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SUMMARY

We carry out high-frequency analyses of Claerbout’s double-square-root equation and its (nu-
merical) solution procedures in heterogeneous media. We show that the double-square-root
equation generates the adjoint of the single-scattering modelling operator upon substituting
the leading term of the generalized Bremmer series for the background Green function. This
adjoint operator yields the process of ‘wave-equation’ imaging. We finally decompose the
wave-equation imaging process into common image point gathers in accordance with the
characteristic strips in the wavefront set of the data.
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1 INTRODUCTION

Directional wavefield decomposition is a tool for analysing and computing the propagation of waves in configurations with a certain global
directionality, such as waveguiding structures. The method consists of three main steps: (1) decomposing the field into two constituents and
propagating them upward or downward along a principal or preferred direction, (2) computing the interaction (coupling) of the counterprop-
agating constituents and (3) recomposing the constituents into observables at the positions of interest. (The preferred direction is ‘vertical’,
whereas the directions orthogonal to the preferred direction are referred to as the ‘lateral” directions.) The method allows one to ‘trace’ wave
constituents (see also Thomson 1999) in a global coordinate system in a given medium, and thus distinguish constituents that have been scat-
tered along the up/down direction a different number of times. It also allows the separation of head waves from body waves. The (generalized)
Bremmer series superimposes all the constituents (‘multiples’) to recover the full, original wavefield (De Hoop 1996). Computational aspects
of the Bremmer series can be found in Van Stralen et al. (1998) and Le Rousseau & De Hoop (2001a).

Within the framework of remote sensing and inverse scattering, tracing waves helps in the interpretation and separation of constituents
prior to the inversion of the observed wavefield (De Hoop 1998). Directional decomposition maps the ‘two-way’ wavefield into constituents
that satisfy a coupled system of ‘one-way’ wave or ‘single-square-root’ equations. In large-scale configurations in which the coupling is
weak, wavefield computations can be restricted to a single one-way constituent. In the fields of ocean acoustics (Tappert 1977; Collins 1989),
seismics (Claerbout 1970) and integrated optics (Hadley 1992), this observation has been exploited extensively; for a more complete list of
references in this matter, we refer the reader to Van Stralen ef al. (1998). The decomposition procedure is applied in an assumed computational
embedding.

We introduce a sequence of approximate representations of the one-way propagator that in a certain limit converges to the ‘true’ one.
Each member of the sequence corresponds to a finite cascade of thin-slab propagators. We investigate the propagation of singularities by
individual members of the sequence and discover a condition for the proper treatment of caustics. We show that the limit of the sequence
propagates singularities precisely in accordance with ray theory.

The one-way theory is invoked to develop a (sequence of) imaging operator(s). Such an operator follows from an optimization approach
to inverse scattering based on the reciprocity theorem of time-correlation type (De Hoop & De Hoop 2000). The one-way propagator is
applied to the source excitation and the measurement traces simultaneously. The resulting imaging operator kernel solves Claerbout’s (1985)
‘double-square-root’ equation in smoothly varying media (see also Clayton 1978; Popovici 1996) and hence extends the usual constant media
analyses.

We show that (Maslov—)Kirchhoff and wave-equation imaging procedures are microlocally compatible and hence should yield the same
result on the singular support of the image. We analyse the symplectic structure of the wave-equation imaging kernel. We design a wave-
equation imaging scheme honouring the characteristic strips in the wavefront set of seismic data (Stolk & De Hoop 2002), i.e. the redundancy
in the data with two angles as parameters: azimuth and scattering angle at the image point. Thus we can generate scattering-angle/azimuth
common image point gathers (ACIGs) of the type introduced in Kirchhoff-style imaging procedures (Brandsberg-Dahl et al. 2003a). To
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interpret such gathers we develop a method based upon microlocalization to estimate the normal direction to the isochrones. ACIGs are used
for amplitude inversion and in tomography (Brandsberg-Dahl ez al. 2003b; De Hoop et al. 2001).

If the medium of the configuration were laterally homogeneous, the directional decomposition would become an algebraic operation
in the lateral Fourier or wavenumber domain (see, e.g., Kennett 1985). In such a medium, the phase-shift method (Gazdag & Sguazzero
1984) is amongst the fastest (and accurate) one-way algorithms. In this method, in the lateral wavenumber domain, the phase shift is simply
proportional to the vertical wavenumber; the vertical and lateral wavenumbers are connected through an algebraic dispersion relation. As
soon as the medium becomes laterally heterogeneous, it is still advantageous to carry out the analysis in the lateral wavenumber domain,
but without leaving the lateral space domain—an observation well established in the field of microlocal analysis (see, e.g., Treves 1980) and
applied by Fishman & McCoy (1984a). The lateral space-wavenumber domain constitutes the (lateral) phase space. Through the Fourier
transforms, the space and wavenumber domains are ‘dual’ to one another. In the directional (de)composition—and in the downward and
upward propagation, and in the reflection and transmission caused by variations in medium properties in the preferred direction—we now
encounter pseudodifferential operators the symbols of which are defined in phase space, and lead to a calculus that generalizes the algebraic
manipulations in the case of a laterally homogeneous medium (De Hoop 1996, and Section 2 below).

Unfortunately, numerical evaluation and application of pseudodifferential operators arising from the wave scattering problem are, in
general, involved. Hence, approximations to their symbols are sought to improve the computational efficiency. We mention the hierarchy of
increasingly accurate approaches: finite difference, i.e. 15°, 45° (Claerbout 1970, 1985) and optimal rational (De Hoop & De Hoop 1992;
Cederberg & Collins 1997; Milinazzo et al. 1997; Lu 1998; Van Stralen et al. 1998), Hale-McLellan filter (Hale 1991), Fourier split-step and
phase and generalized screens (De Hoop et al. 2000; Le Rousseau & De Hoop 2001a,b), phase-shift-plus-interpolation (Gazdag & Sguazzero
1984), uniform asymptotic (Fishman et al. 1997; De Hoop & Gautesen 2000), and spectral projection (normal modes) in conjunction with
complex-contour integral representations (Fishman ez al. 2000). In this paper, we treat the exact and approximate cases jointly.

The wave-equation approach to seismic imaging, analysed in this paper, is advantageous, in particular, if the complexity of the Earth’s
properties is such that caustics (and pseudocaustics) develop. Its geometrical-ray counterpart, the high-frequency approach, has been discussed
in Burridge et al. (1998). The approach is applicable, not only in exploration seismology but also in crustal seismology, imaging teleseismic
body waves for detailed lithospheric profiling (Bostock & Rondenay 1999). Examples of subsurface complexities are salt domes and (shallow)
magma chambers.

The outline of the paper is as follows. In Section 2 we discuss the method of directional wavefield decomposition. Such a decomposition
leads to a coupled system of one-way wave equations. It is the objective to image the symbol of the coupling operator occurring in the system.
In Section 3 (and Appendices B and C) we develop a Trotter-product representation for the fundamental solution to the (uncoupled) one-way
wave equation. The Trotter-product representation can be viewed as the composition of Fourier integral operators, each of them being identified
with a ‘thin-slab’ propagator. We derive a condition under which such a composition exists, ensuring the proper propagation of singularities.
This propagation occurs consistently along the bicharacteristics of the original wave equation. In the remote sensing problem (Section 4) one
places sources and receivers at the surface. Sources generate acoustic waves, which scatter in the subsurface and are observed at the surface
as a function of time. To image the observations, the measurements of the sources and the receivers are propagated into the subsurface in
a presumed background medium back to the time when the scattering took place. This continuation is governed by the double-square-root
equation. We develop a Trotter-product representation for the imaging operator. Such an operator can be identified with the fundamental
solution of the double-square-root equation. We recover isochrones from the Trotter-product representation, and relate certain phase variables
in the representation to scattering angle and azimuth. We then modify the imaging operator into an operator that generates multiple images,
namely for each scattering angle and azimuth. Finally, in Section 5 we discuss a procedure to estimate the migration dip while applying
the imaging operator, using a continuous wavelet transform. A numerical example of generating ACIGs with Trotter products is shown in
Section 6. With the tools developed in the main text, we assess in Appendix D the extent to which the reduction to the computationally efficient
‘common azimuth continuation’ approach (Biondi & Palacharla 1996) can be applied. Throughout we will make use of microlocal techniques,
the fundamental concepts of which are introduced in Appendix A.

2 ONE-WAY WAVE EQUATIONS

First, we discuss the method of directional wavefield decomposition. Such a decomposition leads to a coupled system of one-way wave
equations. Sometimes, the one-way wave equations are referred to as single-square-root equations. Our final purpose is to image the symbol
of the coupling operator occurring in the system.

