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TRANSPORT OF POWER IN RANDOM WAVEGUIDES WITH
TURNING POINTS*

LILIANA BORCEAT, JOSSELIN GARNIER!, AND DEREK WOODS$

Abstract. We present a mathematical theory of time-harmonic wave propagation and reflection
in a two-dimensional random acoustic waveguide with sound soft boundary and turning points. The
boundary has small fluctuations on the scale of the wavelength, modeled as random. The waveguide
supports multiple propagating modes. The number of these modes changes due to slow variations of the
waveguide cross-section. The changes occur at turning points, where waves transition from propagating
to evanescent or the other way around. We consider a regime where scattering at the random boundary
has significant effect on the wave traveling from one turning point to another. This effect is described
by the coupling of its components, the modes. We derive the mode coupling theory from first principles,
and quantify the randomization of the wave and the transport and reflection of power in the waveguide.
We show in particular that scattering at the random boundary may increase or decrease the net power
transmitted through the waveguide depending on the source.
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1. Introduction

Guided waves have been studied extensively due to their numerous applications
in electromagnetics [13], optics and communications [27,29], quantum waveguides [17],
ocean acoustics [32], etc. The classic waveguides, with straight boundaries and filled
with media that are either homogeneous or do not vary along the direction of prop-
agation of the waves, are well understood. The wave equation in such waveguides is
separable and the solution is a superposition of independent modes, which are propa-
gating and evanescent modes and, in the case of penetrable boundary, radiation modes.
When the geometry of the waveguide varies, or the medium filling the waveguide is
heterogeneous, the modes are coupled. Examples of mathematical studies that account
for mode coupling and lead to numerical methods that model such waveguides can be
found in [11,12,14,15,23]. We are interested in mode coupling due to small random per-
turbations of the waveguide, which can be quantified more explicitly using asymptotic
analysis.

Random models are useful for waveguides with rough boundaries and filled with
composite media that vary at small scale, comparable to the wavelength. Such variations
are typically small and unknown, so they introduce uncertainty in the model of wave
propagation. The random models of the boundary and the wave speed are used to
quantify how this uncertainty propagates to the uncertainty of the solution of the wave
equation. This is useful information in applications like imaging [2,7,9,10]. The mode
coupling theory in waveguides filled with random media has been developed in [16,19-
21, 24] for sound waves and in [4,27] for electromagnetic waves. The theory has also
been extended to waveguides with random perturbations of straight boundaries [5,7,22].

In this paper we develop a mode coupling theory in random waveguides with turning
points. We consider for simplicity a two-dimensional acoustic waveguide with sound soft
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boundary, but the theory can be extended to three dimensions and to electromagnetics.
The waveguide has a slowly bending axis, a slowly changing opening and a randomly
perturbed boundary. The slow variations occur on a long scale with respect to the
wavelength, whereas the random perturbations are at a scale similar to the wavelength.

In the absence of the random perturbations, waves in slowly changing waveguides
can be analyzed with a local decomposition in modes that are approximately indepen-
dent [3,31]. This is known as the adiabatic approximation [29, Section 19-2], and the
result differs from that in waveguides with straight boundaries in one important aspect:
The change in the opening of the waveguide causes the number of propagating modes
to increase or decrease by 1 at locations called turning points. Modes transition there
from propagating to evanescent or the other way around, and due to energy conserva-
tion, the impinging propagating mode is turned back i.e., is reflected. Turning waves
in slowly changing waveguides are studied mathematically in [6]. A recent study of
their interaction with a random boundary is given in [8], for the case of weak random
fluctuations that affect only the turning modes. Here we extend the results in [8] to
stronger fluctuations, that couple all the waveguide modes.

Starting from the wave equation, and using the separation of scales of variation
of the waveguide, we derive an asymptotic model for the wave field that accounts for
coupling of all the modes, propagating and evanescent. This coupling is described by
a stochastic system of differential equations for the random mode amplitudes, endowed
with initial conditions that model the source excitation and radiation conditions. The
excitation is due to a point source, but due to the linearity of the equation, other
source excitations can be handled by superposition. We obtain an extension of the
diffusion approximation theorem proved in [28] to carry out the asymptotic analysis of
the mode amplitudes. The result simplifies when the random fluctuations are smooth,
because the forward and backward going components of the propagating modes become
independent. This is known as the forward scattering approximation, and applies to
propagation between the turning points. At the turning points there is strong coupling
of the components of the turning waves, described by random reflection coefficients.
With the diffusion approximation theorem, and in the forward scattering approximation
regime, we quantify the net effect of the random boundary on the transmitted and
reflected power in the waveguide. This is the main result of the paper, and shows that
the random boundary can be useful for increasing the transmitted power.

The paper is organized as follows: We begin in Section 2 with the formulation of the
problem and the derivation of the asymptotic model for the wave field. Then we give in
Section 3 the mode decomposition and derive a closed system of stochastic differential
equations for the random amplitudes of the propagating modes between turning points.
These equations are complemented by source excitation conditions, radiation conditions,
continuity and reflection conditions at the turning points. The asymptotic limit of the
solution of these equations and the forward scattering approximation are in Section 4.
We use these results to quantify the transmitted and reflected power in the waveguide
in Section 5. The diffusion approximation theorem used to carry the asymptotic limit
is stated and proved in Section 6. We end with a summary in Section 7.

2. Formulation of the problem

In this section we give the mathematical model for time-harmonic waves in a random
waveguide with variable cross-section and bending axis. We begin in Section 2.1 with
the setup, and describe the scaling in Section 2.2 in terms of a small, dimensionless
parameter . We use it in Section 2.3 to write the wave problem in a form that can be
analyzed in the asymptotic limit € — 0.
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Fia. 2.1. Illustration of a waveguide with slowly varying width D and bending axis parametrized
by the arc length z. The boundary O is the union of the curves Q™ (the bottom boundary) and OQ+
(the top boundary). The top boundary is perturbed by small random fluctuations. The unit tangent to
the axis of the waveguide is denoted by T and the unit normal n points toward the upper boundary.
The source of waves is at x.

2.1. Setup. We consider a two-dimensional acoustic waveguide with sound-
soft boundary. The waveguide occupies the semi-infinite domain €2, bounded above and
below by two curves 9QF and 9Q~, as shown in Figure 2.1. The top boundary 9QV is
perturbed by small random fluctuations about the curve 9QF shown in the figure with
the dotted line. The axis of the waveguide is at half the distance D between Q7 and
00~ . It is a smooth curve parametrized by the arc length z€ R, that bends slowly,
meaning that its tangent 7(z/L) and curvature k(z/L) vary on a scale L which is large
with respect to the waveguide width D(z/L). The width function D has bounded first
two derivatives, and to avoid complications in the analysis of scattering of the waves at
the random boundary, we also assume that it is monotonically increasing.

