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ABSTRACT

An elastic moddling algorithm for a 2D dtratified medium is introduced. The
technique uses phase shift extrapolation in depth for wavefield propagation and the
explicit Zoeppritz equations for reflection, transmission and mode conversion. All
possible multiples and mode conversions may be computed by cascadingeach
horizontal wavenumber though a computation grid similar to that used in 1D
seismograms.

As an initid test, we have implemented the agorithm in the 1D acoustic case and
compared its results to the conventiona technique (time domain method). The time
domain method is so named because it resamples the depth model into layers of equa
traveltime. Since our method does not resample the model, we expect its results to be
more theoretically correct. We used four synthetic models, two of a constant velocity
and two of a constant density, from two typica impedance cases. step model and
random model. Our algorithm and the time domain agorithm are equivalent for constant
velocity but can give quite different resultsin other cases. For variable velocity models
our agorithm generates results which meet theoretical expectations for both primaries
and multiples but which differ in details from results of the time domain method. We
also compared the two methods on real Blackfoot 08-08 well log data. Both agorithms
produce a series of spectral notches due to the effects of the Mannville coals though the
seismograms themselves are very different.

INTRODUCTION

We present an elastic modeling algorithm which uses the Gazdag phase shift method
(Gazdag, 1978) to extrapolate P and SV (hereafter just S) verticaly (in z) through a
layered medium. The Zoeppritz equations are used for reflectivity calculations. Features
of the method include:

* An arbitrary number of layers with arbitrary thicknesses and elastic parameters (\p,
Vs, and p).

» Each kx wavenumber is handled completely independently (though it may always
be possible to deduce negative from positive wavenumbers by symmetry).

» Four independent wavefields are maintained: downgoing and upgoing P and
downgoing and upgoing S.

 Coupling between the wavefields occurs at each interface (or Az step) using the
exact Zoeppritz equations.

* Extrapolation across alayer is done with the Gazdag phase shift method (f-kx) and
isthus highly accurate. Rather than abruptly rejecting evanescent energy, it is subjected
to exponential decay, which alows waves to “leak” across thin high velocity layers
which they could not penetrate with ray theory.
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« All possible mode conversions and multiples can be generated or various effects
can be turned off to generate “primaries only” or “P only” or similar options. The
methodology for doing thisis an extension of 1D vertical seismogram methods such as
that of Waters (1992).

Most elastic wave modeling formulations amount to a direct smulation of theeastic
wave equations using either finite difference(Kelly et al., 1976), finite e ement(K ennett,
1980, Fuchs and Miuiller,1971), or spectral methods. Hence these methods do not
formally use resultslike the Zoeppritz equations since they are implicitly contained in
the elastic wave equations. Though they produce very redistic results, elastic wave
methods are not popular because the results tend to be as difficult to interpret as red
data and the algorithms do not typically alow effects to be turned on and off. Ray trace
elastic methods, like SYNTH (Lawton and Howell, 1992, Margrave and Foltinek,
1995), use Snell's law for ray paths and the Zoeppritz equationsfor amplitudes. As
such, they are much more flexible than full eastic wave methods but tend to lack
realism in ways that are mostly attributable to the raytracing. The method proposed here
fals between these two approaches. Phase shift extrapolation replaces Snell's law
raytracing but the Zoeppritz equations are still used explicitly. The result should be
greater realism than SYNTH but more flexibility than traditional elastic wave modeling.
A method similar in intent to the one proposed here but limited to non-evanescent plane
waves and equal traveltime layers can be found in Easley and Foltinek (1993).

To test these concepts, we have implemented our agorithm in the 1D acoustic case
and compare it with the method commonly used in the exploration industry (Berryman
et al., 1958, Waters, 1992, Eadey and Foltinek, 1993, Hubra et al., 1980). We will
refer to our technique as the depth domain method and to theindustry technique as the
time domain method (it is aso often caled the Goupillaud seismogram). The phrase
“time domain” refers to the fact that the standard method requires the input mode to
have layer thicknesses chosen such that the two-way traveltime across dl thelayersis
constant. Usually the constant traveltime is taken to be the desired time sample rate of
the output seismogram and the input moddl is taken from well logs which will be
resampled to have constant layer traveltimes. Originally, this resampling was done to
reduce computational times but theoretical justification for it is lacking. Our method
does not involve such a resasmpling, though like the time domain method, it can till
compute al possible multiples. A mgor effect of the equa traveltime resampling is a
strong smoothing of the well log reflectivity. This can be appreciated by considering
that logs are usualy sampled at about 1/3 meter intervals and supposing atypical
velocity of 3000 m/s we see that roughly ten depth samples are averaged to obtain.002
second layers. This averaging can be expected to dter the character of the seismogram
and we will investigate this effect.

