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ABSTRACT

We present an unsupervised physics-guided neural network to calibrate the simplified
1D layered velocity model based on downhole recordings of perforation shots. This novel
neural network incorporates five fully connected layers, a Scaling & Shifting layer as well
as a forward modeling layer that generates theoretical travel times of P- and S-waves. Due
to the inclusion of the forward modeling layer, our network eliminates the need for labeled
data which is unavailable or limited in many cases. In addition, compared with conven-
tional theory-based inversion, the neural network can solve the velocity optimization prob-
lem without explicit programming. To yield better constraint for both velocity-calibration
and event-location problems, a hybrid objective function is used, which combines misfits of
both arrival times and arrival-time difference between P- and S-waves. We apply the pro-
posed neural network to a numerical example with six simulated perforation shots, yielding
robust inversion results for layer velocities in the presence of noise. This neural network
will be further examined with field data in the future research.

INTRODUCTION

A good knowledge of the velocity information is crucial to obtain accurate microseis-
mic event locations. A detailed 3D velocity model can provide more constraints in event
locations by accounting for spatial velocity variations due to geological structures, facies
changes, strata dipping, etc. While constructing 3D velocity models normally requires 3D
seismic data and/or tomography techniques (Kissling, 1988; Cameron et al., 2007), which
are not available in many cases. Instead, 1D flat-layered velocity models are often used
to locate microseismic events in practical microseismic data processing. The initial rough
1-D velocity is often built based on well log data. Then various calibrations events (e.g.,
perforation shots, string shots or ball-dropping events) can be used to update the initial
velocity model by minimizing arrival time/arrival-time difference residuals for P- and/or
S-waves. Many approaches to calibrate the 1-D velocity model have been suggested in
previous studies; for example, Pei et al. (2008, 2009) optimized the velocity model using
Occam’s and very fast simulated annealing algorithms, in which the arrival-time residual
was minimized. Tan et al. (2013) and Jiang et al. (2016) applied time difference-based ve-
locity calibration algorithms using downhole and surface microseismic data, respectively.
Tan et al. (2018) adopted the neighborhood algorithm, in which a hybrid objective function
that combines misfits for both arrival times and arrival-time difference between P- and S-
waves was introduced. All the above velocity-calibration algorithms are theory-based and
need explicit programming for both forward modeling and inversion process.

Recently, machine learning has become unprecedentedly popular due to the improve-
ments of the computational capacity of computers and rapid developments within the big
data revolution. Various machine learning techniques have been applied to different micro-
seismic data processing steps, such as event detection (Qu et al., 2019; Stork et al., 2020),
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arrival-time picking (Chen et al., 2019; Ma et al., 2020) and event location (Huang et al.,
2018; Zhang et al., 2020), exhibiting promising results. While most of these applications
are data driven and may fail to yield robust results in cases of limited or unavailable training
data.

In this study, we propose an unsupervised physics-guided neural network to calibrate
the 1D layered velocity model based on P- and S- wave arrival-time measurements of mul-
tiple perforation shots. A forward modeling layer (i.e., ray-tracing layer) is incorporated
into the fully connected (FC) neural work to guide the training process, which thus elim-
inates the need for training data. In addition, neural network weights and layer velocities
are updated through the training process without explicitly programming for inversion al-
gorithms.

METHOD

Figure 1 shows the architecture of the proposed physics-guided neural network, in
which the input is the picked arrival times for both P- and S-waves of multiple perforation
shots. Five FC layers and a Scaling & Shifting layer are used to generate layer velocities
for P- and S-waves. Differing from the conventional supervised learning which is normally
data driven and requires examples of input-label pairs to train the network, we implement
the network in an unsupervised fashion, in which a forward modeling layer, i.e., the Ray
Tracing layer, is included to model theoretical arrival times of P- and S-waves based on the
layer velocities produced from the previous Scaling & Shifting layer. Then a loss function
that evaluates the error between observed arrival times and modeled travel times is used to
update the weights of neural networks. Our designed network follows a similar architec-
ture to an encoder-decoder type of neural network, in which the combination of FC layers
and the Scaling & Shifting layer acts as an encoder to map the input arrival times into
layer velocities, then a decoder, the Ray Tracing layer, is used to model travel times. The
implementation details of the proposed neural networks are presented in the followings.