For the details of the derivation of exact one-way wave equations, we refer the reader to De Hoop (1996). Here, we restrict ourselves to a
summary. Let p be the acoustic pressure (Pa), v, the particle velocity (m s~!), p the volume density of mass (kg m™), « the compressibility
(Pa™!), ¢ the volume source density of the injection rate (s™!) and f the volume source density of the force (N m~3). We assume that the
coefficients « and p are smooth and constant outside a compact domain. This provision enables us to formulate the acoustic wave propagation,
when necessary, as a scattering problem in a homogeneous embedding. The smoothness entails that the singularities of the wavefield (in
particular those in the neighbourhood of the wave arrival) arise from those in the signatures of the source distributions. The formation of
caustics, associated with scattering in the lateral directions (‘multipathing’), is captured in the approach developed in this paper.

To be able to make use of the standard calculus of pseudodifferential operators, we should carry out our analysis in the time—Laplace
domain (Widder 1946). To show the notation, we give the expression for the acoustic pressure,
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px,s) = /_0 exp(—st)p(x, t)dt. (D

Under this transformation, assuming zero initial conditions, we have 9, — s. In the Laplace domain, the acoustic wavefield satisfies the system
of first-order equations

Wp +spdy = fi )
Skp+ 9,0, =4q. 3)

However, for the purpose of the microlocal analysis to follow, we will invoke the Fourier limit, lim;_, ;.

The evolution of the wavefield in the direction of preference will now be expressed in terms of the changes of the wavefield in the
directions transverse to it. The direction of preference is taken along the x3-axis (or ‘vertical’ axis) pointing into the subsurface and the
remaining (‘lateral’ or ‘horizontal’) coordinates are denoted by x,, u = 1, 2. Since we allow the medium to vary with all coordinates and
hence also with the coordinate in the preferred direction, we are forced to carry out the wavefield decomposition from the system of first-order
equations rather than the second-order scalar Helmholtz equation.

2.1 The reduced system of equations

The decomposition procedure requires a separate handling of the horizontal components of the particle velocity. From eqs (2) and (5) we
obtain

O =ip @, — S, )
leaving, upon substitution, the matrix differential equation

(03615 +iwA))Fy =Ny, Apy=A1(x,, Dy;x3), D, = ;31), )
in which §; ; is the Kronecker delta, and the elements of the acoustic field matrix are given by

Fi=p. Fy=is, (6)

the elements of the operator matrix of the acoustic system by

Ay =4 =0, @)
A =p, (®)
Ay = —D,(p™'D,) +«, ©)

and the elements of the notional source matrix by
]\71:];3, ]\72=Du(,lflfAu)+qA- (10)

It is observed that the right-hand side of eq. (4) and Ay contain the spatial derivatives D, with respect to the horizontal coordinates only. D,
is interpreted as the horizontal slowness operator. Furthermore, it is noted that Ay, is simply a multiplicative operator.

2.2 The coupled system of one-way wave equations

To distinguish up- and downgoing constituents in the wavefield, we shall construct an appropriate linear operator L, with

Fr=LiW,, )
which, with the aid of the commutation relation (8;1: 1) =[0s, L, 71, transforms eq. (5) into

L@, +i0A )Wy = =@ L)W, + Ny, (12)
as to make A sy, satisfying

ArsLyy = Lis A, (13)

a diagonal operator matrix. We denote L, asthe composition operator and W 4 as the wave matrix. The matrix expression in parentheses on
the left-hand side of eq. (12) is diagonal and its diagonal entries are the two so-called one-way wave operators. The first term on the right-hand
side of eq. (12) is representative for the scattering caused by variations of the medium properties in the vertical direction. The scattering
caused by variations of the medium properties in the horizontal directions is contained in Ay and, implicitly, in L, also.

To investigate whether solutions of eq. (13) exist, we introduce the generalized eigenvector operators L ,i columnwise according to

L, =Ln, L, =Lp. (14)
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Upon writing the diagonal entries of Ay, the generalized eigenvalue operators, as
Ay =TD, Ap=r0), (15)

eq. (13) decomposes into the two systems of equations

FE) @)

ALy =i'r (16)

By analogy with the case where the medium is translationally invariant in the horizontal directions, we shall denote I'® as the vertical slowness
A (+ : (= . . .

operators. Note that the operators L(1 ! compose the acoustic pressure and that the operators L(2 ) compose the vertical particle velocity from
the elements of W, associated with the up- and downgoing constituents.

In De Hoop (1996) an ansatz procedure has been followed to solve the generalized eigenvalue-eigenvector problem eq. (16) in the
operator sense: choosing the acoustic-pressure normalization analogue, we satisfy the commutation rule

AA(E) A A

[A12L; , A1pAx ] =0. (17)
In this normalization, we find the vertical slowness operator or generalized eigenvalues to be
ﬁ(+) = —f(_) = ﬁ = Al/27 A = 1‘1121‘12]; ﬁ2 = A (18)

is the characteristic operator equation, while the generalized eigenvectors constitute the composition operator

L= ! ! 19
_<1? —?)’ (19)

with ¥ = A12 I' denoting the vertical acoustic impedance operator. With respect to the normalization, note that we have decomposed the
pressure, namely according to Fy = W\ + W,. In terms of the inverse vertical acoustic impedance operator, the decomposition operator then
follows as

el 1/1 7!
¢ :5<1 —?—') 0

The (de)composition operators account for the radiation patterns of the different source mechanisms and receiver types.
Using the decomposition operator, eq. (12) transforms into

n N el ~ N Al n
(338 iAWy ==L )im(BLyux) Wi + (L )imNu, (21)

image < coupling initial values

which can be interpreted as a coupled system of one-way wave equations. The coupling between the counter-propagating components, W,
and W ,, is apparent in the first source-like term on the right-hand side, which can be written as

—LA’l(a}LA):<TA R) (22)
R T

in which 7 and R represent the transmission and reflection operators, respectively. (The goal of the double-square-root propagation, to be
explained in Section 4, is to image the kernel of the coupling operator.) In the acoustic-pressure normalization analogue, we find

Re = %Y—l(aﬁ?). 23)

The second, primary, source term on the right-hand side of eq. (21) is chosen in accordance with the Helmholtz Green function: a volume
injection point source will result in Ni=0,N, = = §(x — x') and hence the inhomogeneous term in eq. (21) will reduce to a vector with
components

e ~ e ~ 1 «
(L7 YNy = (L N, = SO x5 @ 8 — 1)), (24)

where Y~! indicates the Schwartz kernel of ¥~!.

3 TROTTER-PRODUCT ONE-WAY WAVE PROPAGATOR

We develop a Trotter-product representation for the fundamental solution to the (uncoupled) one-way wave equation. The propagation
of singularities is governed by the principal symbol of the one-way wave operator, which defines the Hamiltonian. The Trotter-product
representation can be viewed as the composition of Fourier integral operators, each of them being identified with a ‘thin-slab’ propagator. We
derive a condition under which such a composition exists, ensuring the proper propagation of singularities.

To analyse the solutions of the system of one-way wave equations, we introduce the inverse of the one-way wave operator, G® =
(3 + i@l'®)~!. The one-sided elementary kernels G*)(x,, x3;x/, x}) associated with these operators are the so-called one-way Green
functions. They satisfy the equations

(85 + iwl'®) GF = §(x, — x))8(x3 — x}), (25)
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together with the condition of causality enforcing that G&) decays as x3 — F00. Now, consider the case G = G, § = G and I' = 'V,
The operator G acts on a test field 4 as

G = [ [ Gt il o) dxjdxsde. 26)
¢eR Jxjer

Let us define the initial-value problem of determining the function U (X, x3;2):

(O +iol)U =0 for x3>¢, Ux, £:0)=i(x,, Q). 27

Then it is observed that

Girsox = [ Otxode. 8)

3.1 The product integral

We note that the vertical slowness operators at different levels of x; do not necessarily commute with one another owing to the heterogeneity
of the medium. Thus we arrive at a ‘time’-ordered product integral representation (De Witte-Morette et al. 1979) of the one-sided propagators
(cf. eq. 27) associated with the one-way wave equations (Fishman & McCoy 1984a,b; De Hoop 1996; Fishman et al. 1997) where ‘time” here
refers to the vertical coordinate x3,

x3

U, x33x0) = £HFIS —x]) § [ | exp[ — il @, ¢)de] pac, x), 29)
¢=x}

where H denotes the Heaviside function. In this expression, the operator ordering is initiated by exp[—iwf‘(-, x}) d¢] acting on (-, x%)

followed by applying exp[—i wl'(., £)d¢] to the result, successively for increasing ¢. The functional integral serves, here, as a framework for
the further analysis of propagation of singularities.