Because of the changing geometry, it is convenient to use orthogonal curvilinear
coordinates with axes along 7(z/L) and n(z/L), where n is the unit vector orthogonal to
T, pointing toward the upper boundary. For any « € ), written henceforth as & = (r, 2),
we have

m:mﬂ(z)wn(%), (2.1)

where x||(2) is along the waveguide axis at arc length z, satisfying

o (2)=7(7), (2.2)
and 7 is the coordinate in the normal direction. The domain (2 is the set
Q={(r,2): zeR, re(r (2),r7(2))}, (2.3)
where
r(2) 77D(z2/L)’ (2.4)
is at the bottom boundary 02~ and
rt(z)= % 1+ 1 zuzan () ov(3)] (2.5)

is at the randomly perturbed top boundary 9Q%. The perturbation is modeled by
the random process v and it extends over the interval (—Zy;,Zp), the support of
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the indicator function 1(_z,, z,,(2), where Zy > L is a long scale needed to impose
outgoing boundary conditions on the waves.! We let the boundaries of the waveguide
be straight and parallel for |z| > Z);.

The random process v is stationary with zero mean

E[v(¢)] =0, (2.6)

and auto-correlation function

R(O)=E[r(0)r(¢)]- (2.7)

We assume that v is mixing, with rapidly decaying mixing rate, as defined for example
in [28, Section 2], and it is bounded, with bounded first two derivatives, almost surely.
This implies in particular that R is integrable and has at least four bounded derivatives.
We normalize v by

/ T dCR(O =0), (2.8)

so that o in equation (2.5) is the standard deviation of the fluctuations of 9QT, and ¢
quantifies their correlation length.

The waves are generated by a point source at &, = (14,2, =0) €2, which emits a
complex signal f(w) at frequency w. We take the origin of z at the source, so that
2y =0. The waveguide is filled with a homogeneous medium with wave speed ¢, and the
wave field p(w,x) satisfies the Helmholtz equation

Ap(w,x) +k*p(w,x) = f(w)d(x —x,), x=(rz2)€EQ, (2.9)

where k=w/c is the wavenumber. In curvilinear coordinates this takes the form

2 l’f(%)a 92 7zt (£)0: 2
0 - -L P 5+ +Ek%| p(w,r,2)
@ o] )] ]
_‘1_7 (0)‘71f(w)6(z)6(r—r*)7 (2.10)

as shown in Appendix A, where ' is the derivative of the curvature x. The sound soft
boundary 9QT UOQ~ is modeled by the homogeneous Dirichlet boundary conditions

pw,r"(2),2) =p(w,r™ (2),2) =0, (2.11)
and at points x=(r,z) with |z| > Z)y we have radiation conditions that state that
p(w,r,z) is outgoing and bounded.

2.2. Scaling. There are four length scales in the problem: The wavelength
A=27/k, the width of the waveguide D, the scale L of the slow variations of the
waveguide, and the correlation length ¢ of the random fluctuations of the boundary
00", They satisfy

L>D~A~d, (2.12)

n practice Z); may be chosen based on the duration of the observation time of the wave, using
the hyperbolicity of the wave equation in the time domain. The single frequency wave analyzed in this
paper is the Fourier transform of the time dependent wave field.
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where ~ denotes “of the same order as”, and we model the separation of scales using
the dimensionless parameter

¢
e=7, 0<e<l (2.13)

Our analysis of the wave field p(w,r,z) is in the limit £ — 0.

As shown in Section 3, the ratio of D and A\/2 defines N(z)=|2D(z/L)/\], the
number of propagating components of the wave, called modes, where | | denotes the
integer part. The assumption D~ A in the scaling relation (2.12) means that

Nmin S N(Z) S Nmaxv (214)

for all z, where Nyin and Ny, are natural numbers, independent of ¢.

The scales A and ¢ are of the same order in the scaling relation (2.12) so that the
waves interact efficiently with the random fluctuations of the boundary. This interac-
tion, called cumulative scattering, randomizes the wave field as it propagates in the
waveguide. The distance from the source at which the randomization occurs depends
on the standard deviation o of the fluctuations. We scale o as

o=vz5, 5=0(1), (2.15)

so that we observe the randomization at distances z~ L.
The scaled variables are defined as follows: The arc length z is scaled by L,

z
F=_ 2.16
z L’ ( )
and the similar lengths D, r and A are scaled by ¢, to obtain
~ D L ~
D(z):%, F:%, k=kt. (2.17)

We also introduce the scaled bound Z v =Zn /L of the support of the random fluctua-
tions, which is a large number, independent of e.

2.3. Asymptotic model. Let us multiply equation (2.10) by L?[1 —7/L]? and
use the scaling relations (2.15)-(2.17). Dropping the tilde to simplify notation, because
all variables are scaled henceforth, we obtain

—erk(z))? k(z)(1—erk(z re'(z
o4 LR C g gy U=y ) Ty
:f(w)[l ;57’*“(0)] 5(r—ry)8(2), (2.18)
with homogeneous Dirichlet boundary conditions (2.11) at
r(2)= —@, rt(z) = @ 14+ 1z 2 (2)VEov (2 ] (2.19)

and appropriate radiation conditions for |z| > Zy;. These equations define the asymp-
totic model for the wave field, and we wish to analyze it in the limit € — 0.

The boundary has £ dependent fluctuations, so to ensure that the boundary condi-
tions are satisfied at all orders of €, we change variables to

r=p+ w\@au@), (2.20)
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for |z| < Zpr and pe[—D(z)/2,D(z)/2], and denote the transformed wave field by

(20+D(2))

: \ﬁau(g),z). (2.21)

pe(wan):p(w,er
At |z| > Zps there are no fluctuations so the transformation is the identity r=p. We
use the same notation p® for the wave field at all z € R, and analyze it separately in
the regions with the random fluctuations and without. The results are connected by
continuity at z=+7),.
The change of variables (2.20) makes the boundary conditions independent of ¢,

D
» (w,i%,z) —0, (2.22)
and maps the random fluctuations to the differential operator in the wave equation.
Explicitly, we show in Appendix B that the wave equation becomes

Zgj/Q_lﬁjpE(w,p,z) =f(W)[1+0(Ve)]d(p—ps)d(2), (2.23)

j=0
for |p| < D(2)/2 and |z| < Zys, with the leading term in the expansion of the operator
5= (c0.)" +02 + k2. (2.24)

This is the Helmholtz operator in a perfect waveguide, with straight and parallel bound-
aries. The random fluctuations appear in the first perturbation operator,

ciema{o (O P o Q)i ]}. e

The second perturbation operator has a deterministic part, due to the curvature of the
axis of the waveguide, and a random part, quadratic in the random fluctuations,

5=l 2002412040, S (2« DO 22y

[2P+D(Z)}U2 ZN. (7 2 12(% Loz i
O Q) ) GG e
The remaining operators in the asymptotic series in equation (2.23) depend on higher
powers of the fluctuations v, but play no role in the limit € — 0.

By assumption, there are no variations of the waveguide at |z| > Zj/, so the operator
in the left-hand side of equation (2.23) reduces to L£§ in this region.

