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WAVE PROPAGATION IN WAVEGUIDES WITH RANDOM
BOUNDARIES*

RICARDO ALONSOf, LILIANA BORCEA#, AND JOSSELIN GARNIERS

Abstract. We give a detailed analysis of long range cumulative scattering effects from rough
boundaries in waveguides. We assume small random fluctuations of the boundaries and obtain a
quantitative statistical description of the wave field. The method of solution is based on coordinate
changes that straighten the boundaries. The resulting problem is similar from the mathematical
point of view to that of wave propagation in random waveguides with interior inhomogeneities. We
quantify the net effect of scattering at the random boundaries and show how it differs from that of
scattering by internal inhomogeneities.
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1. Introduction

We consider acoustic waves propagating in a waveguide with axis along the range
direction z. In general, the waveguide effect may be due to boundaries or the variation
of the wave speed with cross-range, as described for example in [13, 10]. We consider
here only the case of waves trapped by boundaries, and take for simplicity the case
of two-dimensional waveguides with cross-section D given by a bounded interval of
the cross-range x. The results extend to three-dimensional waveguides with bounded,
simply connected cross-section D C R2.

The pressure field p(¢,x,z) satisfies the wave equation
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0f | p(t,a,z) =F(t,z,2), (L.1)

with wave speed ¢(z) and source excitation modeled by F(t,z,z). Since the equation
is linear, it suffices to consider a point-like source located at (zp,z=0) and emitting
a pulse signal f(t),

F(t,x,z)=f(t)o(x—x0)d(2). (1.2)

Solutions for distributed sources are easily obtained by superposing the wave fields
computed here.

The boundaries of the waveguide are rough in the sense that they have small
variations around the values =0 and =X, on a length scale comparable to the
wavelength. Explicitly, we let

B(z)<x<T(z), where |B(2)|<X, |T(z)—X|<X, (1.3)
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F1G. 1.1. Schematic of the problem setup. The source is at coordinates (x =xo,z=0) and emits
a pulse f(t) in a waveguide with fluctuating boundaries around the values =0 and x=X.

and take either Dirichlet boundary conditions
p(t,x,2)=0, for x=B(z) and z=T(z), (1.4)

or mixed, Dirichlet and Neumann conditions

p(t,x=B(z),z)=0, (t,x=T(2),2)=0, (1.5)

on?
where n is the unit normal to the boundary x=T(z). We refer to figure 1.1 for an
illustration of the setup and the system of coordinates.

The goal of the paper is to quantify the long range effect of scattering at the rough
boundaries. More explicitly, to characterize in detail the statistics of the random field
p(t,z,z). This is useful in sensor array imaging, for designing robust source or target
localization methods, as shown recently in [3] in waveguides with internal inhomo-
geneities. Examples of other applications are in long range secure communications
and time reversal in shallow water or in tunnels [8, 14].

The paper is organized as follows. We begin in Section 2 with the case of ideal
waveguides, with straight boundaries B(z) =0 and T'(z) = X, where energy propagates
via guided modes that do not interact with each other. Rough, randomly perturbed
boundaries are introduced in Section 3. The wave speed is assumed to be known and
to depend only on the cross-range. Randomly perturbed wave speeds due to internal
inhomogeneities are considered in detail in [13, 12, 4, 8, 5]. Our approach in Section 3
uses changes of coordinates that straighten the randomly perturbed boundaries. We
carry out the analysis in detail for the case of Dirichlet boundary conditions (1.4) in
sections 3 and 4, and discuss the results in Section 5. The extension to the mixed
boundary conditions (1.5) is presented in Section 6. We end in Section 7 with a
summary.

Our approach, based on changes of coordinates that straighten the boundary,
leads to a transformed problem that is similar from the mathematical point of view
to that in waveguides with interior inhomogeneities, so we can use the techniques
from [13, 12, 4, 8, 5] to obtain the long range statistical characterization of the wave
field in Section 4. However, the cumulative scattering effects of rough boundaries
are different from those of internal inhomogeneities, as described in Section 5. We
quantify these effects by estimating in a high frequency regime three important, mode
dependent length scales: the scattering mean free path, which is the distance over
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which the modes lose coherence; the transport mean free path, which is the distance
over which the waves forget the initial direction, and the equipartition distance, over
which the energy is uniformly distributed among the modes, independently of the
initial conditions at the source. We show that the random boundaries affect most
strongly the high order modes, which lose coherence rapidly, that is they have a short
scattering mean free path. Furthermore, these modes do not exchange efficiently
energy with the other modes, so they have a longer transport mean free path. The
lower order modes can travel much longer distances before they lose their coherence
and remarkably, their scattering mean free path is similar to the transport mean free
path and to the equipartition distance. That is to say, in waveguides with random
boundaries, when the waves travel distances that exceed the scattering mean free
path of the low order modes, not only all the modes are incoherent, but also the
energy is uniformly distributed among them. At such distances the wave field has
lost all information about the cross-range location of the source in the waveguide.
These results can be contrasted with the situation with waveguides with interior
random inhomogeneities, in which the main mechanism for the loss of coherence of
the fields is the exchange of energy between neighboring modes [13, 12, 4, 8, 5], so
the scattering mean free paths and the transport mean free paths are similar for all
the modes. The low order modes lose coherence much faster than in waveguides with
random boundaries, and the equipartition distance is longer than the scattering mean
free path of these modes.

2. Ideal waveguides
Ideal waveguides have straight boundaries x =0 and z=X. Using separation of
variables, we write the wave field as a superposition of waveguide modes. A waveguide

mode is a monochromatic wave P(t,7,2)=P(w,z,z)e”** with frequency w, where

~

P(w,x,z) satisfies the Helmholtz equation
[62 4+ 02 +w?/2(2)] P(w,z,2) =0, 2€R, z€(0,X), (2.1)

and either Dirichlet or mixed, Dirichlet and Neumann homogeneous boundary con-
ditions. The operator 0% +w?/c?(x) with either of these conditions is self-adjoint
in L?(0,X), and its spectrum consists of an infinite number of discrete eigenvalues
{A\j(w)};>1, assumed sorted in descending order. There is a finite number N(w) of
positive eigenvalues and an infinite number of negative eigenvalues. The eigenfunc-
tions ¢;(w,z) are real and form an orthonormal set

X
| deoseminton =t iz (22)
0

where 0;; is the Kronecker delta symbol.
For example, in homogeneous waveguides with c¢(z)=c¢,, and for the Dirichlet
boundary conditions, the eigenfunctions and eigenvalues are

¢j(x)\/§sin(7?:), Aj(w):(§)2[(kx/ﬂ)2sz]’ ji=1,2,..., (2.3)

and the number of propagating modes is N(w)=|kX /7], where |y]| is the integer
part of y and k=w/c, is the wavenumber.

To simplify the analysis, we assume that the source emits a pulse f(t) with Fourier
transform

flo)= [ e (1),

— 00
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supported in a frequency band in which the number of positive eigenvalues is fixed,
so we can set N(w)=N. We also assume that there is no zero eigenvalue, and that
the eigenvalues are simple. The positive eigenvalues define the modal wavenumbers
Bj(w)=+/Aj(w) of the forward and backward propagating modes

~

Pj(w,x,2) :qu(w,x)eiiﬁj(‘“)z, j=1,...,N.
The infinitely many remaining modes are evanescent

]3j (w,x,2) =9, (w,z)e Pzl s N
with wavenumber f;(w)=/—A;(w).

The wave field p(¢,x,z), due to the source located at (z,0), is given by the
superposition of P;(w,z,z),

p(t,z,2)
dw S (w) (w) o Ejo(w) (w)
o aw  —iwt 3,0 iBj(w)z o 7,0 *5_1 w)z o
-/ {Z—: B ot ZN; WT " (w’x)] Hold
+ dw it {i 45.0() e HiWzg, Z P12 (w, x)] 1(—oo,0)(2).
2 j=1 Bj(w) j=N+1 \/63 ’

The first term is supported at positive range, and it consists of forward going modes
with amplitudes @;,,/,/B; and evanescent modes with amplitudes €;,/,/B;. The
second term is supported at negative range, and it consists of backward going and
evanescent modes. The modes do not interact with each other and their amplitudes

a:(w)=a; *7}.\((*)) w,T | =
.770( ) 7o( ) BJ( )¢ ( 0) J 13“'7N7
~— fw)

w)=

are determined by the source excitation (1.2), which gives the jump conditions at
z=0,

€jo(w)= ¢j(w,x0), j>N (2.4)

ﬁ(w,w,z :O+) 7ﬁ(w7x>z :07) :Oa
0:5(w, 2,2 =0") = 8.p(w,z,2=07) = f(w)d(a — ). (2.5)
We show next how to use the solution in the ideal waveguides as a reference for
defining the wave field in the case of randomly perturbed boundaries.

3. Waveguides with randomly perturbed boundaries

We consider a randomly perturbed section of an ideal waveguide, over the range
interval z € [0,L/e%]. There are no perturbations for z <0 and z> L/e%. The domain
of the perturbed section is denoted by

Q°={(z,2) €R? B(z)<xz<T(z), 0<z< L/}, (3.1)
where

B(z)=eXu(z), T(z)=X[14¢ev(2)], ex 1. (3.2)
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Here v and p are independent, zero-mean, stationary, and ergodic random processes
in z, with covariance function

Ru(z)=E[v(z+s)v(s)] and R,(z)=E[pu(z+s)un(s)]. (3.3)

We assume that v(z) and p(z) are bounded, at least twice differentiable with almost
sure bounded derivatives, and have enough decorrelation!. The covariance functions
are normalized so that R, (0) and R,(0) are of order one, and the magnitude of the
fluctuations is scaled by the small, dimensionless parameter e.