In the physics-guided neural network, five fully connected layers are used. The mathe-
matical operation for the FC layers can be written as

yZ:f(WZyz_l—i_bZ)?(Z: 1727"' 75)7 (1)

where y'~! and y* are the output vectors for layers i-1 and 7, and w* and b’ represent the
weight matrix and bias vector for the ith layer. Since velocities for both P- and S-waves
are considered in the inversion. The number of neurons for the first and fifth FC layers are
equal to twice of the numbers of geophones and velocity layers, respectively. For the three
intermediate FC layers, each layer has 32 neurons in this study. To introduce nonlinearity
into the output of each FC layer, the activation function f is used. For the first four FC
layers, the rectified linear unit (ReLU) is used, and the sigmoid activation is adopted for
the last FC layer. Mathematical representations of ReLLU and sigmoid activations are

f(z) = max(0, x), 2)
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FIG. 1. Architecture of the physics-guided neural network. Activation functions and extra operations
are indicated at the bottom of FC layers. Inputs and outputs of the network are represented by
ellipses.
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For the regression problem, the numbers of input vectors and output vectors are nor-
mally the same. While for this velocity-calibration case, arrival times of multiple perfora-
tion shots are used to optimize a single layered velocity model, i.e., the numbers of input
and output vectors are different. Thus, after the ReLLU activation at the third hidden layer,
a summation operation over all the vectors is implemented to output only a single vector.

Due to the sigmoid activation function, elements of output vector from the last FC layer
have values within the range of 0 — 1. To make the generated layer velocities in desired
ranges, a Scaling & Shifting layer is used. The output from this layer can be denoted as

v=ag+a Oy, 4)

where y is the output of the previous layer, and v is the resulting velocity vector. The
symbol © denotes the element-wise multiplication. Vectors ay and a; are the shifting and
scaling vectors, respectively. The shifting vector a, consists of the lower layer-velocity
boundaries, and each element of the scaling vector a; represents the velocity difference
between upper and lower boundaries for the corresponding layer.
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After the Scaling and Shifting layer, the Ray Tracing layer is built to calculate theo-
retical travel times of P- and S-waves. In addition to the velocity model generated from
the previous layer, this forward modeling layer also requires extra inputs, i.e., locations
of receivers and perforation shots that are prepared before the training phase. For down-
hole microseismic data, the classic ray-shooting algorithms may be unstable since large
velocity perturbations between two adjacent layers may lead to shadow zones related to the
post-critical incidence (Eaton et al., 2011). Thus, this study uses an efficient ray-bending
algorithm (e.g., Cerveny, 2005; Eaton et al., 2011, which can yield an approximate, but
robust solutions under the downhole monitoring geometries. In the ray-bending algorithm
adopted here, the initial ray path is guessed, then updated iteratively to optimize the ray
parameter p. Compared with ray-shooting algorithms, the ray-bending method can signif-
icantly reduce the computation time, which further improves the efficiency of the neural
network.

In the physics-guided neural network, we use a similar loss function developed by Tan
et al. (2018), which is defined as

M N M N M N
o=\ DD (TP~ —TP)? tax) D (T ] ~TP)? + a3y D (T ~T) — (tf — )P
1=1 j=1 1=1 j=1 1=1 j=1
(5)

where T;Dj and ng represent the observed arrival times for P- and S-waves at the jth receiver
for the sth perforation shot, and tlg and tfgj denote the theoretical travel times. M and NN are
the total numbers of perforation shots and receivers, respectively. According to the work by
Nelson and Vidale (1990), the best fitting origin time 7 can be estimated by the formula

T = = (T —t9). (6)

In Equation (5), three terms are included within the square root, i.e., residuals of arrival
time difference for P-wave (the first term) and S-wave (the second term), and the resid-
ual for S-P arrival/travel time difference (the third term). Three weighting factors,aq, s
and a3, are used to balance the contributions from the three terms. As presented by Tan
et al. (2018), the combination of the three terms in the loss function can yield better con-
straints than conventional ones not only for the velocity-calibration problem but also for
the subsequent event-location problem.

For the physics-guided neural network presented here, no training data is needed, and
the 1-D layered velocity model is updated during the training phase of model parameters
(network weights and biases) based on the perforation-shot data. In the training process,
the adaptive momentum (Adam) algorithm (Kingma and Ba, 2014) is used to search the
optimal model parameters. This algorithm can calculate learning rates adaptively for indi-
vidual model parameters from estimates of first and second moments of the gradients. In
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addition, prior to the training, the weights and biases of the proposed network are assigned
randomly with Xavier initialization (Glorot and Bengio, 2010).

SYNTHETIC EXAMPLE

Numerical simulation setup
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FIG. 2. Acquisition geometry of the synthetic study. Blue triangles and red stars denote geophones
and perforation shots, respectively. The thick black line represents the well trajectory. Layer inter-
faces of the ID velocity model are marked by horizontal lines.

