure 3.6: A 10 — 50 Hz bandwidth representation of a step function with

derivative operator applied and v, = 0.5

50



Amplitude
O P N W M 01 O

0 0.5 1 1.5 2 2.5 3

Figure 3.7: A 0 — 50 Hz bandwidth representation of a step function and v, = 0.0.
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Figure 3.8: A 0 — 50 Hz bandwidth representation of a step function and v, = 0.3.
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Figure 3.9: A 0 — 50 Hz bandwidth representation of a step function and v, = 0.6.
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Figure 3.10: A 0 — 50 Hz bandwidth representation of a step function and v, = 0.9.
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Figure 3.11: A 0 — 50 Hz bandwidth representation of a step function and v, = 1.2.
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Figure 3.12: A 0 — 50 Hz bandwidth representation of a step function and v, = 2.5.

53



Amplitude
O B N W M O O

0 0.5 1 1.5 2 2.5 3

Figure 3.13: A 0 — 50 Hz bandwidth representation of a step function and v, = 5.9.
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3.5 Computational Inverse Scattering in Multilayer
Inverse Problem in the Presence of Damping

We will now apply our constant-background inversion formula (3.32) to the data gath-

ered in the two-layer model. Let u (x,w) be a solution of the problem (3.1). Assume

( vg , for x < hy
v(z) = vy, for hi < x < hy (3.39)
| V2, for hy < x
( Yo , for T < hy
v(z) = Y1, for hi <z < hy
V2, for he <z

We begin to solve this problem by writing down fairly general solutions in each of
the three regions, with constants to be determined by interface and radiation condi-

tions. As before, we now have the following suitable form of the solution:

~2u(1+T8) [6 (38 )e/vo 4 g, i1t L)(zhl—x)/%] | o

o 1+w0 {A2€ 29 ha fvo+ (1452 ) (z—h1) /v1]
U= +A, e“"[( +%9)h1/u0+( 21 (hy— z)/vl]} 7 b
| "2 1+m A, | 59 Yy fvo+(14+ 5L ) (ha— hl)/vﬁ(ly;_f)(%hz)/vz]], b

(3.40)
We require that v and its first derivative be continuous at x = h; and x = ho.

This leads to the system of equations,
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A — Ay — A3 =—1

(+o)a (@) (vm)a (1e3)
- - + = - (3.41)
Yo U1 (1 Vo

<1 + %) A2€iw(1+%)r/201 + <1 + %) A367iw(1+%)7/2v1 o

(1 + %) A4€iw(1+%)7/2vl =0

(1+i2'y_1>A267?w(1+32’%)r/2v1 <1 -+ %) Ageiiw(1+iz’y_u}>7/2vl <1 + %) A2€iw(l+g—3)7'/2v1
w

v - - e 07
! U1 Vg
where 7 = 2 (hy — hy). After solving for these constants, we obtain
iw(1+5 L) /o1 "
ug (0,w) = —F (w) L 1+ Ri + Rse ‘ - 2ico (1452 ) /g 7
29w (1 -+ %) 1+ R1R2€zw(1+m)r/v1
(3.42)
where
(1+5) o - (1+8) v
Ry = ——, (3.43)
(1) v (1)
(1+%>v2— <1+?—j>v1
Ry = : :
(L3) e (142w

By expanding the denominator in (3.42) in geometric series <‘R1 Rgei‘”(H%)T/ vl

<1>,
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the response can be written as

Vo

us (0,w) = —F(W)m

{1 +R162iw(1+%)h1/vo + Ry [1 _ Rﬂ (3_44)
Z R1R2 n—1 mw(lJr?—J)T/v1+2iw(1+%l)h1/vo} )
n=2

Let us consider the case F'(w) = 1. The Fourier inversion of each term in this series
is exactly the inversion carried out above for the case of a single layer. However, the
only difference here similar to the step at = h in (3.28) will have to be replaced by
a step at appropriate position determined by the phase of the particular term in the

series.

—4e0x/vo (1 + wo)
a(z) = - / o Rie” Yoha/vog2iw(n=a)/vo 1 B, [1 — R%)  (3.45)

0o
2 : Rlen 1 e V1 (hg—h1)/v1— ,yohl/verznw(hz h1)/vi+2iw(h1— x)/vo}dw.

n=2

Since we are dealing with high frequency, the expression R; and R, can be written as

V1 — Vo
R = 3.46
! V1 + Vo ( )
R -~ Vg — U1
2 Vg + VU1 ’
thus
_fe—0n/vo [0 q
o) v ——— / i LR ettt 4 By [1 - RYJ (3.47)
m

Z [_R1R2]n—1 6—27171(hz—hl)/vl—’yohl/v()ein[n(hg—hl)/vl—i—(hl—a:)]/vo } dw

n=2
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leads to

4{[ e —vo(h—z /U()H(I, . h):| + R2 [1 . RQ} —2v1(ha—h1)/vi—y(h—2)/vo

H ((hg — h1) vo/v1 + hy — x) + e~ 2miha—h1)/vi=yo(h=z)/vo P, [1 — RQ}

EOO: [—RyRa]" ™" H (1 (hy — ha) vo /vy + hy — x)} : (3.48)

3.6 Numerical Results and Graphs

We assume the band-filter for the band
O = [—wy, —ws3] U [—ws, —ws] U [—wa, —w1] U [w1, ws] U [we, ws] U [ws, w4

has the transform functions as in figure (2.2). The band limiting of « (z) can be

obtained by the convolution theorem. We consider the equation (3.48) and substitute
r = Uot, h = ’Uoto,
by convolution theorem,

o (vot)bandlimited = d} (t)bandlimited = w (t) * F (w) ’ (349)

where F' (w) is the filter which must be symmetric and nonnegative in the w—domain.

By example (2.2), the inverse Fourier transform of F'(w) gives,

coswyt —coswsgt  coswsylt — coswqt
N\ wt? 7w N\owt? ’

r(t) = (3.50)
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where

DNy = wy — Ws,

AQ = W2 — Wig.

From equation (3.48), the band limiting of « () for two layers is

4 o —vo(tg—7)/v
U (O pandiimited = —;/ {Rle olton/ "H([r —to]vo) + Re [1 — RY] .
0
o271 (ha=h1)/vi—yo(h—2)/vo Ff ((h2 o hl) UO/U1 T hy— x)} ‘ (3.51)
[cosw4 (t—7)—cosws(t—7) coswy(t—7)—coswy(t—7) ir
' AW (t —7)° T low (t —7)° '

The first term in this expression is just what was obtained for the single layer, —4 R,
where R; is the reflection coefficient of the first boundary. For small perturbations
a = O (¢), this term produces the step at © = h;. The second term produces a step
at x = hy + (ho — hy)co/c1, instead of a step at © = hy as shown in figure (3.14)
for frequencies of 10, 20, 50, and 60 H z, respectively. The amplitude, Ry [1 — R?] is
correct to order €.

Let us now return to the bandlimited data, i.e. F'(w) is no longer identically equal

to 1. We compute the reflectivity function 5 (z), to the solution representation (3.44).

Rye—o(h=2)/vo

B(x) = T e 0p (z — h1)
—7Yo(h—2)/vo
+Rﬂoe UO H (= hy)
0

Ry [1 — R2] e—2v1(ha—h1)/vi—vo(h—x)/vo
2 [ 1] 53 ((hg — hl) Uo/’Ul -+ hl - $)(352)

Vo
Ry [1 _ Rf] %6—271(hz—hl)/vl—vo(h—x)/vo

H((hg — hl)’l}o/vl +h1 —l’).

Vo
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The band limited recovery of the variation in velocity for w; = 10,20, 50,60, for
1 =1,2,3,4 and the corresponding reflectivity function are given graphically in figures

(3.14) and (3.15) respectively.

0.2
o ,
E 0.1
E' 0 Nﬂ)\vm WA
-0.1

0] 0.5 1 l.t5 2 2.5 3

Figure 3.14: The bandwidth of the data with frequencies of 10, 20, 50,60 H z,

respectively
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Figure 3.15: Step Data, 10,20,50,60 Hz, ( with derivative operator ).
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3.7 Conclusions

The theory developed in chapter 2 has been applied to data that would be obtained
from piecewise constant wave speed with damping effect consisting of a single layer.
A constant-background wavespeed equal to the first wavespeed that waves would en-
counter was assumed for the inversion. When the data are bandlimited to a range
of frequencies that might be typical of a seismic experiment, the inversion out put
suggests that recovery of information about discontinuities of variation wave speed
from the data should be expected.