3. Mode decomposition and coupling

To analyze the solution of the wave equation (2.23) with boundary conditions (2.22)
in the limit € — 0, we begin in Section 3.1 with the mode decomposition of the wave field.
The modes are special solutions of the wave equation with operator (2.24). They repre-
sent propagating and evanescent waves which are coupled by the perturbation operators
(2.25)-(2.26), as explained in Section 3.2. We are interested in the propagating modes,
which are left and right going waves with random amplitudes satisfying a stochastic
system of equations derived in Section 3.3. It is this system that we analyze in the limit
£ —0 to quantify the cumulative scattering effects in the waveguide.
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3.1. Mode decomposition. The second term in the operator (2.24) is the
Sturm-Liouville operator 82+ k? acting on functions that vanish at p==+D(z)/2, for
any given z. Its eigenvalues \; are real and distinct

NE =R, =gl =12 (3.1)
and the eigenfunctions
() = ey | PP ). (32)

form an orthonormal L? basis in [~D(2)/2,D(z)/2]. We use this basis to decompose
the solution of (2.24) in one dimensional waves p5(w,2) called modes, for each z,

(w,p,2 ij w,2)y;(p;2)- (3.3)

As shown in Appendix C, the modes can be written as

P (w,2) =uf(w,2)[1+O0(Ve)], (3-4)

with u$ (w,z) satisfying a coupled system of one dimensional wave equations that we
now describe:
In the perturbed section |z| < Zys of the waveguide, u$ satisfies

é (5(9Z)2 = _M?(z) u;?(w,z) + %,uf(z)l/(é)u;(w,z) +029J€_(w,z)u§(w,z)
~Cj (w,2) + f(w)y;(p«,0)d(2), (3.5)

where the approximation indicates that we dropped lower order terms that have no
contribution in the limit € —0. The coefficient g5 in the left hand side is

so=bior()- [ h ). e
and
S =2 L1 2) 4 0250 (2) ()] ,2)
q:1,q75]
+ Z [ Oia ’( )—l—UQHJq( )—1—90( )}EazuZ(w,z), (3.7)

models the coupling between the modes. The leading coupling coefficients I';, and ©,
are constants, given in equation (C.6) in Appendix C. The second order coefficients
viq(z/€) and 0;4(z/¢) are quadratic in v(z/e), as described in equations (C.7)-(C.8),
and the coefficients 7% (2) and 0% (2), given in equations (C.9)-(C.10), are due to the
slow changes in the waveguide.

In the region |z| > Z)s, where the waveguide has straight and parallel boundaries,
the wave equation simplifies to

(02782~ () s (w2) =0, (3.8)

Depending on the index j, its solution is either an outgoing propagating wave or a
decaying evanescent wave. This wave is connected to the solution of approximation
(3.5) by the continuity of u§ and 0.u§ at z=+Zyr.
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3.2. Random mode amplitudes. Equations (3.5) are perturbations of the
wave equation with operator (£0,)?+ k> fu? (z), where the perturbation term models
the coupling of the modes. This coupling is similar to that in waveguides with randomly
perturbed parallel boundaries, studied in [5,10], but the slow variation of the waveguide
introduces two differences: The first is the presence of the extra terms v5, () and 05, (z)
in equation (3.7), given by equations (C.9)-(C.10), which turn out to play no role in the
limit € — 0. The second difference is important, as it gives a z dependent number

kD
N(z)= L(Z)J (3.9)
T
of mode indices j=1,...,N(z) for which kz—uf(z) >0. These modes are oscillatory
functions in z, and represent left and right going waves. For indices j > N(z) the modes
are decaying evanescent waves.

3.2.1. Turning points. The function (3.9) that defines the number of prop-
agating modes is piecewise constant. Starting from the origin, where we denote the
number of propagating mindicesodes by N(©) = N(0), the function (3.9) increases by 1

at arc lengths sz) >0, for tzl,...,tL, and decreases by 1 at z@ <0, fort=1,...,t_p;.

The jump locations zg), ordered as

(2)

1)

20 W @

—Lpy<...<z <0<zy’<zy <...<Zpy,

are the zeroes of the eigenvalues (3.1), and are called turning points [6,26]. We assume
henceforth that the monotonically increasing D(z) satisfies

D'(z)>0, vix1, (3.10)

so that the turning points are simple and isolated. Consistent with our scaling, they
are spaced at order one scaled distances.
Between any two consecutive turning points zg_f Y and z$)7 where we set by con-

(0)
+

vention 2z’ =0, the number of propagating modes equals the constant

NIV =NO 1), (3.11)

This number is bounded above and below as in inequality (2.14), with Ny =N(—Z)
and Nyax = N(Zyr), so the bounds tj\+4 and ¢, on the indices ¢ are

tyy =N~ Nyin+1 and ], = Nyax — N +1. (3.12)

Beginning from the source location z=0, which we assume is not a turning point,

zg) is defined as the unique, negative arc-length satisfying

ﬂN(ftfl)
- D(z(t))

. t=1,...,t5, (3.13)

where the uniqueness is due to the monotonicity of D(z). Similarly, the jump location

z(+t) is defined as the unique, positive arc length satisfying

NV 41
k:71'(+7(t)—|-)7 t=1,... 5. (3.14)
D(z))
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The analysis of the modes is similar on the left and right of the source, so we
focus attention in this section on a sector z € (zg)7zg_1)) of the waveguide, for some
1<t<t,,, and simplify the notation for the number (3.11) of propagating modes

N=N1, (3.15)

These modes are a superposition of right and left going waves, with random amplitudes
that model cumulative scattering in the waveguide, as we explain in the next section.

3.2.2. The left and right going waves. We decompose the propagating
modes in left and right going waves, using a flow of smooth and invertible matrices

M5 (w,2),
as(w7z)> e 1 (u?(w7z))
g :M ; (UJ,Z) g 9 (316)
(bj (w,2) J V5 (w,2)
where M?’_l denotes the inverse of M? and
V5 (w,2) = —ied.us (w, 2), j=1,....N. (3.17)

We obtain from approximation (3.5) that
a%w,z)) el { i ( 0 1)
0, ,2 =M>" (w,2)4 — M:(w,z) — 0. M5 (w, 2
() = a2 (g o) M) - 005
10 AN 004 ye as(w,2)
’ {\E“J’(Z)”(s) 1o (“”z’] (1 0) M) } (b;w)
. _ 0
—iC5(w,2)M7 Yw,2) (1> : (3.18)
and the decomposition is achieved by a flow M5 (w,z) that removes to leading order the

large deterministic term in equation (3.18), the first line in the right hand side.
The matrix M (w,z) must have the structure

M (w,z) =M< (w z))
M (w,2)= (2 LU, 3.19
)= (oD Tt (819)

where the bar denotes complex conjugate, so that the decomposition (3.16) conserves
energy. The expression of the components in equation (3.19) depends on the mode
index, more precisely on the mode wave number denoted by

B3, ) = /12— 42(2). (3.20)

Note that 3; is bounded away from zero for all j=1,...,N'—1, and it approaches zero

as z\‘z(_t), for j=N. This last mode is a turning wave which transitions from a
(t) (t=1) (t)
2z

propagating wave at z € ( to an evanescent wave at z <z'’, as described in
Section 3.2.3. Here we give the decomposition of the modes indexed by j <N —1.
The entries of the matrix (3.19) are defined by

1 . [F
M (w,2) = WGXP E/O dz'B; (w,z')} )

J
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M;Ql(waz):Bj(w7z)Mj€,11(waz)7 (321)

for j=1,...,N = 1. This definition looks the same as in perfect waveguides with straight
and parallel boundary, except that the mode wave number 3; varies with z. We obtain
from equations (3.19)-(3.21) that the determinant of M5 (w,2) is constant

det M5 (w,2) =2, Vze (zg'),z(_t_l))7 (3.22)
so the matrix is invertible, and the decomposition (3.16) can be rewritten as