That the random fluctuations are confined to the range interval z € (0,L/e?),
with L an order one length scale, can be motivated as follows: By the hyperbolicity
of the wave equation, we know that if we observe p(t,x,z) over a finite time window
t€(0,7¢), the wave field is affected only by the medium within a finite range L¢ from
the source, directly proportional to the observation time 7°. We wish to choose T°
large enough in order to capture the cumulative long range effects of scattering from
the randomly perturbed boundaries. It turns out that these effects become significant
over time scales of order 1/¢2, so we take L= L/c?. Furthermore, we are interested
in the wave field to the right of the source, at positive range. We will see that the
backscattered field is small and can be neglected when the conditions of the forward
scattering approximation are satisfied (see subsection 4.3). Thus, the medium on the
left of the source has negligible influence on p(t,z,z) for z>0, and we may suppose
that the boundaries are unperturbed at negative range. The analysis can be carried
out when the conditions of the forward scattering approximation are not satisfied, at
considerable complication of the calculations, as was done in [9] for waveguides with
internal inhomogeneities.

We assume here and in sections 4 and 5 the Dirichlet boundary conditions (1.4).
The extensions to the mixed boundary conditions (1.5) are presented in Section 6.
The main result of this section is a closed system of random differential equations for
the propagating waveguide modes, which describes the cumulative effect of scattering
of the wave field by the random boundaries. We derive it in the following subsections
and we analyze its solution in the long range limit in Section 4.

3.1. Change of coordinates. = We reformulate the problem in the randomly
perturbed waveguide region 2 by changing coordinates that straighten the bound-
aries,

v=B()+HT(:) - B 5, £€0.X] (3.4)
We take this coordinate change because it is simple, but we show later, in Section
4.4.2, that the result is independent of the choice of the change of coordinates. In the
new coordinate system, let

u(t,f,z):p(t,B(z)—&—[T(z)—B(z)]%,z) , p(t,x,z)zu(t,%,z) . (3.5)

We obtain using the chain rule that the Fourier transform u(w,,z) satisfies the
equation

Lou(w,§,2) =0, (3.6)

IExplicitly, they are p-mixing processes with o€ L1/2 (RT), as stated in [15, 4.6.2].
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for z€(0,L/e?) and £ € (0,X), where

(X -OBHETT] L o —9B ver]

e_ 92 2
L=+ TBp 2 S X,
2B/(T/ - B/) B ¢ T _ B! 2 T" _ B
{ T-B2 T-B X N7=p) 718 | (%

w2

TEBTT_BEX)

(3.7)

Here the prime stands for the z-derivative, and the boundary conditions at £ =0 and
X are

U(w,0,2) =t(w,X,2)=0. (3.8)

Substituting Definition (3.2) of B(z) and T'(z), and expanding the coefficients in (3.7)
in series of €, we obtain that

(LO+5Ll +62£2+"')ﬂ(w,f,2)20, (39)
where
Lo=07+0; +w?/c*(§) (3.10)

is the unperturbed Helmholtz operator. The first- and second-order perturbation
operators are given by

Ly+eLy=q%(£2)0, + M*(w,&,2), (3.11)

with coefficient

¢°(§:2)==2[(X =p'(2) + &V (2)] [1 — e (v(2) — u(2))], (3.12)

and differential operator

Mo =—{2(v—p) —3e(v—p)’ —e[(X — &) +&v] } 02
(X ="+ &L= (v — )] =26 (V) — 1) [(X — ) +€1/]} O

2

F (X = pt 10+ o (X Opb PO (313)
The dots in (3.9) denote small corrections in the expansion of £5. These corrections
have the form of a sum of the same partial derivatives as in Lo +eL1 +e2Ls but with
coefficients which come from the third-order corrections of the expansions (in ) of
the rational expressions containing B, T, B', T', B"”, T”, and of ¢*(B+ (T — B)¢/X)
in (3.7). These coefficients can be bounded by O(e?®) provided p(z) and v(z) have
almost sure bounded second-order derivatives (in z) and the deterministic velocity
profile ¢(z) has bounded third-order derivatives (in x), which we assume from now
on. As a result the corrections in (3.9) will give rise to O(e?) terms in the forthcoming
equations (3.17-3.18-...) but they will be negligible as € — 0 over the long range scale
L/e? considered here.
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3.2. Wave decomposition and mode coupling. Equation (3.9) is not
separable, and its solution is not a superposition of independent waveguide modes,
as was the case in ideal waveguides. However, we have a perturbation problem, and
we can use the completeness of the set of eigenfunctions {¢;(w,£)};>1 in the ideal
waveguide to decompose u in its propagating and evanescent components,

N
U(w,&,2) Z (W, &)1 (w,2) Z i (w,)05(w,2). (3.14)

j=N+1

The propagating components u;(w,z) are decomposed further in the forward and
backward going parts, with amplitudes @;(w,z) and b;(w,z) defined by

-~ 1 -~ iBj(w)z | 7 —if3j(w)z -
uj(w,z)zm(aj(w,z)e Biw)z L bi(w,z)e” i) ), j=1,...,N, (3.15)
J

0,0;(w,2) =i 5j(w)(aj(w,z) B2 b (w,2)e *Zﬂj<w>2), j=1,...,N. (3.16)

This choice is motivated by the behavior of the solution in ideal waveguides, where
the amplitudes (a@;,b;) are independent of range and completely determined by the
source excitation. The expression (3.14) of the wave field is similar to that in ideal
waveguides, except that we have both forward and backward going modes, in addition
to the evanescent modes, and the amplitudes of the modes are random functions of z.
The modes are coupled due to scattering at the random boundaries, as described
by the following system of random differential equations obtained by substituting
(3.14) in (3.9), and using the orthogonality relation (2.2) of the eigenfunctions:

N
Z[ alei(ﬁl B])Z+Cs bie” 1(514—61)2}

Ze-%z (Q5,0:0,+ M5,0,) + O(e%), (3.17)
2 ﬁjl N+1

d:b; = —iaz {Cflazei(ﬂﬁﬁf)z +er”(ﬂl_ﬂj)z]
=1

Zelﬁ] %5001+ M5,0) +O(e 3. (3.18)

2\/7l N+1

The bar denotes complex conjugation, and the coefficients are defined below. Note
that, from now on, we do not write explicitly the w-dependence in the equations,
except in the statements of the propositions and theorems.

The forward going amplitudes are determined at z=0 by the source excitation

(recall (2.4))
a;(0)=aj0, j=1,....N, (3.19)

and we have

Ej(gé):o, j=1,...,N, (3.20)
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because there is no incoming wave at the end of the domain. The equations for the
amplitudes of the evanescent modes indexed by j > N are

(02557

N e’}
==Y 2B [Chae s + T~ 3 (@500 + M5 ) +O(),
1=1 I=N+1
(3.21)
and we complement them with the decay condition at infinity
Zgrﬂ?ooﬁj(z):(), j>N. (3.22)
The coeflicients
(2)=C\)(2) +eCP(2), for j>1 and I=1,...,N (3.23)
are defined by
M 1L
Co'(z)= / dépi (&) A(E,2)p1(8), 3.24
jl() 2\/@0 ]()l( )l() ( )
1 X
c@)z:i/ A (€)By(€,2)n(€), 3.25
D=5 757 o OBEINE (3.25)
in terms of the linear differential operators
A(€,2) = 2 — )02 — 2B [(X — ' +60') 0 — [(X — )" + 0] 0
+w? [(X = &) p+Ev) 0 (c2), (3.26)

and
Bi(&,2) = {3(v—p)* + (X~ +&|" } 0 +2iBi(v— W) [(X ) +6] ¢

HE = (X =Ou" +&" 1 +2(" =) (X = +&']} O

+ 5 (X —Out o o). (3.27)

We also let, for j>1 and [ > N,
X 1 2
)= [ dea' (6,216,006 = QP () +Q ).

X
2 (2) = /0 A5 () ME (€,2)00(€) =MD (2) +eM P (2). (3.28)

3.3. Analysis of the evanescent modes. We solve equations (3.21) with
radiation conditions (3.22) in order to express the amplitude of the evanescent modes
in terms of the amplitudes of the propagating modes. The substitution of this ex-
pression in (3.17)-(3.18) gives a closed system of equations for the amplitudes of the
propagating modes, as obtained in the next section.

We begin by rewriting (3.21) in short as

(02-87)05+e Y (Q50:0+ M55)=—2g5,  j>N, (3.29)
I=N+1
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where
6(2)=9)" (=) +eg? () +OE"),  j>N, (3.30)
and
N ~ .
(T) =2 Z {C(T) ’ﬁ’z—i—C (z )bl(z)e_lﬂlz} , r=1,2 and j>N.
= (3.31)
Using the Green’s function G, (z)=e~"1?1 /(23;), which satisfies
°Gi— 3G =—6(2), ‘ 1‘1m G;j=0, j>N, (3.32)
Z|— 00

and by integrating by parts, we get

3

Qﬁ]

Here I is the identity and ¥ is the linear integral operator

[(I—eW)o]; (2) = / dse Pilgs(z45),  j>N. (3.33)

0], ( 3 / dse=P191 (M5 — 0.Q5) (=4 5)5u(=+ 5)
631 N+1
+ Z / dsePilslsgn (s 5)Q5, (2 +s)ui (2 +5), (3.34)
2 5

which acts on the infinite vector ¥=(Un41,0n42,...) and returns an infinite vector
with entries indexed by j, for j > N. The solvability of Equation (3.33) follows from
the following lemma proved in Appendix A.