For more than one layer, we solve this problem by writing down fairly general
solutions in multilayer regions, with constants to be determined by interface and
radiation conditions. We have derived approximate solutions to the inverse problem
of finding the velocity and damping from the observed wave-field. We deal with
numerical integration of the singular integral by applying the bandwidth to the step
function, which enables us to recover the velocity profile in a medium with one or
more layers in the presence of damping. The results apply to a more general model

as compared with Bleistein et. al [13] and Zaman and Masood [87].
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Chapter 4

Velocity Inversion In the Presence
of Variable Density in One and

Higher Dimension

4.1 Recovery of Variation in Density and Bulk Mod-

ulus in the Presence of Damping

Abstract

An inverse problem arising from a one dimensional problem in a medium with vari-
able density and bulk modulus in the presence of damping in the medium is discussed.
The velocity profile of a medium may change due to the change in the bulk modulus
and/ or change in the density. In this section we formulate an inverse problem which
recovers these variations in a medium with damping. Another interesting feature is

that we let the material properties of the background medium to be variable also. Our
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method is based upon the Born approximation and the assumption that the wave speed
and damping are well approximated by the back ground speed plus a perturbation term.
The WKBJ approzimation of Green’s function for high frequency seismic data is used
to derive the inversion formula. Also, an inverse problem arising from a three dimen-
sional problem in a medium with wave speed and density in the medium is discussed.
The source and receiver are coincident on a flat horizontal surface and the background

speed and density are constant (constant-background zero-offset equation ).

4.1.1 Introduction

The inverse problems used to map the properties of the interior of earth, geologi-
cal prospecting and governing information about inaccessible parts can be further
improved by considering more interesting models. As the wave velocity is depen-
dent upon the bulk modulus and the density of the medium, we consider separate
variations in wave velocity, density and the bulk modulus of the medium in the
presence of damping. This is a considerable improvement of the model considered,
[6 — 14,25,28,63 — 65] and Zaman and Masood [87]. It is further assumed that the
background medium also has material properties that are dependent upon position. In
this regard one may refer to Engle Louiss and Rundell [41] who discuss inverse prob-
lems in other physical phenomena, Engle and Rundell [42] a regularization methods
to deal with the ill-posedness of the integral equation and some Colton and Kress [ 32]
who discuss inverse obstacle and inverse medium problems, interesting approaches to
these problems.

Under the assumption of constant density, Claerbout presented an approximation

method to the inverse problem for velocity inversion. Gerver demonstrated that the
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velocity of propagation can be determined from observations at one point. Cohen and
Bleistein [26,27], Cohen and Hagin [28] among others used the Born approximation
[13, 14] and high frequency assumptions to study the inverse problem in one and higher
dimensions. The linearization used in the derivation procedure is often referred to as
the Born’s approximation. An excellent account of the seismic inversion based upon
these techniques can be found in Bleistein, Cohen and Stokwell [13]. In reference, a
theory is developed to extract information from high frequency band-limited Fourier
transform of a piecewise constant function. In this context, recovery of velocity profile
has been used as a mean of estimating medium properties. To account for such behav-
ior, Zaman and Masood introduced the damping effects in the model through damped
wave equation and used high frequency estimates to recover the velocity profiles and
damping parameters of the medium [77, 78]. Stolt [79] determined the rapid variation
in bulk modulus and density from the amplitude versus offset information present in
a seismic reflection survey. We should note there are full waveform inversion methods
that address the nonlinearity of the inverse problem through optimization; see, for
example Mora [61].

In this section we presented a one-dimensional model which takes into account the
variable density and bulk modulus of the background medium and derive an inversion
formula in the presence of damping. The variations in density and bulk modulus is
described by small perturbation terms and the Born approximation is used to linearize
the inversion formula [33]. WKBJ method is used to find Green’s function under the
high frequency assumptions [13,17,24,39,51,66]. This is needed in order to let the
background material parameter to vary with position, the variable density and bulk

modulus with damping parameter is recovered and an iteration procedure to improve
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the results is also presented. These results present an important improvement to the
earlier models and can be help to get a better mapping of the interior of the earth.

In subsection (2) of this section (1), we first formulate the direct problem of a
one dimensional model in which the background medium has variable wave velocity
as well as variable density. The inverse formula is derived by writing these parame-
ters of the inhomogeneity as small perturbations of respective background medium
parameters. In subsection (3), the model is further improved to include the damping
of the medium which could account for small inhomogeneous or viscous effects. The
damping parameter is recovered in subsection (4) for such a medium. In order to have
a more general model, we consider the inverse problem of recovering the variation in
the bulk modulus and density. This model could prove to be more useful when either
of these two parameters very more significantly than the other.

In section (2) of this chapter, a higher dimension model is considered to study
inverse problems of the kind studied in section (1) to account for wave field depending
upon more than one space variables. In subsection (2), we formulate inverse problem
in higher dimensions and for zero offset experiment in subsection (3) with constant
background wave velocity and density. The results are then derived for variation of
material parameters with depth only in subsection (4). This could provide with a

useful model for further studies in higher dimension.

4.1.2 Variable density without damping

The one-dimensional problem for both variable density and variable wave speed will
be consider here. The main result will be that inversion will now yield an estimate

of the impedance of the medium, involving the product pv, with p and v being the
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density and the propagation speed, respectively. We begin by considering the acoustic
equation for pressure in a variable sound speed, variable-density medium with source

at a point z, is given by,

together with the radiation condition (3.2). We assume that variations in density and

sound speed have the following parallel form:

p(z) = py () +dp(z), (4.2)
v(x) = vy (x) + ov (). (4.3)
Thus
11 _op(@)
ST Rw ) Y
11 200 (z)
e Rtene] ik e

Substituted above into (4.1), and only linear terms in dv (x) and dp (x) are retained.

After some algebra, the resulting equation becomes,

2 2
Lou — d [1d_u}+ w w? 200 ()

P u=—0(x—x5) +

p_oda;‘ vg (z) V¢ (x) vo () dx

The total field u (z, x5, w) can be separated into the incident part uy (x, zs,w) in the

absence of the perturbations and ug (z,zs,w) in the presence of perturbations. Thus
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we set

u(x,xs,w) = ug (x,x5,w) + us (z, x5, w) , (4.7)

Substituting (4.7) in (4.6) we arrive at the following equations:

d [1du w?
L()U[ (l’,l‘s,W) = p0£ |:p_d_l‘1:| + |:’U2 (.I‘):| Uy = —0 (l’ — ZL‘S), (48)
0 0
2
Loug (z,15,w) = w200 (@) (uy (z, x5, w) + us (v, z5,w)] (4.9)

e [ur (x,x5,w) + ug (z, x5, w)] .

S8
| —
=0
2
~—~
8
S~—
—_
S

The solution of (4.9), after the Born approximation, written in terms of Green’s func-

tion takes the form,

w? dv(x)

() vo ()
x) d duy (z,xs,w)

N [g (2,2, w) T} } dr.  (4.10)

(o)

Uy (CL‘, a:s,w) g (Q?, mg7w)
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We are concerned only with high-frequency inversion of this equation. To that end, we

will use WKBJ Green’s function approximation for the variable-density using the same
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as in Chapter 2— for ¢ (x, x4, w) and then u; (z, x5, w),

1 .
ur (v, rs,w) = —%F (W) A (z, z,) €@ (4.11)
1 )
g(zg,2,,w) = —%A (24, 1) e@9@o2), (4.12)
where, ¢ (2,£) = /I> _dt and (4.13)
) ) . Vo (t)a ) .
r~ = max(z,§), v« =min (z,§).