3.2 The ‘square-root’ or vertical slowness operator symbol, the Trotter product

If the medium in the interval [xj, x3] were weakly varying in the vertical direction, the Trotter-product formula could be applied to the product
integral in eq. (29). This results in the Hamiltonian path integral representations (De Witte-Morette et al. 1979) with ‘measure’ D for the
Green functions,

X3

Q<i>(xw x3;x,, x5) = £H(F[x; — x3])/ D(xl’t’, a’v’)exp{ — iw/ d{[cx(’,’(d(x;’) + J;(i)(xl’ Z, al’,’)]}, (30)
P r=x}4

=x3

where P is a set of paths (x/,(¢), «’(¢)) in (horizontal) phase space satisfying x/;(¢ = x3) = x,, (¢ = x3) = x,,; see also Schlottmann
(1999). In eq. (30), y® is the left symbol* of I'® i.e.

I (x,., Dy; &) exp(—iwatexy) = PE(x,, £, o) exp(—iwa, x, ), 31
where «, indicate the horizontal slownesses. The path integral in eq. (30) is to be interpreted as the lattice multi-variate integral

M M-1
é(i)(xw x3; %0, x5) = £H(F[x; — x3]) A}gnoo/ H(w/er)Z da§’> da;" l_[ dx{/) dx¥
i=1

j=1

M
X exp{ —iw Z [0 (x¥ = xED) + PP (P, o @) M Axs] ¢ (32)
k=1
where
_ 1
Sk =&k — EMfles (33)

with x(? = x/,, x( = x,, and Ax; = x3 — x§. All the integrations are taken over the interval (—co, 00), M~' Ax; is the step size in ¢, and
(xf-j), ') are the coordinates of a path at the discrete values ¢ jof¢asj=1,..., M. Thelimit M — oo is a formal limit; the rigorous
convergence of some path integral representations have been analysed by Ichinose (1997, 1999, 2000).

*To highlight (medium) symmetries the Weyl symbol is the preferred choice (Fishman et al. 1997, 2000), whereas the dual symbol has algorithmic advantages
(Le Rousseau & De Hoop 2003).
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To account for the source-radiation pattern (cf. eq. 24), we invoke the Volterra composition

5 5 1 y— /1 / /1 5 0 0
GOy, 333, x5) — f G0 33, x3) 5 (DO, x50 ] de) = f G (w3357, 35 )@/ 270 dery” daty”

X ﬁfl(x;,al()o),x3)exp{—zwoz(0)[ o _ ;]}dxio) dxéo), (34)

N —

RO a0

where »~! is the dual (or right) symbol of ¥ ~'. Then eq. (32) changes to

M M—1
G, x33x,., x3) = £H(F[; —x3]) lim / [ [(@/27) dey” de” T ] dx}” dxf'R

=0
M -
cexp| =0 Y [l (8 —3) + 7, B0 o] | o)
k=1
In preparation of the microlocal analysis of the Green functions, we now introduce the wavevectors
KO =wa®, K = wp®), (36)
fork =1, ..., M, for which components together at k = M will relate to the cotangent vectors appearing in the wavefront set of G&. Note

that K gi) =K (ﬁ (x4, ¢, K,; w). Then, in the time domain, the Trotter-product formula can be written as the limit of a sequence of the form

. 1 L T P
g(i)’M(xﬂ, x3, t;x,, x3) = £H(F[x; — x3])/ﬂ; Edw/ l_[ (E) dKfl)ng) H dxi/) dxéj)R
i=0 i

Jj=0

M
X expy —i Z [KP(x® — x$D) 4 Kgi)(xﬂ‘), & KOs 0) M~ Axs] }exp(iwt), (37)

k=1
and similarly without the radiation pattern /R. We have assumed that the source is operative at # = 0. In general, shifting this instance to ¢/,
yields

R ’ ’or ’ 1 4 1 : (i) i = j )
GOM(x,,, x3, t;x), x5, t') = £ H(F[x} —xﬂ)/R Edw_/. ,l:! <E> dK" dK l_[ dx9 dxy' R

j=0

distributions compositions

M
X expy —i [Kg‘)(xg‘) —x®0) ¢ Kgi)(xg‘), &, KO, w)M ™" Axz] }exp[iw(r -]
k=1

(3%

As before, for simplicity of notation, we will restrict our analysis again to G = GV, K3 = K™®;. Eq. (38) is a simplified representation of
the actual compositions of thin-slab propagators: we consider eq. (38) to be the composition of M Fourier integral operators (Le Rousseau
et al. 2001). Each composition is in horizontal space and time. However, the integrals over the successive times result in Dirac measures in the
difference of successive frequencies. Those measures have been integrated out in eqs (37) and (38), conveying the conservation of frequency.

3.3 The canonical relation

For operators with kernels of the form eq. (38), the propagation of singularities is controlled by the phase function. This is described by
the canonical relation. With the canonical relation we recover the geometrical (ray) aspect of wave propagation. The canonical relation is a
Lagrangian manifold (see also Kendall & Thomson 1993).

The phase function in eqs (37) and (38) is given by

M
S8 0 ) (KO o) = o — 1) = Y [KW (0 — xE D) 4 KT (O, T, K9, 0) M Axs], (39)
<l< =r= k=1
with
Kg)rin(ka)’ %, K]Ek)’ w \/wz x;(lk), Zk —K®Pg®. (40)

in accordance with the eikonal equation, and where X' = (s, s3) with s3 = 0 (corresponding to & = 0), x corresponds to k¥ = M, and where
pw=1,2and v =1, 2. We have Ax; = x3 — 53 = x3. We have also introduced the principal part K g"" of K 3; the remaining exponentials

exp{—z[K;( ® {k,KY‘),w) —Kfrm( ® {k,Kik),a))]M_]Axd

are contained in the ‘amplitude’ of G and account for phenomena not associated with the wavefront set. This remaining exponential factor is
(a symbol) of order —1 and can therefore be considered as an amplitude.
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0 (0)
(k)
T3 (M)
{\24+1)’ K3)

Figure 1. The one-way scattering process: the true bicharacteristic is approached by a finite-difference square-root Hamiltonian system. To each depth level
is associated a position vector (x (lk), x(zk)) and a wave (cotangent) vector (K (lkH) , K (2k+1)).

Then the phase is homogeneous in ((K®,, )| <x<s, 0)T (see also Duistermaat 1996). Note that the operator R in eq. (38) is pseudodifferential
and does not move the wavefront set. Let us collect the phase variables according to

6= ((x;(tl)>15/5M—1’ (Ksk)>15k51\4’ w). 41)
The stationary point set, X4, is defined as (a ‘prime’ indicates taking the gradient)
s ={(x,t,8,1,0)(¢)e(x,t,8,1,0)=0}. (42)

Thus, the defining equations of the stationary point set, X, are
i/ -

(¢/)x((,[) _ —Ké” + KL(TIH) — M 'Ax; (K;er )XU (Xfp7 z, KEI)7 a)) =0,
s/ -

@) = —xB +x8D — M A (K™) (60, &, KB, 0) =0,

@) =t =)= M7 Axs 0L (KE™) (x0, &, K9, 0) = 0, (43)
foro =1,2and/=1,... M —1,k=1,..., M.

In Appendix B, it is shown that the phase is non-degenerate for M sufficiently large. Hence the phase is clean with excess 0, and the
mapping

5 = Agy (5, 1,8,0,0) > (x, 6, K5V K5, w38, 1, KLY, —0) = (%, 1, (@), (058, 1 (8)s, ()0, (44)

is a diffeomorphism. The stationary point set, X4, is a submanifold of the manifold of points {(x, ¢, 8', #, 0)}. A, is the associated Lagrangian

submanifold in the cotangent bundle associated with the manifold of points {(x, z, s, #')}. In the mapping above, K %H) is given by

Kl(f\;Hl) — K%) + M_]AX3(K§rin/) (xl(iM)’ EMv KiM), a)), (45)

X1,2

following eqs (43) while for M large enough,
(@) = —Ks = =K (x(M", S KD, 0) (46)

(cf. Appendix C) on the stationary point set.

Observe that the (finite) system of equations defining the stationary point set, X, is derived from a complex-analytic square-root Hamil-
tonian, K ‘3’““, see Subsection 3.5 below. The solution of this system can be interpreted as a set of bicharacteristics on a lattice as illustrated in
Fig. 1. Omitting so-called turning rays, through a finite-difference approximation in the vertical (x3) coordinate, this system yields in the limit
M — oo the Hamilton system that defines the geometry of the asymptotic ray and Maslov high-frequency solutions (Kendall & Thomson
1993; De Hoop & Brandsberg-Dahl 2000) to the wave equation.

The canonical relation, Cy, is then obtained by twisting the Lagrangian submanifold A

Cop={(x.t, =K, Kz, a8, 1/, K|, 0)|(x. 1, —K{5 T, —Ks, 38, 1, K}, —w) € Ay}, K3 = K§™(x, k{57, ).

