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1 INTRODUCTION

SUMMARY

We determine finite-frequency sensitivity kernels for seismic interferometry based upon noise
cross-correlation measurements. Under the assumptions that noise is spatially uncorrelated
but non-uniform, we determine ensemble-averaged cross correlations between synthetic seis-
mograms at two geographically distinct locations. By minimizing a measure of the difference
between observed and simulated ensemble cross correlations—subject to the constraint that
the simulated wavefield satisfies the seismic wave equation—we obtain ensemble sensitivity
kernels. These ensemble kernels reflect the sensitivity of ensemble cross-correlation measure-
ments to variations in model parameters, for example, mass density, shear and compressional
wave speeds and the spatial distribution of noise. Ensemble kernels are calculated based upon
the interaction between two wavefields: an ensemble forward wavefield and an ensemble ad-
joint wavefield. To obtain the ensemble forward wavefield, one first calculates a generating
wavefield obtained by inserting a signal determined by the characteristics of the noise at the
location of the first receiver, saving the results of this calculation at locations where noise
is generated, that is, typically on (a portion of) the Earth’s surface. Next, one uses this gen-
erating wavefield as the source of the ensemble forward wavefield associated with the first
receiver. The ensemble adjoint wavefield is obtained by using measurements between sim-
ulated and observed ensemble cross correlations as a seismic source located at the second
receiver. The interaction between ensemble forward and adjoint wavefields ‘paints’ ensemble
sensitivity kernels. We illustrate the construction of ensemble kernels and their nature in two
and three dimensions using a spectral-element method. In addition to a ‘banana-doughnut’
feature connecting the two receivers, as in traditional finite-frequency earthquake tomogra-
phy, some noise cross-correlation sensitivity kernels exhibit hyperbolic ‘jets’ protruding from
each receiver in a direction away from the other receiver. Ensemble sensitivity kernels for
long-period (7T > ~50 s) non-uniform noise in global models exhibit sensitivity along the
minor and major arcs. These kernels reflect the fact that measurements typically involve long
time-series that include multi-orbit surface waves. Like free oscillations, such measurements
are sensitive to structure along the great circle through the two receivers. From the perspective
of noise cross-correlation tomography, we discuss strategies for inversions in terrestrial and
helioseismology.

Key words: Interferometry; Seismic tomography; Computational seismology; Theoretical
seismology.

Diffuse seismic wavefields created by stochastic wave excitation at the Earth’s surface are known to contain significant information about the

interior. Seismograms of these wavefields look much like band-limited noise, reflecting the stochastic nature of wave excitation. However,

cross correlations between seismograms at different seismographic stations show statistically significant signals to be present. A large body

of work has attempted to model such seismic interferometry measurements and perform inversions for the Earth’s structure based on various
interpretations of these signals (e.g. Campillo & Paul 2003; Shapiro et al. 2005; Yang et al. 2007; Bensen et al. 2009). Other applications

include inverting for the structure of the lunar subsurface (e.g. Larose et al. 2005) and monitoring dynamic changes underneath volcanoes

(e.g. Brenguier ef al. 2007).
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A common interpretation of noise cross correlations is to relate them to a form of the Green’s function between two receivers
(e.g. Wapenaar et al. 2006; Fan & Snieder 2009). Depending on the manner in which the problem is posed, various idealizations, such as
spatial uniformity of the noise distribution, zero attenuation, etc., have to be met for this interpretation to be valid (see e.g. Tanimoto 2008;
Kimman & Trampert 2010). However, it is well known that noise sources, such as tropical storms and ocean-wave breaking, are spatially
non-uniform. Furthermore, attenuation, albeit small, is certainly present in the Earth. How then are these cross-correlation measurements to
be interpreted?

Helioseismology, which involves the study of wavefields at the surface (photosphere) of the Sun to infer its interior properties, also
relies on the precise interpretation of correlations of a diffuse wavefield (e.g. Christensen-Dalsgaard 2002; Gizon & Birch 2005; Gizon et al.
2010). Waves are stochastically excited by the action of strongly turbulent convective cells that inhabit the near-surface layers of the Sun.
Time-distance helioseismology, introduced by Duvall et al. (1993), is a common measurement technique applied to helioseismic data that
requires computing cross correlations of observed surface velocities at disparate spatial points. To theoretically interpret these measurements,
Woodard (1997) and Gizon & Birch (2002) suggest treating excitation as a random process in Fourier space, whereby a given realization
of sources is produced by filling its Fourier transform with a set of random coefficients and multiplying by the average power spectral
distribution of the sources (an assumption consistent with observations). This leads to the idea of directly modeling ensemble-averaged cross
correlations, where the average is taken over all possible realizations of the source. In other words, we seek the central limit of a sufficiently
large number of samples of the cross correlation, where the term ‘sufficient’ implies that the cross correlations must be computed over a
substantial multiple of source-correlation times (assuming this is greater than the wave crossing time). Using this idea, Gizon & Birch (2002)
computed ensemble-averaged sensitivity kernels for a variety of anomalies in an underlying laterally homogeneous medium, such as wave
speed and attenuation perturbations and non-uniformities in the source distribution.

In this paper we determine ensemble-averaged sensitivity kernels based upon a Lagrange multiplier method. The approach is valid for
general 3-D earth models, accommodating lateral variations in model parameters and a non-uniform distribution of noise. Wavefields are
generated based upon a spectral-element method (e.g. Komatitsch & Vilotte 1998; Komatitsch & Tromp 1999; Komatitsch ef al. 2002), and
ensemble finite-frequency sensitivity kernels are calculated based upon an adjoint method (Tromp et al. 2005; Liu & Tromp 2006, 2008).

2 GOVERNING EQUATIONS

Let us consider an earth model with volume €2 and outer free surface d€2. The synthetic wavefield s(x, ¢) is governed by the seismic wave
equation

pd?s —V.T=f, (1)
where p denotes the mass density. In an elastic medium, the stress T is related to the displacement gradient through Hooke’s law:
T=c:Vs, ()
where ¢ denotes the fourth-order elastic tensor. On the earth’s free surface d<2 the traction must vanish:

n-T=0 on o, 3)

where 1 denotes the unit outward normal on the surface. The force f in (1) represents the source of the wavefield. In this paper, we will be
interested in uniform and non-uniform ‘noise’ sources.

3 GREEN’S TENSOR

The Green’s tensor G(x, X'; t — t’) is the response to the source f(x, t) = I5(x — x') 8(¢t — t’), where I denotes the identity tensor. In terms of
the Green’s tensor, the solution to the boundary value problem introduced in the previous section may be expressed as

t
s(x, 1) = / / G(x,X;t —1)-f(x, ) dx dr'. (4)
—00 JQ
The Green’s tensor satisfies the source—receiver reciprocity relationship (e.g. Aki & Richards 1980; Dahlen & Tromp 1998)
Gx,xX;t—t)=G (x,x;t — t), 5)

where a superscript 7 denotes the transpose.
We will be switching between frequency- and time-domain representations of wavefields. Let us use the Fourier transform convention

s(X, w) = / s(x, t) exp(—iwt) dt, s(x, t) = % / s(x, w) exp(iwt) dw. (6)

The frequency-domain response may now be expressed as

s(x, w) = f G(x, X ) - f(x, w)dx. 7
Q
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4 NOISE CROSS CORRELATION

We are interested in observed and simulated cross correlations between time-series recorded at two distinct locations. In practice, one uses an
‘ensemble average’ of many cross correlations, which we will refer to as the ‘ensemble cross correlation’. From an observational perspective,
obtaining an ensemble average involves stacking hours (Sun) or months (Earth) worth of noise cross-correlation data. In principle, one can
obtain simulated ensemble cross correlations by stacking numerical simulations involving random noise (Cupillard & Capdeville 2010), but
for routine seismic interferometry the computational cost is prohibitive. Therefore, our first goal is to devise a practical approach to calculating
synthetic ensemble cross correlations.

Let us consider the »* component of the displacement at location x*, and the ? component of the displacement at location x#:

s9(0) = P - s(x%, 1), Py =P - s(xP, 1). ®)
The cross correlation C*# between the two time-series s* and s# is given by

C(1) = /s“(l + 1) sP(v)dr. 9)
Note that, based upon this definition, we always have the symmetry

C(t) = CP*(—1). (10)

We seek to determine the ensemble average of the cross correlation (9).
Using the Fourier convention (6), we have

C(t) = % / 5% (w) sP*(w) exp(iot) dw, (11)

where the asterisk denotes complex conjugation. In terms of the Green’s tensor, we have

s¥(w) =" - s(x¥, w) = D) / Gii(x*, X;0) fi(x, 0) X (12)

Now the cross correlation (9) may be rewritten as

C¥(t)= — o“ of //f G, (x*, X;0) fi(X, 0) G}, (x" X"; 0) f1(x", w) exp(iwt) d*x' d*x" do. (13)
Throughout this paper, we will assume that noise is ‘spatially uncorrelated’. In terms of the source f in the wave eq. (1) this implies that

(i, o) fi(x", 0)) = Sim(X', @) §(x" — x"), (14)

where (-) denotes an ensemble average (Woodard 1997; Gizon & Birch 2002). Note that we have the symmetry Sj,, = S,,;. In the time domain,
the assumption is that

(i ) fu X" 1)) = Sjm (X 1 — 1) 8(x" — X"), 15)
where the time of interaction is short, that s, S, (x', #' — ¢”) is narrowly concentrated around ' — ¢ = 0. In both terrestrial and helioseismology,
S;mm is generally non-zero only on the surface, that is, where the noise is generated. The forcing is frequently in the vertical direction, in which
case Sj, is of the form S, (X, @) = S(X, w) 11;(X) i,,(X), where i is the unit outward normal to the surface. The assumed spatial behaviour of
the ensemble-averaged noise, (14), is similar to the delta-function behaviour of the sum of the products of spherical harmonics Y, of degree
¢ and order m at two distinct locations f and  on the unit sphere: Y ;- an:[ Yo (¥) Y (F) = 8(F, ).