We note that, for the case of continuous vy and p, [13],

Als,,) = \/ (2) v () p(2) (414

Al(zg,z) = \/“(x)“;fiip (25) (4.15)

Substitute these WKBJ approximations (4.11), (4.12) into (4.10) and retaining only

the leading-order terms in w [O (w?)], we obtain,

> 1 5 5 A A S ]
ug (.fg,l'S,LU) _ / F (w) _[ v (I) + p ((L‘)] (xgv'i) (‘T .’IZ) ezw{qﬁ(:cg,x)Jrqb(xs,x)}dx.
0 2w (z)  poy () vg (x)
(4.16)
Remark 4.1 This equation should be compared with (2.48). Here, the source and
recetver are separated along the line; where as, they were coincident in (2.48). As a
consequence, the observed field is ug (x4, x5,w) as opposed to ug (0,w), and we have
two different amplitudes arising from uy and g, whereas in (2.48) the square of a single

amplitude appeared. Here, phase involves a sum of travel time from the source and

recewver point to the scattering point at depth; there, the phases were the same and
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a two-way traveltime appeared in the exponent. The unknown —«a/4 of the previous

expression is replaced by % [iz—éyyi + iop—gzg] )

Remark 4.2 The derivation of the inversion formula carried out using (2.48) can be
repeated here step by step with these modifications in place. With some thought, it
becomes apparent that the result of inversion for this equation can be deduced from
(2.59) by making the same changes in the inversion formula as were observed in the

comparison of (2.48) and (4.16). That is, we

1. rewrite (2.59) as an equation for—a/4;
2. replace vo(y)/A%(y) by vo(y)/A(z, xs) Az, z);

3. replace 2¢ (y,0) by [¢ (z4,y) + ¢ (z5,v)].

After these changes (4.16) take the form,

dv(y) opy)] vo (y) / = —iw{$(zgy)+(zey)}
[ T o)) T Ay y) Awng) ) T o) € o

(4.17)

The reflectivity function g (y) [13] can be obtained by differentiating (4.17) with

respect to y and dividing by —4. Thus multiplying (4.17) by the factor W) we
Yo (Y
obtain the reflectively function
—9 o0 ‘
B (y) = / iwug (1., s,w) e @@y +o@svl g, 4.18
) TA (2, y) A2, y) J oo (g 7202 (418)

4.1.3 Variable Density in the Presence of Damping

In this section, the one-dimensional problem for variable density and velocity in the

presence of damping will be considered. The main difference of the present problem
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with that considered in chapter (2) is that we assume the non-zero offset condition i.e.
the source and the receiver as no longer placed at the same location. the propagation
of the field governed by the scalar Helmholtz equation with damping v (x) and source

placed at point z; is;

d [ 1 du(w,ms,w)} lwz—l—jzuy)(x)

1 u(z, z5,w) = =0 (x — xy),
(4.19)

It is assumed that the source point is to the left of the region where v (), p () and
7 (x) are unknown. The impulse response will be observed at point z, as well as to the
left of the region of unknown v (), p (z) and 7 (x). The objective will be to see what
can be determined about the perturbations from the observed response. We assume
that as in (4.2) and (4.3) where we expressed velocity and density as perturbation of

the background medium, we can write a similar expression for the damping as

7 () = 3o () + 67 (). (4.20)

Substituting (4.4), (4.5), (4.7) and (4.20) into (4.19) and separating the unperturbed
field as
d [ 1 %} [wz + 1w, (a:)]

Louy (x,xs,w) = Po% p_ dx 2
0

2 @) ur = —0 (r — xy), (4.21)

while retaining only linear terms of perturbations in velocity, density and damping,

we get
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Lous (v, z5,w) = [—iwfh (x) + 2“;)05(1;()33) + QiWVZS?;BSU ()] ur (U?(ﬂfg w)
i dp ()] duy (x,x5,w)
+d95 [Po (l‘)] dx ' (4.22)

We now construct a Green’s function representation of solution of (4.22). As the oper-

ator Lo in (4.22) is not self-adjoint. Therefore, we use the Green’s function ¢*(x, z,, w)

which is the impulse response for the "adjoint equation"

Lo @) = | == o @) | + [ g gy
— (-1, (4.23)

Theorem 4.3 Reciprocity Theorem

Assume that we have unbounded media problem

Lg(z,zs) = —6(x—xg)

L*g* (13 179) = —0 ('I - xg) )

with L and L*, being defined as in equation with volume integral in Green’s theorem.

Hence, above equation can then be written as (Beliestein [13]):

g (xs, xg) =g (Iga Ts).
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Thus by the reciprocity theorem it can be utilized to obtain

g (z,24,w) = g(xy,7,w).

Since we are concerned only with high-frequency inversion of this equation, we will
use WKBJ approximation for u; (z,zs,w) and ¢ (x4, z,,w). It can be found using the

procedure outlined in section (2.4) as

ur (z,z5,w) = —iF (W) A(x,xs) eliwet@s )*%w(ms’z)], (4.24)
1 iwd(zg,2)—21(zg,x
g(xg,x,w) = —%A (l’g,I>6[ Heg@)=5¥ (g, )], (425)
Todt
o(ry,x) = / , 4.26
( g ) 2g Vo (t) ( )
T (1) di
Vv (x,,r) = / , 4.27
( g ) vg Vo (t) ( )

where A (z,z,) and A (x,,x) are as given by (4.14) and (4.15). The solution of (4.22)

in terms of Green’s function is given by

> . w2ov(x 1wy (z)ov(z) | ur(z,zs,w)g(xg,x,w
s o) = = [ ) { [y (o) + 2+ Bl e
6p (‘T) d [dul(a: Zs,w) }
—LE | Bl (3 0, )| b da (4.28)
po(x)de L ¢ !

Now using the WKBJ representations (4.24) and (4.25) in (4.28), and retaining only

the leading order terms in w, we have

[ 1[0 L )] Al A, o)
ug (g, T5,w) = /o F( )2 L]O @) + o (x)} 2 ()

o liw[b(zg,2)+6(@s @)} o { — 5 Wlwg @) (@0 } g0 (4.29)
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This can be treated as a Fourier transform of [dv (x) + dp (x)] by extending the inte-
gration limited from —oo to oco. Since inversion can be performed in the same way as
(4.16), we have to make the following replacement:

- replace vo(y)/A(x, xs)A(zy, ) by vg(y)e{%[w(xg’y)+¢(x5’y)]}//4(:c, rg)A(xg, x);

the result of these replacements is

us (2,75, w) e @ O@ DT} gy,

p (y)l _ w0 (y) AR W)+t ]} /oo
mA (xg’y)A(xmy) —

o

(4.30)
This result gives a combination of variations in the wave speed and density. Unfortu-
nately, we cannot separate the jumps in soundspeed from the jumps in density in this
result. The reflectivity function 5 (y) can be obtained in the same way as in (4.18)

and is given by

iwug (g, Ts,w) e~ @@ T ) gy (4.31)

B(y) =

9l 3@ )t (@)} /oo
ﬂ-A (I.g? y) A <$S7 y) —00

If we take v = 0 in (4.30) and (4.31), then these results agree with the previous results

(4.17) and (4.18) obtained for Bleistein’s model in which there is no damping present.

4.1.4 Recovery of the Damping Effect with Wavespeed.

Consider equation (4.28) again and retain terms of order % to get,

ws(opns) = = [ F) |
A(zg,v) A(xs, )

v ()

2o (200 ()| 200(x)  op(a)
(W"“")‘ 0 (@) )‘m @ 2 (@)

eliwlé(@s ) to(salt {3 Wy +v@allt gp - (4.32)
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)] is known from (4.30), therefore set

1/OOF(W)[ 5v(x)+ (5,0(95)1 A(zy,x) A(zs, )

Vixg, z5,w) = B vy () (x) vg ()

R CICHRO RG] | S BV CORDERTCNED) | (4.33)

Thus we can write (4.32) as

W (2, 20yw) = /OOOF(M) [57(3;)_270(“?)511(%)]A(wg,w)A(xs,x)

vo (7) v ()
liwld(ey )+ d@e )} {3 W@ a)+(esal} gy (4.34)
where
W (xg, x5, w) = diw [ug (x4, 5,w) — V (x4, 25,w)]. (4.35)
270 () 0v (x)

Since 7 (z) — =0, for x < 0, therefore lower integral limit in (4.34) can

vo ()

be extended to —oo. Thus it becomes the Fourier type integral and can be inverted

in the same way as in (4.16). The result is

2 xg +¢($e
5y (y)_Q'YO (y) ov (y) _ Y (y )e{ Y v / W (2,2 e~ wle@gn)+e@s )} g,
vo () TA(xg,y) A(zs,y g T W

(4.36)