TNote that the “intermediate’ space variables, (xﬂ)) 1<i<M—1, in eq. (38) behave appropriately through the composition of Fourier integral operators (Hérmander
1985a, p. 295; Hormander 1985b, p. 20).
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3.4 Propagation of singularities

Let G denote the time-domain counterpart of the previously defined G (cf’ eq. 26). Then G(-, -, -; 8y, 0,7) = G(8(s' — sp) @ 8(¢' — 1;)). We
denote the wavefront set of this Green function as WF(G). With the aid of the canonical relation Cy, we find that

WE(G) = C, 0 WF[S(s' — s) ® (' — 1])] (47)
so that
WF(G) = {(x,1, €&, —w) |35}, 15, K| suchthat (x,t,& —w;s), t5, K{5, —o) € Cy ), (48)

which means that the cotangent vector, &, is the cotangent vector at x associated with the bicharacteristic joining the source, s, and the point
x, with initial ‘slope’ or ‘slant’ given by @~' K", and ‘one-way’ traveltime (¢ — ;).

v o2

3.5 Square-root Hamiltonian system

Let H be the Hamiltonian associated with the (original wave equation’s) propagation process: H = H(X, K, w). By the implicit function
theorem, if (H')x, # 0 at (X0, Ko, wp), there exists a neighbourhood U of (x¢, Ky, w) and a unique function, H3, such that H(x, K, w) =0
is equivalent to K3 — Hi(Xx, K, w) = 0 and H;(X, K, 2, ®) has the same degree of smoothness as H(x, K, w). Also, the implicit function
theorem states that

(Hy)y, = —(H')y, [(H)g,,  1=1,2,3, (49)
(H)x, = —(H), [(H )iy i =1,2, (50)
(H) =0, (51)
(Hy)y = —(H")o [ (H )k, - (52)
We set

F(x, K, w) = K3 — Hy(x, K{ 2, w).
Then, in the considered neighbourhood I/, F' and H have the same Hamiltonian flow:
dx,-

ac = (Fk, = —(H:)x, = (Hx, [(H)k,, i=1,2, (53)
dX3
— =(F)g, =1, 54
d( ( )K3 ( )
dKi / / / ! ;
g = Fn =)y =—(H e [(H gy i=1,2,3, (55)
dt ’ ’ ’ !
a - (F)o = —(H")y = (H')o [ (H )3 (56)
do
dt (F'), (57)
Because of eq. (54), the flow of F' is parametrized by ¢ = x;. Now, if t is the parameter for the Hamiltonian flow associated with H, we have
d)C3
_— = H/ 58
= (), (58)
which implies
d¢ = (H')x, dr, (59)

which relates evolution in depth to evolution in time. (This relation is at the basis of the theory of one-way wave propagation.) Hence the
equivalence of the two Hamilton systems and their solutions.
In the present case,

H(x, K, 0) = —o + c(x)|K|| (60)

and (H')x, = 0 implies that K3 = 0. In view of eqs (49)—(52), for the equivalence of Hamiltonian flows to apply, any bicharacteristic for
which K3 vanishes at some point, a so-called turning ray, must be excluded (see also Appendix A). In an open set i/ C R* x R? which closure
is away from these bicharacteristics, F is then simply defined as
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F(x, K, ») = K5 — Jo?c(x) 2 — K,K,. (61)
In the present case, we therefore have H; = K 5““.
In the process of discretizing the system (53)—(56) we take A = M~ Ax; and subdivide the depth or vertical range into M steps. We

recover system (43), hence the earlier interpretation of flow in terms of bicharacteristics on a lattice.

3.6 Amplitude of the propagator kernel

To analyse the amplitude behaviour of the Trotter-product representation for the one-way Green function, we consider eq. (38) to be the
composition of M Fourier integral operators (Le Rousseau et al. 2003). The kernel of each constituent operator is a distribution with an
oscillatory integral representation. The phase of each such representation is of the form (c¢f. eq. 39)

¢ = KO (x® — x&D) — K;Jrin(x;(tk)’ L, KO3 0®) M~ Axy + o® (10 — 17D), (62)
In the composition it follows that all ®® = w; we have ™ = ¢t and t© = 0.
We will first establish that, in the stationary phase approximation, the oscillatory integral representation of each constituent distribution

yields a change of coordinates on the Lagrangian manifold A« . The stationary point set, %, , follows from

(k)
(89) g0 = — (=9 = x87) + s

_ — . M 'Ax; =0,
K (i, B K5 )

and a similar equation for (¢*)) ,, = 0 determining the traveltime. The above equation can be solved for x{ as a function of K if the
Hessian

(k) i
KM aK:[;)I‘ n
(K3 o

KP(@b) e

-1 ———=C —F0=
(Kgnn)3 ax\(}k)

(60" 0 = =8 = Axy = —8,, — M~ Ax;, (63)
is non-singular (by virtue of the implicit function theorem (Dieudonné 1969)). Here, the speed c is evaluated at (x 52, Z). Having the functions
x® implicitly defined, we apply the chain rule to arrive at

-1

(k) (k) ” ” ” ”
B Bywy @D) ks (@) (@) (@D) g (64)
k K - ” ” ” ” .
3K5k)x£ ) 8K§/c>x§ ) (¢(k))K§k)x(1k) ((i)(k))K;k)x;k) (d)(k))K;k)K{lk) (d)(k))K;k)K{zk)
Since
" "
) (D) w.w  (9%) 0 ®
lim det o o | =L
e (0P (99w
we conclude that as M — oo,
k k " ”
3K§k>x§() ang)X§ ) (¢(k))K{k)K{k) (¢(k))K{k)K£k)
det *) *) — det 0\ 0\ ’
3K§k>x2 3K£1¢)x2 (¢( ))Kéic),dk) (¢( ))Kélc)Kék)

which confirms that in the stationary phase approximation (generating the determinant on the right-hand side) we retain a coordinate transfor-
mation (generating the determinant on the left-hand side) in accordance with the Maslov representation of the Green function. The condition
of non-singularity is satisfied if we enforce (c¢f eq. 63)

(Ké)rin)??
| K12l @®)?

where the first factor on the right-hand side is bounded in view of its homogeneity property (degree 0). Observe that if the medium were

-1
M Axy < H 18 we! H : (65)
X1

laterally homogeneous, M could simply be chosen to be equal to 1. The same condition appears in the proof that the compositions in eq. (38)
preserve the geometrical aspects of the propagation of the singularities (Le Rousseau ef al. 2003). Note that the vertical stepsize is bounded
in terms of a norm of horizontal medium derivatives.

Secondly, we establish that the stationary phase approximation of each constituent oscillatory integral representation, in particular the
initial one (k = 1), reproduces the geometrical spreading i.e. the solution of the transport equation. Using eq. (62), we find that

(d)(k));;{k)K{k) ((b(k))/;({k)K;k) (w(k))2 (AX3 )2

det =~ 7
@)oo @i | (T M

The equation (¢®) ,, = 0 leads to the relation

(66)

NS

w(k) Ax 3

(0 _ =) ,
CzK;)rm M
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so that
ﬂ _ (t(k) — t(k—l))CZKgrin 7
M w® ’
Substituting this equation into eq. (66) then yields
((p(k))/l,(gk)l(ik) (¢(k))/1,(§k),(£/<) —1/2 C(Kgrin)Z M K;)rin
Y [ S LR <68)

in which t® — &b represents the traveltime to cross the kth slab. We recognize the geometrical spreading—for x*~1, »® fixed—and the
radiation pattern of a vertical force (w~!K5™) which is removed by the initial decomposition introduced in eqs (24) and (35)—the factor ™!
accounts for the fact that we employ the particle velocity rather than displacement.

4 TROTTER-PRODUCT DOUBLE-SQUARE-ROOT PROPAGATOR

In the remote sensing problem one places sources and receivers at the surface (x3 = 0). Sources (at s ;) generate acoustic waves, which scatter
at points X = (x 2, z) in the subsurface and are observed at 7| , as a function of time ¢. (The x;-axis points into the subsurface.) To image the
observations, the measurements of the sources and the receivers measurements are propagated into the subsurface in a presumed background
medium back to the time when the scattering took place (Claerbout 1985). The operator thus obtained is composed of a propagator of the
previous type associated with the source and a propagator of the previous type associated with the receiver.

We develop a Trotter-product representation for the imaging operator. Such an operator can be identified with the fundamental solution
of the double-square-root equation. We recover isochrones from the Trotter-product representation, and relate certain phase variables in
the representation to scattering angle and azimuth. We then modify the imaging operator into an operator that generates multiple images,
namely for each scattering angle and azimuth. This yields the ‘wave-equation’ counterpart of asymptotic imaging with the generalized Radon
transform. Finally, we deduce from the latter operator annihilators of the data.