1

a5 (w, 2)ec Jo P () ey 2 e_éfozdz/ﬁj(“’z/)}, 3.23
L) 5(w.2) (3.23)

u(w,z) =

and
0. (w,2) = iy By (w,2) [0 (w,2)e i BB e (,2)em EITAB @] (3.00)

Note that equations (3.23)-(3.24) are just the method of variation of parameters for
the perturbed wave equation satisfied by the j-th mode. They decompose the mode in a
right going wave with amplitude a5 and a left going wave with amplitude 5. In perfect
waveguides these amplitudes would be constant, meaning physically that the waves are
independent. In our case the amplitudes are random fields, satisfying the system of
stochastic differential equations

as(w z)) <a5-(w z)> i <M¢ (w,2)
0 < 2 =H%(w,2)(,2, —=C(w,z S , 3.25
z b;(w7z) §(w,2) bj(w,z) 2 5(@2) Mj’ll(w,z) ( )
obtained by substituting equations (3.19) and (3.21) in equation (3.18). Here H$(w,z)
is the matrix valued random process

e (w,2) H‘?(ab)(w 2)

H:(w,2)= ( J ’ J ’ > (3.26)
VAN e(ba) e(bb) )
H; 7 (w,2) Hj W (w,2)

with entries satisfying the relations

e(ba) — rre(ab) e(bb) _ rre(aa)
H; " (w,2)=H; " (w,2), H;"7(w,2)=H;"" (w,2), (3.27)

and taking the values

L 2 RWC TP R
and

e(a re(aa) az j \Ws 2i ? / /

HEOD 0,2 [ >(w’z)_M}exp[_;/o d'B;(w,2)]. (3.29)

As before, the approximation means up to negligible terms in the limit € — 0.
Equations (3.25) show that the amplitudes of the j-th mode are coupled to each
other by the process Hj, and to the other modes by C5, defined by the series (3.7). The
first terms in this series involve the propagating waves ug (w,z), for ¢# 7, decomposed
as in (3.23)-(3.24). We describe in the next two sections the turning and the evanescent

waves.
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3.2.3. The turning waves. The mode indexed by j =N\ transitions at zfz(t)
from propagating to evanescent. This transition is captured by the matrix M5 (w,z),
which has the same structure as matrix (3.19), but its entries are defined in terms of Airy
functions [1, chapter 10]. This is because near the simple turning point z(j), equation
(3.5) for j =N is a perturbation of Airy’s equation. We refer to [6,29] for classic studies
of turning waves in waveguides, and to [8] for an analysis of their interaction with
the random boundary. The setup in [8] is the same as here, with the exception that
we consider a larger standard deviation of the random fluctuations, to observe mode
coupling in the waveguide.

We use the same M5, (w, 2) as in [8], with entries

My 02) =& O RQu 2 exp [~ 20 1]
<[ A (= mivw,2) —iBi (—nie(w,2) | (3.30)
and
M5y 91 (w,2) = —ie0, M§s 11 (w, 2), (3.31)

for z€ (22 ®_5 z(_t_l)), where 6 is a small, positive number, independent of e. We go
slightly beyond the turning point to capture the transition of the wave to an evanescent
one. The phase in definition (3.30) is given by the function

w(w,z) :/i) dz' [ |k? —ui[(z’)|, (3.32)

evaluated at the source location z=0, and the amplitude factor

13w (w,2)/2]"°

k2 — (=)t

is shown in [8, Section 3.1.1] to be bounded, and at least twice continuously differen-
tiable. The Airy functions A; and B; are evaluated at

Qn(w,2)= (3.33)

3
nf\/(w,z):sign(z . [ ‘qu ke } (3.34)
where [15/(w,2)| is of order one in the vicinity |z ’ O(2/3) of the turning point,
and it is much larger than one in the rest of the domain ( ® -4, P 1))
We recall from [8, Lemma 3.1] that the matrix M5/ (w, 2) is invertible, with constant

determinant
detM5e(w,2) =2,  Vze (W =620, (3.35)

so the decomposition (3.16) is well defined. Moreover, [8, Lemma 3.2] shows that at
— 2" > £2/3 the expressions (3.30)-(3.31) become like expression (3.21),
1

Mf\/,n(w’z)zmeXp E/o dZ'ﬂN(%Z/)} +0(e),
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M./E\/',Ql(wvz):ﬁN(w7z)M/€\/,11(waz)+O(6)7 (336)

so the turning wave behaves just like any other propagating wave until it reaches the
vicinity of the turning point from the right. On the left side of the turning point, at
PN 3 the entries of M5/ (w,z) grow exponentially, as given in [8, Lemma 3.3].
The wave is evanescent in this region, and must be decaying in order to have energy
conservation. This is ensured by the radiation condition

alys (w,z(f) —6) =1iexp [%@\/ (w,O)} bf\/(W,z(f) —5)7 (3.37)

which sets to zero the coefficients of the growing Airy function B; and its derivative B} in

the expression of uf, and d,u5, at the end z( ) —§ of the domain. We refer to [8, Section
3.1] for more details, and for the proof that the result does not depend on the particular
choice of § which is small, but bounded away from 0 in the limit £ — 0.

The evolution equation of the turning mode amplitudes is of the same form as in
equation (3.25), with the following entries of the matrix (3.26)-(3.27) indexed by j =N,

. 2
H;@aw(w,z)%WﬁmM[ o 4

wi(z)v (Z)+U g5 (w, z)} (3.38)

2 Vel
and
)| MS W,z ? o z
H}}(“”)(w,zwW{ﬁﬂ?(@”(g)”%ﬂg(wvﬁ]' (3.39)

These expressions reduce to those in equations (3.28)-(3.29) at z — 2" > e2/3, with the
extra term involving 9.6, in equation (3.29) coming from an O(g) correction of the
amplitudes, induced by the residual in equation (3.36).

3.2.4. Coupling with the evanescent waves. The modes indexed by j >N
in Equations (3.5) are evanescent waves, with wavenumber

Bi(w,z) =1/ uj(2) — k2. (3.40)

We analyze these waves in Appendix E, and show that they can be expressed in terms of

the propagating ones. Explicitly, at arc length z € ( (t) (t_l)), satisfying z(_t_l) —2Z>e€,

we obtain that

2 at(w,2) 1 N
c d 2 ) %\ L g a gy (w2 ) +iEh(w,2)
w2~ 2,8sz Z/ 5[ ) Bo@a)

IO M et Jo dz'Ba(w,2")=i&Bq(w.2) | ,—I€1B;(w,2)
Jq ( +£) Bq(w Z) 0 € 5 (341)

where the approximation means that we neglect the terms that are negligible in the
limit € — 0. Here we introduced the notation

vj? (w, g +f) =T (S +f) +i84(w,2)O 4V (g +g), (3.42)
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with coefficients I'j, and ©,, as in definition (C.6), and recall that the bar denotes
complex conjugate. For the derivative we have

N 00 c
0'\/5 (e) Z a"]<w’z) L [Zd2'By(w,z")+i€Bq(w,2)
cous(w,2) " — ——— / dé10; (w, =+ &) —E—Z—e=Jo a(w, a(w,
3(@2) 2@@;,2)2 _005[ Ja ( € 6) By(w,2)
fégs(w,i—%g)Aéagﬁfzfefilﬁdﬂﬁﬂw&W*%ﬁwa) e~IE18 D) (3 43)
1 € By(w,2)

with notation
e z z z
05 (w0, 2 +¢) =Tjgr" (2 4€) = B(w. 200,00 (S +€)
. z
+iB,(w,2)(Tjq+ ;)" (2 +6). (3.44)

3.3. Closed system for the propagating modes. The propagating mode
amplitudes satisfy the system of equations (3.25), with coupling modeled by the series
(3.7). Substituting the expressions (3.41) and (3.43) of the evanescent waves in equation
(3.7), we obtain a closed system of equations for the propagating modes, as we now
explain.