We write it in a more suitable form as follows

{57@)_267)(@/)]:@0@)&“W e / W (. 0 0) ) 6l g,
YW v ] W) TA(r,y) Alrs,y)
(4.37)
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This result gives a combination of variations in damping and sound speed. Now we

present an iterative procedure to improve the already obtained velocity and damping
270 (y) 0v ()
vo ()

profiles. For this we substitute the approximation obtained for ¢~y (z) —

from (4.37), in expression(4.32) by setting,

Hiapoos) = [ Flo) | o) - 20000 Al g 2]

(b0 +o(zs )} {2 (@g )+ (@)} g (4.38)

Thus the equation (4.32) becomes,

> [ §v (x) ww]m%wm%m
X ) S - + *
e = [T e
liwldlag @) +é(es o} {3 l(@o @) +o(@all} g (4.39)

where
X (xg, x5,w) = lus (g, s, w) + ﬁH(mQ,xs,w)l . (4.40)

The integral appearing in (4.39) can again be regarded as of the Fourier type and can

be inverted to give,

N —

J3g )+ (zs,7)]
wa+@@]: o (el 3! }/<X%%’MMWMM%WW
1737

v (y)  po(y) TA (14,y) A
(4.41)

Now from (4.41), 2 l&} (%) + op (y)

5 ] can be calculated and the above procedure from
vo (y) Po (y)

(4.33) to (4.41) can be repeated to get the next approximations for % %(yy)) %]
and [vo(y; UO((;J))}. Thus we have derived an approximate solution to the inverse

problem for the density and wave speed in the presence of damping.
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4.1.5 Variable Density and Bulk Modulus without Damping

Let us now study the case of recovery of variation in bulk modulus. For this, we now

assume that the bulk modulus  has the following form:
k(x) = ko (x) + 0k (). (4.42)

The relation v (x) = ,/% together with (4.2) and (4.42) gives us

1 1
02 (x) v2o ()

Sp() ok (2)
{1 @ @) (4.43)

We use (4.43) and (4.7) in equation (4.1) to get the following expressions

Lour (2, 25,w) = 100% [pio%] + %Uz =—0(x—xy), (4.44)
us (z, Ts,w) = W 5/1(17)_5p(;p) u a op (z) dug
Lous (2, x5, w) 2 @) [KO @ 7, (x)} r+ o [Po ($)] - (4.45)

The solution of (4.45), written in terms of Green’s function is

ug (g, Ts, w) / {Uw(x l (? iﬁé;]ul(x,ms,w)g(xg,x,w)
jj % [g vy 7,0) 2 (z;”w] }dx. (4.46)

7



Using (4.11) and (4.12) in (4.46) to get the following expression

us (g, T, w) = / F(w)i [5“ (z) + op (SC)] Az, 2) A (s, 2) A0lae 0t ows )} gy
0

ko () po () vg (2)
(4.47)
which on inversion gives,
1 [ok(x)  dp <x>} wo [~ st
- + = us (Ty, xs,w) . € gy)+ (s W)} ).
4 |:’V”'O (l’) pO (’I) 7TA (mg7y)A($S>y) —00 S( I )
(4.48)

The reflectivity function [ (y) can be obtained by differentiating (4.48) with respect

to y and dividing by —4. Thus multiplying (44) by the factor véfy), we obtain
9 o0 .
B(y) = / iwug (x,, T, w) e Wio@on ez} gy, 4.49
) TA (2, y) A2, y) J oo (g0, ) 449)

4.1.6 Variable Density and Bulk Modulus with Damping.

We are now in a position to introduce a more general model than those considered
by Bleistein et al [13] or Zaman and Masood [87]. The one dimensional problem for
variable density and bulk modulus in the presence of damping is considered. This
would mean that a new term containing the damping parameter will be introduced.

Now we substitute (4.7), (4.20) and (4.43) in (4.19) to get the following expressions:

1 244
b a0 =t [ L8] [t

= Py, oo dz 2 () ] ur = —0(z —x,), (4.50)
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. w25p(x w2k (x iwyg(x)dp(x iwyo(x)dk(z
Lous (v, x5,w0) = |—iwdy (x) — poé)) + HO(;;E)) - 7(;(0(1:);)( L+ ’y?{(o()m) ( )]
wr(@ws @)g(zgaw) | d [6p()] dur(e,mew)
vi(z) ‘ + dx [po(:r)] dx : (451)

The solution of (4.51) in terms of Green’s function is given by,

* ; w2dp(z w2Sk(z iwyo(x)dp(x iwyo ()oK (z
s (g o0 ) = _/0 {[_“"57 (2) = 85 + Sty — A )]
ur(z,xs,w)g(r,zq,w dp(z duy(z,rs,w

Now using the WKBJ representations (4.24) and (4.25) in (4.52), we obtain

_ * 15/7 (I) 6/0 (I) 0K (I) ivg(z)dp(x) iyg(x)dk(x)
us (‘1.97'1:87(")) - _/0 F(w) |: Ao - 4/)0 (ZL’) - 4:‘4&0 (ZL’) + dwpgy(x) o dwro ()
Ay D) Ae3) {iwlolg ) +o(we0)l} o { -0l oenall} g (4.53)

Vo (z)

1
Under the assumption of high frequency, the terms containing powers of — will be
w

compareed in (4.53) to get,

s (3 20 = /OOOF(M)E {5p () , o (x)] Alry 7)Aoy, 7)

4 |po(x)  kol(z) g (2)
eliwld(@ga)to(@sa)l} {-3[(0)te(@sa)} g, (4.54)
This can be treated as a Fourier transform of ;11 [i's 8 + i’;giﬂ and inversion can be
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performed in the same way as in the last remark. The result is

0K (x)] vo () el 3@ ) +o ()}

ug (Tq,Ts,w) € W.
TA (z4,y) A(25,9) /oo s )

(4.55)

The reflectivity function /3 (y) can be written as

Bly)=—

iwaug (Tg,we,w) . e W@} gy, (4.56)

9el 3@ )+ )} oo
TA(2g,y) A(2s,9) /

If we take v = 0 in (4.55) and (4.56), then these results agree with the previous results

(4.48) and (4.49) respectively.

4.1.7 Recovery of the Damping Effect with Bulk Modulus

1
Consider (4.53) again and retain terms of order — to get
w

= i Yo (2)dp(x) 7 () 0K (2)
R - - F — |9 -
uS(Igux w) /O (w) 4o [W(x)+ po( ) FL()( )
A(wgg)(A;wsyw)‘e{z‘ww(xg,mw(xs Yol -3 g o) +@sa)l} g,
UO x

%/OOOF(w)l 5p(x>+5ﬁ(x>].

po(x) Ko (z)
A(xg’m)Angrr) 'e{iw[¢(x9’x)+¢($s x 6{ b W Tg,T ‘H/)(xb }d$ (457)

w2
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1
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_ LT pn ] de@) (@)
T (g, wsw) = 4/0 F >{ po(@) " Fo ()

A (zg, $2) Az, x) liwlolag)+oteal} {—30Gen) i} g4 58)
vg ()
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Using (4.58) in (4.57) we get the following expression

Z (g, 05,0) = /OOOF(W) [57(x)+% (z) <5p(:z:) 0K (x)ﬂ A(%’?A(xsax)

po(x) ko () vg (2)
elwlt@g)+o@so)} {—3Wsa)+v(esal} gy (4.59)
where
Z (xg,x5,w) = diw [ug (x4, x5, w) — T (24, 5, w)] . (4.60)

Since 67 (z) + 7, (x) <‘;§Eg - i’;gg) = 0 for x < 0, the lower integral limit can be

extended to —oo. This change of limit changes (4.59) into a Fourier-type integral and

so it can be inverted in the same way as in earlier analysis to give,

op(y) 0k (y) vo () el3 W@ +o@nl}  poo
5y (y) + y< — = /Zx,xs,w
W% W 50~ R Ay ) Ay o T
e~ il B@an) oo} gy, (4.61)
or
{3l(zgm)+i(@ay)}  poo
() |, ) Snl) _ mb)e |z,
Yo W) po(y)  Ko(y) Yo (¥) TA (24, 9) A(25,Y) J o0
e~ iwl{d(zg ) +o(es )} g, (4.62)

Substituting the approximation obtained for dv (z) + % ) 09 () . ) or ()

po () o (7)

from ( 4.61) in (4.57) and setting

M (2, 20,0) = / F(w) [57 () + Salzdotz) _ Mo(x)n(x)] Aleya)Awa.a)
0

po(x) ro(z) v (@)

liwld(zg,2)+o(@sa)l} {-3[W(zg0)+o(zs2)]} 7, (4.63)
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(4.57) can be written as

4Jo Lpo(z)  ko(x) vg (2)
liwlé(ega)td@e )} {=3W(egaltv(@aall} g,

where

N (24, z5,w) = lus (g, s, w) + ﬁM (xg,xs,w)} : (4.65)

4] o
The expression (4.64) can be inverted to get the improved value of i [ P + N (y)}

po(y) ko (y)
as follows

N (2, 75, w) -0 o@n)] g,

l(Sp (y) Ok (y)} ) el 3@y +o@w)} /oo
TA (Ig,y)A(IL‘S,y) 0
(4.66)

Thus we have derived an approximate solution to the inverse problem for the recovery
of bulk modulus and damping of the medium. The process presented in this sec-
tion from (4.57) to (4.66) describe an iterative procedure to get increasingly better

approximations.