4.1 The imaging kernel

Using, for example, arguments based on reciprocity (De Hoop & De Hoop 2000), it follows that the process of seismic imaging based upon
the first-order term of the generalized Bremmer series (De Hoop 1996) can be written in the operator form

(IWZ)(XL%Z):(1/2ﬂ)///z(xl,2,z;sl,2,71,27t)WZ(SI,Z,rl,Zat)dtdsldszdrl dry, (69)

where W, represents the (upgoing component of the) data. Here, Z denotes the distributional imaging kernel that can be written as the
Trotter-product representation

TV 3, 25510 s 1) = / (1/27) de> f
R R

4(M+1)

M M—1
/ [Ja/2ny dk(’ dk(1/27)? dR dK [ | dsy” dsi” dri” dry"RR
]R4M i=0 .

Jj=0
M ~ A - ~ - A
xexp| =i Y {RP(s® = s0) 4 KOO — rED) 4 [Ks (59, & KO, 0) + Ks (v, &, KD, )| M~ Axs) [explior) (70)

k=1

forming a sequence, with Ax; = z and

0 0 M M
SE’; = 81,2, V{; = T2, S},Z) = }";2) = X1,2, C() = 0, {M =Z. (71)
— —

/ 7

s r
The imaging kernel follows the simultaneous downward continuation of sources (variables with 7) and receivers (variables with ) in accordance
with the one-way Trotter product represented by eq. (37). In the absence of turning rays, in the high-frequency approximation, the kernel will
approach 8(t — T((r1.2, 0), (x1.2, 2), (51,2, 0))), where T denotes the two-way traveltime. (This expression has the form of a pull-back within
the distributions in x.)
Let us now rotate coordinates at each level to (intermediate) ‘mid-point’ and ‘offset’, i.e.
1 1
(k) (k) (k) (k) (k) (k)
Yip = 5(”1,2 +s12). hip= 5("1,2 - 51),

(k) ¢ (k) i (k) (k) ¢ (k) (k)
Ky, =Kis+ K5 kiy=Kis— K, (72)
Such a change anticipates the estimation of the wavefront set of the imaging kernel. We have

. , . ) . ) . e 1 . . . .

ds? ds dr? dry =16 dy\” dyy’ dn’ an$, dK\" dk" dR Y dKY = G dK\"dKk\ dk K}’
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and we write the distribution kernel of the double-square-root propagator J, as the sequence

TM(x12, 25710, b1, 111 = / (1/27r)da)— f / ]‘[(1/2;1) dKPdKP(1/27) dk‘”dk(”]‘[dy}”dy(”dW dhRR
16 Jra+n RM

Jj=0

M
, Sl
X exp |:—l Z {K((,k)y((fk) _ K{(Tk)y{(f—l) + k((rk)hgf) _ k{(rk)hgkfl) + |:K <y}(‘-k) hff)’ ;ka Z(K'ng) _ kf}k)), w)

k=1
+K; (yff) +h0. g, (1<<k> + k), )]M‘Ax3Hexp(iwx) (73)
subject to
W = yio (mid-point), »{5 =x12 A = ks (offset), A = Aim,. (74)
—— 2
v M
In the limit M — oo, we write
(JWZ)(XI,Z; Z;hilrflz) = (1/27T)16// J(Xl,zg z;y12, M2, t,hllmz) Wa(y12 — 12, yia + hio, ) dyidys dhy dhy dt (75)

and the image with the sequence in eq. (70) is obtained at h1 Y =0(J| him—o = 7).

4.2 The canonical relation of the imaging operator (hil'f‘2 =0

The phase function associated with distribution (73) is given by

CD(x, N2 hias g, (y;(zl)>1515M71’ (K\()k)>1§k§M’ <hg)>1§l§M—l’ (kl()k)>l§k§M’ a)) =t — i {K;k) (yz(rk) - ygk_l)) + kfrk) (hgk) - h(ak_l))
k=1
+A[*Ax3[K?m<y$ hf,&,%(KY’—kﬁB,w)4—K§m<ﬁﬁ~+hf,&,%(KY”+k$§,w>}}, (76)
where u =1,2andv =1,2and x = %), z). If we collect the phase variables,
0= ((yl(/{)>l<l<M 1 (K\(fk)>15k§M’ <hg)>1515M—1’ (kf}k)>|5k§M’ w), (77
the stationary point set, X, is defined as
Zo ={(X, y12. 012, 1,0) [ (@ )e(X, y12, h1 2, 1,0) = O} (78)

The defining equations of the stationary point set, X ¢, are then

(@)= = KP4 KE s [(0), (o 0.8 k0 k). 0) 4 (k57 (04005 (0 +40).0) | 0

(79
1 ; -1 i
(d) )K(A) _ ((yk) _|_y(k N _ 2M71AX3 |:(K§1rm ) <y/(Lk) h/(f)’ s E(K\(;k) _ kl()k))’ w) + (Kg)rm) (y‘(‘-k) +h§i€)’ Cry = (K(k) _|_k(k)) )] =0
(80)

s - 1 in/ - 1
(@ = =KD+ =M o[ (KT, (50 R0 B (K0 =80, 0) 4 (KT, (5048085 (K04 40),0) | =0,

@1
/ 3 — 1 — rin’ k = 1 c rin’ k 1 k
(@)= =4 = 50 s (KT (510 = e S (K =40, 0 )+ (K5 (o0 0. B (K04 89).0) [ <0
(82)
-1 "
(@)=t = M Axs Z [ ), (30 = BB KD =0, 0) (KT, (0 A0 B (K +80),0) | = (83)
foro =1,2and/=1,...,M —1,k=1,..., M. In analogy with the analysis of the one-way wave propagator, one can view the solution of

the system of eqs (79)—(83) as an approximation on a lattice of the geometry of the Maslov high-frequency solution of the two-way scattering
process, as represented in Fig. 2.

An extension of the proof of Appendix B shows that the phase & is non-degenerate. The associated Lagrangian submanifold of the
cotangent bundle associated with the manifold of points {(x, y; 2, 412, 1)}, is now given by

Yo = Ao (X, ¥12, h12,1,0) — (X, —K%H), —K3;312, hia, t, Kf_lz), ki‘; w) = (X, (P y125 Bias £,(P )y 55 (P 5 (d),)f)s (34)
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(M)

M1 _
(K£2 >7 K?)) ==

Figure 3. Isochrone: illustration of a subsurface section of the canonical relation in the two-way scattering process.

following eqs (45)(46) for the source and receiver contributions: —K M+D = —(KM+D 4 K M+Dy in accordance with the transformation to
the mid-point; K5 is given by

; 1 i 1
K;)rm <x1,2, z, 5 (Kl(’MJrl) _ k£M+l))’ a)) + Kgrln (x1.2; 2, 5 (KISM+1) + ktMJrl))’ CU) .
As before, the canonical relation, C4, is obtained by twisting the Lagrangian submanifold A ¢,
Co = {(X, —K%H)y —K3; 12, i, 8, —Kfvlz), —kﬁg, —a))}(X, —K%H), —K3;y10, 10,8, Kl(};, ki};, a)) € Ad,},

The so-called isochrone, the projection of the canonical relation on to the subsurface for fixed two-way traveltime 7 and source and receiver,
i.e. fixed /1, and y, », is shown in Fig. 3.

4.3 The isochrone and its cotangent directions

The isochrone is given as the singular support of Zy = I(§(s' — s) ® 8(r' — rp) Q@ 8(t — 1)) (cf. eq. 69), which is distributional in (x ,, z) for
given s, r, and ¢o. Here, we are not just interested in the singular support but rather in its wavefront set: WF(Z,). With the aid of the canonical
relation previously defined, we have

WF(Zy) = Co 0 WF[S(s' — 53) ® 8(r' — 1}) ® 8(t — )] (85)
so that

_ = Y M 0 e mey W ORT0)
WF(IO) - {(X, h') | 3)’0, ho, tO» K1127 k1,27 w (X» e y07 hoa tO, Kl,zy klyzy _w) S C<1>}7 (86)

which means that the cotangent vector, =, is the sum of the two cotangent vectors at x associated with the two bicharacteristics joining the
source, s}, the scattering point, x, and the receiver, r}, with initial ‘slopes’ given by o' K", ™' K(", and “two-way” traveltime ¢, as illustrated
in Fig. 3. The limit M — oo can be understood with the use of Appendix C.
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To find a parametrization for the canonical relation and an expression for the cotangent vectors =, we reconsider the wave vectors (k = 1)
Ky =opy, K=op, o
dual to (s12,71.2, t), and (k = M)
(R, K (s, 0, KYTY)) = € at (x1, 2),
(KD K™ (15, 4, K15TY)) =€ at (s, 2),
defining, through the canonical relation,
E=E+&
dual to (x 2, z).