THEORY
The Gazdag extrapolation of P waves can be written as:

/
/

D)

@K,z+AZ,0 = (pjikx,z,w]exp\: iAZ
““\
where q{kx,z,w) is the wavefield in (kx,w) space at depth z, vp is the P wave velocity,

and Az is the extrapolation step size. This complex exponentia form is easily derived
from the scalar wave equation and the sign of Az determines whether the extrapolation
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is up (negative z direction) or down. (We will assume that a positive Az results in
downward extrapolation.) This extrapolation formalism is highly accurate (no grid
dispersion, steep dips well handled if not aliased, etc.) and contains al "geometric"
propagation effects. The latter means that it correctly computes the spatial position of
wavesin av(z) medium and applies spherical divergence. To extrapolate Swaves, it is
only necessary to use vsin place of vp.

If we wish to adapt this expression to include a transmission loss factor, it is easy to
do so as:

[

@ k,z+Az,0| = Ok, zw| T, (ie,zf}exp\‘ iAz 2)

\

Here Tpp symbolizes the appropriate transmission coefficient for P wavesincident
from above a horizontal interface as given by the Zoeppritz equations (Aki and
Richards, 1980). Note that since the Fourier transform is essentially a plane wave
decomposition, this expression is actualy the appropriate way to apply the Zoeppritz
equations which are derived explicitly for plane wave incidence. Tpp is purely a

function of wave incidence angle, 8, and depth for known elastic material parameters.

If we wish to convert P to S on transmission, we would use a similar expression
with Tpsin place of Tpp. Reflections, with or without mode conversions, are handled
in like manner. The Zoeppritztransmission and reflection coefficients depend on
material parameters on both sides of the interface and on the incidentangle. The
material parameters are presumed known and the incident angle is given by:

sn(6(2) = YOk @

where v(z) denotes the velocity appropriate for the incident wave. Thus we see that the
appropriate coefficient is simply a function of the model and the spectra coordinates

(kx,0) .

Now consider the implications of Snell's law in this scheme. Since aradid line in
(kx,w) spaceisaline of constant horizontal slowness (this follows directly from (3)),
and since Snell's law for a v(z) medium says simply to conserve horizontal slowness
(even for converted waves), we conclude that spectral components in (kx,w) do not
"move around" but are smply scaled and phase shifted as a wave propagates and
converts modes. Thus the (kg,w) transform is a very appropriate method for this
purpose.

2

A further point to consider is the behavior of (1) for k> @ In this case the

viz|
sguare root in the exponential becomes imaginary and the exponential changesfrom a
complex sinusoid to a growing or decaying (both are mathematicaly allowed) red
exponential. In ray theory, this corresponds to incidence beyond the critica angle
whereas in wavefield extrapolation jargon it is customary to use thisinequality to divide
the spectrum into wavelike and evanescent regions. Usually the evanescent energy is
simply zeroed because it decays with an exponential decay constant of roughly the
vertical wavelength. That is, after several wavelengths the energy is quite highly
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attenuated and (1) is usually used in migration algorithms where step sizescan be quite
large. However, for dastic modeling, it is better to alow the exponentia decay to
proceed as mathematicaly expected (exponentiad growth is regected on physica

grounds). This has the effect of stabilizing the model in the presence of thin high
velocity layers as are commonly found in well logs. At such alayer, this method will

consider a portion of the spectrum to be evanescent but the decay distance will be a
small fraction of a wavelength and the wave will cross the layer. (This is the direct
analog of quantum mechanical tunneling.)

ALGORITHM
Let:

@z) denote the downgoing P wave a depth z and spectral coordinates (kx,w).
@,(z) denote the upgoing P wave a depth z and spectral coordinates (kx,w).

z) denote the upgoing S wave at depth z and spectral coordinates (kx,w).

(psd(z) denote the downgoing S wave a depth z and spectral coordinates (ky,w).
@[?]