4.1.8 Conclusions

We have derived approximate solutions to the inverse problem of finding the velocity
and damping from the observed wave-field. The recovery of variations in velocity, bulk
modulus and damping in the presence of variable density is considered. An iterative

procedure to improve velocity and damping profiles is also presented. These results are
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an improvement to earlier known results as they involve variations of bulk modulus as
well as the damping parameter. We expect that these results provide a more accurate

map of the interior of the earth.

4.2 Determination of Inversion Velocity /Density Vari-
ation in Constant Background Medium in Higher

Dimensions

4.2.1 Inversion in Higher Dimensions

In this section we study the three-dimensional wave equation. Our aim is to derive
an inversion formula assuming a constant-background wave speed and density. To
simplify the problem, we introduce the added restriction that the source and receiver
be located at the same place. The model studied here is different from earlier models

in that it is based upon a three dimensional wave equation.

4.2.2 The Scattering Problem

We introduce a three-dimensional coordinate system, (x1, zs, x3), with z3 positive in
the downward direction. The propagation speed and density is assumed to be known
in some portion of the region 3 > 0 and unknown outside the portion of the region.
We consider a bandlimited impulse point source at xs and response of this source
will be observed at one or more geophone x,. The objective is to obtain information
about the propagation speed, v (x), variation of density, p(x), from observation of

the wavefield. For a linear isotropic acoustic medium, the wave equation in frequency
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domain [19, 83, 84] at a point z; is

2
Lu(z.xs,w) = V. FVU (x, xs,w)] + Ly (x,25,w) = =0 (x — x4), (4.67)
p K

where p and k are the density and bulk module of the medium respectively. Since

k = v%(x) p, then u (r,z,,w) be a solution of the equation

w2

Lu(z,z5,w) = V. FVu (x,:vs,w)] + =
v

P )t (W) = =0 (z = s), (4.68)

where the function u (z, z,, w) satisfies the Sommerfeld radiation condition
ru  bounded, r (— — —u> —0 as r—o0, =]z, (4.69)

We introduce variations in density and propagation speed to have parallel form, that
is the background plus the perturbation, such that these profiles have the following

representations

and

v(x) = vo () +0v (),
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with

(@) ) ll S éf))] |

respectivily. These representations are substituted into (4.68), and only linear terms

in v (z) and dp (x) are retained. After some algebra, the resulting equation takes

the form,

LOU - V [LVU] —+ 2w2 u = —5 ((L‘ — l’s) -+ 2w? 6”(33),“

Po Ch) (-T)pO povg (x) UO(m)
w? _dp(z) Sp(x)
@ wm TV [pg@)} Vu. (4.70)

The wavefield can be decomposed into a reference field u; (z, xs,w) and a scattered
field ug (z, x5, w) as in equation (4.7)
Now we substitute (4.7) into (4.70) and require that u; (x, x5, w) is a solution of

the unperturbed equation,

2

1
Louy (2,25, w) = V. {mVu] + u=—F(w)d(z—z), (4.71)

vg () po ()

subject to the radiation condition (4.69). It now follows that ug (z,zs,w) satisfies

the following equation:
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Loug (v, z5,w) = ( 2w (Z)}EI) w* op(x)

pot2 () vo (z) 78 (x) 03 ()

op ()
P% (ZL")} \% (UI ($7$57W> + us (ZL'g, xs,w)) .

) (ur + us) (4.72)

+v |

The solution of (4.72), written in terms of Green’s function becomes,

w2 & w9
us (T4, 75, w) = _/ {<Poi(2)(ff) Uzg; + 2 (@) vggg) (ur (7, 25,w) + us (24, 75, w)) g (T, T4, w)
D

+V [(5%) V (ur (z,xs,w) + us (x4, z5,w)) g (, xg,w)] bz, (4.73)

where, the domain D of integration must contain the support of o0v (z) and dp (x)
assumed to be some finite subdomain of x3 > 0. Therefore, for convenience, take D

to be the semi-infinite domain, x3 > 0.

4.2.3 The Born Approximation In Higher Dimensions

As the one-dimension case for small perturbations, we would like to argue that the
scattered field ug (x,xs,w) is small, so that we can neglect the product of dv (z) and
dp (z) with ug (z, x5, w) as compared with that of u; (x, xs,w) under the integral sign
(4.73). Unfortunately, this is not always true in three dimensions if the reflected field
is observed beyond the critical angle of reflection. In this case the reflection coefficient
has unit magnitude and the scattered field is comparable with the incident field, at
least in a subdomain of D. Thus we cannot neglect the former product as compared
with the latter in three dimensions, as it was in the one-dimensional problem. However,

for near zero-offset or backscattered observations, it is true that small dv (z) and dp (x)

86



imply small ug (x,zg,w). Since this is the problem to be considered, we proceed to

make the Born approximation to obtain the integral equation

w2 ov(z w2 op(x
us (Iw To,w) = = /D { (poig(:c) voéx; T g (x) ngJE;) ur (z,2s,w) g (2, g w) (4.74)
+V [(%4) Vur (@.200) g (,20,0)| Yo
Leading to
w2 ov(z w2 p(x
ug (x4, x5, w) = _/D{<Poig($) Uoéx; T2 Uggxi) ur (z,s,w) g (T, T, w)
BT (T (5,34,0) g (2, 35, 0)] (4.75)

In the second form of the result, we have integrated by parts to eliminate the

differentiation of dp.

4.2.4 The Constant Background Zero-Offset Equation

We shall derive the expression for the Green’s function in the frequency domain with

constant density. In this case, equation (5.5) takes the form

1
Log (7, 74,w) = —V?g + 5

Po vg () Pog =0, (470

The simplest problem to deal with is one in which the source and receiver are coin-
cident, that is z;, = z,, one a flat horizontal surface, z3 = 0, and the background

speed /density are constant vy (x) = vg. In this case it is convenient to introduce

¢ = (€162, 0) = 25 = 24, (4.77)
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Following [19, 35, 49], the Green’s function takes the form,

Po €Xp (%O

= r=le—dl, (4.78)

9(C z,w) =
and the incident field [13] is,

oo (12r)

ur (@,6w) = F(w) ————=, 1=z —(]. (4.79)
Therefore we can write (4.75) as,
W o\ 2 20
S 22 00le) | w2 ople)) 37T gt 268(3) 0
us (xQJ‘rS’w) - /D {F (w) (povg vo - pE v > (1#)27“2 o5 (4m)?r2 dz,
(4.80)
after some algebra, the result takes the form,
wz ol 622‘%7‘

ug (g, Ts,w) = —(4:;33 /D (2”030( ) 4+ 38p (ZL’)) ——dz, (4.81)

where a*? (z) represents the "perturbation" in wave speed and density [13, 64, 65]. Let
us introduce

o' () = %{;}(m’) +3dp (z) . (4.82)

4.2.5  The One Dimensional Variation in ¢ (z)

Suppose that data is collected for one zero-offset experiment. In this case, we seek

an inversion only for a%?(x3), i.e. the wave speed and density vary from constant
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backgrounds as functions of depth only. Furthermore, the coordinates of that single

experiment might as well be taken to be (0,0, 0), so that (4.81) becomes

2iw,.