The polar angles associated with the covector = are denoted by (6=, ¥=). We now introduce the parameters scattering angle and azimuth
{0, ¥} at (x) 2, z) according to

cos = |€] '€ - 1€]I71E,

COSYr =1y - Iy,

where

ry, = Gind) " EITEA EITIE A IEITVE, (87)

and ry is given as the vertical vector pointing up (negative x; direction) in the plane orthogonal to Z as illustrated in Fig. 4.
By analysing Fig. 4, we find that through the canonical relation

e g 20 g (10) [sin(y=) sin(y) + cos(6=) cos( =) cos(¥)],
c(x1,2,2) 2
e, g 20 g, (119) [cos(Yz) sin(y) — cos(6=) sin(Y=) cos(¥)], (83)
c(x12,2) 2

which define, given (0=, V=), a mapping (¢, V) — (k(lMH), k(ZMH)). On the other hand, we have

2 1
KfMH)“éF B = e cos [ =¥ ) cos(¢¥=)sin(fz),
c(xi2,2) 2
2 1
KW g, = 22 o5 (29 ) sin(ye) sinz), (89)
c(xi2,2) 2
ro ;
i Tn/2 T1

L2

[

L3

Figure4. Euler angles associated with the two-way scattering process. Left-hand side, the unit vector with the positive first component along the intersection
of the vertical plane containing = and the horizontal plane is denoted by ry /2. We then denote ro = E A ry/2. Right-hand side, call ry the unit vector in the
direction & — é . It lies along the intersection of the scattering plane (€, é) with the plane orthogonal to E, i.e. (ro, ry/2). The azimuth angle is defined as the
angle between ry and ro, while the scattering angle ¢ is defined as the angle between Eand €.
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while
oy = Lo (M+1) o = Lo (M+1) = 20 1
K3\ y1258ms —[Kl.z — ki ] + K3\ yi2' Sus _[KI,Z +kia ] = -‘3 ———— cos | ;U ) cos(f=z). (90)
2 2 c(x12,2) 2
We observe that the construction of E; out of €, é is independent of azimuth in view of the isotropy of the medium here.

In general, we will have four unknown angles (¥, ¥), (6=, ¥=) and four accessible spectral variables, (k(MH) K (MH) ). They are a
manifestation of offset and mid-point in the subsurface. The mentioned scattering angle and azimuth together form the set of parameters along
the characteristic strips in the wavefront set of the single-scattered seismic data (see Stolk & De Hoop 2002). It is along these characteristic
strips that we can verify the velocity model by differential semblance.

4.4 Angle-gather imaging condition
The process of imaging, through the path integral, induces a composite mapping

= (0, ¥).

To highlight the redundancy in the data, the redundancy being parametrized by (9, ¥), we will create images for each (%, ). To this end, we
carry out a final Fourier transform of the kernel of the double-square-root propagator, 7, with respect to (h(M) h(M)) namely

h] 5 '_> h,m dual (M+1) WF

TM(X12, 2 10, hia. 15 (9, w»:/(l/zn)da)/zdhﬁmdth f
R R

i ,/]1;414 1_[(1/27'[) dK(I)dKéz)(l/zﬂ) dkz) k(x)

j=0 k=

x 1_[ dy(j dyéj)dh(j)dh(j RRCXp|:—l Z {K(k) (k) K(k)y(k b] +k(k)h(k) k(k)h(k 1) + |:K3< (k) h(k) ;k [K(k) ka)])

+K; (yl(f) RO, & = [K(k) + k‘k)]>i|M’1Ax3 }i|exp(ikf,M+”hf,M)) exp(iwt) 1)
subject to the substitution
k(lM+1) _ _% sin <%ﬁ> [sin(y¥=) sin(y) 4 cos(f=) cos(¥=) cos(¥)],
KD = % sin (%7}) [cos(¥=) sin(y) — cos(fz) sin(Y=) cos(¥)].

We consider the outcome at y(lg) =x, as a function of (¢, ), which defines the angle common image point gather at depth z. The redundancy
in the data is made apparent by applying an operator of the type eq. (91) with the final line replaced by

(h", h3") expi k" VRID ] explir).
Such an operator annihilates the data in accordance with the differential semblance (Symes 1991)criterion applied in (9, ) (Stolk & De
Hoop 2002).

The angle gathers are controlled by dip (6=, ¥=). To create these gathers we therefore need to determine the direction of the isochrone
cotangent vector, which is the subject of the next section.

5 MULTI-RESOLUTION APPROACH TO DETERMINING THE MIGRATION DIP
(ISOCHRONE COTANGENT DIRECTION)

We discuss a procedure to estimate the migration dip while applying the imaging operator, using a continuous wavelet transform.
In the simplest situation, let ¢ = ¥z = 0 (‘in-line’ scattering). Then we obtain the angle ¥ out of the ratio
1 k(M )

tan (—19) =1 (92)
2 (%)

and we just have to determine Es. In general, we will have to determine both (6 g, ¥ z). We will do so by a careful windowed Fourier analysis.

The estimation of the isochrone cotangent direction, known in seismology as the migration dip, can be carried out with the aid of a
continuous wavelet transform. Let

¢"(x) = T/*¢(r"*x) (93)
be a symmetric, smooth function (Gaussian for example), and define the spatial Fourier transform (indicated by 7) P} combined with a cut-off
¢ as

Py 1 (&, X)—éXp( lé‘,xj)f*fﬁx.r(ﬁ) 94
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with
Vs (y) = ¢7(y — ). 95)
If ¢ is Gaussian, its Fourier transform fhx,, is also Gaussian.

For / we now substitute the distribution imaging kernel Z, and employ the Fourier transform x, = (y%), z)— (K %H) , K3) = Ey. Then

(x0, Zo) does not belong to the wavefront set of Z if there is a conical neighbourhood of (x, =) such that on this neighbourhood for all a,
N=>1,

’P(;I(x, ‘[E)| <Cunt™ for 7>1, a'<|El<a,

a result owing to Folland, and Coérdoba & Fefferman (Folland 1989). Taking the complement of such conical neighbourhoods yields the
singular direction associated with the isochrone.

6 NUMERICAL EXAMPLE

We will briefly discuss an example of applying the method to synthetic data in the presence of caustics. The model (Brandsberg-Dahl et al.
2003a) (2-D) contains a low-velocity lens (Fig. 5). It further consists of two layers separated by a ramp-like interface that represent a target
reflector with an adjacent fault.

The upper layer has constant gradients. The seismic data were generated by a time-domain finite-difference approach (the dominant

frequency of the source signature was 35 Hz). The vertical component of a typical shot gather over the lens is shown in Fig. 6 (the direct
arrival has been removed from the shot gathers by remodelling without the reflector being present).
For the imaging we invoked the generalized screen approximation for the Trotter product (De Hoop ef al. 2000; Le Rousseau & De Hoop
2001a). We focus on a horizontal location where multipathing dominates. The ACIG generated using the true wave speed model is shown in
Fig. 7(a). The seismic event is unfolded and the alignment (‘flatness’) confirms the redundancy in the data. Since we used the true model,
applying the annihilator results in the disappearance of the seismic event, see Fig. 7(b).

inline direction (km)

02 2 ¢ 6 8 10 12

€05
§1.o
=15
320

(1)

Figure 5. Wave speed model for P waves with a low wave speed zone.

inline direction (km)
-1 0 1 2

I

NNHIH

Figure 6. Typical shot record, the source location is at location (1) of Fig. 5.
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Figure7. (a) ACIG, in the true model; (b) annihilation, in the true model; (¢) ACIG, in the model with the lens removed; (d) annihilation, in the model with
the lens removed, at location (1) of Fig. 5.

An incorrect model results in ‘non-flat” events in the ACIG, see Fig. 7(c) where we removed the lens from the wave speed model; applying
the annihilator results in Fig. 7(d). Clearly, the annihilator can be used as a mismatch criterion for tomographic inversion (Brandsberg-Dahl
et al. 2003b; De Hoop et al. 2001).

7 DISCUSSION

In this paper, we have presented a microlocal (high-frequency) analysis of the double-square-root equation and its possible solution schemes.
The double-square-root equation generates the wave-equation seismic imaging procedure. In particular, we found that (Maslov—)Kirchhoff
and wave-equation imaging procedures are microlocally compatible and hence should yield the same result on the singular support of the
image. More precisely they are equivalent if all the data are used (and the data set is complete, i.e. 5-D). However, high-frequency methods
(Brandsberg-Dahl et al. 2003a,b) show artefacts in ACIGs with a moveout (with angle) that are not visible in the results of Section 6. Such
differences suggest that in the angle domain the two methods are not fully equivalent. This is analysed in detail in Stolk & De Hoop (2001).