3.3.1. Propagation between turning points.  We begin with z € (z(_t),z(tfl))

satisfying z — M se2/3 and 27V — 2> ¢ In this region the turning wave indexed by
j=N behaves like all the other propagating modes, and the evanescent modes have
the expression (3.41) and (3.43). The system of equations for the right and left going
amplitudes is

0. (3 3)) =) (5107, (3.45)
(62 (@2)

where a® and b° are the complex column vectors in CV with entries a5 and b5, for

1<j <N. The complex matrix Y¢(w,z) depends on the random fluctuations v and the
slow changes of the waveguide, and has the block structure

. -ra(aa) (w’ Z) -ra(ab) (w7z)
T (waz) - <Ta(ba) (w7z) Ta(bb)(w’z) ’ (346)
with /' x N blocks satisfying the relations
Yt (1, 2) =Te(ad) (w,2), YOV (w,2) =Te(aa) (w, 2). (3.47)

Their entries are defined as follows: Off the diagonal, we have

ot J7 e (Ba(w,2) = B;(w,2))
e(aa) 777’6 g o E . o E
Tig (@:2)= 2¢/Bj(w,2)Bq(w,z) {\/E [I‘]qy (5) +1fq(w,2)0qv (5)}

+o? [%q (w,g) —i—iﬁqgjq (w,g)} +’y§7q(z)+iﬂq(w,z)9§?q(z)}, j#q, (3.48)
and

T (w,2) =150 (w,2)e” BBz oy, (3.49)
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and on the diagonal we have

;-2

£(aa) — g<laa) B
T (w,2)=H; " (w,2) + 26:(.2) n; (w, 6), (3.50)
and
e(aa) 0.0 (W, 2)T1 26 (240 (o
yelab) — |yelea) _ 9P\ 2) N 2[R ds Bi(w,e) 51
S w,2) = 155 (w,2) o Je = (3.51)

The coefficients in these definitions are given in equation (3.28), and equations (C.6)-

(C.10), except for n;, ¥j4 and gjq, which include the interaction with the evanescent
modes. These are defined by

(AN (7 Ui (2 [T e @, 2 €181 (w,2)+i€Bq (w,2)
%q(w@)—%q(;)‘zzmw,z)” (2) e (w2 g)em :

I>N
and
ol D) 0u(2) - E ey () s (o Zae)empiemanies,
and

z 1 o 4
A 46 o €181 (,2) +i€B (.2)
113 (w, e) Z 26(w, 2) / Se

I>N -
e G (o 26) o ()i (o249

with ;4 and ;4 given in equations (C.7)-(C.8) and "yl(;), 955) given in definitions (3.42)
and (3.44). Note that the coefficients I';;/8; and ©;;//3, decay as 1/I? for I>>1, and

the integrals in £ are bounded, so the series defining 7,4, 6, and n; are absolutely
convergent.

3.3.2. Vicinity of turning points. Let us consider a vicinity |zfz(_t)| =0(e?)

(t), for some s>0, and change for a moment variables to z=

of the turning point z
z(,t) +e°C, so that (=0O(1). In the new variable, we observe that the coupling terms in
the evolution equations (3.25) for the turning wave indexed by j =N, modeled by the
series (3.7), are proportional to

o5/2 g( ¢

El—s

— )+0@m v=v"or V. (3.52)

In the limit € — 0, described in detail in Section 4, all these terms tend to zero. Thus,
the turning wave does not interact with the other modes near the turning point.

We also obtain that the right hand side of equation (3.25) for 1<j <N —1 tends to
zero as € — 0, so the propagating mode amplitudes remain constant as they traverse the

M A similar argument shows that the propagating mode
(t=1)

vicinity of the turning point z

amplitudes remain constant as they traverse the vicinity of the turning point z at

the other end of the interval.
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It remains to describe the turning mode that undergoes a transition near z(_t). To

do so, we return to the original coordinate z, but stay in the vicinity of 2. We obtain
from equations (3.25) with j =N, after neglecting the coupling terms, that

0. (“M“”Z)> ~HE (w,2) (aif(”’z)) , (3.53)

by (w,2) by (w, 2)

where the matrix H3, is defined by equations (3.26) and (3.38)-(3.39). These equations
give

0, Uaf\/(w,z)f—‘bf\/(w,z)‘z] ~0, (3.54)

and using the radiation condition (3.37), we conclude that near the turning point we
have energy conservation®

| a5 (w,2)|* = b3 (w0, 2) (3.55)

The impinging left going wave with amplitude 0° is reflected back at the turning point
to give the right going wave with amplitude a®, determined by the reflection coefficient

Rf\/(w,z):;%%iexp [%(b/\/(w,())—l—iﬁf\/(w,z)]. (3.56)

This is a complex number with modulus |R§\/(w,z)’ ~ 1, because there is no loss of power
in the limit € — 0, and with random phase ¥5,(w,2).

The phase 95, is described in detail in [8, Lemmas 4.1 and 4.2], for the purpose of
characterizing the reflection of a broad-band pulse at the turning point. The standard
deviation of the random boundary fluctuations considered in [8] is smaller than what
we have in equation (2.15), by a factor of |Ing|'/?, so that as € —0 there is no mode
coupling at any z, small or order one. Here we have mode coupling away from the turning
points, due to the stronger random boundary fluctuations, and we are interested in the
transport of energy by single frequency modes in the waveguide. The mode powers are
not affected by the phase, so the details of ¥}/(w,2) are not important in the context of
this paper.

3.3.3. Source excitation and matching conditions. The evolution equa-
tions of the left and right going mode amplitudes, described above, are complemented
by matching conditions at the turning points, by radiation conditions at |z|> Z;, and
by initial conditions at z=0, where the source lies.

Starting from the source location z=0, which is not a turning point, we have the
jump conditions,

c 0 (w.0—) = L)Y (P4, 0)
a5 (w,0+) —a5(w,0—) = 2B 0]
b;(w,0+)7b;(w707)*w 1<j<N©

2B (w,0) T

where we recall that N(©) is the number of propagating modes at z=0 and we denote
a(0+) =lim.\ oga(z) and a(0—)=lim, ~ga(z).

(3.57)

2All the energy conservation relations are approximate at a finite e, due to the interaction with the
evanescent modes. We will see in Section 4 that there is no energy loss in the limit £ — 0.
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On the left of the source, at turning points z for 1<t <t,,, we have the continuity
relations

aj(w,zg)—i—) zaj(w,zg)—), b;(w,z(_t)—&—) = b;(w,z(_t)—), (3.58)

for 1§j§N§t71)—1, where we recall definition (3.11) of Ngtfl). We also have the
reflection of the turning mode, modeled by equation

i (@20 H) =R e (0,200 oo (w20 4), (3.59)

where R?V (_1, 1s the complex reflection coefficient as in definition (3.56).