2F exp ( i >
ug (0,0,0,w) = w_(u;)/ o' (v3) ——~d*x, 1=/} +a3+2] (4.83)
(47TU0) x3>0 r

The dependence of the integral on z; and z, is only through r. Therefore, integration
in these variables can be carried out by introducing polar coordinates (o,6) in place

of (x1,x2). Thus, the integral equation(4.83) takes the form

2iw

w2 21 0o exp (WT>
us (0,0,0,w) = F(w) / dzsa’? (xg)/ d@/ do.o——5—=,
23>0 0 0 r

(4vp)?

r o= 4/o?+ 1 (4.84)

Integrating with respect to # the above equation yields a multiplier of 27, and reduces

the integral to

2iw
ug(0,0,0,w) = F (w) o / drsa’® (x3) /00 da.am. (4.85)
Y 8TVG S50 0 r

While it may not be possible to evaluate the integral over o exactly, it is possible
to find an approximation to this integral that is consistent with the high frequency

assumption. To do this we require that Imw > 0, and integrate by parts with

respect to 0. The term of integrand is exp (%r) 2, and noting that ‘;—‘; = 2 we
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obtain

w Vo 21w
0,0,0 = F vd r)ed 4.86
55 0.0.0.0) = Pl)grg [ () gten () fan @50

8mva
LF (W) w? () Vo 21w iod
w " (z exp | —r | ododzs.
8TV Jvs0 3 2w 12 P\ Ty °

Keeping only the leading terms in w and setting F' (w) = 1, we obtain

. ,Ud 2‘
us (0,0,0,w) ~ w / o (z3) exp ﬂ:153 drs.
167)07‘(’ 23>0 I3 Vo

This equation represents the observed data as some multiple of the Fourier trans-
form of
1

Ozvd (£C3) 737

and the solution is obtained by Fourier inversion so the transform variable is i—s, here

the Fourier inversion formula must be with respect to this transform variable. Thus

o0 _2'
o’ (z3) = 16 xg/ M exp ( ng) dw, (4.87)

o w Vo

which can be written in a more suitable form as

200 (5) 307 (xg)} _ 16 / us(0,0.0.w) (_22%3) do.  (4.89)

Vo Po Po iw Vo

oo

4.2.6 Conclusions

We have derived approximate solutions with variation in speed and density and con-

sider the case of constant background. The medium has variability from the back-
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ground wave speed and density in the vertical direction only. In this part of the
chapter we have studied a three dimensional model in which we recover the variation
in speed and density variations written an inclusion or inhomogeneity with background
medium having constant properties. The variability in speed and density is assumed
to be in the vertical direction only. Further studies may consider a more general three

dimensional variability with damping in the medium.
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Chapter 5

Seismic Inverse Problem With

Bessel Operator

5.1 An Inverse Problem Involving Bessel Equation

Abstract

An inverse problem arising from inclusions or inhomogeneties having radial or
cylindrical symmetry has been considered. The field equation, which involves Bessel
operator is used to find the scattered field under the Born approrimation assumption.
The constant and variable background medium properties have been assumed. In the
later case WKB approximation to the Green’s function is used to arrive at the inversion

formula.
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5.1.1 Introduction

In sevral situations of interest, the wave equation involving the Bessel operator arises
[62,86]. The problems of wave propagation excited by a line source [3], scattering
of waves by cylindrical objects [52], some seismic inversion problem [57], ultrasound
reflective imaging in medical application [31] and various methods of non destructive
testing [44, 60] require the field equation to be written in terms of cylindrical coordi-
nates. Colton [29 — 33| studied important features of an inverse problem involving the
Bessel operator arising from leukemia in human body. Some interesting situations also
arise in detection and monitoring of tumor in the human body. In all such cases, one
or more signals are introduced in the region of interest and responses from the inho-
mogeneties or in the region are recorded. These recorded signals constitute the total
field consisting of the incident and the scattered field. The direct scattering problem
then enables us to obtain the integral equation in terms of variation of the field para-
meters from the background medium parameters [4 — 8,13, 16, 43, 55]. This non-linear
problem is linearized using the Born approximation [14,48,69]. In case of constant
background medium, Green’s function for the Bessel operator [10, 59, 78] can be used
to enable Fourier inversion to be carried out. However, in case of variable background
medium, the WKB approximation of the Green’s function [10, 15,19, 24, 38, 62, 74] is
utilized to derive the inversion formula. This approximation is based upon the high
frequency nature of the wave is suitable for seismic problems [13]. Our method is
thus based upon analytic and asymptotic techniques. Some numerical procedures
have been described by Zhang and Shum [91] who using fast Hankel transform for
the direct numerical evaluation, while Jacobs and Stolt [51] used Gelfand-Levitan al-

gorithm for seismic inversion. In these cases, one or more signals are introduced in
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the region of interest and responses from the irregularities or inclusions in the interior
are recorded [9, 46]. Under the assumption that the background medium has constant
material properties variations from the material parameters are recorded as variation.
Under the assumption of constant speed, Claerbout [23] presented an approximation
method to the inverse problem for velocity inversion.

In subsection (2) of this section (1), we set up the direct problem in terms of the
Bessel operator and derive an inversion formula for velocity variation. This formula is
implemented in subsection (3) of this section (1), through finding the Green’s function
for a constant background medium case. Asymptotic approximation to the Green’s
function is obtained to write the solution of the inverse problem in subsection (4).
An importance to this estimate is introduced in subsection (5). We then extend our
model to that having variable background medium parameters in section (2). We use
the WKB approximation to the Green’s function to find the velocity variation and
the reflectivity function for this important case. The results presented in subsection
(1) and (2) are interesting in that seismic inversion problem has not been well studies

for radially symmetric inclusions.

5.1.2 The Inverse Problem

Consider the wave equation with Bessel operator

Pu 1w 1 o
0x?  xdx v (x) Ot?

= —5(x)d (1), (5.1)
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with Sommerfield radiation condition

% - zﬁ — 0, as r — 00. (5.2)

We take the Fourier transform of (5.1) with respect to time, to obtain

du 1du w?

I — —— v 227 2
YT T rdr UQ(x)u

=—0(x), (5.3)
where the background speed ¢ (z) is perturbed as follows

1
m ~Em el (5.4)

Using (5.4) with the term involving « (x) in (5.3), we obtain

Pu(z,w) ldu(r,w) —w w
+- +
dx? r dx 2 (x)

Lou (z,w) = a(r)u(x,w).

(5.5)
The total field u (z, x5, w) can be separated into the incident part uy (x, zs,w) in the
absence of perturbation and ug (z,zs,w) in the presence of perturbation. Thus we

set

u(zr,w) =ur (r,w) +us (r,w). (5.6)

Substituting (5.6) in (5.5) we reach at the following equations requiring that u; (z,w)

be a solution of the following problem:

d? 1d
ur <I7w) + = Uy ('va) + w
dx? x dr A (x

Louy (z,w) =
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Lous (z,w) = — a () [ur (z,w) + ugs (z,w)]. (5.8)

c* (z)

We now find Green’s function of (5.8) satisfying,

@ 1d 2

Log ('T7 gaw) = d$2 T dl’ C2 (l’)

g (l’,f,(ﬂ) =—0 (‘T - 5) : (59)
The solution of (5.8), in terms of Green’s function given by(5.9) can be written as

us (€, w) = W? /OOO > ((Z)) [ur (z,w) + us (z,w)] g (z,§,w) d. (5.10)

Qe

The Born approximation of (5.10) yields

ug (€,w) = w? /000 ;iz))ul (z,w) g (x,&w)d. (5.11)
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5.1.3 The Case of Constant Background

We apply the Born approximation integral equation (5.11) for the scattered field to

the problem of constant background speed case while assuming
c(z) = co,

equation (5.9) can then be written as (Stakgold [77 — 78])

/ 2

— (mgl> — C;)—gycg = 0 (z —¢&),together with

!

(2g). g = O, / 2P dr < 0.
0

Following Stakgold [77 — 78|, we find that

e w (1) w
= —Jo| =z |H" (=
g(£7€>w) 2 0 (C x<> 0 (C $>> )

where x. = min (z,§), r~ = max (z,§) .