A synthetic dataset is used to examine the performance of the proposed neural network.
As shown in Figure 2, six simulated perforation shots along the horizontal well are used for
calibrating the initial 1D layered velocity model derived from well log data. The simulated
downhole monitoring system consists of 12 geophones with a constant depth interval of
15 m. Synthetic P- and S-wave travel times are calculated based on the velocity model in
Figure 3. To simulate the picking error, zero-mean Gaussian noise with standard deviation
of 0.5 ms is added to the P- and S-wave travel times at each individual geophone. Due to
the generally high signal-to-noise ratio of calibration shot events recorded by the down-
hole array, selecting this level of noise is reasonable (Tan et al., 2013; Akram and Eaton,
2016)n. The velocity model in Figure 3 consists of five layers, and search areas for P-wave
and S-wave in the network training are specified by the light blue and light red regions.
This example uses a vertical downhole array and a layered isotropic velocity model, thus
theoretical travel times for any event along a given circle on the horizontal plane are the
same due to the symmetry property. In practical microseismic data processing, the back
azimuth (orientation with respective to the downhole array) of the microseismic events is
first determined through P-wave polarization, then a grid search can be implemented on
the 2D space along the pre-determined vertical plane. For the sake of simplicity, this study
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only investigates the velocity model calibration in 2D space.
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FIG. 3. P-wave (blue line) and S-wave (red line) velocity models used to generate synthetic data.
The light blue and red areas denote search regions for P- and S-wave velocities, respectively.

Results

For the loss function in Equation (5), the values for o, a5 and oz are set to be 5, 0.5 and
0.001. With an initial value of 0.001, the learning rate is reduced by 25% after every 100
epochs, and 1,000 epochs are used in total in the training. Figure 4 shows the loss curve, in
which the loss value greatly decreases at the beginning. In addition, significant fluctuation
can also be observed within the first 200 training epochs which is mainly due to that the
scheduled learning rate is too large for some certain epochs leading to the overshooting
problem. Then, the loss value decreases gradually despite some minor fluctuations after
the first 200 epochs, and it converges to a relatively low level after 800 epochs.

Figure 5 shows the P- and S-wave velocity models estimated at the final training epoch
with each layer exhibiting minor deviations from the true velocity values, e.g., the average
deviations for P- and S-waves are 17.3 m/s and 19.2 m/s, respectively. This minor deviation
is mainly caused by the random noise within the synthetic data. With the retrieved velocity
model, we also estimate the P- and S-wave arrival times (blue dots in Figures 6 and 7) at
each geophone for all perforation shots, and the mean RMS errors between observed and
estimated arrival times are 0.45 ms and 0.51 ms for P- and S-waves, respectively.

To evaluate the inverted velocity model through the proposed neural network, we use
the grid search algorithm to relocate the six perforation shots, in which the same loss func-
tion as in Equation (5) is used. We use a grid size of 1 m for both depth and distance, and
the grid point with the minimum loss value is then taken as the relocated position. Figure

6 CREWES Research Report — Volume 32 (2020)



Velocity calibration via neural network

200 400 600 800 1000
Epoch

FIG. 4. Loss curve of the training process.

2000 ' Epoch:: 1000 . .

2050 r i
E
= 2100 ¢ 7
Q.
]
)

2150 ]

2200 — ' ' '

1500 2000 2500 3000 3500 4000 4500
Velocity (m/s)

FIG. 5. Inversion result for the P- (blue dashed line) and S-wave (red dashed line) velocity models.
Solid lines represent true velocity models.

8 shows contour maps of the loss value for the six perforation shots, and the relocated po-
sitions exhibit relatively small errors from the true positions with mean deviations of 2.2
m and 3.6 m for depth and distance, respectively. As comparisons, we also relocate these
six perforation shots using the other two loss functions, i.e., RMS residuals in arrival times
(loss functions in Equation (5) with only the first two terms within the square root) and in
arrival-time difference (loss functions in Equation (5) with only the third term within the
square root). The results are shown in Figures 9 and 10. It can be observed that the use
of residuals of either arrival times or arrival-time difference yields much larger location
errors than the results with hybrid loss function (i.e., the use of the three terms within the
square root in Equation (5)). In Figure 9, the contour lines of arrival-time residuals greatly
elongate along a certain direction where both the depth and distance increase or decrease
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FIG. 6. Comparisons of observed (green diamond), estimated (blue dot) and true (red circles)
P-wave arrival times for the six perforation shots.

concurrently. While, the use of the time-difference residual can yield better lateral posi-
tions but poor depth solutions (shown in Figure 10). In comparison, the use of the hybrid
loss function could provide better constraints for both lateral and vertical locations than the
other two loss functions, which is in good agreement with the study by Tan et al. (2018).