LEMMA 3.1. Let Ly be the space of square summable sequences of L*(R) functions
with linear weights, equipped with the norm

IBllex = Y Gl5llz)”

j=N+1

The linear operator W:Lyx — Ly, defined component wise by (3.34), is bounded.

Thus, the inverse operator is
(I—eW) ' =T+cU+---,

and the solution of (3.33) is given by
s €T e —silsl () 2
Uj(z)_ﬁ dse” 1% g (2 +5)+O(e7). (3.35)
j J—oo

Using Definition (3.31) and the fact that the z derivatives of @; and by are of order ¢,
we get

N o0
6]’(2): 86‘ Zal(z)eiﬁlz/ dse_ﬁj\sHiﬁzSCj(_ll)(Z_'_s)
J =1 —00
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N S .
T sz(z)e_iﬁlz/ dse_ﬁﬂs‘_w‘st(-ll)(z—i-s)+O(52). (3.36)

\/Fj =1 -0

We also need
W;(2)=0,0;(2), (3.37)

which we compute by taking a z derivative in (3.29) and using the radiation condition
W;(z) =0 as |z| = oo. The resulting equation is similar to (3.33):

[(I_e\i/)w}j(z):g / el [sgn(s)g;(z+s)+ 3 Mzt s)a(z+s) |, (3.38)
- I=N+1

where we integrated by parts and introduced the linear integral operator
- 1 & o0 s .
(Vw);(z) = 5 Z / dse 57‘Slsgn(s)le(z—l-s)wl(z—i—s). (3.39)
I=N+17—>®

This operator is very similar to ¥ and it is bounded, as follows from the proof in
Appendix A. Moreover, substituting expression (3.36) of U; in (3.38) we obtain, after
a calculation that is similar to that in Appendix A, that the series in the index [ is
convergent. Therefore, the solution of (3.38) is

Wi(z)= %/_OO dse_ﬁjls‘sgn(s)gj(z—i—s)—|—O(52) (3.40)

and, more explicitly,

N S
0.0j(2)=¢\/B; Z&l(z)ew” / dse™Pi IS‘HBZSsgn(S)Cﬁ) (z+s)
=1

— 00

N 00 -
+e/Bj ZEZ (z)e" Pz / dse P ‘5|_i5lssgn(s)0§l1) (z+35)+0(e?).
=1 o
(3.41)

3.4. The closed system of equations for the propagating modes. The
substitution of equations (3.36) and (3.41) in (3.17) and (3.18) gives the main result
of this section: a closed system of differential equations for the propagating mode
amplitudes. We write it in compact form using the 2/N-vector

X(z)= F(Z)] ; (3.42)
obtained by concatenating vectors @(z) and b(z) with components a;j(z) and gj(z),
for j=1,...,N. We have

0. X (2)=eH(2)X () +£2G(2) X (2) + O(?), (3.43)
with 2NV x 2N complex matrices given in block form by

H® (2) H(b)(z)} G)(z) G(b)(z)}

w0 a0 S0=|Gw cwi (349

Hega(z) = [
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The entries of the blocks in H are
a - ~(1 i(Bi1—B4)z b . ~(1 i s
Hj(l )(2) :zCJ(.l ) (2)eiPi=F3)z, H;l)(z) zzCJ(-l ) (z)e~iButh))z, (3.45)
and the entries of the blocks in G are
oo M;ll/>(z)

Gg‘ll) (2) :iei(ﬁlfﬁj)zcj(_?)(z) Jriei(ﬁlfgj)zz

ol I T )
V=N+1 P oo

_ s Q(.},)(Z) 0o ) )
w0y S [ s e s () (2 s), (340
I'=N+1 2 /Bjﬁl/ —oo
) (1) ..
G(.?)(z) :ie—i(ﬁz+ﬂj)zc(l2)(z) —ie_i(ﬂl+ﬂj)zz Mjl’ (Z) / dse—ﬂl/\s\—i[ﬁsc(/l)(z_,’_s)
J J Bl 2 ﬁjﬁl’ oo 1l

o (1) 0o
+i67i(ﬁz+ﬁj)zz le’ ()
l’:N+12 ﬂjﬁl’ —oo
The coefficients in (3.45)-(3.47) are defined in terms of the random functions v(z),
u(2), their derivatives, and the following integrals:

dse= 7 191=815 5, son () O (2 +5). (3.47)

1 X 2 2 -2
N / de 6;(€) [~202 +wP€Dec2(6)] n(£), (3.48)
1 X 2 2 —2
N /0 dE 65 (6) [202 + WA (X — )0 2(€)] du(€),  (3.49)
1 X
=== [ 460, (©9(9), (350)
X

1
du,jz——W ; dg(X = &) $;(£)0epu(£), (3.51)

which satisfy the symmetry relations

Cu,jl =Cu,lj,
Cp,jl = Cu,lj>
0j1
du, il +du,l j — . y
! T 2y/BiB
5.
dy i1 4dy=——"—. 3.52
w3l g 9 ﬂjﬂl ( )

We have from (3.24) that

O3 (2) = v(2)ev i+ [V (2) + 20B (2)) o+ () cp o + (1 (2) + 2iBupt (2)) dy i,

(3.53)
and from (3.28), (3.12), (3.13) that
(1)
bk (Z) , ,
— =2 (2)dy v + ' (2)d 1],
2 Bjﬁl’ J 122%)
M) (2) , )
=v(2)ey,ju +p(2)ep i +v" (2)dy i+ p" (2)dyjir- (3.54)

2/B;Br
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4. The long range limit

In this section we use the system (3.43) to quantify the cumulative scattering
effects at the random boundaries. We begin with the long range scaling chosen so that
these effects are significant. Then, we explain why the backward going amplitudes are
small and can be neglected. This is the forward scattering approximation, which gives
a closed system of random differential equations for the amplitudes {@;};=1,.. ~n. We
use this system to derive the main result of the section, which says that the amplitudes
{@;j}j=1,....n converge in distribution as ¢ =0 to a diffusion Markov process, whose
generator we compute explicitly. This allows us to calculate all the statistical moments
of the wave field.

4.1. Long range scaling. It is clear from (3.42) that since the right hand
side is small, of order ¢, there is no net effect of scattering from the boundaries over
ranges of order one. If we considered ranges of order 1/e, the resulting equation
would have an order one right hand side given by H(z/¢) X (z/¢), but this becomes
negligible as well for € — 0 because the expectation of H(z/¢) is zero [5, Chapter 6].
We need longer ranges, of order 1/£2, to see the effect of scattering from the randomly
perturbed boundaries.

Let then @&, bS be the rescaled amplitudes

VAR
aj(z)zaj(gi;), B;(z):@(eé), j=1,...,N, (4.1)

and obtain from (3.43) that X¢(z) =X (z/e?) satisfies the equation

dXe(z) 1 z z
- ZEH(;Q)XE(ZHG(?)XE(Z), 0<z<L, (4.2)
with boundary conditions
a5(0)=aj,, 05(L)=0, j=1,...,N. (4.3)

We can solve this using the complex valued, random propagator matrix P¢(z) €

C2N*2N “which is the solution of the initial value problem
dpPe 1
dz(Z) —-H (E%) P(2)+G (632) P(z) for 2>0, and PF(0)=L (4.4

The solution is

X*0)=P) 550 |

and b°(0) can be eliminated from the boundary identity
ac(L) ao
=P(L) |~ . 4.
RU Rl -

Furthermore, it follows from the symmetry relations (3.44) satisfied by the matrices
H and G that the propagator has the block form

P (z) Pg’b(z)] |

€ —
)= oo peats
where P%(2) and P*?(z) are N x N complex matrices. The first block P=® describes

the coupling between different forward going modes, while P%* describes the coupling
between forward going and backward going modes.

(4.6)
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4.2. The diffusion approximation. The limit P¢ as € —0 can be obtained
and identified as a multi-dimensional diffusion process, meaning that the entries of
the limit matrix satisfy a system of linear stochastic equations. This follows from the
application of the diffusion approximation theorem proved in [18], which applies to
systems of the general form

dX*(z)
dz

- é]—" (Xf(z),y (E%) , E%) 4G (Xf(z),y (E%) )for 2>0, and X5(0) = X,, (4.7)
for a vector or matrix X'¢(z) with real entries. The system is driven by a stationary,
mean zero and mixing random process )(z). The functions F(x,y,7) and G(x,y,T)
are assumed at most linearly growing and smooth in y, and the dependence in 7
is periodic or almost periodic [5, Section 6.5]. The function F(x,y,7) must also be
centered: For any fixed x and 7, E[F(x,Y(0),7)]=0.

The diffusion approximation theorem states that as e — 0, X'¢(z) converges in dis-
tribution to the diffusion Markov process X (z) with generator £, acting on sufficiently
smooth functions () as

Lolx —hmf/ dT/ dE[F (0, (0),7) Yy [FO6Y(2),7) - Tro ()]

T—oo T

+jim % [ arBIG00Y0)7)- ¥ (19

T—o0 0

To apply it to the initial value problem (4.4) for the complex 2N x 2N matrix P¢(z),
we let X¢(z) be the matrix obtained by concatenating the absolute values and phases
of the entries in P?(z). The driving random process ) is given by u(z), v(z), and
their derivatives, which are stationary, mean zero, and mixing by assumption. The
expression of functions F and G follows from (4.4) and the chain rule. The dependence
on the fast variable 7= 2/¢? is in the arguments of the cos and sin functions, the real
and imaginary parts of the complex exponentials in (3.45)-(3.47).