Given these four wavefields, the computation of the elastic seismogram can be done,
for fixed kx, in a manner quite similar to the established theory for a 1D normal
incidence seismogram (Waters, 1992). The most obvious difference is that at each
computation node there are four incident and four resultant wavefields (instead of two
and two). In the 1D case it was sufficient to represent the propagating wave as a single
impulse which gets scaled by reflection and transmission coefficients. In the current

situation, a vector of w's must be propagated for each kyx because the evanescent effect

causes bandwidth alterations in the wavefield which must be recorded. At each node,
the four wavefields can be related by a "scattering matrix" (Aki and Richards 1980)
with elements which are found from the Zoeppritz equations:

(:RJd TPP R;P TSP R;P (ppd
ER)U = RPP TF:P RSP TS—P (ppu ( 4)
(psd Tps R_ TS R; (psd

ps

Q| [ReT. R T,

ps " ps

Here the - superscripts on the reflection or transmission coefficients indicate the form
for the incident wave from beneath is used. The waves on the left are the resultant
(scattered) waves and are distinguished with an upper bar. Since the wavefields in (4)

are vectors of w's, we apply (4) for each w.

Figure 1 shows the computation grid. (The layers are depicted of equal thickness for
graphical simplicity but there is no such requirement in the algorithm. In fact, it will
probably be desirable to have alarge initia layer to represent an overburden above a
logged interval.) Beginning a step 1, layer 1, the four wavefields are initialized as
prescribed by the source. (For surface sources the upgoing waves will be zero, for
buried sources we can start atstep 2 layer 2.) Assuming that we have only two
downgoing waves at this point, we extrapolate them to layer 2 with equation (1) using
vp and vs as appropriate. Then applying (4), we compute the four scattered waves. The

upgoing waves are then upward extrapolated and the downgoing waves are downward
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extrapolated so that we have the inputs to each of the 2 nodes at step 3. Applying (4) to
each node, the process continues until the reflected waves from the deepest reflector
have been propagated back up to the surface. It is evident that a the jth step in the
algorithm, there are (j+1)/2 active nodes in the diagram for which we must maintain
wavefields in computer memory.

Algorithm step number

L N
S VAVAVAVAVAVAVAV

N VAVAV.A VAVAVAN

5 (ppd (de (f?)“ (@J

e
\/ 6 nla’Qe

O completed nodw \/

QO active node Q. 4.
NN LA

/4 incoming wave V\/

‘ resultant wave

Layer
number

Fig 1. The computation grid for the 1.5D elastic seismogram. Each kyx component is

propagated independently through the grid. The total number of algorithmic steps is 2*nz-1
where nz is the number of layers. At the jth step, simultaneous wavefields must be held in
memory for (j+1)/2 nodes. Each node has four incident and four resultant wavefields which
are related via the scattering matrix. The algorithm is at step 9 of 19 in the diagram.

The caculation requires maintaining four arrays in memory for each of the
propagating wavefields and two more arrays for accumulating the P and S waves a

z=0. Each propagating wavefield array contains one column of w's for each active node
at any given step in the algorithm. Asthe calculation progresses from step 1 to step nz,
the propagating wavefield arrays grow to amaximum size and then decrease until step
2*nz-1.

The scattering matrix can be atered to turn off various effects. For example, to
compute a primaries only seismogram, we set to zero all scattering terms which convert
modes on transmission or which reflect from the bottom of an interface:
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@ |T» 0 0 0 |q,
(:ppu - RPP T;P RSP 0 (ppu (5)
Q, 0 0T, 0 aq,
¢ R,0R,T. @

Similar considerations can be used to create "P waves only", "converted waves only"
and so on.

The proposed agorithm can be summarized in pseudo-code as.

- initialize the model
- determine source waveform
- for each ky
- initialize the source wavefields
- for each Az step
- for each active node
- propagate (Gazdag phase shift) the four wavefields up and
down to the next nodes
- compute the four scattered wavefiel ds with the scattering
matrix
- end
- sum any waves arriving at a surface node into the output arrays for P
and S with appropriate free surface corrections (Dankbaar 1995)
- end
- end
- resolve accumulated P and S wavefields at z=0 into horizontal and vertical
displacement components.

Reduction to 1D is quite smple and conceptually amounts to running the k,  loop
only once for k= 0. Additional smplifications are that only two wavefields must be
computed a each node and the Zoeppritz reflection andtransmission coefficients
become the ssmple normal incidence expressions.