As far as the solution schemes of the double-square-root equation are concerned, we found a fundamental condition for the step size
in depth that plays an important role in complex (strongly heterogeneous) velocity models. Finally, we designed a wave-equation imaging
scheme honouring the characteristic strips in the wavefront set of seismic data, thus generating scattering-angle/azimuth common image point
gathers of the type introduced in Kirchhoff-style imaging procedures. ACIGs are used for amplitude inversion and in tomography.

With our approach, ‘true-amplitude’ aspects of the imaging procedure in inhomogeneous media can also be addressed, namely via the
composition of the adjoint (solution of the double-square-root equation) and the forward scattering operator (the first term of the generalized
Bremmer coupling series). In the case of laterally homogeneous media such an analysis has been carried out (Deregowski & Rocca 1981;
Dubrulle 1983; Ekren & Ursin 1999). In the case of heterogenous media, see Stolk & De Hoop (2001).

We analysed the case of acoustic waves. We have applied the imaging procedure to real exploration data (Le Rousseau et al. 2002). The
tools needed to extend the current theory to mode-coupled elastic waves may be found in Le Rousseau & De Hoop (2003).
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APPENDIX A: SOME CONCEPTS FROM MICROLOCAL ANALYSIS
AND SYMPLECTIC GEOMETRY

Microlocal analysis is the study of singularities (of a wavefield for instance) and their ‘high-fiequency’ orientations (directions of propagation);
the two combined form the wavefront set. In direct and inverse wave propagation problems, microlocal analysis provides mathematical tools
to follow the propagation of singularities, even in rather complex media (in the presence of caustics). In a remote sensing experiment, most
of the information is contained in the wavefront set of the data. Microlocal analysis thus offers a suitable framework for inverse scattering
theory. The wavefront set of u is denoted by WF(u).

For a basic reference on the theory of distributions we refer the reader to Schwartz (1966b). For more advanced treatments see Schwartz
(1966a), Treves (1967) and Hérmander (1990). For basic references on manifolds and differential geometry see Spivak (1965) and Choquet-
Bruhat ef al. (1996). For more advanced sources we refer the reader to Dieudonné (1972). For a treatment of symplectic geometry we refer
the reader to Abraham & Marsden (1978) and Hérmander (1985a, chapter 21).

A1l The tangent and cotangent bundles

Manifolds generalize the concept of surfaces. At every point x of a manifold X of finite dimension we can define the tangent space, 7,.X, for
instance as the set of all vectors tangent, at x, to smooth curves on X passing through x. We then define the tangent bundle of X as
TX = Jix} x LX.
xeX

The tangent space of X at x is a vector space of the same dimension as X, say n. One can therefore introduce its dual 7 X and then
define the so-called cotangent bundle as
X = Jix) x 17X

xeX

For R" we have T*R” >~ R” x R”. In the forward and inverse Fourier transforms we encounter the inner product (x, £). Since on R” the
tangent space is identified with the space itself, £ is then considered as a dual variable of x, i.e. the cotangent variable. Since the directions of
the singularities of distributions on R” are given by Fourier analysis (Héormander 1990, Section 8.1)—and hence are cotangent directions—we
are allowed to define the wavefront set as a subspace of 7*R". A subset I of 7*R” is said to be conical if it is not affected by positive scaling
in the & direction, i.e. if (x, §) € " then forall ¢ > 0 (x, t&) € I.

A2 Symplectic and Lagrangian manifolds
The archetypical example of a symplectic manifold, S say, is given by 7*R” along with the 2-form o with the local representation
o= d& ndx;,
i
i.e.if (u, v) and (', v') are in the tangent plane, T(, 5 T*R", of T*R" at (x, &),
o((u,v), (', v) = (W', v) = (u, V).
A submanifold £ is Lagrangian if its dimension is #, i.e. half the dimension of S, and 0|, = 0, i.e. for all x € £, T, L is its own orthogonal
with respect to . An example of a Lagrangian submanifold of 7*R” is the conormal bundle, NX, of a submanifold X of R”.

If (Sy, 01) and (S, 0,) are two symplectic manifolds, a Lagrangian submanifold of S; x S, with respect to the symplectic form oy —
0, is called a canonical relation from S, to S;.

A3 Rays, bicharacteristics

It is common to refer to the cotangent bundle 7* X as phase space. When solving a Hamiltonian system, i.e. tracing rays in phase space, one
actually builds a correspondence ‘table’ C between points in phase space. Two points (xg, £¢) and (x, &) are related to each other if there is a
ray (bicharacteristic) that connects them with traveltime ¢ and frequency 7, then (x, ¢, &, 7; x¢, &) € C. The ‘table’ C is a canonical relation
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in T7*(X x R) x T*X. With this simple example we see that canonical relations are therefore important geometrical objects that control the
propagation of singularities.

A4 Phase functions

Let X be a manifold of dimension #, e.g. R", and ¢(x, ) a smooth real-valued function in an open conical set I’ C X x (R¥\0) which is
homogeneous of degree 1 in 0, i.e. ¢p(x,10) = Ap(x, 0) for all A € R. Then ¢ is called a clean phase function if d¢ # 0 and the stationary
point set

Sp ={(x,0) | (¢))s(x,6) = 0}

is a smooth manifold with tangent space defined by the equations d((¢")s) = 0. If the number of linearly independent equations d((¢')g) = 0
is N — e we call e the excess of the phase. The phase is said to be non-degenerate if e = 0. The dimension of the stationary point set, Sy, is #
+ e. Furthermore, the set

Ay ={(x,8) 1§ = (¢)(x,0), (¢)(x,0) = 0 forsome & € R*\0}

has dimension » and is a locally conical Lagrangian submanifold of 7*X.

Conversely, given a conical Lagrangian submanifold A in 7*X, at every point of A, (x, &) say in local coordinates, we can locally
parametrize A by a non-degenerate phase function ¢ in a conical neighbourhood of (x, &) (Hérmander 1985a, theorem 21.2.16). Hence a
high-dimensional object such as a Lagrangian submanifold (or a canonical relation) can be locally represented by a single function.

For illustration, let us come back to the previous example of a canonical relation generated by bicharacteristics:

C = {(x(x0, &0, 1), t, § (x0, &0, 1), T; X0, §0)},
where the functions x(x¢, &, #) and &(x,, &, ¢) are the solutions of the Hamiltonian system. A convenient choice of a phase function is
described in Maslov & Fedoriuk (1981). They state that one can always use a subset of the cotangent vector components as phase variables.

Let us choose coordinates of the form (x;, x¢, £ 5, T), where / U J is a partition of {1, 2, ..., n}. It follows from theorem 4.21 in Maslov &
Fedoriuk (1981) that there exists a function S such that locally C is given by
N EN
Xy=—7—, t=———,
&, ot
N S
& = Fr & = —a—xo-

Such a function S is called a generating function for the canonical relation C. It is a generalization of traveltime in the presence of caustics.
A non-degenerate phase function is then found to be

¢(X,X(),t,§/, T) = S(X],Xo,EJ, 'E)+ (€J7XJ> + tt.

AS Oscillatory integrals and Fourier integral operators

Oscillatory integrals (Ols) are (finite) distributions on an open set 2 of R” with an integral representation that makes sense via regularization
(see Hérmander 1990, Section 7.8, Hormander 1971, Section 1.2 and see below). Let ¢ be a non-critical* phase function on an open cone I'
of @ x (RY\0) for some N, i.e. ¢ = ¢(x, 0) is real,} smooth, and homogeneous of degree 1 in 6. Let also @ € S"(Q x RY), i.e. letabe a
symbol of order m:

|og0ta(x, §)] < Capx(1+[EN"®, xeK,EeR", for K C Qcompact.
Then for u € C°(R2) the integral
Iy(au) = / / e?CDg(x, O)u(x)dx db,

is well defined. It is clearly defined if, for instance, a is rapidly decreasing and from this /4 can be extended to symbols of any order in a unique
manner. Such an integral is then called an OI. The symbol « is also referred to as the amplitude of the OI. A way to perform the regularization
procedure is as follows: if x is a given compactly supported smooth function on RY (€ CZ(RY)), we have

Iy(au) = lim // e?CDa(x, 0) x(0/1) u(x)dx do.

Such a procedure thus gives the proper definition of the OI,

() = / e *wq(., 0)do,

Tag +o.

Sor of positive imaginary part.
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as a distribution. The wavefront set of the OI can be estimated through the phase function as

WF(Z) C {(x, (¢)x(x,0)) | (x,0) € Sy N supp(a)}.