4.3. The forward scattering approximation. =~ When we use the diffusion-
approximation theorem in [18], we obtain that the limit entries of P£:*(z) are coupled
to the limit entries of P%*(z) through the coefficients

ﬁu(ﬁj +061)= 2/0Oo dz R, (z)cos|(B;+ bi)z],
Ry (35 +61)=2 | " 4Ry (2)cos((8; + 1)),

for j,l=1,...,N. Here 7%1, and ﬁu are the power spectral densities of the processes
v and p, the Fourier transform of their covariance functions. They are evaluated at
the sum of the wavenumbers 3; + 8, because the phase factors present in the matrix
H®)(2) are +(8; + 4;)z. The limit entries of P:%(2) are coupled to each other through
the power spectral densities evaluated at the difference of the wavenumbers, ﬁy(ﬁj —
B1) and ﬁu(ﬁj —B), for j,l=1,...,N, because the phase factors in the matrix H(*)(z)
are £(8; —fi)z. Thus, if we assume that the power spectral densities are small at
large frequencies, we may make the approximation

Ro(B;+B)~0,  Ru(Bj+f)~0, for jl=1,...,N, (4.9)
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which implies that we can neglect coupling between the forward and backward prop-
agating modes as € — 0. The forward going modes remain coupled to each other, be-
cause at least some combinations of the indexes j,, for instance those with |7 —[|=1,
give non-zero coupling coefficients ﬁy(ﬁj — /1) and ﬁ#(ﬁj —Bi).

Because the backward going mode amplitudes satisfy the homogeneous end con-
dition b5(L) =0, and because they are asymptotically uncoupled from {a@5};=1,.. n,
we can set them to zero. This is the forward scattering approximation, where the
forward propagating mode amplitudes satisfy the closed system

da® 1 N N N N
% = gH(“) (5%) a*+GW@ (6%) a® for 2>0, and @;(2=0)=aj,. (4.10)

REMARK 4.1. Note that the matrix H(® is not skew Hermitian, which implies that
for a given € there is no conservation of energy of the forward propagating modes over
the randomly perturbed region,

N N
DE @I # Y a0l
j=1

j=1

This is due to the local exchange of energy between the propagating and evanescent
modes. However, we will see that the energy of the forward propagating modes is
conserved in the limit € — 0.

4.4. The coupled mode diffusion process. We now apply the diffusion
approximation theorem to the system (4.10) and obtain, after a long calculation, that
we do not include for brevity, the main result of this section.

THEOREM 4.2. The complex mode amplitudes {aj (w,2)}j=1,....Nn converge in distribu-
tion as € =0 to a diffusion Markov process process {aj (w,z)}jzl,m’N with generator
L given below.

Let us write the limit process as
aj(w,z) :Pj(w,z)l/Qewf(“”z), j=1,...,N,

in terms of the power |a;|? = P; and the phase ;. Then we can express the infinites-
imal generator £ of the limit diffusion as the sum of two operators

L=Lp+Ly. (4.11)

The first is a partial differential operator in the powers
Yo o 9\ 0 0
= Iy PP w—=—-—=)|=—=+(P—Pj))=— 4.12
ﬁP ‘12:1 gl (UJ)|: l J(ap] 6P1>3P]+( l ])ap] ’ ( )
Jil=
J#1

with matrix T'®)(w) of coefficients that are non-negative off the diagonal, and sum to
zero in the rows, i.e.

I (w) ==Y T% (). (4.13)
I#j
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The off-diagonal entries are defined by the power spectral densities of the fluctuations
v and p, and the derivatives of the eigenfunctions at the boundaries,

N7 = T3 {06 (X006 w0 X RulB )~ i)

48 (w)Bi(w
+ (066 (w,0)0e b1 (w,0)° R, 185 (w) *ﬂl(w)]} , JFL (4.14)

The second partial differential operator is with respect to the phases

N N
1 CIY B R (i L1 &
Lo=1 »ZE C B e TR 02 7 ao 0, 2 Z “) 5.0,
= =
il
a ol B
9 (@2 @

Hﬁl

with nonnegative coefficients

Fi-?)(w):m{[angsj(w,X)angsl(w,X)fﬁV((J)+[angsj(w,owg@(w,on%u(m}
(4.16)
and
I (w) = ﬁ{[a@] X) B (w, X)) Y1 (w) + [0 b5 (w,0)De b1 (w,0)]* gt (w) }
(4.17)
for j#1, where
Togi(w) =2 / dzsin (B (w) — B ()21 Ru (2), (4.18)
Yo, (W / dzsin[(B;(w) — Bi(w))z] Rpu(2). (4.19)
The diagonal part of T'(®)(w) is defined by
T4 (w) =314 (). (4.20)

I#]

All the terms in the generator except for the last one in (4.15) are due to the direct
coupling of the propagating modes. The coefficient x; in the last term is

() =55 (W) + 517 (W), (4.21)

with the first part due to the direct coupling of the propagating modes and given by

R =R, (0 ){/ dg [75 90z~ ﬁ 57 (9c6) }

+ Z B+ 8) [d2 1 (BF = B7) + 24w j1cu ] }

1#3,1=1
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N
_R”(O) { m — E/ d§£ 85¢J) Z?S].Zl:l(ﬁl _/Bj)dy,jl} + 1 terms, (4.22)

with the abbreviation “u terms” for the similar contribution of the p process. The
coupling via the evanescent modes determines the second term in (4.21), and it is
given by

w = i X2[35¢)]( o310 / dse_BZSR"( )[(,61 @)cos(ﬁjs) QB]Blsln(Bgs)]

I I=N+1 5Jﬁl(52+ﬁl
2
+ 26, | —d2. 1, RU(0) + -9 _R,(0) | 4+ terms. (4.23)
l%:“ l{ uRk B2+ 7

4.4.1. Discussion. We now describe some properties of the diffusion process
a:

1. Note that the coefficients of the partial derivatives in P; of the infinitesimal
generator £ depend only on {P;};=1, . n. This means that the mode powers
{[as(w,2)?}j=1,....n converge in distribution as & — 0 to the diffusion Markov
process {|@;(w,2)|*=Pj(w,z)}j=1,.. N, with generator Lp.

2. As we remarked before, the evanescent modes influence only the coefficient
kj(w) which appears in L but not in £p. This means that the evanescent
modes do not change the energies of the propagating modes in the limit
€ —0. They also do not affect the coupling of the modes of the limit process,
because k; is in the diagonal part of (4.15). The only effect of the evanescent
modes is a net dispersion (frequency-dependent phase modulation) for each
propagating mode.

3. The generator £ can also be written in the equivalent form [5, Section 20.3]

1 . o
= 1 Z F§l)(w) (Alejl —|—Ale]l Z F AJ]A”
J,l=1 ]l 1
J#l
i N
+1 Z Fﬁ) (w)(Ajj _All)+iZI€j(W)Ajj, (424)
Jil=1 j=1
J#l

in terms of the differential operators

e
Ag=0— -1 —=—A;. . 4.25
Y% o, Y (42

Here the complex derivatives are defined in the standard way: if z=x+1y,
then 0, =(1/2)(0; —19,) and 0z =(1/2)(0y +10y).

4. The coefficients of the second derivatives in (4.24) are homogeneous of degree
two, while the coefficients of the first derivatives are homogeneous of degree
one. This implies that we can write closed ordinary differential equations in
the limit € — 0 for the moments of any order of {Zi?}j:l,__ﬂN.
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5. Because

L <Z |al|2> =0, (4.26)
=1

we have conservation of energy of the limit diffusion process. More explicitly,
the process is supported on the sphere in CV with center at zero and radius
R, determined by the initial condition

N
Ry=) [a1,0(w)|*.
=1

Since L is not self-adjoint on the sphere, the process is not reversible. But
the uniform measure on the sphere is invariant, and the generator is strongly
elliptic. From the theory of irreducible Markov processes with compact state
space, we know that the process is ergodic and thus a(z) converges for large
z to the uniform distribution over the sphere of radius R,. This can be used
to compute the limit distribution of the mode powers (|a;|?);=1,.. n for large
z, which is the uniform distribution over the set

N
Hy ={{P}jmin 20,3 P =R2}. (4.27)

j=1

We carry out a more detailed analysis that is valid for any z in the next
section.

4.4.2. Independence of the change of coordinates that flatten the
boundaries. The coefficients (4.14), (4.16), and (4.17) of the generator £ have sim-
ple expressions and are determined only by the covariance functions of the fluctuations
v(z) and p(z) and the boundary values of the derivatives of the eigenfunctions ¢, (w,)
in the unperturbed waveguide. The dispersion coefficient x; has a more complicated
expression (4.21)-(4.23), which involves integrals of products of the eigenfunctions
and their derivatives with powers of £ or X —&. These factors in £ are present in our
change of coordinates

(2,§)=B(2) +[T(2) - B(Zﬂ% ={+e|(X =Ou(z) +&v(2)], (4.28)

so it is natural to ask if the generator £ depends on the change of coordinates. We
show here that this is not the case.
Let F¢(2,£) € C1([0,00) x [0,X]) be a general change of coordinates satisfying

X(1+ev(z)) for E=X
158 _ b
r (Z’g)_{ eXpu(z) for =0 (4.29)
for each € >0, and converging uniformly to the identity mapping as € — 0,
sup sup |F°(2,§)—¢[=0(e),  sup sup [0.F7(2,£)|=0(e). (4.30)

2>0£€[0,X] 2>0£€[0,X]

Note that (4.30) is not restrictive in our context since (p(z),v(z)) and their derivatives
are uniformly bounded. Define the wavefield

B(w,€,2) =P, F(2,€),2), (4.31)
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and decompose it into the waveguide modes, as we did for u(w,&,2) =p(w,l*(z,£),z2).
We have the following result proved in Appendix B.

THEOREM 4.3. The amplitudes of the propagating modes of the wave field (4.31)
converge in distribution as € —0 to the same limit diffusion as in Theorem 4.2.