Upon taking the ensemble average of (13) and using reciprocity (5), we find the ensernble cross correlation’

(CY(t) = — 9“ by // Sim(X, @) G ji(x, X*; 0) G (%, XP; 0) exp(iot) d*x do. (16)
The spatial integration is limited to regions where noise is generated, that is, the Earth’s surface. Note that, like the cross correlation CP the
ensemble cross correlation has the symmetry

(CP) (1) = (CP)(=1). a7
We emphasize that the symmetry (17) is a direct consequence of the cross-correlation symmetry (10), valid for any earth model and any
noise distribution (even if the distribution is spatially correlated). Consequently, measuring (C*#)(¢) is identical to measuring (C#%)(—t).
One usually takes the option of measuring the positive branches (¢ > 0) of (C*?)(¢) and {C#*)(¢), since the negative branches (¢ < 0) contain

no further information given the symmetry (17). In Section 9, we demonstrate how to take advantage of this symmetry to facilitate noise
cross-correlation tomography.

5 OPTIMIZATION

Suppose we have observed ensemble cross correlation (C*#)., and simulated ensemble cross correlation (C%f),, calculated based
upon (16). Our objective is to minimize their differences,

A(CPY = (C%)im — (C™) g, (18)
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based upon the misfit function

x = % /[< oy (Caﬂ>obs]2 dr — <//Qx (p3}s— VT —1) d3xdz>. (19)
The second term in (19) reflects the fact that we wish to minimize the difference A(C®?), subject to the ensemble-averaged constraint that
the displacement field s satisfies the boundary value problem discussed in Section 2, that is, the wave equation.

The time integration in (19) is over all times, but in practice we may wish to window the ensemble cross-correlation difference
A(CP), for example, by selecting only the branch for positive times. Rather than building such a windowing operation explicitly into the
definition of the misfit function, for brevity and to avoid clutter, we work under the assumption that the ensemble cross correlation may
have been windowed with a function w(%), that is, that A(C%)(¢) implicitly means w(t) x A{(C%)(t). The symmetry of the ensemble cross
correlation (17) remains valid. In other words, measuring the positive branch of (C*#) leads to the same result as measuring the negative
branch of (C#%). Filtering operations may be treated in the same fashion, thereby enabling multifrequency measurements.

We demonstrate in Appendices A & B that the change in the misfit function (19) may be written in the form

8)(:</(Slnpr+5c::Kc+82)d3x>, (20)
Q

where 8 In p = 8p/p denotes relative perturbations in density, and where we have introduced the kernels (Liu & Tromp 2006; Liu & Tromp
2008)

K, = —fpsf(—z)-afs(z)dz, 2D
K. = —/VST(—t)Vs(t)dt. (22)
and where

5% =/sT - 8f dr. (23)

Realizing that é¢ and K, are both fourth-order tensors, we use the notation ée¢:: K, = §¢; jk,KqW in (20). The symmetries of the elastic tensor
¢ imply the same symmetries in the fourth-order kernel K.. The calculation (20) requires access to the forward wavefield s(x, ) generated by
the noise source f, and an ‘adjoint wavefield” s'(x, —¢) generated by the ‘adjoint source’

f(x, 1) = »* / A(C*P)(T) s (—t + T)dT 8(x — xP) + D / A(CPY (1) sP(—t + 1)dT 8(x — x%), (24)
which is symmetric in o and 8. The adjoint wavefield s' is related to the Lagrange multiplier A by
st(x, 1) = A(x, —1). (25)

As it stands, eq. (20) is not useable because it involves an ensemble average (-). We demonstrate in Appendix C that, after taking this
average, the variation in the misfit function (20) may be written in the practical form

Sx = /(5 Inp (K,) +8c::(K) + (62)) d’x, (26)
where \:fze have introduced the ‘ensemble sensitivity kernels’

(K,) = —/p [®TF(—t)- 0} @%(1) + ®T7*(—1) - 8} @F(1)] dr, 27
K.) = —/ [VOIP(—1) VO (t) + VO *(—1) VO (1)] dt, (28)
and where

(6%) = / [®7F(—t) - SF*(t) + ®TF*(—1) - 5FP(1)] dt. (29)

The fourth-order kernel (K.) has the same symmetries as the elastic tensor ¢. One may use (27) and (28) to determine structural model
parameters. The characteristics of the noise may be determined based upon (29), analogous to kinematic source inversions in the earthquake
case based upon eq. (98) of Tromp et al. (2005).

The calculation of (27)—(29) requires access to two types of wavefields: ®* and ®” in regular time, 7, and ®'* and ®# in reverse
time, —¢. The ‘ensemble forward wavefield’ ®“ is generated based upon the source

FH(x, 0) = G(x, x*; 0) v{ (X, ). (30)
We may define the ‘generating wavefield’ as follows:

ny (X, w) = F (X, 0) = G (X, X% 0) v{ SJ(X, w). (31)
Thus the source of the ensemble forward wavefield is simply the time-reversed generating wavefield

Fo(x, 1) = n*(x, —1). 32)
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The ‘ensemble adjoint wavefield” ®'*# is generated based upon the ‘ensemble adjoint source’

F1¥(x, 1) = * A(CP)(1) 8(x — xP). (33)
Finally, the source perturbation (29) is determined by

SFA(x, ) = Gy(x, X% ) ' 85,(x, ). (34)

We conclude that, after taking the ensemble average, the ensemble forward source F* plays the role of the original force f, and ®“ plays the
role of the regular wavefield s. Similarly, the ensemble adjoint source FT# plays the role of the original adjoint source fT, and ®1* plays the
role of the adjoint wavefield s.

Note that the ensemble kernels (27) and (28) each consist of two parts. Take the ensemble density kernel (27) as an example: the first
contribution is from interactions between 92®“(¢) and &7 (—t), whereas the second contribution involves 8,2<I>"5 () and @1 (—¢). In what
follows (especially in the figures), we will use superscripts o8 and B« to denote the first and second contributions, respectively, for example,

(k)= - [ oot et (35)

(Kf) = —/pqﬂﬁ“(—t) S92 @ (r)dt. (36)

Note that (K;fﬂ) and (K 5"‘) each involve ‘the same measurement’, for example, the positive branch of the ensemble cross correlation. The

final ensemble kernel (K,) is just the sum of (K%) and (K/)

(K,) = (K&P) + (KF<). 37
It is shown in Appendix C that the $* component of the ensemble forward wavefield ®” evaluated at location x* is equal to the ensemble

cross correlation (C*#):

(CPy(t) =" - P (x*, 1). (38)

The symmetry (17) and the relationship (38) imply that

PP (xY, 1) = ®U(xP, —1), (39)

illustrating how either ®* or ®° may be used to calculate the ensemble cross correlation (C*).

In an isotropic earth model we have ¢, = (k — 23 0)8 ik8im 4 1 (818km + 8;mSi), where 1 and k denote the shear and bulk moduli,
respectively. Thus we may write

e (Ke) = 8Inpu (K,) + 81nk (K,), (40)

where the ensemble isotropic kernels (K,,) and (K, ) represent Fréchet derivatives with respect to relative shear and bulk moduli perturbations
dlnp =é8u/pn and 8 Ink = 8k /K, respectively. These isotropic kernels are given by

(K,) = —/2;1, [DF*(—1):D(t) + DTP*(—1): DP(1)] dt, 1)
(K,) = —/K [V-@1P(—)V . &*(1) + V - @77 (—1) V - @7 (1)] dt, 42)
where

D* = %[VQ“ + (Vo)1 - %(V S99I, DI = %[Vqﬂ“ﬂ +(VeT*h)] - %(V XL R (43)

denote the traceless ensemble strain deviator and corresponding adjoint.
We may express the Fréchet derivatives in an isotropic earth model in terms of relative variations in density § In p, shear wave speed
8 In B and compressional wave speed & In @ based upon the relationship (Tromp et al. 2005).

Slnp(Kp)+81nu(KM>+81nK(K,()=81np(K;)+6]nﬁ(Kﬁ)+81na(K0,), (44)

where

(K,) = (K,) + (Ki) + (K, (45)

Ky =2| (K — 2 H k 46

(ﬂ)— |:( u)‘g;(x)]7 ( )
<K+§M>

(Ko) =2 . (K- 47)

In Section 9 we rewrite these gradients and related ensemble kernels in a more compact form, suitable from a noise cross-correlation
tomography perspective.
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6 ALTERNATIVE MEASUREMENTS

As discussed by Tromp et al. (2005) and Fichtner & Igel (2009), there are numerous other measurements one may choose to use. In each case
the ensemble adjoint source needs to be modified, and the resulting finite-frequency sensitivity kernels will reflect the new measurement. For
example, rather than using differences between observed and simulated ensemble cross correlations, one may opt for the non-dimensional

misfit

X =5 [ L€an— (€M) at (48)
where

N = f (€2, dr, (49)
This would result in the ensemble adjoint source

Fief(x, 1) = " A(C*)(1) 8(x — xP)/N**. (50)

We note again that in practice the ensemble cross-correlation differences may have been windowed with a function w(¢), for example, by
selecting the main arrival for positive times.

Perhaps a better choice involves measuring ensemble cross-correlation delay times between observed and simulated ensemble cross
correlations, just like one determines cross-correlation traveltime anomalies for earthquake-generated seismic arrivals, such as P and S waves.
The traveltime misfit function is of the form

X =3 ATV, (51
which would result in the ensemble adjoint source

Flef(x, 1) = =% AT (CoB) (1) 8(x — xP)/ NP, (52)
where a dot denotes differentiation with respect to time and AT* the cross-correlation traveltime anomaly 728 — To‘z’i, and where the
normalization constant is given by

N = / [(Co) g . (53)

In this case (C' Q’ﬁ>sim(t) is implicitly windowed by a function w(¢) defining the interval over which the cross-correlation delay time is measured.
It is important to note that AT*? (Cef), () = ATP* (CPe) (—t), and that both AT* and (C*),.(¢) change sign when exchanging
o and B.