We assume that the incident wave has the form (Jones [52]),

ur (r,w) = —exp (ig cos@x) ,

Co

(5.12)

(5.13)

where Jy (Ax) and H(()l) (Az) denote the Bessel function and the Hankel function of

first kind of order zero, respectively. If we are measuring the scattered field in the

region x < ¢, g (x,&,w) [49] can be written as,

(o) = T (L0) Y ().
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Substituting (5.14) into (5.11), we get

. 2 %)
ug (&,w) = | / a (2x) Jo (Zx) H(()l) (gﬁ) exp (iﬂ cos 9x> dx.  (5.15)
2 Jo ¢ Co Co Co

This gives the scattered field due to the perturbation a ()

5.1.4 Asymptotic Approximation to the Bessel-Hankel Func-

tions

We solve (5.15) using the asymptotic approximation of .Jy (%x) and Hél) (%x) for
xr — oo given by [3,15, 20, 31, 35, 86]

Jo(z) =~ % cos [x - %] : T — 00. (5.16)
Hél) () =~ 7% exp [z (f - %)} , & — 00. (5.17)

Following Fuchs and Muller [44], we rewrite equation (5.16) as the sum of two expo-

nential terms,

1 , ™ _ T
Jo(z) = Ton {exp [z (a: — Z)} + exp [—z (a: - Z)} } . (5.18)
Substituting the asymptotic expressions equation (5.17) and (5.18) in equation (5.15),
we obtain,
o 1
ug (§,w) ~ f/ o \/—exp {z— (14 cos0) ]exp{ ( f)} dx  (5.19)
2 Jo §x
w [ af 1 w
= — —i— (1 —cos b .exp |t | — dx.
5, g (g0 e (3)
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The first exponential term in (5.19) represents the waves with positive wave number

k (: —), corresponding to waves propagating in the positive direction ( away from
Co

the source), whereas the second term describes waves traveling towards the source.

As the scattered field consisting of waves traveling towards the source is assumed to

be small [81 — 82], we neglect the second term. This gives

—w [ a(zx)

us (§,w) ) avE
n = 1+ cosé.

- elwmatt)/eo gy (5.20)

Since a (z) = 0 for < 0, the lower limit in equation (5.20) can be extended to —oo

so that it becomes a Fourier type integral. The inversion gives,

a\};) _ —7;\/5 /Z us (j’w)e—iw(”’”*f)/codw, (5.21)

which can be written in a more suitable form as

a(z) = —1V/@€ /Oo us (jaw) e~ wmzt+€)/co g, (5.22)

™

5.1.5 More Accurate Reconstruction of Variation in velocity

Let us introduce a new independent variable 7 defined by

T = /03j %, (5.23)
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and set

u(z(r),w) = @(r,w), (5.24)

c(z(r)) = c(r). (5.25)

In terms of new variables introduced in (5.23) — (5.25), the equation (5.3) takes the

form
P (1, w) d® (1,w) d® (1,w) 9 B
—Q + T (7) T (1) I +w'® (1,w) = —c(0)d (1)
We can write the above equation as
% a2 c(l:' ©) 42 (7,0) = —c(0)6 (). (5.26)
where
T
hr) = fOTc(t)dt’PQ( ) c(r)’
A(r) = Ti(r)—Ta(7)
Setting
O (r,w) =0y (1,w) + Ps (T,Ww), (5.27)
we get
Lo®; (T,w0) = Méiw + w?®; (1,w) = —c(0)6 (1), (5.28)
Lods (rw) = —[A(7)] dii (B (7,0) + B (7,0)). (5.29)
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The solution of (5.29), written in terms of Green’s function using the Born approxi-

mation, is given by

us (§,w) = — /OOOA (1) d%— (Pr (1 ,w)) g (7,& w)dr, (5.30)

where
g (7 6,w) CQESJ) exp (i (7 — £)) | (5.31)
ur (t,w) = —exp (iwcoshr). (5.32)

Substituting above equations in (5.30), we obtain

By (€ w) = el /0 T A () e g (5.33)

2

Since A (1) = 0 for z < 0, (5.33) is a Fourier type integral because lower limit can be

extended to —oo. Hence inversion integral gives,

_ 77@ > CI)S (f,w) —iw(nT—E§)
A(r) = (0] /_Oo e 8 dw. (5.34)

As remarked by Bleistein [10], the expression of A (7) given by (5.34) gives a better

reconstruction of the velocity profiles as compared to that given by equation (5.22).
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5.2 High Frequency Seismic Inversion Involving Bessel

Equation

5.2.1 The Case of High Frequency Inversion in a Variable

Background Medium.

We consider the inverse scattering integral equation (5.11) for a high frequency [16, 90].
Thus we replace the Green’s function by its WKB approximation[10,48,62]. The
propose of this technique is to derive the leading-order WKB approximation of the
Green’s function, ¢ (z, z4,w), that is a solution the equation (5.7) with radiation con-
dition [5.2]. This means that we are free to use a high frequency approximation of the
Green’s function [48,62]. Therefore, the approximate Green’s function may then be

written as

A )
g(z,z4,w) ~ —etiwe(mag) (5.35)

Ve
o(0,6) = /%d

I> = max ('I7 g)

To = min(z,§).
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Because this discussion deals with high frequency solutions [13,47, 52],

ur (z,x,,w) = —F (w)exp (iwcosbyp (z,z,)), (5.36)
o1
QO(JI,J?S) - /IS ™ (Z)dz,

above equation, will be taken to be the representation of the incident field. To find A

the normal component of the particle velocity at the surface must vanish (3,13, 52].

This results gives,

ou {89 ou [}
Substituting for the Green’s function and the incident field, yields in the case of high

frequency [24]:

ate(a) + 2iw)

(
A =
2iy/aw cos O

eiw(cp(a,a:g)fcos&p(a,xs)) ~ O (CL) ) (538)

Substituting equations (5.35) and (5.36) in equation (5.11) yields

ug (24, Tg,w) = —w? /OOF w Mew(‘p(””mg)ﬂma‘p(x’“))dx. 5.39
S( gr»'s ) 0 ( ) \/EU% (.I') ( )

The form of the amplitude factor in this more general Fourier inversion remains to
be deduced and will be left as an unknown for the time being. The general form of

the inversion can be written as

a(y) /oo —iw(p(y,mq)-+005 0o (y,))
= b(y,w) us (g, 15,w) e~ W FW LI TCRTAGT N ), (5.40)
VY I )

—00
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with the amplitude factor b(y,w) remaining to be determined. Substituting (5.39)

for ug (x4, xg,w) into this equation, gives

o0

aly) _ [, 0@a(z) DF () b (. o) i (@0)+e0s 0p(a)
N /0 e /_wd F ()b (y,) L (541)

The equation (5.41) is of the form

al) _ [Tal), o
@‘/0 2 () da (5.42)

where

fy) = — / F (@) b(y, w) e=F@nrestoe g, (543)

_ o (CL> /oo Ja (w) b <y7w) eiwe(ey)[14cost] 7

For  and y greater than zero, the equation (5.42) will be satisfied asymptotically if

we set

flxy) = dp(r—y) (5.44)
— l /OO F(w) e we@) doy.

™

—00

In (5.43), it is possible to construct that result with a b (y,w) that is independent of

w; that is,

b(y,w) ="0b(y).
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Since the angle of incident is zero for normal incident and g for tangential incident so

0 <cosf < 1.

Let us consider the normal incident only and put 6 = 0.

Then (5.43) gives

f (I,y) _ _O’ (a) b(y) /OO F(Ld) 62iw(<,o(a:,y))d(’u7

Applying the property

we get

@b,
flxy) = o0 (9) op (v —y)
__ma(a)b(y) .