4.4.3. The loss of coherence of the wave field. From Theorem 4.2 and
the expression (4.24) of the generator we get by direct calculation the following result
for the mean mode amplitudes.

PROPOSITION 4.4. As €0, E[a5(w,z)] converges to the expectation of the limit

diffusion aj(w,z), given by

E[aj(waz)]zaj,o(w)exp{[ ji ( )2 jj W)

As we remarked before, I’g-;-) —Fgg) is negative, so the mean mode amplitudes decay
exponentially with the range z. Furthermore, we see from (4.14) and (4.16) that

F§§)—F§3) is the sum of terms proportional to (8£¢j(X))2/,8j and (af¢j(0))2/ﬁj.
These terms increase with 7, and they can be very large when j ~ N. Thus, the mean
amplitudes of the high order modes decay faster in z than the ones of the low order
modes. We return to this point in Section 5, where we estimate the net attenuation
of the wave field in the high frequency regime N > 1.

That the mean field decays exponentially with range implies that the wave field
loses its coherence, and energy is transferred to its incoherent part — the fluctuations.

The incoherent part of the amplitude of the j-th mode is a; — E[&j], and its intensity is

given by the variance E[[a5|*] — |IE[E§] ’2' The mode is incoherent if its mean amplitude
is dominated by the fluctuations, that is if

[Blas e -] > ).

We know that the right hand side converges to (4.32) as e —0. We calculate next the
limit of the mean powers IE[|6§|2}.

4.4.4. Coupled power equations and equipartition of energy. As we
remarked in Section 4.4.1, the mode powers \ai(w,z)\Q, for j=1,...,N, converge in
distribution as ¢ — 0 to the diffusion Markov process (P;(w,2));j=1,..,n supported in
the set (4.27), and with infinitesimal generator Lp. We use this result to calculate
the limit of the mean mode powers

P (w,2) =E[P)(w,2)] = lm E[[a5 (w,2)’).

PROPOSITION 4.5. As e —0, E[[a5(w,z)|*] converges to Pj(l)(w,z), the solution of the
coupled linear system

dP(l) N
LSS w) (PP, a0, (4.33)
j=1

with initial condition Pj(l)(w,z:O) =|a;o(w)? for j=1,...,N.
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Matrix I'(®) (w) is symmetric, with rows summing to zero, by definition. Thus, we can
rewrite (4.33) in vector-matrix form
apM
dz

=TOW)PY, 2>0, and PV (w,0)=PP(w), (4.34)

T
with P (w, 2) = (Pl(l)(w,z), ...,pWY (w,z)) and Po(l)(w) the vector with components

[dj.o(w)|?, for j=1,...,N. The solution is given by the matrix exponential
PD(w,2) =exp [r@ (w)z} PO (w). (4.35)

We know from (4.14) that the off-diagonal entries in I''®)(w) are nonnegative. If we
assume that they are positive, which is equivalent to asking that the power spectral
densities of v and ;1 do not vanish at the arguments 3; — 3;, for all j,l=1,...,N, we
can apply the Perron-Frobenius theorem to conclude that zero is a simple eigenvalue
of T'“)(w), and that all the other eigenvalues are negative,

An(w) < < As(w) <0,

This shows that as the range z grows, the vector P(1)(z) tends to the null space of

I'“, the span of the vector (1,...,1)T. That is to say, the mode powers converge to
the uniform distribution in the set (4.27) at exponential rate

R2
sup Pj(l)(wx) _Bow) < Ce M@z, (4.36)
j=1,..,N N
As z— 00, we have equipartition of energy among the propagating modes.

4.4.5. Fluctuations of the mode powers. To estimate the fluctuations of
the mode powers, we use again Theorem 4.2 to compute the fourth order moments of
the mode amplitudes:

P (w,2) = im E[[@5 (w, 2) [ (w,2)[*] =E[P; (w,2) Pi(w,2)]

Using the generator Lp, we get the following coupled system of ordinary differential
equations for limit moments:

(2) N
api

c 2 2
= Y (4p) —2p).
n=1
n#j
dp)} ©f A D@ | (o) @ _ 5@
dJZ :_QFj? (W)sz +ZF12 (w) (Pjn _le )
n=1
N
+> 0w (PP -PP), i#L>0,
n=1
(4.37)
with initial conditions
2 —~ ~
PP (w,0) = [0(w) [0 (w)]*. (4.38)



252 WAVE PROPAGATION IN WAVEGUIDES WITH RANDOM BOUNDARIES

The solution of this system can be written again in terms of the exponential of the
evolution matrix.
It is straightforward to check that the function 140; is a stationary solution

of (4.37). Using the positivity of 1"5.?) (w) for j#1, we conclude that this stationary
solution is asymptotically stable, meaning that the solution Pj(l2 )(w,z) converges as
z— 0 to

1
e RYw) i £,
e
Novg1) Relw) =t

where Rg(w)=Z;.V:1 |ajo(w)[?. This implies that the correlation of Pj(w,z) and
P(w,z) converges to —1/(N—1) if j#l and to (N—1)/(N+1) if j=1 as z—o00. We
see from the j#1 result that if, in addition, the number of modes N becomes large,
then the mode powers become uncorrelated. The j =1 result shows that, whatever
the number of modes IV, the mode powers P; are not statistically stable quantities in
the limit z — oo, since

Var(Pj(w,2)) z—00 N —1

EP(w.2) N+l

5. Estimation of net diffusion

To illustrate the random boundary cumulative scattering effect over long ranges,
we quantify in this section the diffusion coefficients F((l:) and F(.?) in the generator £
of the limit process. In particular, we calculate the mode-dependent net attenuation
rate

0 c
Kj(w)= O ;ng) ) :

which determines the coherent (mean) amplitudes as shown in (4.32). The attenuation
rate gives the range scale over which the j-th mode becomes essentially incoherent,
because equations (4.32) and (4.35) give

|Ela;(w,z)]|
VE[@@oP] - B w2

The reciprocal of the attenuation rate can therefore be interpreted as a scattering
mean free path. The scattering mean free path is classically defined as the propagation
distance beyond which the wave loses its coherence [20]. Here it is mode-dependent.

Note that the attenuation rate ICj(w) is the sum of two terms. The first one
involves the phase diffusion coefficient Fg-[])-) in the generator Ly, and determines the
range scale over which the cumulative random phase of the amplitude @; becomes
significant, thus giving exponential damping of the expected field E[a;]. The second
term is the mode-dependent energy exchange rate

(5.1)

<1 ifz>Kyh

{9 (w)
Tj(w) =——+-—,
2
given by the power diffusion coefficients in the generator £Lp. Each waveguide mode
can be associated with a direction of incidence at the unperturbed boundary, and

(5.2)
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energy is exchanged between modes when they scatter, because of the fluctuation of
the angles of incidence at the random boundaries. We can interpret the reciprocal of
the energy exchange rate as a transport mean free path, which is classically defined
as the distance beyond which the wave forgets its initial direction [20].

The third important length scale is the equipartition distance 1/|As(w)|, defined
in terms of the second largest eigenvalue of the matrix I'(® (w). It is the distance over
which the energy becomes uniformly distributed over the modes, independently of the
initial excitation at the source, as shown in Equation (4.36).

5.1. Estimates for a waveguide with constant wave speed. To give
sharp estimates of K; and J; for j=1,...,N, we assume in this section a waveguide
with constant wave speed ¢(§) =¢, and a high frequency regime N >>1. Note from
(4.13) that the magnitude of F;;‘-) depends on the rate of decay of the power spectral

densities ﬁu(ﬁ) and ﬁu(ﬂ) with respect to the argument 5. We already made the
assumption (4.9) on the decay of the power spectral densities in order to justify the
forward scattering approximation. In particular, we assumed that ﬁu(ﬁ) :7/@# (8)~0
for all B8>208y. Thus, for a given mode index j, we expect large terms in the sum in
(4.13) for indices [ satisfying

16— 1l S 2B =2 V/3aR, (5.3)

where we used the definition

™

kX
B X (N+«a)2—34%2, j=1,....,N, and —=N+q«, for ac(0,1). (54)
7r
Still, it is difficult to get a precise estimate of I‘gj) given by (4.13), unless we make
further assumptions on R, and R,. For the calculations in this section we take the

Gaussian covariance functions

22

R, (2) =exp (—%2> and R, (z)=exp (-5&) , (5.5)

and we take for convenience equal correlation lengths ¢, = ¢, ={. The power spectral
densities are

~ ~ 292
Rul(B) = Ro(8) = V3 Lexp (—5;) (5.6)

and they are negligible for 5 >3/¢. Since N = |kX /7], we see that (5.3) becomes

3 _2 3
1B; — B < 7 < % 2aN or, equivalently, kf> 2\/%\/]v>> 1. (5.7)

Thus, Assumption (4.9) amounts to having correlation lengths that are larger than the
wavelength. The attenuation and exchange energy rates (5.1) and (5.2) are estimated
in detailed in Appendix C. We summarize the results in the following proposition, in
the case?