AT = —ATP, (C) (1) = —(CP) g (—0). (54)

Finally, recognizing the fact that observed and simulated ensemble cross correlations correspond pre-dominantly to dispersive surface
waves, one may choose to measure frequency-dependent phase and amplitude anomalies. This may be accomplished based upon generalized
data functionals (Gee & Jordan 1992), phase-matched filtering (Ekstrom ef al. 1997), multitaper dispersion measurements (Laske & Masters
1996; Tape et al. 2009, 2010) or time-frequency misfits (Fichtner ez al. 2009).

7 2-D EXAMPLES

To develop intuition for the construction and nature of ensemble sensitivity kernels, we start with some simple 2-D examples.

Consider the 2-D wave equation for ‘membrane’ surface waves, as in Tape et al. (2007). Wave propagation is governed by the 2-D wave
equation
pdrs =V - (uVs)+ f, (55)

where s denotes the vertical component of waves in a horizontal membrane, and waves travel with shear wave speed § = /. /p.
The frequency-domain Green’s function for this problem may be expressed as a sum over the normal modes of the system, s;(x), with
associated eigenfrequencies, wy.

Gx.x;0) =D (0f —0?) " s () si(x), (56)

k
or in the time domain

G(x,X;t) = Z sp(X) s5(xX) w,:l sin(wyt) H(t), (57)
k
where H(¢) denotes the Heaviside function. The modes are orthonormal in the sense

/ P(X) 5(X) s5p(x) d?x = 8. (58)
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For simplicity, we will assume that the ensemble-averaged noise (14) is uniform: S(x, @) = S(w). In the frequency domain, the ensemble
cross correlation (16) becomes

(CY(w) = f G(x, x%; w) G*(x, X%; w) S(w) d*x

= / Z (wf — w2)71 sp(x) s5(x%) Z (wf — a)2)71 sp(x) s (xP) S(w) d*x. (59)
3 I3

Now we assume that the density p is constant, and use mode orthonormality (58):

(CP)w)=p" Y (0 = ) six)sex) S(). (60)
k

Upon differentiating (56) with respect to w we find that

G(x,X;0) = 2w) '9,G(x, X;0) = Z (0f — wz)’2 Sp(X) s55(x)), (61)
k

which has the time domain expression

- 1

G(x,x';1) = 3 Z sk (X) sp (X)) 0 sin(wyt) H(z). (62)
k

Thus we determine that the ensemble cross correlation is given by

(C)(w) = p™' Q@) '8,G(x", x"; ) S(w). (63)

‘We make the important observation that in this case the ensemble cross correlation is not equal to the Green’s function, but rather a derivative
thereof. Distinctions between the ensemble cross correlation and the Green’s function are also discussed in Tanimoto (2008) and Kimman &
Trampert (2010).

The ensemble forward wavefield & (C8) is given by

(X, w) = / G(x, X;0) G*(X, x%; 0) S(w) &X' = p~' Qw) ™18, G(x, x*; w) S(w), (64)
and the ensemble adjoint wavefield (C11) is
T (x, w) = G(x, x%; w) A(C*)(w). (65)

Now we have all the ingredients we need to calculate 2-D finite-frequency sensitivity kernels for noise cross-correlation measurements.

7.1 Rectangular drum
Let us consider a rectangular drum with dimensions 0 < x < L and 0 < y < W. The eigenfrequencies are
Oy = TP (W) L* + m? ) W2, nom=1,2,3,..., (66)

and the orthonormal eigenfunctions are

Sum(X) = \/,ozLiW sin(nwx /L) sin(mmy/ W), (67)

if the displacement on the boundaries is kept zero, or

Sum(X) = cos(nx /L) cos(mmy /W), (68)

2
oL W

if the stress is zero. Now we have an analytical expression for the Green’s function and thus the ensemble cross correlation.

7.2 Numerical results

In this section we simulate membrane surface wave propagation, that is, a 2-D SH problem, using a 2-D spectral-element method, and we
illustrate the construction of ensemble sensitivity kernels. For illustrative and instructional purposes, we only consider cross-correlation
measurements between two distinct locations (‘one-to-one’), similar to classic ‘banana-doughnut’ kernels where one computes one kernel
for a given pick or arrival. As demonstrated by Tape et al. (2007), the beauty of the adjoint method is that it facilitates the calculation of
the gradient of the misfit function based upon one adjoint simulation per earthquake. Basically, this gradient consists of a sum of weighted
banana-doughnut kernels, with weights determined by the traveltime anomaly for a given pick. Thus, the calculation of the gradient of the
misfit function scales linearly with the number of earthquakes, but is independent of the number of stations, components or picks. We shall see
in Section 9 that a similar feature applies to ensemble noise cross-correlation kernels. In other words, we will discuss how to accommodate
‘one-to-many’ cross-correlation measurements later, but focus on ‘one-to-one’ measurements in the current section.

© 2010 The Authors, GJI, 183, 791-819
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Figure 1. (a) Model set-up for the 2-D SH example. Two receivers, x* and x?, are denoted by triangles, and the distance between them is 100 km. The medium
is homogeneous, with a mass density p of 3000kgm~> and a shear wave speed 8 of 3 kms~!. All four boundaries are absorbing boundaries. (b) The source
time function used in the benchmark is a Ricker wavelet with a half duration of 3 s. (¢) Comparison of simulated and analytical seismograms observed at
x# due to a point source located at x*. The black line is the analytical result obtained by summing the normal modes of a rectangular drum, whereas the red
line is the numerical result calculated using a 2-D spectral-element code. (d) Comparison between analytical and simulated ensemble cross correlations from
uniformly distributed noise. The analytical result is based upon normal-mode summation using (63), while (38) is used to obtain the numerical ensemble cross
correlation.

7.2.1 Model set-up and ensemble cross correlation calculation

As shown in Fig. 1(a), the region of interest extends approximately 200 km by 80 km. Two observation points, x* and x?, denoted by triangles,
are located 100 km away from each other. The model is homogeneous with density p = 3000 kgm™ and shear wave speed 8§ = 3kms™'.
All four boundaries are absorbing boundaries. The computational domain contains 4692 elements, resolving a 3 s Ricker wavelet. The time
step is 0.04 s and the simulation length is ~160 s. All 2-D simulations are carried out on a single processor.

Before calculating ensemble sensitivity kernels, we need to validate our ensemble cross-correlation calculation. For this benchmark, we
assume a uniform noise distribution, as in the analytical expression (63). Figs 1(c) and (d) illustrate that analytical and simulated displacement
seismograms and ensemble cross correlations fit perfectly.

7.2.2 Ensemble sensitivity kernel construction

In our first experiment, we consider uniformly distributed noise, within the approximately 200 km by 80 km model domain. The experimental
set up is shown in Fig. 1. Fig. 2 depicts the ingredients and procedures for constructing (K‘;f’ ), the first contribution to the ensemble density
kernel (K ), as defined by (35). Given the spectrum of the ensemble-averaged noise, we may obtain the source time function for the generating
wavefield n*(x, t), which is shown in Fig. 2(a). As expected, this source is narrowly concentrated around zero time.

First, we simulate the generating wavefield n*(x, #) based upon (31), injecting a source with the spectrum of the ensemble-averaged
noise at location x*. This simulation is exactly the same as an ordinary earthquake simulation, but uses a point force instead of a moment
tensor.

After obtaining the generating wavefield, we time-reverse it, based upon (32), to obtain the ensemble forward source F*(x, t) — the
driving force of the ensemble forward wavefield ®*. The driving force is shown in the first column of Fig. 2(e), where time increases from
—40 s in the top row to 40 s in the bottom row. We see that the driving force collapses onto the point x* and vanishes around # = 0's, which is
a consequence of time-reversing the generating wavefield n*(x, ), which starts at # = 0. The ensemble forward source consists of isotropic
concentric circles centred on x*.

Now that we have the ensemble forward source F*(x, ¢), we may generate the ensemble forward wavefield ®“. This simulation differs
from typical forward simulations in that the source is located where the noise is generated, in this 2-D case everywhere. From a practical
perspective, one saves a ‘movie’ of the generating wavefield n%(x, ¢) within the noise region at each time step. The simulated ensemble
forward wavefield is shown in the second column of Fig. 2(e). Unlike the driving force shown in the first column, which vanishes for positive
times, the ensemble forward field first converges on x*, and then passes through the point and spreads out. If the model domain were the entire
plane, and the noise uniform across this plane, then the ensemble forward wavefield ®* would consist of isotropic concentric circles centred
on x“, just like the ensemble forward source F*. However, because we are restricting the simulation domain, the ensemble forward wavefield
is not isotropic, reflecting the fact that, numerically, the noise distribution is not uniform—the noise exists only within our computational
domain. In the 3-D examples we consider uniformly distributed noise at the scale of the globe; the 2-D examples in this section are mainly
for illustrative and educational purposes.