At z < —Z);, where the waveguide has straight and parallel boundaries and supports
Nmin propagating modes, the wave is outgoing (propagating to the left), so we have the
conditions

a;(z)=a;(—Zp~+)=0, b;j(z)=bj(—Zm+), 2 <=2, (3.60)

for j=1,..., Nmin-
Similarly, on the right of the source, at turning points zf:), for 1<t< tx/[, we have
the continuity relations

a5 (w, z_(:) +) =aj5(w, Z_(:)—), b5 (w, z+ +) =5 (w, zg_t) ), (3.61)
for 1 <j<N(t71), where we recall definition (3.11) of N_(:*l)

gating modes increases by one at zi), to equal NJ(:)7 and the amplitude of the turning

. The number of propa-

wave, indexed by j= Ni), starts from zero there

ajvy) (w,zg_t)) = N(t) (w, z$)+) =0. (3.62)

At z> Z);, where the waveguide has straight and parallel boundaries and supports
Nmax Propagating modes, the wave is outgoing (propagating to the right), so we have
the conditions

a;j(z)=a;(Zy—), bj(2)=0b;(Zn—)=0, 2> 2y, (3.63)
for j=1,..., Nmax-

4. The limit ¢ —0

To quantify the net effect of the waveguide variations on the propagating waves, we
take the limit € — 0 of the random mode amplitudes. The limit is taken in each sector
of the waveguide, bounded by two consecutive turning points, as explained in Section
4.1. We introduce in Section 4.2 a simplification, known as the forward scattering
approximation, which applies to smooth enough random fluctuations v. The € — 0 limit
of the mode amplitudes under this approximation is described in Section 4.3.

4.1. The propagator matrix. The discussion below applies to any sector of the

waveguide, so let us consider as in Section 3.2.2 the sector z € ( © (t_l)), supporting

N:th 2 propagating modes.
The mode amplitudes satisfy the system of equations (3.45), with 2\ x 2A random

(t— 1))

propagator matrix P¢(w,z;z" This solves the equation

0.P* (w, z; P 1)):T‘E(o./,2')P‘E(w,,z;,z(,t71))7 (4.1)
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backward in z, starting from
Pe(w, 27 =, (4.2)

where I is the 2\ x 2\ identity matrix and Y (w, z) is defined in equation (3.46)-(3.51).
The propagator defines the solution of equation (3.45),

a(@,2)\ _peq, . (-0 (@ (@,2"7Y)
(bE(W,z)) =Pz be(w,z(j*l)) ’ (43)
and due to the symmetry relations (3.47) of the blocks of Y¢, we note that

be(w, 2 -1y, [ 0w,z
(o) =Pt )><"( ’ <_t_1>§> (44)

af(w,z) af(w,z

is also a solution. Writing explicitly these equations, and using the uniqueness of solution
of equation (3.45), we conclude that the propagator has the block form

e (1 +e =1\ PEGa) (s 2o (-1
e (=1 [P0 (w22 Peba) (w232 )
Pé(w,z;z2 )= (Pa(ba)(w7z;z(tl)) Pa(bb)(w,z;z(f*l)) . (4.5)

The blocks are A" x N complex matrices, where P¢(®") describes the coupling between
the components of b, the vector of left-going mode amplitudes, and P<(®®) describes
the coupling between the components of b° and of a®, the vector of right-going mode
amplitudes.

The limit of Pe(w,z;zgfl)) 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 an extension
of the diffusion approximation theorem proved in [28] and presented in [18, Chapter
6]. This extension is stated in Theorem 6.1 and is proved in Section 6 for a general
system of equations with real valued unknown vector X¢. In our case X¢ is obtained
by concatenating the moduli and arguments of the entries in P¢(**) and P=(%a),

4.2. The forward scattering approximation. When we use Theorem 6.1,
we obtain that the limit entries of P<(®®) are coupled to the limit entries of pe(ba)
through coefficients that are proportional to the power spectral density® R of the random
fluctuations v, evaluated at the sum of the mode wavenumbers,

ﬁ(ﬁj(w,z)-i—ﬁz(w,z)) :2/OoodCR(C)cos[(ﬁj(w,z)—|—ﬁl(w,z))C], (4.6)

for j,l=1,...,N. This can be traced back to the phase factors

}/Z dz' [Bj(w,2') + Bi(w, )]

€Jo
in matrix Y°(?)(w, 2) defined in equation (3.49). The limit entries of P (z) are
coupled to each other through R(ﬁj(w,z)fﬂl(w,z)), because the phase factors in

3The power spectral density is the Fourier transform of the auto-correlation function R defined in
(2.7). Tt is a non-negative and even function that decays rapidly when R and therefore v are smooth
in z.
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=) (w, ) defined in equations (3.47)-(3.48) are

1 z
> [ a i) -],
0
for j,l=1,....N.
To simplify the analysis of the cumulative scattering effects in the limit € —0, we
assume that the power spectral density R peaks at zero and decays rapidly away from
it*, so that

R(B(w,2)+Bi(w,2)) =0, Vjl=1,....N. (4.7)
With this assumption we can neglect the coupling between the blocks P=(%?) (w,z) and
P=(t%) (w, 2) of the propagator. Since P=(*®) starts from zero at z:z(jfl), we obtain
Pe(w,z;zgﬂ)) ~ (Ps(bb)(w;)z;zg—l)) . (wf)z;z(_tl))> , (4.8)
and equation (4.3) gives
b* (w,2) ~ P (w, z; z(f*l))ba (w, 2971)), 2<zt7Y, (4.9)

This is the forward scattering approximation. It describes the left going amplitudes
b®(w,z) of the waves, propagating forward from the source, independent of the right-
going amplitudes a®(w,z) of the waves, propagating backward, toward the source.
Note that since ; decreases monotonically with j, the smallest argument of the
power spectral density in equation (4.7) is at j=1=N. The wave number Sx(z) is of
order k/m away from the turning point z@, but tends to zero as z\zg). The left

(®)

and right going amplitudes of the turning mode are coupled near z'’, as described by

the reflection coefficient (3.56). We assume that this coupling holds only at z— 2D<s ,
where ¢ is a small and positive number, independent of €. Over the small distance 0
there is negligible interaction between the turning mode and the others, as explained in
(tfl))

Section 3.3.2. In the remaining interval z € (z(j) +9,2 we have

R(28x(w,2)) SR(2Bx(w, 2" +6)) =0, (4.10)

so we can use the forward scattering approximation.

Note that there is mode coupling in this approximation, but only between the
forward going mode amplitudes. This is due to the fact that |3;(w,z) — 5;(w,2)| is small
at least for nearby indices j,[, as illustrated in Figure 4.1. The power spectral density
evaluated at such differences is not negligible, and the net coupling effect is described
in the next section.

4.3. The coupled mode diffusion process. The € — 0 limit of the forward
going mode amplitudes is stated in the next theorem. We derive it using Theorem 6.1
for the vector X¢eR*V obtained by concatenating the moduli and arguments of b3,
with j=1,...,N. The differential equations for X¢ follow from the system

9.b%(w,2) ~ X (), 2)b% (w,2), z< P (4.11)

< . . . : . . . g
4 An example is the Fourier transform of the Gaussian auto-correlation function used in the numer
ical simulations in Section 5.
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F1G. 4.1. Plot of the matriz with entries B;+ B; on the left and |B; — Bi| on the right, v.s. j,l=

N, for the case of N'=40 propagating modes. The scaled wavenumber is k=2m and the waveguide

width is D =20.25. Note that the entries in the left plot are larger than 2B =1.97, whereas the entries
near the diagonal in the right plot are small.
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with given b° (w,z(f*l)). As explained in the previous section, the approximation in
(4.11) means that there is an error that vanishes in the limit € — 0.