For the event-location problem, the effectiveness of the hybrid loss function has been
demonstrated through the above analysis. While for the velocity-calibration problem, due
to the multilayers of the velocity model, it is not feasible to draw such a contour map as
Figure 8. Instead, similar to the study by Tan et al. (2018), we use a constant velocity model
to illustrate the impacts of different loss functions on the velocity inversion results. For the
constant velocity model, P- and S-wave velocity values are set to be 3000 m/s and 1800 m/s,
respectively. The acquisition geometry is the same as in Figure 2. The depth and distance
(to the vertical well) of the source are set to be 2100 m and 350 m, respectively. Figure
11 shows contour maps of RMS residual of the arrival times (Figure (a)), RMS residual of
arrival-time difference (Figure (b)) and the loss value calculated using Equation (5) (Figure
(c)). It can be observed that contour maps for both arrival-time residual and loss value
obtained with Equation (5) are comparable, and both of them can provide better constraints
for Vp and Vg than the contour map of residual for arrival-time difference. While for the
event-location problem, similar to Figures 8—10, the contour map of loss value obtained
with Equation (5) can provide the best constraint for the event location (shown in Figure
12). Thus, we can conclude that the adoption of the hybrid loss function can provide better
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FIG. 7. Comparisons of observed (green diamond), estimated (blue dot) and true (red circles)
S-wave arrival times for the six perforation shots.

constrains for both the velocity-calibration and event-location problems.

Uncertainty analysis

In order to investigate the uncertainty of the inverted velocity model caused by noise,
we run the velocity-model inversion 100 times using the proposed neural network, and the
100 sets of inversion results are used for the uncertainty analysis. Considering that neural
network weights are initialized randomly, the initial velocity values for both P- and S-waves
are also randomly generated, which will further affect the final inversion results. Figure 13
shows the density map for estimated layer velocities, in which true values, mean values
as well as standard deviations of layer velocities are also indicated. The mean deviations
from true velocities are 76.0 m/s and 32.6 m/s for P- and S-waves, respectively. The mean
standard deviations are 96.9 m/s and 47.0 m/s, respectively. For the sake of comparison, we
also carry out the inversion with only one perforation shots, and the uncertainty-analysis
results are shown in Figure 14. The mean deviations from the true values are 120.4 m/s
and 46.7 m/s, respectively, and the standard deviations of layer velocities are 119.5 m/s and
48.3 m/s, respectively. Both deviations from true values and standard deviations are larger
than the results using six perforation shots, indicating that the inclusion of more perforation
shots can provide more accurate solutions with less uncertainty.
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FIG. 8. Contour maps the loss function for the six perforation shots. The loss function in Equation
(5) is used. The relocated and true perforation-shot positions are marked by green and red stars,

2200 J
200 300 400 500

Distance (m)

respectively.

2100 p 0.02 0.02
E § 0.015 0.015
Ky
492150 0.01 0.01
o \ 0.005 0.005

2200 NN -

200 300 400 500
2100 0.02
=
g 0.015 0.015
K
£ 2150 0.01 0.01
o \ 0.005 \ 0.005
2200 NN 2200 N\
200 300 400 500 200 300 400 500

200 g— el
g 0.015 % 0.015
Ky
£ 2150 0.01 2150 0.01
[0}

o 0.005

\ ]
o & 0.005

200 300 400 500
Distance (m)

FIG. 9. Contour maps the loss function for the six perforation shots. The RMS residual in arrival
times is used as the loss function. The relocated and true perforation-shot positions are marked by
green and red stars, respectively.

CONCLUSIONS

We have developed an unsupervised physics-guided neural network to calibrate the
1D layered velocity model with perforation shots recorded by the downhole array. In the
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FIG. 13. Uncertainty analysis results using six perforation shots. This figure is color-coded based
on the count frequency for layer velocities. Solid lines denote true velocities. Dashed lines denote
mean values of inverted layer velocities. The standard deviations are also denoted by horizontal
bars.
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FIG. 14. Uncertainty analysis results using only one perforation shot. All the symbols have the
same meaning as in Figure 13.
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proposed neural network, five fully connected layers and a Scaling & Shifting layer are
used to generate layer velocities. Due to the inclusion of the forward modeling layer for
P- and S-wave travel times, the labeled data is not required in the training process. The
network operates by minimizing a hybrid loss function that combines residuals of arrival
times and time-difference between P- and S-waves. Numerical examples show that, both
the updated velocity and relocated event locations exhibit relatively small errors from true
values, demonstrating the effectiveness of proposed algorithm. In addition, the effects of
noise and random initialization of neural network weights on inversion results have also
been investigated through uncertainty analysis. In the future research, field data will be
used to further validate the proposed neural network.
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