(5.45)

(5.46)

(5.47)

The choice of b(y) needed to make (5.44) true is apparent from (5.47), because

and the inversion formula, (5.40)  becomes

a(y) __Y (v) /oo us (24, 5, w) e wewrg)+elyes)) gy,
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Writing it in a more suitable form we get,

a(y) = —M/ ug (x4, rg,w) e~ wlewrg)tely.es)) g, (5.50)

no ((Z) —00

The reflectivity function (5 (y) [3] can be obtained as before. Thus multiplying (5.50)

by the factor 21)?@). Thus, the reflectivity function is given by
B (y) =— 2?) /Oo iwug (%w&w) e~ w(eyzg)+e(y,rs)) g, (5.51)
o (a) J_o

5.2.2 Conclusions.

We have studied the inverse problem arising for inclusions or irregularities having
radial symmetry. The wave equation involves the Bessel operator and an inversion
formula is derived to recover the variation in wave speed for constant/variable back-
ground medium. The results may be of interest in other situations such as tumor

detection or non-destructive testing.
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5.3 Summary and Conclusion of the Dissertation

The variational properties in the interior of earth due to inhomogeneities or damping
effects can be recovered using Born’s approximation and suitable Green’s function.
In case of variable background medium, high frequency approximation is utilized in
a number of cases of interest in one and higher dimensions. The inverse problem in
which the properties of interior of earth modelled as a half space having constant or
variable background is considered. A one dimensional model is developed in which
the velocity profile, damping of the medium, Density and/or bulk modulus is recov-
ered from the observed data using Born’s approximation and WKBJ Green’s function.
We derive approximate solutions to the inverse problem of finding the velocity and
damping from the observed wave-field. The recovery of variations in velocity, bulk
modulus and damping in the presence of variable density is considered. An iterative
procedure to improve velocity and damping profiles is also presented. These results
may provide more accurate map of the interior of earth. The recovery procedure is
then extended to two and three dimensions. In order to study the problems in geome-
tries with cylindrical symmetry, the inverse problem involving the Bessel function is
formulated and velocity profile re-constructed for high frequency approximation using
the WKB Green’s function for Bessel operator is also presented. The inverse formula
is implemented to a medium consisting of single\multilayer and numerical results are

presented.
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5.4 Open problems and Further Research

The inverse problems studied in this dissertation focused on one or more parameter
variation in one or higher dimensions of a model of earth which has damping in the
medium. The implementation of these results to real situations using geophysical data
is to be undertaken by collaborating with earth scientists.

The numerical results, geophysical representations of the parameter profiles of
different structures of geophysical interest in variety of source-receiver geometries for
variable background density and bulk modulus can be focus of further study which
could provide mapping of interior of earth using the more general model presented in
the dissertation.

The problems arising from biological situation such as tumor detection and mon-
itoring are also similar in nature to those considered here. We hope that results
derived here could be a adopted for applications to the study of tumor detection and
monitoring problems.

As a further step in moving towards the real life problems, the anisotropy of the
medium, giving rise to to a more complex model may be introduced in the inverse

problems.
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Appendix B

Glossary of Geophysical Terminology

! The help of Prof. Gabor Korvin (KFUPM, Earth Sci. Dept.) in compiling this

Glossary is acknowledged with thanks.
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(1) Band or frequency band:

Is a finite interval [fi, fo] or (w1, ws] = [27 f1, 27 f2].

(2) Bandlimited function :

Is a function whose Fourier transform is identically zero outside the union of two
intervals [—w1, —ws] U [wy, ws], 0 < w; < ws < 0.

(3) Bandwidth:

If the Fourier transform of f () is identically zero outside [—w1, —ws|U[wy,wa], 0 <
w1 < wy < 00, then the bandwidth of f (¢) is we — wy.

(4) Bulk modulus:

Is one of the elastic parameters occuring in Hooke’s law which connects stress and
strain in an elastic body.

(5) Direct Problem:

In Geophysics, the direct problem is defined as determination of the acoustic wave
field, gravity potential field, magnetic potential field, static electric potential field, or
electromagnetic field on the surface of the earth, if these field are due to the presence
of a deep-lying body of known size, known depth, known location and known material
properties. The material properties of the medium in which the body is embedded
also should be knwon.

(6) Earth layering:

With a good approximation, the near-surface section of the earth can be modeled
as if it consisted of homogeneous istropic layers with different physical properties,
separated with horizontal planar boundaries. In earthquake seismology, it is more

appropriate to consider the layers as spherical shells.
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(7) Filter:

Filters are time-invariant integral operators designed to remove unwanted harmonic
components from an observed signal. The filtering in time domain is realized by a
convolution integral y(t) = [;° f (1) x (t — ) dt where z (t), x (t) =0 for t < 0 is the

observed signal, f(t), [°|f (t)|? dt < 0 is the filter, and y (t) is the filtered signal.

(8) High Frequency:
Elastic waves of frequencies higer than ~ 100H z are rapidly absorbed in Earth

materials. Such frequencies are considered as "high" in seismic practice.

(9) Ill-conditioned problem:
Is an inverse problem of the type Af = g, where A is a linear or nonlinear operator,
g is a measured function, f from ¢ is ill-conditioned if small measurement errors in

g could lead to arbitrary large errors in f.

(10) Impulse response:
The impulse response of a linear time-invariant system ("operator") L is Ld (t)

where 0 () is the Dirac-delta function.

(11) Incident wave:
An elastic wave generated by a distinct source propagating toward a layer or an

object from its outside.

(12) Interface:
Planar or irregular, continuous, possibly non-differentiable surface separating parts

of the earth with different physical properties.
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(13) Inverse Problem:

In Geophysics, the inverse problem consists of finding the shape, size, location,
depth and material properties of a body hidden deep inside the Earth, by using the
measured acoustic, gravity, magnetic, static electric, or electromagnetic fields caused

by the body, and measured on the surface of the earth.

(14) Offset:
When both the source and receiver are on the surface of the earth, their distance

is called offset.

(15) Reflection Coefficient:

The reflection coefficient for elastic waves at the boundary of two media separeted
by a planner layer expresses the amplitude of the wave reflected from the boundary
relative to the amplitude of the incident wave coming the first layer. If the two media
have the respective wave-velocities v; and v, and densities p; and p,, the reflection

coefficient is
Vg Po — U
R— 202 171 ‘
U2y + V1

(16) Reflectivity function:

If the elastic wave velocity v (z) and density p (z) are continuously differentiable
functions of depth z, the reflectivity function is obtained by dividing the medium to
infinitesimally thin layer, as:

v(z+Az)p(z+ Az) —v(2)p(2)

P = T A G+ B T o () (o)

¢
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(17) Scattered wave field:
It is the field due to waves generated at a distant source, which are incident on an
irregular object. The scattered wave-field is observed in the same medium where the

source is, at large distance from the object.

(18) Scattering:
Is the interaction of an incident elastic wave with a body of irregular shape whose

characteristic size is much smaller than the wavelength of the wave.

(19) Seismic waves:
These are the elastic longitudintal (P—) or shear (S—) waves propagating inside
the Earth (body waves) or on its surface (surface waves). Seismic waves can be due

to natural sources (earthquake) or artificial sources (explosion, vibrator, etc.).

(20) Time Domain, and Frequency Domain:
If f(t) and F (w) = [_% f(t)e ™'dw are a Fourier transform pair, ¢ is time, w =
27 f where f is frequency, we say that f(¢) and F' (w) are time domain-resp. Frequency

domain representations of the same function.

(21) Transmission Coefficient:

The transmission coefficient for elastic waves at the boundary of two physically
different media by a planar layer expresses the amplitude of the wave transmitted
through the boundary into the second layer relative to the amplitude of wave incident
from the first layer. If the two media have the respective wave-velocities v; and v,

and densities p; and p,, the transmission coefficient is

po_2un
VP9 + V1P
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(22) Variable density:
Is a method to display oscilllatory seismic signals using a special black-and-white
plotter. In this display mode, the local intensity of the image is controlled by the

changes in the shape of the signal.

(23) Variation in density:

The density of rocks in the earth has a systematic variation with depth, it is
generally increasing with depth. Also, it has a small random fluctuation in vertical
direction, and a statistically independent random variation in horizontal direction.
The density generally increases with depth from about 2.2g/cm? at the surface to

about 2.8¢g/cm? at a few km depth. The random density fluctuation is less than +5%.

(24) Variations in wave speed:

The wave speed in the Earth has a systematic variation with depth, it it is generally
increasing with depth. Also, it has a small random fluctuation in vertical direction,
and a statistically independent random variation in horizontal direction. The P—wave
velocity generally increases with depth from about 2000 m/s at the surface to about
500 m/s at a few km depth. The S—wave velocity is about 60% of the The P—wave

velocity. The random velocity fluctuation is less than 10%.

(25) Zero-offset experiment:
Is a scattering experiment where the source of the wave and the receiver are at the
same point on the surface of the earth, and the scattering object is at a great depth

inside the earth.
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