Next, we need to calculate the ensemble adjoint wavefield ®1*#. To accomplish this, we need the ensemble adjoint source F'*,
which is related to measurements between observed and simulated ensemble cross correlations. The simulated ensemble cross correlation
may be obtained based upon (38). Note that (C*#) involves ®”, not ®, but due to the symmetry (39) the calculation of ®” is unnecessary. The
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Figure 2. Ingredients and procedures for constructing the ensemble density sensitivity kernel (K ,'1"3 ) given by (35). The construction of the second contribution,
(K f “), is shown in Fig. 3. (a) The source time function, with spectrum S(w), used for the generating wavefield. (b) Synthetic ensemble cross correlation
obtained from (38). (c) Time window of interests, in this case the positive branch of the ensemble cross correlation. Here we try to minimize the traveltime
anomaly between observed and simulated ensemble cross correlations based upon (51). (d) The ensemble adjoint source FT¢# given by (52). (e) Sequence
of interactions between the ensemble forward wavefield Btz @ and the ensemble adjoint field ®T*# during the construction of the ensemble density sensi-
tivity kernel (Kgﬂ ). First column: driving force F'* given by (32). Second column: ensemble forward wavefield 3?®% generated by the ensemble forward
source F¢. Third column: ensemble adjoint wavefield ®T%# generated by the ensemble adjoint source (52). Fourth column: instantaneous interaction between
the ensemble forward wavefield 3> ®* and the ensemble adjoint wavefield ®tef_ Fifth column: integration of the instantaneous interactions. Time increases
from —40 (top row) to 40 s (bottom row) for all columns except the third one, since the ensemble adjoint wavefield needs to be time reversed.
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resulting ensemble cross correlation is illustrated in Fig. 2(b). Due to the uniform noise distribution and constant model parameters, the
ensemble cross correlation has an additional symmetry, namely

(C)(1) = (CP)(~). (69)

Effectively, this additional symmetry requires translational invariance of the Green’s function and a symmetric noise distribution.

We construct the ensemble adjoint source FT*# by measuring some kind of difference between simulated and observed ensemble cross
correlations. In global seismology, traveltime delay is a better measure of misfit between simulations and data than waveform difference.
Therefore, we measure the traveltime delay between the observed and simulated ensemble cross correlations in the positive branch (¢ > 0),
as shown in Fig. 2(c). This leads to the traveltime ensemble adjoint source (52). To obtain a banana-doughnut kernel, one sets AT** = 1.
The traveltime ensemble adjoint source involves the first-order temporal derivative of the simulated ensemble cross correlation (C;"ﬁ), similar
to the ordinary traveltime adjoint source, which depends on the synthetic velocity field § (Luo & Schuster 1990; Tromp et al. 2005). The
corresponding ensemble adjoint source is shown in Fig. 2(d). Note that the amplitude of the ensemble adjoint source is many orders larger than
the cross correlation, because of the normalization factor (53). It is this normalization factor that makes the ensemble kernels independent of
the magnitude of the earthquake, or in this case the amplitude of the noise.

Given the ensemble adjoint source Ft | calculation of the ensemble adjoint wavefield @' is straightforward. It is generated by injecting
the ensemble adjoint source at some location—one of the receivers x?. The corresponding (time-reversed) ensemble adjoint wavefield is
shown in the third column of Fig. 2(e). In other words, instead of ®'%#(¢), ®'*#(—¢) is plotted, because kernel construction (35) involves
interactions between 92®°(¢) and ®'*#(—¢). The ensemble adjoint wavefield is zero at the beginning from 40 to —24 s (note the reversed
time), since the ensemble adjoint source kicks in very late.

The fourth column in Fig. 2(e) shows sequential interactions between the ensemble forward wavefield and the ensemble adjoint wavefield,
that is, —p ®T*f(—¢) - 92®“(t). The fifth column in Fig. 2(e) is the integration of the interaction based upon (35). We see a hyperbolic fan
tail starting at x? and expanding away from x®. In this and all following kernel figures, red denotes negative values, whereas blue represents
positive values. All kernels are plotted on the same scale, except for the source strength kernels.

Fig. 3 depicts the ingredients and procedures for constructing (K f“), the second contribution to the ensemble density kernel (K,), as
defined by (36). Since Fig. 3 is in the same format as Fig. 2, we only highlight their differences. The first difference lies in the adjoint source,
that is, Fig. 3(d). As implied by (17) & (33), the new adjoint source is reversed in time compared to Fig. 2(d). In Fig. 2, the ensemble forward
source is located at x* and the ensemble adjoint source is injected at x#. For the second contribution, the locations of the two ensemble
sources are interchanged, as shown in the first three columns of Fig. 3(e). The pattern of the ensemble forward wavefield remains basically the
same, but the ensemble adjoint wavefield lasts much longer, because the adjoint source initiates earlier, that is, in the branch of negative times
instead of positive times. As a consequence, the ensemble adjoint wavefield interacts with the ensemble forward wavefield more effectively,
painting not only the ‘jet’ we see in Fig. 2(e), but also the classic 2-D banana-doughnut shape.

The final ensemble density sensitivity kernel associated with a traveltime measurement in the positive ensemble cross-correlation branch
is obtained by summing the two contributions (35) and (36). In Fig. 4 we illustrate this summation process. Figs 4(a) and (b) collect the two
contributions we obtained in Figs 2 and 3. Fig. 4(c) is the summation of (a) & (b). Interestingly, although still visible, the ‘jets’ in the two
contributions almost cancel, leaving only the classic banana-doughnut kernel.

Other kernels may be constructed in a similar fashion.

7.2.3 Validation of the ensemble sensitivity kernel

Intuitively, the final ensemble density kernel shown in Fig. 4(c) makes sense: for uniformly distributed noise, it should be largely controlled
by structure between the two receivers, as generally assumed in ambient noise tomography. In this section we quantitatively assess the validity
of this result.

The traveltime, 7', may be related to the wave speed structure along the ray path, v, as follows:

T :/ vldl. (70)
ray
Fermat’s principle tells us that the traveltime anomaly, 6 7', may be related to wave speed perturbations, §v, along the original ray by
5T =— [ vava (1)
ray
Given a homogeneous material and a uniform perturbation, that is, v = const. and v = const., we have:
8T = —Lv~? v, (72)
where L is the distance between the two points. In our SH problem, v = /i/p. Suppose we keep u fixed; then the perturbation in v is only
dependent on dp .
1w
dv=—=—4p. (73)
2p
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Figure 3. Ingredients and procedures for constructing the ensemble density kernel (K fa) defined in (36), that is, the complement of Fig. 2. (a)—(c) The same
as in Fig. 2. Note that we are still measuring the traveltime delay in the positive branch, as illustrated in (c). (d) The ensemble adjoint source Ft#% takes the
form (52). Upon comparing Figs 2(d) and 3(d), we see that the temporal dependence of the adjoint source FTA is reversed relative to Ft@#. Also note that
the location of the adjoint source is changed from x# to x*, as indicated by exchanging & and g in (52). () Sequence of interactions between the ensemble
forward field 3> ®# and the ensemble adjoint field &1 A during the construction of the ensemble sensitivity kernel (K g ). First column: driving force F# given
by (32). Second column: ensemble forward wavefield Btz &P generated by the ensemble forward source F#. Third column: ensemble adjoint wavefield T f*
generated by the ensemble adjoint source (52). Fourth column: instantaneous interaction between the ensemble forward wavefield 3> ®# and the ensemble
adjoint wavefield @t A Fifth column: integration of the instantaneous interactions. Time increases from —40 s (top row) to 40 s (bottom row) for all columns
except the third one, since the ensemble adjoint wavefield needs to be time reversed.
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Figure 4. The final ensemble density kernel (K,) shown in (c) is obtained by summing the two contributions <1<,‘3‘/3 ) shown in (a) & (K5") shown in (b).
Except for the weak tails, the ensemble sensitivity kernel (K, ) looks similar to a classic banana-doughnut kernel in this simple 2-D example.

Thus, when only the density is uniformly perturbed, traveltime and density perturbations are related via

1L
8T = - —38Inp. (74)

2 v
We also have the finite-frequency relationship between traveltime and density perturbations:
8T = / (K,)81np d*x, (75)
where the shear modulus, w, is kept fixed. Under the assumption that the density perturbation is uniform, this expression reduces to
8T =81Inp / (K,) d*x. (76)
Therefore, upon comparing (74) and (76), we expect that

1L
K,)dx= - —. 77

[ wpex=3 % )

Given the distance L and the wave speed v, we may evaluate how accurately the numerical ensemble density kernel (K ,) satisfies (77). It
turns out that the left-hand side of (77) equals 16.7001 s, while the right-hand side has an analytical value of 16.6667 s. The discrepancy is
merely 0.2 per cent, thereby validating our ensemble kernel calculation, in particular the combination of (35) and (36), as illustrated in Fig. 4;
the wrong sign for (35) would enhance rather than diminish the signature of the jet, leading to the wrong value on the left-hand side of (77).

7.2.4 Ensemble sensitivity kernel for the negative cross-correlation branch

The ensemble density sensitivity kernels discussed in the preceding sections are associated with traveltime measurements in the positive
ensemble cross-correlation branch; from hereon, we add a superscript ‘+’ to denote such ensemble kernels, for example, (K,)*. Of course, we
may measure traveltime delays in the negative branch as well, resulting in an ensemble density kernel denoted by (K ,) . Generally, one only
makes measurements in the positive branch, since the symmetry (17) guarantees that negative branch measurements contain no additional
information, provided the positive branches of (C**) and (C#*) are both measured.

Figs 5(a) and (c) reiterate what we have already illustrated, that is, the ensemble density kernel (K,)" associated with measurements
in the positive branch of the ensemble cross correlation (C*?). Figs 5(b) and (d) show the ensemble density kernel (K,)~ associated with
traveltime delay measurements in the negative branch of (C*#). We identify two main differences. First, the weak ‘jets’ change positions.
This is natural, since measurements in the positive and negative branches correspond to waves travelling from x# to x* and from x* to x?,
respectively. Second, the signs of the two ensemble sensitivity kernels differ. This is because of our definition of the traveltime delay:

AT = T8 _ T

sim obs (78)
regardless of which branch we are measuring. This definition, which is the same as in earthquake tomography, is convenient in the sense
that we are able to treat ensemble cross correlations exactly the same as seismograms without worrying about in which branch we make our
measurement. Therefore, a positive traveltime delay in the positive branch becomes a negative delay in the negative branch, provided the
model is translationally invariant. Fig. 5(e) illustrates such an example: a positive traveltime delay in the positive branch means the wave speed
model is too slow, whereas a positive traveltime delay in the negative branch indicates the model is too fast—exactly the same as implied by

the signs of the ensemble kernels shown in Figs 5(c) and (d).