APPLICATION AND RESULTS

Primaries-plus-multiples synthetic seismograms created by the time domain method
often are difficult to match to seismic data while primaries-only synthetics usualy tie
well. Thismay be due in part to the fact that seismic processing is designed to attenuate
multiples but it may also indicate a problem with multiple generation in synthetic
seismograms. Therefore we want to examine multiple generation by our depth domain
algorithm compared to the time domain agorithm. We consider two simple acoustic
impedance dtuations whose effects have been described by O'Doherty and
Anstey(1971) and Waters(1992). These are  monotonic changes in impedance and
alternating impedance changes (Figure 2). They are the two end members of a possible
continuum of models which cause interbed multiples (O’ Doherty and Anstey, 1971).
We call them the step impedance model and the random impedance model respectively.
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Fig. 2. Synthetic acoustic impedance models The curved give either density for the constant
velocity model or velocity for the constant density model. The constant velocity or density is
2500 (in MKS units)

We show two versions of each model where the impedance is the same in each

version but in one case the density is held constant at 2500 kg/m3 and in the other case
velocity iskept constant at 2500 m/s. The step model shows the impedance increasing
at each depth interval (according to Imp=2500* (1800+0.6* Z)) while the random model
has impedance fluctuations about the same trend.

For the step model, the generated first-order multiples are opposite in sign to the
primary pulses. Though each multiple must be small, the tota effect can becomevery
large through the superposition of events from many layers. Since the primaries are
steadily decreasing through transmission losses, the multiples will eventually dominate
and could cause an apparent flip of polarity (Waters, 1992)

The random model produces large reflection coefficients of alternating signs. Most
of the first-order multiples generated by this model are relatively large and of the same
polarity as the primaries. With enough layers, the amplitude of the composited
multiples can surpass that of the primaries (Waters, 1992).

Our purpose in assuming constant velocity in the two impedance cases is to force dl
of the reflection coefficients to be exactly at output sample times. The depth interval for
each layer is 50 meters and with constant velocity of 2500m/s the timethickness of
every layer will be 40mswhich will fall precisely on output sample times for the sample
rate we use (2ms). Therefore the time domain agorithm does not need to resample the
model and the results from both methods should be identical. The constant density
models were chosen as a contrast to the constant velocity case. We expect the
differences between the two methods will be very obvious in this case. Sincethe layer

CREWES Research Report — Volume 8 (1996) 8-7



Silawongsawat and Margrave

traveltime now fluctuates, the time domain agorithm must alter the depth layering
considerably.

Thus we examine four synthetic acoustic impedance models : (1) step model with
constant density, (2) random model with constant density, (3) step model with constant
velocity and (4) random model with constant velocity. In addition, we also show redl
data results from the Blackfoot 08-08 well log data. The density and velocity logs from
Blackfoot 08-08 are shown in Figure 3. The Mannvillecoas, which are aknown
source of multiple problems are located between 1500-1750m.

1350 .
{7?
density é% velocity
1400 |- ﬁé} B
_
1450 |- = 4
——
£ Mannville —
£1500 | chc§_ .
% =
D —%
i B ——— i
1550 —
=
=
1600 I :E m
(’
1650 | I | |
1000 2000 3000 4000 5000 6000 7000

Velocity (m/s) or Density (kg/m3)

Fig. 3. Interval velocity and density of Blackfoot 08-08 well logs

Figures 4, 6, 8 and 10 display responses of both algorithms to each artificia model.
They are dl band limited with a 50Hz Ricker wavelet to make the physical effects more
apparent. At first glance, the differences between thetwo methodsare difficult to
distinguish. The 50m layer thickness of these models are much larger than rea well
logs. We expect that smaller layers will give more obvious differences as we show with
our real dataexample. To aid in the comparison, Figures 5, 7, 9 and 11 are difference
plots of primaries and multiples for each case.

Considering the step model, as we expected, the primariesare adl positive, multiples
are negative and both are relatively small (Figures 4 and 6). From the comparison in
Figure 5, there are dight differences of primaries and multiples between the time
domain and depth domain solutions. On the other hand, for the constant velocity results
in Figure 7 primaries and multiples produced by time domain and depth domain
caculations are exactly adike and more mathematicaly regular than in the constant
density case. Notice that primaries and multiples in Figure 7 appear evenly alongtime
axis while in Figure 5 only the primaries show systematic spacing. The multiples in
Figure5 areinitialy regular but then become chaotic.
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Fig. 4. Responses of the two methods for the constant density step model
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Fig. 5. Comparisons with difference plots for constant density step model.
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Fig. 6. Responses of the two methods for the constant density random model
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Fig. 7. Comparisons with difference plots for the constant density random model.
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Fig. 8. Responses of the two methods for the constant velocity step model
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Fig. 9. Comparisons with difference plots for the constant velocity step model.
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Fig. 10. Responses of the two methods for the constant density random model
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Fig. 11. Comparisons with difference plots for the constant velocity random model.