VN <kl<N. (5.8)

2The case k£ > N is also discussed in Appendix C.
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PROPOSITION 5.1. The attenuation rate KC;(w) increases monotonically with the mode
index j. The energy exchange rate Jj(w) increases monotonically with the mode index
j up to the high modes of order N where it can decay if k>>+/N. For the low order
modes we have

T (W)X ~ I (w) X ~ (kO)™YV2 . (5.9)
For the intermediate modes we have
(/N)? .
TiwWX~Kj(w)X~N?—=—__ 1< j<N. 5.10
(@)X 2K ) L 1 (510)
For the high order modes we have
N3
Jj(w)XNk—g, Kj(w)X ~kEN?,  j~N, (5.11)
for kl~+/N, but when kl>>+/N,
Jij(w)X <Kj(w)X ~kEN?,  j~N. (5.12)

The results summarized in Proposition 5.1 show that scattering from the random
boundaries has a much stronger effect on the high order modes than the low order
ones. This is intuitive, because the modes with large index bounce more often from
the boundaries. The damping rate K; is very large, of order N2k for j~ N, which
means that the amplitudes of these modes become incoherent quickly, over scaled®
ranges z~ XN ~2(kf)~! < X. The modes with index j~ 1 keep their coherence over
ranges z=0(X), because their mean amplitudes are essentially undamped, that is
K; X <1 for j~1. However, the modes lose their coherence eventually because the
damping becomes visible at longer ranges, that is z > X (k¢)/2.

Note that the scattering mean free paths and the transport mean free paths are
approximately the same for the low and intermediate index modes, but not for the
high ones. The energy exchange rate for the high order modes may be much smaller
than the attenuation rate in high frequency regimes with k¢>>+/N. These modes
reach the boundary many times over a correlation length, at almost the same angle
of incidence, so the exchange of energy is not efficient and it occurs only between
neighboring modes. There is however a significant cumulative random phase in @;
for j~ N, given by the addition of the correlated phases gathered over the multiple
scattering events. This significant phase causes the loss of coherence of the amplitudes
of the high order modes, the strong damping of E[a;].

Note also that a direct calculation? of the second largest eigenvalue of T'¥)(w)
gives that

| Ag(w)] = T8 (w)| ~ (kE) V2.

Thus, the equipartition distance is similar to the scattering mean free path of the
first mode. This mode can travel longer distances than the others before it loses its
coherence, but once that happens, the waves have entered the equipartition regime,
where the energy is uniformly distributed among all the modes. The waves forget the
initial condition at the source.

3Recall from Section 4.1 that the range is actually z/e2.
4By direct calculation we mean numerical calculation of the eigenvalue. We find that for N > 20

and for k>N, |Az(w)|~ \Fﬁ) (w)| with a relative error that is less than 1%.
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5.2. Comparison with waveguides with internal random inhomo-
geneities. When we compare the results in Proposition 5.1 with those in [5,
Chapter 20] for random waveguides with interior inhomogeneities but straight bound-
aries, we see that even though the random amplitudes of the propagating modes
converge to a Markov diffusion process with the same form of the generator as (4.24),
the net effects on coherence and energy exchange are different in terms of their de-
pendence with respect to the modes.

Let us look in detail at the attenuation rate that determines the range scale over
which the amplitudes of the propagating modes lose coherence. To distinguish it from
(5.1), we denote the attenuation rate by K; and the energy exchange rate by J;, and
recall from [5, Section 20.3.1] that they are given by

N

= _KR;0) = P L
’C]_TB]Q» \7]7 \7]_ EWRJZ (ﬁ]_ﬁl) (513)
1#]

Here ﬁjl(z) is the Fourier transform (power spectral density) of the covariance func-
tion Rj;(z) of the stationary random processes

Cyi(2) = / d2é;(2)n (2)(z, 2),

the projection on the eigenfunctions of the random fluctuations v(xz,z) of the wave
speed.

For our comparison we assume isotropic, stationary fluctuations with mean zero
and Gaussian covariance function

22422

R(e,2) =Ev(e,2)r(0,0) =~ 3,

so the power spectral densities are
>N 2 2 Py 20)2 [ 2 2 2
Rﬂ(ﬁ)%ie—%(iﬂ) {e—“?(w—fv) Lo U (Ftk) +6;1. (5.14)
Thus, (5.13) becomes

 R(R0? 24 e-2k0PG/N?
Ki= W(SX) : 2_(i/N)2 +Jj
(1+a/N)”—=(/N)
7 ~ w(ke)? N[ [T TG a7 N
78X VI@+a/N)?—(/N)2][(1+a/N)>—(1/N)?]

1=
1#j

and their estimates can be obtained using the same techniques as in Appendix C. We
give here the results when k¢ satisfies (5.8). For the low order modes we have

~ m(kt)?

)

Ny/7/2
24 2RO/ +k;/] ~ (k> + Nk ~NECZ N2, jol



256 WAVE PROPAGATION IN WAVEGUIDES WITH RANDOM BOUNDARIES

~ 02 N+/7/
Jix~Z ~Nk(ZN32,

-
8 Tkt I~

and for the high order modes we have

- N 2 TN
’CjX%W 8(56) [U{ﬂw} [N(k6)? + N?kt] ~N?kt 2 N°/2, j~N,

TN (k0)? /TN
8o 22kt

TiXm = —N2k(Z N2, j~N,
Thus, we see that in waveguides with internal random inhomogeneities the low or-

der modes lose coherence much faster than in waveguides with random boundaries.
Explicitly, coherence is lost over scaled ranges

2<XN3P <X
The high order modes, with index j~ N, lose coherence over the range scale
2<XN 2« X

Moreover, the main mechanism for the loss of coherence is the exchange of energy
between neighboring modes. That is to say, the transport mean free path is equivalent
to the scattering mean free path for all the modes in random waveguides with interior
inhomogeneities. Finally, direct (numerical) calculation shows that

-2 |A2| —3/2
O ((ke <—<O|( (k¢

|J1

so the equipartition distance is larger by a factor of at least O (N3/*) than the scat-
tering or transport mean free path.

6. Mixed boundary conditions

Up to now we have described in detail the wave field in waveguides with random
boundaries and Dirichlet boundary conditions (1.4). In this section we extend the
results to the case of mixed boundary conditions (1.5), with Dirichlet condition at
2= B(z) and Neumann condition at x =T (z). All permutations of Dirichlet/Neumann
conditions are of course possible, and the results can be readily extended.

Similar to what we stated in Section 2, the operator 92 +w?c~2(x) acting on func-
tions in (0,X), with Dirichlet boundary condition at =0 and Neumann boundary
condition x =X, is self-adjoint in L?(0,X). Its spectrum is an infinite number of dis-
crete eigenvalues \;(w), for j=1,2,..., and we sort them in decreasing order. There
is a finite number N(w) of positive eigenvalues and an infinite number of negative
eigenvalues. We assume as in Section 2 that N(w)= N is constant over the frequency
band and that the eigenvalues are simple. The modal wavenumbers are as before,
Bj(w)=+/|A;(w)|. The eigenfunctions ¢;(w,x) are real and form an orthonormal set.

For example in the case of a constant wave speed ¢(x)=c,, we have

M:H—{(j_;(/?)”r, ¢;(x)= ism((‘j_lf)”), j=12,..., (6.1)

and the number of propagating modes is given by N = LkX + %J .

T
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6.1. Change of coordinates. We proceed as before and straighten the
boundaries using a change of coordinates that is slightly more complicated than before,
due to the Neumann condition at z=7T(z), where the normal is along the vector
(1,=T'(z)). We let

p(t,x,2) =u(t,X(z,2), Z(z,2)), (6.2)

where
X(x,z)—XM, (6.3)
2o =2 12T (D)4 Q). Qz)=— /O CdsT(s)T"(s). (6.4)

In the new frame we get that £ =X(z,z) € [0, X], with Dirichlet condition at £=0,
u(t,£=0,¢)=0. (6.5)
For the Neumann condition at £ =X we use the chain rule, and rewrite
Op(tr=T(2),2) = [0, ~ T'(2)0.]p(t.c = T(2),2) =0
as

Oeu(t,§=X,¢=2(T(2),2)) [~ 0. X +T"(2)0. X] (x = <)z>
+0cu(t,é =X,(=Z(T(2),2)) [ 0.2+ T'(2)0. 2] (x 2)=0.

This is the standard Neumann condition
Oeu(t,6=X,()=0, (6.6)
because
[~ 0. 24T (2)0.2](x=T(2),2) =—T"(2)+ T (2) [14+T(2)T"(2) + Q' (z)] =
and

X+[T'(2)°

[~ 0:X+T'(2)0:X] (2 =T(2).2) =~ T =5y

£0.

Now, the method of solution is as before. Using that ¢ is small, we obtain a
perturbed wave equation for u, which we expand as

E()ﬂ+€£1ﬂ+52£2ﬂ20(63), (6.7)
with leading order operator
Lo=08¢+0F +w?/c(€),
and perturbation

L1==2—w)R+2X =)W —p')0ce —2X (X V"0 — X (X -0,
—[ X €W = )] O +w? (Dee™ () [X p+ (v —p)€]. (6.8)



258 WAVE PROPAGATION IN WAVEGUIDES WITH RANDOM BOUNDARIES

6.2. Coupled amplitude equations. = We proceed as in Section 3.2. We find
that the complex mode amplitudes satisty (3.17)-(3.18) with ¢ instead of z, where the
(-dependent coupling coefficients are

C5(Q)=eCP () +2CD () +0(E%), (6.9)
V(O = v () +iBidy v/ () +ev it () +iBi St (C)
g ui(Q) + gt (2iBu () + 1 (Q)), (6.10)
with
w X
o= (=)o 0m0+ 5 ) [ aseoden], 610
2
dy ji = l[? ac(x ¢ )6i0c] (6.12)
X
€v,jl = l[ /0 dé (X — 5)¢;£5§¢z+251/ dﬁ(X—f)¢j¢l}a (6.13)
ot =3 [ / d€ (X — 5)@@} (6.14)

and coefficients ¢, ;; and d,, ;; defined by (3.49) and (3.51). Similar formulas hold for
P (©.

In the following we neglect for simplicity the evanescent modes, which only add a
dispersive (frequency dependent phase modulation) net effect in the problem. These
modes can be included in the analysis using a similar method to that in Section 3.3.