7.2.5 Other types of ensemble sensitivity kernels

Thus far we have only shown ensemble density kernels (K,). The ensemble moduli and wave speeds kernels are similar to density kernels,
and they will be illustrated in a 3-D example later, to avoid redundancy. In this section we show two additional ensemble sensitivity kernels.

For illustrative purposes, we assume that the frequency dependence of S(x, w) defined by (15) is fixed, but that its spatial distribution
may vary, §S(X, w) = S(x, w) o (x), where §o represents a perturbation in the spatial distribution of the noise. Then we have from (29)

(0%) = 80 (Ks), (79)
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Figure 5. Ensemble density kernels associated with positive and negative ensemble cross-correlation branch measurements, (K,)* and (K,)~, respectively:
(a) & (c) repeat what we have already seen, that is, traveltime measurements made in the positive branch and the corresponding ensemble density sensitivity
kernel (K,)7; (b) & (d) involve negative branch measurements and the resulting ensemble density kernel (K ). The signs of (c) & (d) are different, due to
the definition of the traveltime delay. As shown in (e), when AT+ > 0 for the positive branch, the negative branch has AT~ = —AT* < 0, provided the
Green'’s tensor is translationally invariant and the noise distribution is symmetric. If these strong constraints are met, as in our simple example, the ensemble
kernels associated with negative and positive branches may be combined, forming a completely symmetric kernel, as shown in (f). When AT~ # —ATT,
the ensemble kernel (K,)™" represents the sensitivity with respect to the mean traveltime anomaly associated with the positive and negative branches, that
is, AT — (AT+ — AT™)/2.

where (K, ) denotes the ‘ensemble source strength’ kernel:
(Ky) = / [®TF(—t) - F(t) + @TP*(—1) - FP(1)] dr. (80)

We consider the source strength kernel (80) measured in both the positive and negative ensemble cross-correlation branches, (K, )* and
(K, )™, respectively.
Next, we consider the effects of adding a small damping term to the left-hand side of the membrane wave equation:

pd%s +T ds=V-(uVs)+ f. (81)
The resulting ensemble sensitivity kernel with respect to the damping is given by
(Kr) = — / [®FP(—1)- 3, ®%(t) + ®1F*(—1) - 3, @ (1)] dr. (82)

In helioseismology, Gizon & Birch (2002) used a simple damping mechanism such as this to capture dissipation in the Sun.
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Figure 6. Ensemble source strength kernel (K, ) given by (80), and ensemble damping kernel (Kr) given by (80). (K, )" and (K1) denote positive ensemble
cross-correlation branch measurements, and (K, )~ and (Kr)~ denote negative branch measurements.

Fig. 6 illustrates these two types of kernels for positive and negative ensemble cross-correlation branch traveltime delay measurements.
Unlike the ensemble density kernel, ensemble source strength and damping kernels exhibit strong hyperbolic ‘jets’. Gizon & Birch (2002)
also computed ensemble sensitivity kernels with respect to source strength and damping using analytical Green’s functions for the Sun. Their
results are in good qualitative agreement with ours.

7.2.6 Non-uniform noise distribution

In the 2-D examples considered thus far, we have assumed that the distribution of the noise is uniform. In this section we allow for a non-
uniform distribution of the noise (see e.g. Hanasoge et al. 2008, for a discussion of non-uniform noise in helioseismology). Fig. 7 illustrates
the process for the first contribution to the ensemble density kernel (K;‘ﬁ ), associated with a measurement in the negative ensemble cross-
correlaton branch of (C*#). As indicated in Fig. 7(a), the spectrum of the ensemble-averaged noise is the same as before, but it is restricted to
the elliptical-shaped area outlined by the thin red contour in Fig. 7(e). Because the waves generated by the noise are pre-dominantly travelling
from x* to x?, the ensemble cross correlation (C%#) is dominated by its negative branch, as shown in Fig. 7(b). We still have the symmetry
(C*F)\(t) = (CP*)(—t), but because we no longer have a symmetric noise distribution, we no longer have the symmetry (C%?)(¢) = (C*)(—1).
A traveltime delay measurement in the negative branch of the ensemble cross correlation (C*?), as shown in Fig. 7(c), leads to the ensemble
density kernel (K gﬂ)‘ via the process illustrated in Fig. 7(e).

Fig. 8 illustrates the process for the second contribution (K l’f“)‘, which is associated with a measurement in the negative ensemble
cross-correlation branch of (C*?). The final kernel (K,)~ = (K2#)~ + (K/*)~ is shown in Fig. 9(a) and should be contrasted with the result
for uniform noise shown in Fig. 5(d).

For a constant density perturbation in a homogeneous density and wave speed model, we may again use (77) to assess the accuracy of
the ensemble density kernel (K,)~, shown in Fig. 9(a). In this case we find that the left-hand side of (77) equals 16.1506 s, compared to an
analytical value of 16.6667 s, a 3.1 per cent difference. This difference reflects the fact that the we do not know the proper analytical value of
the ray theoretical traveltime when the noise is non-uniform, that is, the analytical expression becomes invalid.

Fig. 9(b) shows the ensemble source strength kernel (K, )~ and Fig. 9(c) shows the ensemble damping kernel (K1)~ for non-uniform
noise. These figures clearly illustrate that non-uniform noise has a profound impact on the interpretation of ensemble cross-correlation data
in terms of structural variations.
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Figure 7. Similar to Fig. 2, but for non-uniform noise sources and a measurement in the negative branch of ensemble cross correlation (C*B). Construction
of the contribution (K,”)~. The noise is restricted to the elliptical-shaped area outlined by the thin red contour.

© 2010 The Authors, GJI, 183, 791-819
Journal compilation © 2010 RAS



806 J Tromp etal.

Saurce Time Funetion of the generating wavefield n® ot Simulated Ensemble Cross Correlations
S
E 7 —
2. E 1 ﬂu
g |
E_., \J II’\ | E - v
T Sa = o = : w 94 S = o - ) @
(a) Time (s) (b) Time (s)
T Selected Measurement <G> e Ensemble Adjoint Source i
3 .
g — F\ é /U"L
I -t
g "
2 -8 -Aq - (-] E-] -0 -] o A -0 -] m @ L]
(c) Time (s) (d) Time (s)
{e)
FA(1) A28 (1) Bfda(_p) —pdtie (—0)82 84 (1) K3y~

RRRRRRECEEN
RRRRRRENNES
L]
L]

-4

rT=03 I=-B4 [==-16% =

t=16%

r=324 =244

T=403

L

(K2%)~ (108 ¢ m~?

Figure 8. Similar to Fig. 3, but for non-uniform noise sources and a measurement in the negative branch of ensemble cross correlation (C*#). Construction
of the contribution (K 5 “)~. The noise is restricted to the elliptical-shaped area outlined by the thin red contour in each panel in (e).
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Figure 9. (a) (K,)” = (Kffﬂ YT+ (K f “)~ for non-uniform noise and a measurement in the negative branch of the ensemble cross correlation (C®#). It is

obtained by adding (Kf;ﬂ )~ shown in the bottom right-hand side of Fig. 7(e) and (K, pa)’ shown in the bottom right-hand side of Fig. 8(e). This ensemble
kernel should be contrasted with the result for uniform noise shown in Fig. 5(d). (b) Ensemble source strength sensitivity kernel (K, )~ for non-uniform noise.
(c) Ensemble damping sensitivity kernel (Kr)~ for non-uniform noise.
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Figure 10. (a) Peterson’s noise model (Peterson 1993). The spectrum of the ensemble-averaged noise in dB is shown between 0.1 s and 10 000 s. (b) Spectrum
filtered between 30 and 200 s, reflecting the resolution of our simulations. (c) Source time function corresponding to the noise spectrum. The source for the
ensemble forward simulation is localized around zero time.

8 3-D EXAMPLES

In this section, we illustrate 3-D noise cross-correlation sensitivity kernels. Only final ensemble sensitivity kernels are shown, since the
constructions of such kernels is illustrated in the 2-D examples. We first consider regional problems, involving one 90° x 90° ‘chunk’ of the
cubed sphere (Komatitsch & Tromp 2002a,b). Next, to connect with classic ambient noise tomography, we explore the behaviour of ensemble
sensitivity kernels in global simulations. As in the 2-D case, we consider two types of noise distributions: noise uniformly distributed across
the surface of the model domain, and non-uniform noise restricted to a particular geographical area. We assume that the excitation is in the
vertical direction, that is, that Sj,, in (14) is of the form S}, (X, w) = S(X, ®) 71;(X) 71, (X), where fi is the unit outward normal. This noise source
generates Rayleigh surface waves; it is straightforward to consider non-vertical noise sources, which would generate Love and Rayleigh
waves. The vertical component of ground motion recorded at receivers is used to compute cross correlations, following the usual approach
in ambient noise tomography. Note, however, that one is free to choose which components to cross correlate, that is, »* and % in (8) may be
chosen arbitrarily.

We use the Peterson noise model (Peterson 1993), depicted in Fig. 10(a), to generate the spectrum S of the ensemble-averaged noise.
Since our simulations are band-limited, we filter the spectrum between 30 and 200 s, as shown in Fig. 10(b). The lower corner of the filter
is controlled by the resolution of our numerical simulations, a period of approximately 30 s. For regional scale problems we may readily
consider waves with a shortest period of approximately 2 s (e.g. Komatitsch et al. 2004; Tape et al. 2009).

All kernels involve spectral-element simulations of wave propagation in the Preliminary Reference Earth Model (PREM, Dziewonski &
Anderson 1981), which preserves translational invariance of the Green’s tensor. Note that the spectral-element solver SPECFEM3D_GLOBE
(www.geodynamics.org) is capable of dealing with arbitrary 3-D earth models; hence our methods are not restricted by the choice of model.

The 3-D simulations require parallel processing based upon message passing. For regional (one chunk) simulations we use 100 cores,
whereas for global (six chunk) simulations we use 600 cores. At the surface, the spectral-element mesh contains 160 elements along a side
of a single chunk, for a total of 234 000 and 1412 000 regional and global spectral elements, respectively. The simulations are accurate for
periods of 27 s and longer, and require a time step of 0.19 s.

