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Simple test
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Statistical FWI vs WRI
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Quantify the uncertainty
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G*'63#*%.
J Integrate	
  the	
  posterior	
  distribution

J McMC	
  method	
  to	
  sample	
  the	
  posterior	
  distribution
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Quantify the uncertainty
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G*'63#*%.
J Integrate	
  the	
  posterior	
  distribution

J McMC	
  method	
  to	
  sample	
  the	
  posterior	
  distribution
! Advantage:	
  the	
  true	
  uncertainty	
  can	
  be	
  quantified
! Disadvantage:	
  Huge	
  computational	
  cost

J Use	
  an	
  approximate	
  distribution	
  to	
  quantify	
  the	
  uncertainty
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Quadratic approximation

GG

≈ f (mMAP) + gT (m − mMAP) +
1

2
(m − mMAP)T H(m − mMAP)
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mMAP
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dm Ð Different random directions
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Quadratic Approximation
True Misfit
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Quadratic Approximation
True Misfit

f(mMAP + ! dm)

Quadratic approximation