6.3. The coupled mode diffusion process. As we have done in Section
4, we study under the forward scattering approximation the long range limit of the
forward propagating mode amplitudes.

First, we give a lemma which shows that the description of the wave field in the
variables (z,z) or (£,¢) is asymptotically equivalent.

LEMMA 6.1. We have uniformly in x

z
,52

X (x, E%) — 29, Z (m ) - 5% —E[V’(O)Q]zeig() in probability.

Proof.  The convergence of X to x is evident from definitions (6.3) and (3.2).
Moreover, (6.4) gives

Z(x,i)fgiz*xeXu (5 ) st/O (1+ev(s))V" (s)ds,

2

and integrating by parts and using the assumption that the fluctuations vanish at
z=0, we get

Z(x%%) —6%:€X [(a:—X)V'(E%) —51/(52)#(;2)} +e /OEZ2 [V/(S)]st'

The first term of the right-hand side is of order € and the second term converges
almost surely to E[2/(0)?]z, which gives the result. O
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The diffusion limit is similar to that in Section 4.4, and the result is as follows.

PROPOSITION 6.2. The complex mode amplitudes (Zij(w,())jzl,mw converge in dis-
tribution as € =0 to a diffusion Markov process process (Gj(w,()) j=1,...n. Writing

@ (w,¢) = Pj(w, ()20 j=1... N,
the infinitesimal generator of the limiting diffusion process
L=Lp+Ly
is of the form (4.11), but with different expressions of the coefficients given below.

The coefficients I‘;?

T (W) =Ry (B;—B) Q21 +Ru (B —B) Q25 if j#L, (6.15)

) in Lp are given by

where

Qujt=cuvji+du i Bi(Bi—B;)— (Bi—B;)? [ev i+ foiiBi(Bi— B)]

X w?
:m L(X)gﬁlﬂj] ¢ (X)) (X), (6.16)
Qut =yt + dy st (57— B2) = —0,6,(0)0e1(0).

24/BiB

The coefficients in Ly are similar,
0 = = .
I (@) =Ru(0)Q7 j +Ru(0)Q 1 Vil (6.17)

and

T (W) =% 1Q% 1+ 7@ i j#L, (6.18)

with 7, j; and 7, ;i defined by (4.18).

We find again that these effective coupling coefficients depend only on the behav-
iors of the mode profiles close to the boundaries. In the case of Dirichlet boundary
conditions, the mode coupling coefficient Fgf) (w) depends on the value of 9¢¢;0:
at the boundaries. In the case of Neumann boundary conditions, the mode coupling
coefficient I‘;? (w) depends on the value of ¢;(X)¢;(X).

Given the generator, the analysis of the loss of coherence, and of the mode powers
is the same as in sections 4.4.3-4.4.5.

7. Summary

In this paper we obtain a rigorous quantitative analysis of wave propagation in
two-dimensional waveguides with random and stationary fluctuations of the bound-
aries, and either Dirichlet or Neumann boundary conditions. The fluctuations are
small, of order €, but their effect becomes significant over long ranges z/e2. We carry
the analysis in three main steps: First, we change coordinates to straighten the bound-
aries and obtain a wave equation with random coefficients. Second, we decompose the
wave field in propagating and evanescent modes, with random complex amplitudes
satisfying a random system of coupled differential equations. We analyze the evanes-
cent modes and show how to obtain a closed system of differential equations for the
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amplitudes of the propagating modes. In the third step we analyze the amplitudes of
the propagating modes in the long range limit, and show that the result is indepen-
dent of the particular choice of the change of the coordinates in the first step. The
limit process is a Markov diffusion with coefficients in the infinitesimal generator given
explicitly in terms of the covariance of the boundary fluctuations. Using this limit
process, we quantify mode by mode the loss of coherence and the exchange (diffusion)
of energy between modes induced by scattering at the random boundaries.

The long range diffusion limit is similar to that in random waveguides with interior
inhomogeneities and straight boundaries, in the sense that the infinitesimal generators
have the same form. However, the net scattering effects are very different. We quantify
them explicitly in a high frequency regime, in the case of a constant wave speed, and
compare the results with those in waveguides with interior random inhomogeneities.
In particular, we estimate three important length scales: the scattering mean free
path, the transport mean free path, and the equipartition distance. The first two give
the distances over which the waves lose their coherence and forget their direction,
respectively. The last is the distance over which the cumulative scattering distributes
the energy uniformly among the modes, independently of the initial conditions at the
source.

We obtain that in waveguides with random boundaries the lower order modes
have a longer scattering mean free path, which is comparable to the transport mean
free path and, remarkably, to the equipartition distance. The high order modes lose
coherence rapidly, have a short scattering mean free path, and do not exchange energy
efficiently with the other modes. They also have a transport mean free path that
exceeds the scattering mean free path. In contrast, in waveguides with interior random
inhomogeneities, all the modes lose their coherence over much shorter distances than
in waveguides with random boundaries. Moreover, the main mechanism of loss of
coherence is the exchange of energy with the nearby modes, so the scattering mean
free paths and the transport mean free paths are similar for all the modes. Finally,
the equipartition distance is much longer than the distance over which all the modes
lose their coherence.

These results are useful in applications such as imaging with remote sensor arrays.
Understanding how the waves lose coherence is essential in imaging, because it allows
the design of robust methodologies that produce reliable, statistically stable images
in noisy environments that we model mathematically with random processes. An
example of a statistically stable imaging approach guided by the theory in random
waveguides with internal inhomogeneities is in [3].
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Appendix A. Proof of Lemma 3.1. The proof given here relies on explicit
estimates of the series in (3.34), obtained under the assumption that the background
speed is constant ¢(€) =c¢,. We rewrite (3.34) as

(U] (2) = [V10] (2) + [¥20] (2) (A1)
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with linear integral operators ¥; and ¥y defined componentwise by

[W13].(2)= ) %/ (M5 —0.Q5) (2 + )0y (z+s)e Pilslds,  (A.2)
I=N+1 "7 70

\Zop Z / Q5i(z+ )02+ s)e Pl ds. (A.3)
I=N+1 -

The coefficients have the explicit form

() {2[u<z>u<z>1 (§)2+W}6ﬂ+<16ﬂ>[u"<z>u“(znjffjp
(=800 ()55 [ ()] +O(e), (A4)
512 = 2) = o+ (L= B ()= (]
(=80 (2) 5505 [1= (1) 7] +0(e). (A5)

Let (3(Z;L*(R)) be the space of square summable sequences of L?*(R) functions
with linear weights, equipped with the norm

] 1/2
lollez = | DG o llzze)?]
JEZ

We prove that U:¢2(Z; L*(R)) — ¢3(Z; L?*(R)) is bounded. The proof consists of three
steps:

Step 1: Let T be an auxiliary operator acting on sequences v=1{v; };cz, defined
componentwise by

1 /2 /2 1 1 1 1
=3 =3 (55 g (o) o)

1#+5 £+

This operator is essentially the sum of two discrete Hilbert transforms, satisfying the
sharp estimates [11]

H’U* <7l 2.

7l

Therefore, the operator 1" is bounded as

1T 0l < (1/247) D llvjlles- (A.6)

JEL

Step 2: Let v(z)={vi(2)}1ez be a sequence of functions in R and define the
operator

Q:(Z;L*(R) » G(Z:L*(R)),  [Qulj(2)=[To]jxe P FI(2) Ljony, (AT

where

sz\/(g)2—(:)22§r\/1—<‘*’X]V/(flq’)>2=;jcﬁ, for j>N.  (AS)
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Using Young’s inequality

e L 2
Q]| 2wy = [T € P1N| L2y < [T ]| 2wy [l e ‘”Ll(R):E”[T'v]jHLQ(lR)a
J

(A.9)
we obtain from (A.6)-(A.9) that ||Q|| < (1+2m)/Cp, because
> (G 1Qv; 2wy <Cg T2
JEZ JGZ
02/Z|Tv (2)|%dz
JEZ
—2 (1/2+m) /vaj )|?dz
,6' JEZ
4(1/2+7)2 . 2
:%ZQH%‘”L%R)) .
B JER
(A.10)

This estimate applies to the operator Ws. Indeed, let us express ¥, in terms of
the operator @ using (A.3) and (A.5),

1 Bi1s .
[Wou];(2) = 5 (V' = )vj) xe ()L vy —21Qu wilj (2) +2(=1)7 [QV (=1) 0] (2).
(A.11)
That the sum in Wy is for /> N is easily fixed by using the truncation v; =v; 1~ ny.
Thus, using estimate (A.10) for the last two terms, we obtain

5487

02|z < (lliwrsce @) + 17l @) [1lles -
Step 3: It remains to show that the operator ¥y is bounded. We see from (A.2),
(A.4), and (A.5) that, for any j > N,

w2
(013 (2) = 25 (v — w)3;) w19 (2)1 oy — = [F23);(2),

B X? Bj
where U, is just like the operator Wy, with the driving process (v, 1) replaced by its
derivative (v”,u"). Using again Young’s inequality, we have

2
. T . 1=
I8l <2( - ) 0=z + 5 1200 e
Now multiply by j and use the triangle inequality to obtain that ¥ is bounded,

~ (5+8m) ~
W12 < (¥llzee + o)+ =ag = (Wllwzee +llpllwee) | [0l
B

272
2 v2
CﬁX

Appendix B. Independence of the change of coordinates. We begin the
proof of Theorem 4.3 with the observation that

w(E,z2) :ﬂ(ZE’_l(z,FE(z,f)),z) ,
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where ¢! is the inverse of ¢°, meaning that @ and % are related by composition

of the change of coordinate mappings. Clearly, the composition inherits the uniform
convergence property

sup sup (=71 (z,F%(2,€)) — €| =O(e). (B.1)
2>0£€[0,X]

For the sake of simplicity we neglect the evanescent modes in the proof, but they
can be added using the techniques described in Section 3.3. Using the propagating
mode representation of u(&,z),

ifbl(ﬁ)@(z)+ZZN;¢~51(€7ZWZ(Z)7 (B.2)
where we let
Au(€,2) =1 (671 (2,5 (2,6))) — du(€)
= / (P (5,6)) — ) B (505 (2, F* (2,6)) + (1—5)€) ds.