8.1 Regional simulations

The computational domain is one ‘chunk’ of the cubed sphere, with a free surface at the top and absorbing boundaries elsewhere.
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Figure 11. (a) Source time function used to generate the ensemble forward wavefield, adapted from Fig. 10(c). (b) Simulated ensemble cross correlation.
(c) Measurement in the positive cross-correlation branch. (d) Map view of the evenly distributed noise (in red) and receiver geometry (white dots). (e)—(k)
Ensemble sensitivity kernels. Kernels (e), (f) and (g) correspond to using the model parameters density p, bulk modulus « and shear modulus ;, whereas
kernels (i), (j) and (k) correspond to using density p, compressional wave speed « and shear wave speed 8. The ensemble density kernel shown in (¢) may
be compared with the 2-D example shown in Fig. 5(c), whereas the ensemble source strength kernel shown in (h) is similar to the 2-D source strength kernel
shown in Fig. 6(a). The small insets with cross-sections illustrate that noise cross-correlation kernels are similar to Rayleigh wave kernels, that is, they are
mainly confined to the shallow upper mantle.

8.1.1 Uniform noise

Fig. 11 summarizes our results for noise uniformly distributed across the surface. Based upon the spectrum shown in Fig. 10, the source time
function we use for calculating the ensemble forward wavefield is illustrated in Fig. 11(a). Following the same procedures as described in the
2-D examples, we obtain the simulated ensemble cross correlation by evaluating the ensemble forward wavefield at the receivers, as shown in
Fig. 11(b). Next, we select an arrival in the branch of positive cross-correlation times, as shown in Fig. 11(c). Upon combining the two kernel
contributions related to that one particular measurement (i.e. (K*?) and (K %)), we obtain the various kernels displayed in Figs 11(e)—(k). We
see again that ensemble sensitivity kernels contain not only a classic banana-doughnut feature, but also weak hyperbolic fan tails. Sensitivity
to the shear modulus is more pronounced than to the bulk modulus, reflecting the Rayleigh wave-dominated cross correlation. One may
parametrize an isotropic earth model in terms of density, bulk modulus and shear modulus, involving kernels (27), (41) and (42) displayed in
Figs 11(e), (f) and (g), or density, shear wave speed and compressional wave speed, involving kernels (45)—(47) displayed in Figs 11(i)—(k).
We see that the Rayleigh wave has very little sensitivity to the bulk modulus, and thus compressional wave sensitivity is mainly through the
shear modulus. We also note that the impedance kernel (45), shown in Fig. 11(i), is relatively weak, indicating that Rayleigh waves have
limited sensitivity to density.

8.1.2 Non-uniform noise

3-D ensemble sensitivity kernels for an example of non-uniform noise are summarized in Fig. 12. Noise is restricted to the geographical area
shown in red in Fig. 12(d), and hence the largest arrival in the ensemble cross correlation appears in the negative cross-correlation branch, as
shown in Fig. 12(b). The reason for the opposite signs in Figs 11 and 12 is similar to the difference we see and discuss in Fig. 5.
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Figure 12. (a) Source time function used for the generation of the ensemble forward wavefield, adapted from Fig. 10(c). (b) Simulated ensemble cross
correlation. (c) In this non-uniform noise example, waves mainly travel from the receiver on the left to the receiver on the right, restricting measurements to the
negative cross-correlation branch. (d) Map view of the surface noise distribution (in red) and receiver geometry (two white dots). (e)—(k) Ensemble sensitivity
kernels. Kernels (e), (f) and (g) correspond to using the model parameters density p, bulk modulus « and shear modulus u, whereas kernels (i), (j) and (k)
correspond to using density p, compressional wave speed « and shear wave speed 8. The ensemble density kernel shown in (e) may be compared with the 2-D
example shown in Fig. 9(a), whereas the ensemble source strength kernel shown in (h) is similar to the 2-D source strength kernel shown in Fig. 9(b). Both
map views and cross-sections indicate that ensemble cross-correlation measurements are not solely dependent on structure between the two receivers if the
noise distribution is asymmetric.

8.2 Global simulations

Classic ambient noise tomography assumes that noise is uniformly distributed across the Earth’s surface. In this section we explore ensemble
sensitivity kernels under such ideal circumstances. We also investigate the nature of global ensemble kernels when noise is non-uniform.

Although we focus on cross-correlation sensitivity kernels, we begin with an illustration of simulated ensemble cross correlations as
a function of epicentral distance. Using the data-processing workflow suggested by Bensen et al. (2007), Cupillard & Capdeville (2010)
calculate simulated ensemble cross correlations by stacking more than 5000 synthetic cross correlations generated by random noise. Their
results provide an opportunity to directly assess our calculation of ensemble cross correlations, discussed in Section 4, which does not involve
stacking.

8.2.1 Comparison of simulated ensemble cross correlations

Following Cupillard & Capdeville (2010), we deploy a linear array of 12 receivers along the equator, with distances varying from 10° to 60°.
To compare our simulated ensemble cross correlations with those of Cupillard & Capdeville (2010), we temporarily modify our spectrum of
the ensemble-averaged noise to the whitened spectrum in their experiments. As described in the 2-D examples, ensemble cross correlations
may be obtained based upon two simulations: one for the generating wavefield and the other for the ensemble forward wavefield. Using the
relationships (38) and (39), evaluating the ensemble forward wavefield at one receiver provides the cross correlation between that receiver and
the ‘master’ receiver (here, the first receiver). Since we may access all receivers at the same time, all cross correlations between the ‘master’
and other receivers may be obtained simultaneously, that is, based upon two simulations, regardless of the total number of receivers. The
ensemble cross correlations due to the whitened spectrum are shown in Fig. 13, together with the cross correlations obtained by Cupillard &
Capdeville (2010).
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Simulated Ensemble Cross Correlations
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Figure 13. Record sections of cross correlations between the first and 11 other receivers in a linear array along the equator, with distances varying from 10° to
60°. The noise is assumed to be uniform, and the earth model is PREM. (a) Ensemble cross correlations obtained based on two numerical simulations of 7 hr
of global seismic wave propagation, using the relationships (38) and (39). (b) Ensemble cross correlations obtained by stacking more than 5000 synthetic cross
correlations from random noise. The two results are in good qualitative agreement, despite the two very different calculations of the ensemble cross correlation.
Reproduced with permission from figure 2 of Cupillard & Capdeville (2010).

8.2.2 Sensitivity to shear wave speed

Ensemble cross correlations are dominated by Rayleigh surface waves, whose main sensitivity is to shear wave speed. In this section, we
focus on such kernels in global earth models. In this case, ensemble cross correlations involve multi-orbit surface waves generated by noise.
Therefore, we investigate minor and major arc sensitivity for uniform and non-uniform noise.

Fig. 14 illustrates the results for a global uniform noise distribution, that is, the ideal circumstance generally assumed in ambient noise
tomography. Sensitivity along the minor arc is basically the same as in the regional case. Along the major arc, the two contributions (K g’g )y
and (K g”)* cancel, resulting in a vanishing ensemble shear wave speed sensitivity kernel (K )™ in the antipodal region. Thus, as long as the
noise is uniform, the frequently made assumption that cross-correlation measurements are only sensitive to structure along the minor arc is
valid.

Fig. 15 illustrates the results for non-uniform noise. The noise distribution is the same as in the regional case shown in Fig. 12(d). As
in that case, we see that the ‘jets’ in the two kernel contributions, Figs 15(a) and (b), do not cancel each other, but, unlike the regional case,
in the final kernel, Fig. 15(c), we see jets protruding from both receivers, reflecting the multi-orbit nature of the data: the noise generates
waves travelling along both minor and major arcs. However, perhaps more disturbingly, there is significant sensitivity in the antipodal region,
because in the non-uniform noise case the two kernel contributions do not cancel each other. Consequently, at periods long enough to generate
surface waves that circumnavigate the globe, noise cross-correlation data due to non-uniform noise are sensitive to structure along the entire
great circle. For short-period surface wave used in regional studies, (e.g. 3-30 s), this should not be cause for concern, since such waves are
rapidly attenuated.

9 NOISE CROSS-CORRELATION TOMOGRAPHY

So far we have only considered ‘one-to-one’ cross-correlation measurements between two distinct locations. In this section, we consider the
calculation of ‘one-to-many’ ensemble sensitivity kernels for noise cross-correlation tomography. This distinction is similar to the distinction
between ‘banana-doughnut’ kernels and ‘event’ kernels in earthquake adjoint tomography (Tromp et al. 2005; Tape et al. 2007). Basically,
the event kernel consists of a sum of weighted banana-doughnut kernels, and may be calculated based upon a single adjoint simulation. Our
goal is to find a similar recipe for terrestrial and solar noise cross-correlation tomography.
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Figure 14. Ensemble shear wave speed kernels for uniform global noise. (a) The (Kg’S )y contribution to the shear wave speed sensitivity kernel for a positive
cross-correlation branch measurement. The two white dots denote the two receivers. (b) The (K EQ)JF contribution to the shear wave speed sensitivity kernel.

(c) The complete shear wave speed ensemble sensitivity kernel (Kg)* = (Kgﬂ YT+ (K g “)*. The ‘jets’ in the two contributions have opposite signs and cancel
each other, leaving a banana-donut kernel between the two receivers. (d)—(f) Same as (a)—(c) but viewed from the antipode, that is, looking at the major arc.
The two contributions almost cancel, resulting in no sensitivity along the major arc. (g)—(i) Same as (a)—(c) but viewed in cross-section. Cancellation along the
major arc is clearly visible.

9.1 ‘One-to-many’ ensemble sensitivity kernels: terrestrial arrays

To move towards practical noise cross-correlation tomography, we need to slightly adjust and expand the notation. Let us redefine the
‘one-to-one’ misfit function (19) by adding two superscripts.