THEOREM 4.1.  The complex mode amplitudes {b5 (%2)}9;1 converge in distribution as
e —0 to an inhomogeneous diffusion Markov process {b; (w,z)}é\il with generator —LY
given below.”

Let us write the limit process as
bj(w,z)= le/Q(w,z)ewf(w’z), j=1,...,N,

in terms of the power P;= |bj\2 and the phase 1; =argb;. Then, we can express the
infinitesimal generator of the limit diffusion as the sum of two operators

oY=y +cl.. (4.12)
The first is a partial differential operator in the powers
N () (9 _9NO L p_py O
.- ZG @ |7 (55~ 5 ) o+ R Pgg | @
Jil=
J#l

with symmetric matrix G (w, z) = (G;?) (w, z));vl:1 of coefficients that are non-negative
off the diagonal

2 2 2
(c) o Mj(z):ul (Z) Sia B L] 4.14
Gjl (w’Z)i46](W7Z)ﬁl(W7Z)R[/BJ(w’Z) ﬂl(sz)]? ];é bl ( . )
and sum to zero in the rows
G (w,2) Z G (4.15)
1=1,l#7

5The minus sign in front of the generator is because we solve the Kolmogorov equation for the

moments of the limit process backward in z, starting from z(t v,
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The second partial differential operator in equation (4.12) is with respect to the phases

G(w,2) | Lom+ 5 s +2 0w
J,zzl POy Py 0Y3 8%81#; jz 2 5uaun
j#l

j7l—1 81/)]
J#l

with coefficients

02;@( )u%< )

(0 w z —_— Il = .
and
GO w2y = P E) [ acR@un(66,2) - 1)) (4.15)
gt ’ 2,83‘(60,2)6[(60,2) 0 ! ’ 7 7 .

for j,l=1,...,N and j#1. The coefficient H;v in the last term of equation (4.16) is

o? 722 1N, 3u3 (2)
H?[(“’Z)Zzﬁj(w,z){( 12 +176)R 0)=—4 R(O)}
N 12 (2)ui(2) R"(0)
- l:z:l 4ﬂj(w,z)ﬂl(w,z)[ﬁj(w,z)—Bl(w,z)} [R(O)+ [ﬁj(w,z)+ﬂl(w,z)]2:|
J#l
O'QM?( )MZZ( ) — Bi(w. 2R > (Ve Pr(w2)¢
3 A + A L eI 0+ [ acr'(©
x [[87(w,2) = B (w,2)] cos(B; (w, 2)C) — 28, (w, )81 (w, 2)sin(B; (w,2)) |}
(4.19)

Note that the coefficients of the partial derivatives with respect to the mode powers
Pj are independent of the phases ;. This means that {|b5(w,2) |2}§-\/:1 converge in distri-
bution in the limit € =0 to the inhomogeneous diffusion Markov process {P; (w,z)}é\le
with infinitesimal generator —,C/F\,/, . as in definition (4.13). The total power of the prop-
agating modes satisfies

ﬁﬁz[gjpj(w z} Z Gl [Pl(w 2)— Pj(w,z)} =0, (4.20)
Jj=1 Jl=1
J#l

where we used equation (4.15) and the symmetry of matrix G(©)(w,z). This implies
that the total power is conserved

N
ZPj(wJ):constant, zZ€ (zg),z(ffl)). (4.21)

Jj=1
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The evanescent waves do not contribute to the expression of the infinitesimal gen-
erator E“I\D/: .» 50 they do not exchange energy with the propagating modes in the limit
¢ —0. However, they appear in the last coefficient (4.19) of the operator ﬁﬁ ., 50 they
affect the phases of the mode amplitudes.

The limit Markov process {b; (w,z)}é\il is inhomogeneous due to the slow variations
of the waveguide which make the coefficients of the operators (4.13) and (4.16) z depen-
dent. The slow variations also change the number of propagating modes at the turning
points, and this leads to partial reflection of power, as described in the next section.

5. Transport and reflection of power in the waveguide

We now use the infinitesimal generator (4.12) to quantify the cumulative scattering
effects in the waveguide. We begin in Section 5.1 with the modes transmitted through
the left part of the waveguide. The right going modes are discussed in 5.4. They are
defined by the direct excitation from the source and the reflection at the turning points.
We end with some numerical illustrations in Section 5.7.

5.1. The left going waves. The wave propagation from the source at z=0 to
the end z=—Z); of the support of variations of the waveguide can be described in the
limit € — 0 as follows:

The left going mode amplitudes start with the values

j *,0 .
by(w,0-) = by o(w) = — LD sy Ly, (5.1)
Bj (w,O)
obtained from equation (3.57) and the observation that at z >0, where the opening
D(z) increases, the waves are right going.

In the sector (z(_l),O) the amplitudes {b, (w,z)}é\]:(i) evolve according to the diffusion

Markovian dynamics with generator —£ “ starting from {b; ,(w )}N V. The first
N©) —1 left going modes pass through the turning point

bj(w,2W =) =b;(w,2+), =1, . NO -1, (5.2)

but the last mode is reflected back.

In the sector (z(_Q) z_l)) there are N = N(0) —1 lef going modes, with amplitudes
&)

N
evolving according to the diffusion Markovian dynamics with generator —£, =~ , starting
from the values (5.2) at z= 2. At the next turning point 22, only the first ND _q
modes pass through

bi(w,2P =) =b;(w,z2P+),  j=1,...,. NP1, (5.3)

and the last mode is reflected back.
We continue this way until we reach z=—Z2,;, with amplitudes {b;(w,—Z M)}N"‘”‘

obtained from the diffusion Markovian dynamics with generator —£Ymin over the inter-
(tlﬂ

val (—=Z, 2 ( M)) starting with the values {b;(w,z_

above, from the previous waveguide sectors.

The waveguide has no variations at z<Z_ ), so the left going mode amplitudes
remain equal to their values at —Z,/, as stated in equation (3.60). The emerging wave
is obtained from equations (3.3) and (3.23),

Nomin .y -7 ; [TAm
P (w,p,2 Z ile—Zdbi{ —Zn) o [—E/ dz'Bj(w,2")
5; (w,—Z ) €Jo

)};V:“l‘ determined as explained
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féﬂj(w,fZM)(ZwLZM)}, for z < —Zy. (5.4)

5.2. The mean transmitted wave field. With the infinitesimal generator
(4.12) and Kolmogorov’s equation, we now calculate the mean mode amplitudes

(bj(w,2))=E[bj(w,2)]. (5.5)

In the first sector (z(l),O), these satisfy the evolution equations

c . ~(s . (0) b(w,z)
9. (bj(w,z))=— [ng) (w,z)— G;g) (w,z) —I—ZG;]-) (w,z) —+—2m§-v (w,z)} %, (5.6)
solved backward in z, for z € (Z(_l),())7 starting from the values
(bj(w,0-))=b;o(w), j=1,....NO. (5.7)

The coefficients in equation (5.6) are given by definitions (4.15), (4.17), (4.19) and

N©O

G w2)== Y GP(w,2), (5.8)
1=1,1#j

with Gl(;)(w,z) given in definition (4.18). Because 7G§§)(w,z)+G§-2)(w,z)>O (by
Wiener-Khintchine theorem), we conclude from equation (5.16) that the mean mode
amplitudes decay with |z|, and therefore

[(bi(w, 20| < [bjo(w@)],  1=j<NO. (5.9)

This decay models the randomization of the left going modes, and occurs on a j depen-
dent length scale, as illustrated in Section 5.7. Similar to the case of waveguides with
random perturbations of straight boundaries [5, Section 5], the modes with larger index
j randomize faster. Intuitively, this is because these modes propagate slowly along z,
at group velocity 1/0,,8;(w,z) that is small with respect to the wave speed, and bounce
more often at the random boundary.