8-16

CREWES Research Report — Volume 8 (1996)



Multiples in Synthetic Seismograms

0.2
primaries
and multiples
olt M A A/\/\A/\[\/\ANM 8
T
0.2+ _
bt A Wt
A
-0.6
multiples
-0.8| o
o 00z 004 006 Timo.'?g 01 012 o014
(a) Depth domain method
0.2} | | | | | | ]
L M M A MM A e
\/L\} \/ % \/V\/\/ \/\/ N multiples
-0.27 7
%_0 A primaries |
<
-0.6

O
o)

W/WWV\/W multiples

002 o004

0.06 0.08 0.1 0.12

Time (s)

(b) Time domain method

0.14

Fig. 12. Responses of the two methods for the Blackfoot 08-08 well log data
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Fig. 14. Amplitude spectra of primaries with multiples and primaries only from Blackfoot 08-08
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From Figures 8 and 10, the relatively more chaotic nature of the multiplesfrom the
constant density model is again apparent. Comparisons of primaries and multiples
between the two methods are given in Figure 9 for constant density and in Figure 10
for constant velocity. All of the responses have large positive and negative amplitudes.
In the constant density case, the differences of primaries between the two algorithms
tend to come from the large reflection coefficient interfaces(Figure 9(a)).The two
algorithms are more divergent for the random model than for the step model (compare
Figures 9 and 5). As expected, the overall power of the multiplesis much larger for the
random model than for the step model. The multiples often exceed primaries in
amplitude so that they reinforce, cancel out or even dominate.

Our greatest interest is with the real Blackfoot 08-08 logs, for which the responses
of the time domain and depth domain techniques are given in Figure 12. Unlike the
synthetic examples, these are shown without a wavelet because the logs are very short
and a normal wavelet removes most of the detail. Theresults of the two methods are
surprisingly different, even for the primaries (Figures 12 and 13). The timedomain
method creates primaries with less amplitude range and much smoother multiples than
the depth domain method does. These are due to the small depth interval for these logs
(0.3m) and the rapid fluctuations of acoustic impedance(Figure 3). The time domain
algorithm, whose time thickness (2ms) is now much larger than the true depth
thickness, strongly averages the log properties. Thus the very important detail of the
logs is altered. Theoreticaly, if we sample the logs finely enough in time, we should
get the same result as from the depth domain. It seems also likely that the differences
between the two algorithms will be increasingly important for high resolution data. This
will be asubject for future investigation. The results from the depth domain algorithm
show higher amplitude primaries and severe multiples. The multiples are smadl in the
early part but accumulate rapidly from .04s reaching the highest peak at .08s due to
interbed multiples from the coals

The other very interesting result from these synthetics are the spectral notches, in
primaries plus multiples traces from both methods (Figure 14). Coulombe and Bird
(1996) recently showed that interbed multiples created by the Mannville coas cause a
notch at 50-70Hz in the spectra of real data. Also, by a formula given by O’ Doherty
and Anstey (1971), the cdculated amplitudespectrum shows significant notches
between 55- 110Hz. Thereis good qualitative agreement between these and our results.
The coals occur in Blackfoot 08-08 at about 1500-1750m (Figure 3) and there are two
notches at 60Hz and 90Hz in our amplitude spectra of primariesplus multiples (Figure
14). Though the timedomain algorithm shows similar effects they are again different
detail. We will investigate the interpretability of both methods in the future.

CONCLUSION

The depth domain algorithm or 1D acoustic modeling with phase shift extrapolation
in depth, works well and gives quditatively correct results for every synthetic model
and also for the real data from Blackfoot 08-08.

The time domain algorithm works well with every synthetic model too and produces
results similar to the depth domain method. For constant velocity the two methods are
exactly equivaent. However, in the more readistic variable vel ocity setting they can give
quite different results. For real log data, the time domain method requires an extrasmall
time interval to maintain al of theorigina information. From our results, at a normal
sample rate (2ms), the timedomain method created notably different primaries
compared to our depth domain method. This is a direct consequence of the time
averaging. However they have an acceptable correlation for many purposes. On the
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other hand, the multiple solution created from the samelogs by the two methods are
very different.

Our results support the conclusion of Coulombe and Bird (1996) that a series of cod
beds causes notches in the amplitude spectrum of the seismograms. It seems quite
likely that interbed multiples cause (or at least accentuate) these notches.
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