Q) 1 OO Q Q| 2
X F= 5 f [(C ﬂ)sim —{C ﬂ)obs] de, (33)
where we have made the time integration limits explicit. Because of the symmetry (17), we have the identity
X% =y 84)

Now let us consider the case of terrestrial noise cross-correlation tomography. Imagine we have an array with N seismographic stations
from which we are cross correlating time-series. The overall misfit function is defined by

N
x=3 L )
a=1 B#a
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Figure 15. Ensemble shear wave speed kernels for non-uniform global noise. (a) The Kgﬁ) contribution to the shear wave speed sensitivity kernel for a
negative cross-correlation branch measurement. The two white dots denote the two receivers. (b) The (K ﬂ“)* contribution to the shear wave speed sensitivity

kernel. (c) The complete shear wave speed ensemble sensitivity kernel (Kg)™~ (Kgﬁ )T+ (K ga)’. The ‘jets’ in the two contributions do not cancel each
other, and, unlike in the regional kernel shown in Fig. 12(k), jets protrude from each receiver. (d)—(f) Same as (a)—(c) but viewed from the antipode, that is,
looking at the major arc. The two contributions do not cancel, resulting in significant sensitivity along the major arc. (g)—(i) Same as (a)—(c) but viewed in
cross-section.

where X"‘ﬂ is defined by (83). Taking the variation of this misfit leads to ensemble kernels of the form

Z D UK+ (KP) = Z > (K, (86)

a=1 B#a a=1 B#a
where we have used the symmetry (84), and the fact that the sums over « and f are interchangeable. Now we introduce, for example, the
‘ensemble density event kernel’

(Ke) = Z (Ke) = Z/ ®TP(—1)- 92®% (1) dt = / o ®T(—1) - 32®%(¢) dt, (87)
PFa BF#a

where we have defined

ot =3 "ot (88)
B#a

This ensemble adjoint wavefield @ is driven by the ensemble adjoint source

Frox, ) =Y 9" ACP) (1) 8(x — xP). (89)

B#a
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Basically, for a given location x*, one simultaneously backprojects the differences between observed and simulated ensemble cross correlations
from all other locations x?, B # «. This defines the ensemble adjoint wavefield ®1* associated with location x“.
We conclude that the variation in the misfit function for noise cross-correlation tomography may be expressed as

Sx = XN:/Q (8Inp (K)+ e (KE) + (52)) d’x, (90)
that is,mcclmtributions from all points x*, where we have introduced the ensemble event kernels

(Ke) = —/pqﬁ“(—x) -92@(1)dt, 1)
(K¢) = —/Vd)T“(—t)th"(t)dt (92)
and

(8%%) = / &t (—r) . SF(r) dr. (93)
The isotropic kernels are given by

(Kg)=— f 2 DY (—1):D*(r) dt, (94)
(K% = —/KV - @TU(—1)V - ®%(¢) dr, (95)
where

D* = %[th"‘ + (Vo) - %(V SO, D = %[wﬁ“ + (Vi — é(V S @t (96)

The results in this section are consistent with our earlier expressions for one-to-one kernels, because in that formulation there is one
contribution for the first point x%, and a second contribution for the second point x?, just as there is a sum of N = 2 contributions in (90). One
is free to choose any measure of the difference between observed and simulated ensemble cross correlations for both positive and negative
cross-correlation branches, for example, waveform differences, delay times or multitaper phase and amplitude measurements. If one makes
measurements in both the positive and negative branches, the two measurements are simply combined in the appropriate form of the adjoint
source (89). The entire procedure involves a number of forward simulations that scales linearly with the number of receivers.

9.2 ‘One-to-many’ ensemble sensitivity kernels: helioseismology

Now let us consider the case of solar noise cross-correlation tomography. Here we have the luxury of cross correlating any pixel on the Sun’s
surface with any other pixel. One could imagine selecting M ‘master’ pixels whose time-series are cross correlated with NV other pixels, where
N > M. In this case the overall misfit function is defined by

1 M N
x=522.x" ©7)

a=1 =1
where the index « labels master pixels whereas the index g labels other pixels, and where x®? is defined by (83). Taking the variation of this
misfit leads to ensemble kernels of the form

1 M N
(K)y =2 DD (KT} + (K™)). (98)

a=1 p=1
Now, working with a sum over § of eq. (C5), we introduce, for example, the ‘ensemble density event kernel’

N
1 Q, o
3 LK)+ (k2]

=1

1 —Ta —a
-5 / p [qﬂ“(—t) 201+ B (1) 7D (t)] dr.
As usual, the M ensemble forward wavefields ®“(x, w) are defined by the M ensemble forward sources (30). Similar to the approach in the
previous section, the M wavefields ®1%(x, w) are defined by

(K3

99)

N
ole=> "ol (100)
p=1
and are generated by the M ensemble adjoint sources
N
Flo(x, 0) =) 5 A(C) () 85(x — xP), (101)
p=1
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that is, simultaneous backprojection from all pixels 8 = 1, ..., N. The M wavefields ?° (x, w) are driven by
F(x, w) = v* 8(x — x%). (102)
Finally, the M wavefields ' a(x, w) are driven by
N
fja(x, w) = S;(X, w) Z [ij(x, X w) 0f A(C"‘ﬂ)(w)] . (103)
p=1
It is now straightforward to show that the ensemble elastic tensor kernel may be written in the form
1 -1 -
(K¢) = —3 / [V(I)T“(—t)th‘*(t) + Vo' (-H Ve (t)] de, (104)
with similar expressions for isotropic model parameters. Finally, we have
1 —a —ta
(2 = 5 / [qﬂ”(—z) CSFU(1) + (1) - OF (—t)] dt, (105)
where
N *
OF, (. 0) = 88, 0) 3 [ Gulx x5 0) 5 A(CT)(@)] . (106)
p=1
Making ensemble cross-correlation measurements between all pixels « = 1,...,M and 8 = 1,..., N requires O(M) forward

simulations, provided one takes advantage of relationship (39), which requires only ®“. The ensemble kernel calculations require O(M)
forward simulations. Of course when M = N, the procedure outlined in this section is the same as discussed in the previous section.

9.3 Recipe
The following steps are involved in the construction of ensemble event kernels (91)—(95) for terrestrial noise cross-correlation tomography.

(i) Characterize the ensemble-averaged noise, namely S;;(X, w) in (14).

(i) For each point of interest x*, calculate the generating wavefields #(x, 7) based upon eq. (31), and store them as a ‘movie’ ‘at locations
where the noise is non-zero’.

(iii) Generate the source F* given by (32), which is needed for the calculation of the ensemble wavefield ®*.

(iv) For all pairs x* and x#, calculate the theoretical ensemble cross correlation (C*#)(¢) based upon expression (38).

(v) Determine a measure of the difference between observed and simulated ensemble cross correlations. This could be the waveform
difference between simulated and measured positive/negative ensemble cross-correlation branches, traveltime delay measurements between
simulated and measured ensemble cross correlations in both the positive and negative branches, etc. This forms the data set.

(vi) Construct the adjoint source F¢ given by (89), which is needed for the calculation of the ensemble adjoint wavefield ®¢.

(vii) Generate the ensemble event kernels (91)—(95) based upon a combined calculation of the wavefields ®%(x, 7) and ®1*(x, —¢) (see
Liu & Tromp 2006).

(viii) Add the ensemble event kernels to obtain the gradient of the misfit function.

Noise cross-correlation tomography on the Sun involves the modifications discussed in Section 9.2.

10 CONCLUSIONS

Under the assumption that noise is spatially uncorrelated, we efficiently calculate synthetic ensemble cross correlations which may be used
as a reference in seismic interferometry. Our cross correlations compare favourably with results of Cupillard & Capdeville (2010) obtained
following a standard stacking process.

Based upon a measure of misfit between simulated and observed noise cross correlations, we determine corresponding sensitivity
kernels. Such kernels involve interactions between ensemble forward and adjoint wavefields, which may be readily calculated numerically
in 3-D earth models, even for non-uniform noise. These ‘ensemble kernels’ form the basis of noise cross-correlation tomography, much like
finite-frequency sensitivity kernels for earthquake data may be used in an iterative inversion procedure we refer to as ‘adjoint tomography’
(Tape et al. 2009, 2010).

In terrestrial seismology, the ensemble forward wavefield associated with a receiver of interest interacts with an ensemble adjoint
wavefield generated by simultaneously backprojecting time-reversed differences between observed and simulated cross correlations from all
the other receivers. Thus, the calculation of such kernels requires only three numerical simulations per receiver. In helioseismology, a limited
number of ‘master pixels’ may be cross correlated with any number of other pixels, again simultaneously backprojecting data from all the
other pixels, thereby providing tremendous coverage of the Sun. In this case, the number of simulations scales linearly with the number of
master pixels.