0

But we can also carry out the mode decomposition directly on @ and obtain

N
=S a©@(), (B.3)
=1

because the number of propagating modes N and the eigenfunctions ¢; in the ideal
waveguide are independent of the change of coordinates. Here w;(z) are the am-
plitudes of the propagating modes of @w(z). Equating identities (B.2) and (B.3),
multiplying by ¢;(§) and integrating in [0,X] we conclude that

N
() + > (2)2), (B.4)
1=1
where we introduced the random processes

alj(z)z/o @(5)/0 Dedt (5051 (2, = (2,6)) + (1 — ) €) (6571 (2,F*(2,€)) — €) dde.

In addition, differentiating equation (B.4) in z, we have

0. ;(2) +Za &5 (2)0(2) +&5(2)0. T (2). (B.5)

Now, let us recall from the definition of the forward and backward propagating
modes that

i85 (2) + 0.1 (2) =2 /By a; (2)e'P%.
We conclude from (B.4) and (B.5) that

Sw( Iy Bit B ine—itBi-0=  Bi =By oy —isi+602
a; (Z)—ag(z)+2;fll (Z)< Tgﬁg a(z)e Tgﬁg bi(z)e
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+

N ~
Zazcl](z)( e~ i(Bi— Bl)z-‘rbl( ) —1'(,33'-'1-/31).2)7
=1 /Bjﬂl

N | .

(B.6)

where {a;”(z)}j:lw,N are the amplitudes of the forward propagating modes of
w(£,z). A similar equation holds for the backward propagating mode amplitudes

{09 (2) o1,y

The processes ¢1j(z) can be bounded as (4.30):

<X s { o
B U <X per g

D 1656 sup |den()l}

£€(0,X]
xsup sup [(571(2,F¥(5,6)~€|=0().  (B7)
220£€[0,X]

For the processes 0,¢;,(z) we find a similar estimate. Indeed, note that

0= [0 (s €571 (2, F°(2,6))+ (1= 5) &) (¢ (2, F*(2,6)) —€)]
=N ou(s 057 (2, F5(2,6)) + (1—8) ) 8 0[5 (2, F(2,6))] (£5 71 (2, F* (2,€)) — €)
+Oe (s 05 (2,F%(2,)) + (1= ) £) D652, F(2,€))].

A direct calculation shows that

0: [=71 (2, F*(2,6))]

X(F(2,8) —ep(2))

X(1+ev(2)) —ep(2)

5 (07 (2,8) —ep'(2)) (X (1 +ev(2)) —ep(2)) — (F(2,§) —ep(2)) e (V' (2) —p'(2))
(X (1 +ev(2)) —en(2))?

Hence, using condition (4.30) for 9,F=(z,£),

sup sup |(’9z [65’*1(2,F5(z,£))]
Zzoge[oxx]

:az

SC(vllwree, [lullwre)e.

Therefore,

max {suplo.c (2)|} <X max (u sup 1650 sup [8:(O)I}O(E?)
€€[0,X]

1<4,I<N 1<j4,I<N £el0,X

X, mox { swp (6,6 sup [9:61(6)|} O(=KB.5)
£elo0,x £el0,X]

1<4,I<N

Let a™(z) and b (2) be the vectors containing the forward and backward prop-
agating mode amplitudes and define the joint process of propagating mode ampli-
tudes X¥(z)=(a"(z),b%(2))T. Let us denote the long range scaled process by
X5%(2)=X%(z/e?). Equation (B.6) implies that

X5 (2) = X°(2) + M. (C(E%),azc(;) %)XE( ), (B.9)

where C(z):=(¢1;(2));1=1,...~n and 9,C(z):=(0.¢;(2));j1=1,...n. The subscript ¢ in
the matrix M. (-) denotes the fact that this matrix depends explicitly on € and, due
to estimates (B.7) and (B.8), we have

21;18IIME(C(Z%@ZC(Z),Z)IIOC:0(€)~ (B.10)
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Let us prove then, that the processes X% (z) and X¢(z) converge in distribution
to the same diffusion limit. Denote by Q(Xo,L) the 2N-dimensional cube with center
X and side L. The probability that X% (z) is in this cube can be calculated using
(B.9),

P[X*"(2) € Q(Xo,L)] :/ AP (:c %)
{z€Q(Xo.L)} €

:/ d]P’(w,C,@ZC,%). (B.11)
{2€(I+M.(C,9.C,2))~*Q(=0,L)} €

Here P*(x, z) is the probability distribution of the process X% (z) and P(x,C,0,C,z)
is the joint probability distribution of the processes (X (z),C(2),0,C(z)). We can take
the inverse of I+M.(C,9,C,z) by (B.10). The same estimate (B.10) also implies that
for every § >0 there exists € such that for e <gg,

{:D S Q(wOa (]— 76)-[/)} g {113 € (I+M€(Caazcaz))7lQ($07L)} g {:D € Q(wOa (1 +§)L)}
(B.12)
Denote the diffusion limits by

X (2) = lim X¢(z), X¥(z)=lim X" (z).

e—0 e—0

We conclude from (B.11) and (B.12) that for any 6 >0,
P[X (2) € Q(X0,(1-0)L)] <P[X*(2) € Q(X0,L)] <P[X (2) € Q(Xo,(1+6)L)].
Sending § — 0, we have that for any arbitrary cube Q(zo,L),
P[X (2) € Q(Xo,L)] =P[X"(2) € Q(Xo, L)].

This proves that the limit processes have the same distribution and therefore the same
generator.

Appendix C. Proof of Proposition 5.1. Recall the expression (2.3) of the
wavenumbers. The first term in (5.1) follows from (4.16):

4 -4

TN2[ ~ —~ 71.3/2
)= (5) RO+ R0 i~ T Y s (€D

It increases monotonically with j, with minimum value

), (2m)%2 kL

Iy~ ~ N® <1, (C.2)
and maximum value
2m)3/2
r©@ ~ G e, C.3
NN~ oY > (C.3)

The second term in (5.1), which is in (5.2), follows from (4.13), (5.6), and (5.4),

(2r) 3/2 2

c l kg ,M 1—j2/(N+a)2—+/1—12 /(N+«)? 2
I (w)~ Z o~ L2 (VIm2/(NF)? —/1-12/(N+e)?) "
X/ (N+a)?—j2 - (N+a)2—12

l;ﬁj
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(C.4)

If 0<j/N <1, then we can estimate (C.4) by using the fact that the main con-
tribution to the sum in [ comes from the terms with indices [ close to j, provided that
k¢ is larger than N'/2 and smaller than N. We find after the change of index [ =j +¢
that

. (2m)3/2 w e
. (w) = X(NtaR— N Z =3 (N+a)2—y N+a)?

Interpreting this sum as the Riemann sum of a continuous integral, we get
_1© ()~ (2m)3/254 ke /°° .- (k)? ﬁszds: (27)252 |
X(N+a)*—j2) /- X\/(N+a)?—;2
(C.5)

By comparing with (C.1) we find that the coefficient —ng) (w) is larger than FE'(J)‘) when
k( satisfies VN <kl < N.

To be complete, note that:

- If kf~ N, then —I‘g;'-)(w) is larger than ng) if and only if j/N < (1+ (k¢/N)?)~1/2,
- If k¢ is larger than N, then the main contribution to the sum in [ comes only from one
or two terms with indices [ =j+1, and it becomes exponentially small in (k¢)?/N2.
In these conditions —Fg;) (w) becomes smaller than I‘;g).

For j~1 we can estimate (C.4) again by interpreting the sum over [ as a Riemann
sum approximation of an integral that we can estimate using the Laplace perturbation
method. Explicitly, for j=1 we have

Cm*2 1S~ UNPRC et (o)’
X NZ/(A+a/NP2—(1/N)?
N(27T)3/2k€

I (W)~

02 (1 /T=52)?
/0 dsme ( ) (C.6)

We approximate the integral with Watson’s Lemma [2, Section 6.4], after changing
variables ¢ = (1 —+/1—s2)? and obtaining that
1 2 2 1 2 —1/4
s _ kD2 (1 Aa7)? _ (k0 ¢
i a0 0= o),
Ny et ()=S0

Watson’s Lemma gives

L8 e gy T(3/4)2

ds— R
SVors (k032
and therefore by (C.6) and (5.7),

(2m)3/21(3/4)2/4

(©
TR~ =

(C.7)

By comparing with (C.2) we find that the coefficient —I‘ﬁ) (w) is larger than Fg(i).
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For j~ N only the terms with [~ N contribute to the sum in (C.4). If kf~+/N,
then we find that
1O, ()~ 2m)3 2Nkt 1 o B2 (VaTa— vy (2m)3/2 N3
2\/aX —Vatq 2C(a)ktX’

up to a constant C'(«) that depends only on «. By comparing with (C.3) we can see
that it is of the same order as I‘S\%\,. If k¢>>+/N , then we find that

T (w) & Mef%(mfﬁ)z’
2\/a(l+a)X

which is very small because the exponential term is exponentially small in (k¢)?/N.
In these conditions —Fg\?)N (w) is smaller than Fg\%\,.
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