When the phase is clean the stationary point set, Sy, of the phase function is a submanifold (Hérmander 1985a, definition 21.2.15). Then

Ay ={(x, (@)x(x,0)) | (x,0) € Sy},

is locally a Lagrangian submanifold of 7*(2). In the case when 2 = X x Y, with X and Y open subsets of R” and R? for some m and p (m
+ p = n), the OI defined by such a phase function, ¢ and a symbol, @, may be viewed as the kernel of an operator (Schwartz 1966a; Treves
1967; Hormander 1990), 4, from C2°(Y) (the space of compactly supported smooth functions on Y) into D’(X) (the space of distributions
on X). Such an operator is called a (local) Fourier integral operator. If ¢ has no stationary points as a function of (y, 6) for all x € X, 4
maps C2°(Y) into C*°(X). If ¢ has no stationary points as a function of (x, ) for all y € Y, 4 can then be extended from £'(Y) (the space of
compactly supported distributions on Y) into D’(X). A phase function that satisfies both these properties is called an operator phase function
(Hoérmander 1971, definition 1.4.4).
To the Lagrangian submanifold, A4, one can associate the canonical relation,

Cd) Z{(Xvév%_ﬂ) | (x,%,y, 77)€A¢}-

This canonical relation gives the proper geometric tool to follow the propagation of singularities through the application of the FIO by the
algebraic composition of Cy and WF (u):

WF(Au) C Cy o WF(u) = {(x, &) | 3(y, n) € WF(u)suchthat (x, &, y, n) € Cp}.

In the case of the example of Section A3, where bicharacteristics build the canonical relation, one then sees that the composition of the
canonical relation and the wavefront set just expresses that the singularities propagate along the bicharacteristics.

Two properly supported FIOs associated with operator phases can be composed, and the resulting operator will be an FIO with clean
phase, if their canonical relations compose cleanly (Treves 1980; Hormander 1985b).

APPENDIX B: NON-DEGENERACY OF THE PHASE FUNCTION

For ¢ in eq. (39) to be a clean phase function, we have to check that the stationary point set, X4, is a submanifold. We do so by checking that
the system of differentials d(¢’),, for all the parameters 6 of the phase function, has constant rank. If so, the number of linearly independent
differentials is then equal to 4M — 1 — e, with e the excess. Then A, as defined in eq. (44) is a Lagrangian submanifold of dimension seven,
and the stationary point set, X4, is of dimension 7 + e (Hérmander 1985a, p. 292). We shall prove here that the excess, e, is zero, i.e. the
phase function is non-degenerate, for M large enough in a sense that we shall clarify.

The structure of the matrix of the components of the differentials d(¢’), is shown in Fig. A1. The block matrices with the stars in Fig. Al
are given by

—1= M71 AX3 (Kgrm//)xlkl (x(l) EI’ Klgl)’ a)) _Mile3 (K;er//)le(l (xﬁ(tl)’ Z/’ K\(zl)’ w)

"

M AX3 (Kgrin//)nl(z (xl(!{)’ El’ K\(II)’ w) -1-M" AX3 (Kgrin//)szz (xl(t/)’ E/’ Kl()l)’ w)

If we can enforce these blocks to have a dominant diagonal by choosing M large enough, the columns of the matrix in Fig. A1 are then linearly
independent. To this end, it is sufficient to prove that
w*K, . dc!

Ky T Ké)rin ax,,

(K7™ (B1)
is bounded. In the scattering region considered, ¢! /dx,, is bounded, and so is ¢ . Also, w?K ,/K%™ is homogeneous of degree 0 in (, K ,)
for K, and w large, and bounded for K, and w small since we restrict ourselves to an open region on the canonical relation which closure is
away from the ‘turning’ rays, i.e. where K2 > ¢,> 0.1 The second-order derivative (K? rin//)xM x, is therefore bounded, which completes the
proof.

Remark. The same argument proves that one can globally parametrize the stationary point set, and subsequently the canonical relation,
by (x%>, x3, K %H), t, w) using the implicit function theorem applied to the discrete square-root Hamiltonian system of eq. (43) characterizing
the stationary point set, . Because of this global parametrization of the canonical relation we do not have to explicitly account for caustics,
as needs to be done with asymptotic methods.

Such a restriction is accomplished with the help of a cut-off function x multiplied to the amplitude in eq. (38).
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Figure A1. Matrix of the differentials of (¢")s.

APPENDIX C: APPROXIMATION OF THE COTANGENT VECTOR (¢')x,
ON THE CANONICAL RELATION

First, recall that
- 1 ’ !
= <k— 5)arl(x} v (1

The partial derivative of the phase function with respect to x3 is then given by

M M
—MY KT, G K9, ) = M7 o = x) Yy M <k - %) (KS™), (x 0. 5 KD, )
k=1

k=1

(¢)ss

M
R ) 6 ), 52 ) “
k=1

We may interpret the (x3 — x5)(¢)y, as a Riemann sum along the bicharacteristic, B, parametrized by ¢ (as it is in the present square-root
Hamiltonian system), which gives us the limit as M — oc:

Jim (¢), =~ =) /B [K5™ 4+ @ =) (KI™), J(u(0). ¢, Ko@), ) . (C3)

Note that, here, we face two limiting processes: one corresponds to the Riemann sum converging to the integral, the other one to the discrete
bicharacteristics approaching the ‘true’ bicharacteristics.
Now, on the bicharacteristics we have

d ’ rin rin / rin/

i [(6 = xDET"(@u(0). ¢ Ko@), )] = [KI™ + (¢ = x)(KS™), J(u(©). ¢, Ku(©), @), (C4)
since

i dx i dK

Kpl’lﬂ o Kprln o — O CS
( 3 )x,, d{ +( 3 )K,, dé— ( )
(set up the Hamiltonian system for F defined in equations 53—56). We therefore obtain
Jim (@), = =K (), x5, Ko (xa), ). (C6)
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For M large enough (in the compact region considered) we therefore have the following approximation:

(@), —K?ri“ (xl(lM), Zu,s KSM“), a)) (C7

APPENDIX D: THE COMMON-AZIMUTH APPROACH

As a special case of the analysis presented in this paper, let us consider data (the scattered field) that is restricted to 4, = 0 (‘common azimuth’).
After the restriction, we apply the imaging operator with kernel eq. (73) to the data, subject to
=0, M=1.

Removing the radiation patterns, for the sake of simplification, we obtain

1
T'(X12. 23012, h1, 0,£;0,0) = /(1/2n)dw1—6 /4(1/27{)2 dKV ak 127y dkl” akl’
R R

-1 -1
X exp[—i{]('f,”x‘7 - Kf,l)ya — k{l)hl + [K3 (xu, Z1, E(Kl()l) - kﬁl)), w) + K3 (xu, 1, E(Kﬁl) + kil)), a))]Ax3 }]exp(ia)t). (D1)

We will now integrate out the phase variable k(QI) with the aid of the stationary phase. The stationary phase condition follows simply from
eq. (82):

rin’ -1 rin’ -1
(KT™), (x,“ i (KO~ kD). w) - (k™Y (x,“ i (KO + KD, a)) o)
which can be rewritten as
1 1) Q)] (1)
Ké ) _ Ky +h
KE (v T 3 (K = R7),0) - KE (v T, 3 (K3 4R, 0)
On the wavefront set, this equality implies that the slowness (cotangent) vectors associated with the rays from the source and the receiver at
depth Z; restricted to the (2, 3)-plane must have the same direction.
The solution kgl) for kgl) is given by
D Kb (K 4 R).0,0) - K (. B (KL~ ). 0.0)
2 T 2 rin = rin = :
K2 (e 21 S (K + E), 0, 0) + K3 (3, 8, H(K = K1), 0, 0)

We leave the computation of the Hessian to the reader.

(D3)

(D4)

Extending these results to M > 1 invokes the assumption that on the stationary point set,
WO =" =h, =0 for2<k<M-—1,
ie. h(zk) does not change (Biondi & Palacharla 1996). Then the expression between braces in eq. (82) must vanish. This requires that, on the
stationary point set, the relation

— Pk-)
kék) _ K;k)

(D5)
where

‘ Sl : o1 '
P = R (50 B (K ), 0.0) K2 (50— 0.8 (61— ). 0,0)

holds. On the wavefront set, this equality implies that the slowness (cotangent) vectors associated with the rays from the source and the
receiver at any depth Z; restricted to the (2, 3)-plane must have the same direction (but jointly could differ from one depth level to another),
see Fig. A2.

An alternative approximation is the offset-plane-wave approach (Mosher et al. 1997). There the assumption is invoked that, on the
stationary point set,
K=k for2<k<M.

Then the expression between braces in eq. (81) must vanish, which is certainly possible in a horizontally layered medium.
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Figure A2. Bicharacteristics satisfying the common azimuth assumption.
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