Ensemble noise cross-correlation measurements typically involve stacks of individual seismograms with record lengths on the order of a
day. It takes Rayleigh waves roughly 3 hr to circumnavigate the globe, and thus these measurements involve multiple orbits. The corresponding
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sensitivity kernels reflect the nature of this measurement, exhibiting sensitivity to structure along the entire great circle that connects the
two receivers of interest, much like kernels for multi-orbit surface waves (e.g. Zhou 2009). If the noise is uniform, sensitivity along the

major arc practically vanishes, but for non-uniform noise there can be significant sensitivity along the entire great circle. This fact has

important implications for regional noise cross-correlation studies based upon long-period data (7 > ~50 s), because tomographic inversions

of regional noise data are affected by structure outside of the region of interest. For short-period noise cross-correlation data (~3—30 s) major

arc sensitivity is less of a concern, because the related surface waves are scattered and attenuated relatively quickly.
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APPENDIX A: VARIATION OF THE ENSEMBLE CROSS CORRELATION

In this appendix, we determine the variation of the ensemble cross correlation (C*#). Upon taking the variation of the first term on the
right-hand side of (19) we have

/ A(CYP) §(C*Pydt = / A(C*Py (8C*Pydt = </ A(CPy 5C*F dt>, (A1)
where A(C*) = (C¥)gm — (C*) s denotes the ensemble-averaged cross-correlation difference. Upon taking the variation of (9) we have
8C(t) = /[s"(t + 1) 8sP(2) + 85°%(t + 1) sP(v)] dr. (A2)
Thus, using (A1),

/A(C“ﬂ)S(C"ﬁ)dt = </ A(C) /[s"(t + 1) 85P(1) + 85%(t + 1) sP(v)] dr dt>. (A3)

We need to extract the variation §s(x, ¢) from this expression to identify what will become the adjoint source in Appendix B. To this end, the
first term on the right-hand side in (A3) may be expressed as

/// A(CPY(T)s%(t + 7)dT 8(x — xP) bP - 8s(x, 1) d*x dt, (A4)
from which we recognize the contribution g f A(C*)(1)s%(t + 1) dt 8(x — x#). The second term on the right-hand side in (A3) is

/// A(C) () sP(T) 8(x — x¥) b - 8s(x, t + 1) d’>x dT dr. (A5)

Definet’ =t + 7, thatis, t =t — :

/// ACPY()sP(t' — 1) dr 8(x — x¥) p* - 8s(x, ') d*x dr’
= /// A(CPY(T)sP(t — T)dr 8(x — x¥) D* - 8s(x, 1) d>x dr

= /// A(CPY(—7)sP(t 4+ T)dT 8(x — x*) D% - 8s(x, 1) d*x dt

= /// ACP*Y (1) sP(t + 1) dT 8(x — x¥) 9% - 8s(x, 1) d>x df, (A)
where we have used (17) in the last equality. Thus we obtain the desired expression
/ A(CYPY §(C*Fydt = <// [f:” / A(C*PY (1) s*(t + 1) dT 8(x — xP)
+ f A(CP*)(T)sP(t + T)dT 8(x — x“)] - 8s(x, t) d*x dr > (A7)

Consequently, the right-hand side—Ilike the left-hand side—is symmetric in « and §, as expected.

APPENDIX B: ADJOINT EQUATIONS AND KERNELS

Upon taking the variation of the action (19), using Hooke’s law (2), we obtain

Sy = /A(C“f‘)a(caf‘>dt—<//x.[apafs—v.(sc:Vs)—af] d3xdt>
Q

—<//l-[p3t285—V-(c:V6s)] d3xdz>, (BD)

where A{C%) = (C%)m — (C%) . Perturbing the free surface boundary condition (3) implies fi - (§¢: Vs +¢: V8s) = 0 on Q. Integrating
the terms involving spatial and temporal derivatives of s and the variation s by parts, we find

Sx = /A(C“ﬁ)S(CC‘ﬁ>dt—<// (80X -97s+ VA:8c: Vs — A - 5f) d3xdz>
Q

—<// [pafx—v.(czvx)].asd3xdt>—<f/ ﬁ.(czvx).asdzxdt>. (B2)
Q IR

We demonstrate in Appendix A that the variation in the ensemble cross correlation is determined by (A7). Thus, in the absence of perturbations
in the model parameters dp, §¢ and §f, the variation in the action (B2) is stationary with respect to perturbations §s provided the Lagrange
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multiplier A satisfies the equation

PA—V . (c:VL) =’ / A(C*PY(T)s%(t + ) dT 8(x — XP) + / A(CP*Y (1) sP(t + 1) dT 8(x — x%),
(B3)
subject to the free surface boundary condition

fi-(c:VA)=0 on dQ. (B4)

To appreciate the nature of the Lagrange multiplier wavefield, let us define the ‘adjoint wavefield’ s in terms of the Lagrange multiplier
wavefield A by

sT(x, 1) = A(x, —1), (BS)
that is, the adjoint wavefield is the time-reversed Lagrange multiplier wavefield A. Then the adjoint wavefield st is determined by the set of
equations

pdst — V. TT =ff, (B6)

where ft denotes the ‘adjoint source’

ti(x, 1) = v* / A(CPY (1) s%(—t + 1) dT 8(x — XP) + 9° / A(CP*) (1) sP(—t + T)dT 8(x — x%), (B7)
and where we have defined the adjoint stress in terms of the gradient of the adjoint displacement by

Tf = c: Vs, (B8)
The adjoint wave eq. (B6) is subject to the free surface boundary condition

i-Th=0 on 9. (B9)

Upon comparing (B6)—(B9) with (1)—~(3), we see that the adjoint wavefield s' is determined by exactly the same wave equation and boundary
conditions as the regular wavefield, with the exception of the source term: the regular wavefield is determined by the distributed noise source
f, whereas the adjoint wavefield is generated at locations x* and x# by the adjoint source (B7).

Provided the adjoint wavefield s is determined by equations (B6)—(B9), the variation in the action (B2) reduces to

8)(=</(Slnpr+8c::Kc+82)d3x>, (B10)
where weQuse the notation §c:: K¢ = 8¢y Koy The kernels K, and K, are defined by

K, = —/psf(—z) - 9s(r) dt, (B11)
K. = —/st(—z)Vs(z)dz (B12)
and

5% :/sT . 8f dr. (B13)

The fourth-order kernel K, has the same symmetries as the elastic tensor ¢. These kernels tell us the change in the misfit function 8 x due
to changes in the model parameters & In p, ¢ and 8f in terms of the original wavefield s determined by (1)—~(3) and the adjoint wavefield s’
governed by (B6)—(B9). Because (B10) still involves taking an ensemble average, the kernels (B11) and (B12) are not practical for noise
cross-correlation tomography.

APPENDIX C: ENSEMBLE-AVERAGED ADJOINT EQUATIONS AND KERNELS

To take the ensemble average in (20), let us rewrite it as an expression in the frequency domain. Using Parseval’s theorem, dropping the spatial
and temporal dependencies to avoid clutter, we find

1

Sy = —5 <//(_wzapsT -5+ VsT:8¢:Vs —sf .3f)d3xdw>. (Cl)
b4

In the frequency domain, the adjoint source (33) becomes

ti(x, w) = [p* A{C*PY(w) s**(w) 8(x — XP) + $* A(CP*)(w) s7*(w) 8(x — x¥)]. (2)

Thus the adjoint wavefield is

st(x, w) = fG(x, X; ) fI(x, w)dx

[A{C Y (w) * - s*(x*, ) G(x, XP; w) - B + A(CP*)(w) P - s*(x, ©) G(x, X*; ») - ¥ ]. (C3)
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Upon using expressions (7) and (C3) for the regular and adjoint wavefields in (C1), we find, switching to index notation and suppressing

the angular frequency dependence, that

1
_E <//(—w250 S’..r Si + V,'S}-L 5Cijkg VkSg — S; 5ﬁ)d3X da)>

_$< / /// {=e?sp [AC) 17, G, (67, X)) Gin(x, x) D]

+ A(CP) D Gr (X, X) Gi(x, x*) D2] G (x, X)

mp

+ 8cijre [A(CP) D G, (x*, X)ViG(x, x?) bf

3x

+ A(CP*y D G;p(xﬁ, X)) V;G (X, X%) f)f,‘] VG, (X, x”)} Sy fo(x7) Exd®x Ex” da)>

*or < / // [A(C*) 0% G, (X%, X) Ginlx, xP) B
21

+ A(CP) Bf G (X X)) Gin(x, x) D] (X)) 8£;(%) dx dPX dw>.

mp

Now we can take the desired ensemble average to obtain
1
Sx=—5- /// {—w?8p[A(CP) D% G (X, X)) Gin(x, XP) DF
/4
+ A(CP) D) G (P, X)) Gin(X, ) D] G (X, X')
+8¢ijie[ A(C) By G (X%, X) Vi G (%, XP) DF

+ A(CP) DF G (X X) VG (X, X)) D8] VieGrg (X, X)) Sy (X', @) P x &X' dew

1
+ = / / [A(C) D Gr (X, X) G (x, XP) Df
27 ’
+ A(CP) D) G (P, X) Gin(X, X*) D] 88, (X, ) d*x o,

where we have used (14) and
(fi(X, 0)8fi(x", w)) = 8S;m(X, w) §(x' — x").

To bring this into a more practical form, let us define the source
Ff(x, w) = G;‘.k(x, x*; w) vy Sij(x, w).
The corresponding wavefield is
U(x, w) = f G(x, X;0) - FY (X, w)dx.

Q

Upon comparing (C8) with the expression for the cross correlation (16), it may be readily shown that
(CPy(t) = p* - DP(x“, 1).

Next, we define the adjoint source
Ft(x, w) = 3 A(C*)(w) 8(x — xP).
The associated adjoint wavefield is
ot (x, w) = / G(x, X;0) - FI X, w)d’x.

Q

Now (C5) may be rewritten as

1
Sx = _Zf/ [—wzap (@] P @2 + &I DL) + scijae (Vi 0] P Vi07 + Vi@ vkcpf)] Exdow

1 .
+— // (d>,.*“" SFY + @ P aFf) Exdo,
2
where
SF(x, w) = G(x, X*; ) v 88;;(X, ).
Finally, again using Parseval’s theorem, the change in the misfit may be written in the form
Sx = /(8 Inp (K,) +8e:: (K) + (6Z)) d’x,
Q
where we have defined the ensemble kernels

(K,) = - f p [®7T(—1) - 320%(1) + TP (—1)- 200 (1)] dr,

(C4)

(©5)

(Co)

(&)

(C8)

(€9)

(C10)

(C11)

(C12)

(C13)

(C14)

(C15)
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K =— /[Vqﬂ“f‘(—t) V& (1) + VO P (—r) VOr ()] dt, (C16)

and
(8%) = /[dﬁ“ﬂ(—z) -8F(1) + ®TP(—1) - SFP ()] dt.

Note that the symmetries of the elastic tensor ¢ imply the same symmetries in the fourth-order kernel (K,).

(C17)
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