® -1

A similar calculation applies to the other sectors (z of the waveguide,

indexed by t=1,...,t;,. The only difference is that the starting values of the mode
amplitudes are random, so we use conditional expectations

<bj(w,z)>:E{IE [bj(w,z)|]'—z<t_1)ﬂ , z< 2, (5.10)
where F -1) denotes the o-algebra ( information) generated by the Markov limit pro-

cess {bq(w,z)}évz’l at z=z""Y

(t-1)
. We obtain that <bj (w,z)> satisfies an equation like

equation (5.6), with redefined coefficients for the N St_l) number of propagating modes,

and starting value <bj (w,z(_t_l))> calculated in the previous waveguide sector.

Proceeding this way we reach z=—27,;. The mean transmitted wave is the expec-
tation of equation (5.4), with (b;(w,—Z)) obtained by solving equations (5.6) for all
the sectors of the waveguide. The scattering effects at the random boundary add up in
each sector, and the mean mode amplitudes decay, as explained above,

|<bj(w7—ZM)>‘<‘<bj(w7—2(f;4)>‘<"'<’bjao(w>\a <7< Nunin- (5.11)
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5.3. The transmitted power. Using the infinitesimal generator (4.13) of
the Markov process {P;(w,z)}, the e —0 limit of the left going mode powers, we now
calculate the mean and standard deviation of the transmitted power at z <0.

We proceed as in the previous section, one sector of the waveguide at a time, starting

from the source. In the first sector z € (z(_l),O), the mean powers
(Pj(w,2))=E[Pj(w,z)], j=1,....N©, (5.12)
evolve from the initial values (P;j(w,0—)) =|b; o(w)|? according to equation

<P1(w,z)> <P1(w,z)>
0. : =-G(w,2) : , (5.13)

<PN(0>.(W7Z)> <PN<0).(W’Z)>

with matrix G(©)(w,2) defined by equations (4.14)-(4.15), for N'=N©),
In the next sectors (zg),z(_t_l)) we use conditional expectations

(Pj(w,2)) =E {E [Pj (w7z);fz<_t,1>ﬂ , ozt (5.14)

and obtain that the mean powers satisfy an equation like (5.13), with N =1 ynknowns
and Nﬁtfl) X N (jfl) matrix G(©) (w,z). These equations are solved backward in z, start-

ing from the values <Pj (w,zg_l)» computed in the previous sectors. Proceeding this
way, we reach z=—2),, and obtain <Pj(w7—ZM)>7 for j=1,..., Nmin.

Note that unlike the expectations (5.5), the mean powers are coupled by the matrix
G(9(w,z). This coupling models the exchange of power between the left going modes,
induced by cumulative scattering at the random boundary of the waveguide. The ex-
change depends on the mode index, as illustrated in Section 5.7. Specifically, the higher
indexed modes transfer power more quickly than the others.

How much power is exchanged depends on the length of the sectors (zg),z(ffl)) of
the waveguide. In short sectors, the exchange is mostly among the higher indexed modes.
The longer the sectors, the more modes participate in the exchange and the power

may become evenly distributed among the modes, independent of the starting value
(t=1)

walls in [18, Section 20.3], for a matrix G(©) with non-zero off diagonal entries. By the
Perron—Frobenius theorem, and due to energy conservation, such a matrix has a simple
eigenvalue equal to zero, and the other eigenvalues are negative. It is straightforward
to see from equation (5.13) that the solution converges at large |z| to a vector in the
null space of G(¢). Equation (4.15) gives that this space is spanned by the vector of all
ones, so the power becomes evenly distributed at distances that exceed the equipartition
distance. This length scale is defined by the inverse of the absolute value of the largest,
non-zero eigenvalue of G(¢).

By the energy conservation (4.21), the transmitted power in the first sector of the
waveguide is

at z . This equipartition of energy has been explained in waveguides with straight

N© N

Porans(@,2)= > Pi(w,2)= > [bjo@)?,  ze(z1,0), (5.15)
j=1 j=1

where the right hand side is the deterministic, total left going power emitted by the
source. At the turning point zg) the N(©-th mode is reflected back. The transmitted
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power to the next sector of the waveguide, carried by the remaining Nﬁl) =N©O_1
modes, is random and given by

N N

Ptrans w Z ZP W Z ZP (1) ZG(Z(_Z),Z(_D) (516)

This repeats for the other sectors, and beyond z=—2); we have

Nmin

Ptrans W, Z Z P UJ ZM 2 < _ZM- (517)

In summary, the transmitted power is a piecewise constant function with jumps
at the turning points, and random values determined by the sum of the mode powers
entering each sector of the waveguide. Its mean is obtained by taking expectations in
equations (5.15)-(5.17), and using the mean mode powers calculated as explained above.

The random fluctuations of Pirans(w,z) about the mean are quantified by its stan-
dard deviation

Nitfl)

StD[Ptrans(w,z)]:{ > [(Pilw,2)) = (Pj(w,2))(Pi(w,2))] }1/2 (5.18)

=1

( (t) Z(t—l))

for ze€ (22 and 1<t <t),. To calculate it we need the second moments

<le(w,z)>:]E[Pj(w,z)Pl(w,z)]. (5.19)

Again, these are obtained in one sector of the waveguide at a time, starting from the
source, where

(Pji(w,0)) = |bj.o (W) *|bro(w)>,  jl=1,...,NO. (5.20)
The evolution equations of the moments (5.19) at z € (2. ® (til)) are
NO-D
8Z<ij(w,z)>:2G§-;)(w,z)<”ij(w z) Z G( ©) (w,2) Plj(w,z)>, (5.21)
and
NG-D
Bz<77jq(w,z)>:2G§-:>(w,z)<77jq(w,z)>— Z [G;l (w, z)<771q W,z >—|—G w,z)(Pﬂ(w,z»],

=1
(5.22)

for j,qzl,...,Nﬁt_l) and j#q. These equations are solved backward in z, with the

starting values <’ij(w,z(_t*1))> calculated from the previous sector.

5.4. The right going waves. Even though we consider the forward scattering
approximation in each sector of the waveguide, there are both left and right going
modes at z <0, due to reflection at the turning points. At z>0 we also have the right
going waves emitted from the source. The analysis of the reflected mode amplitudes is
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more complicated, because they quantify cumulative scattering in the waveguide sectors
traversed both ways: to the left by the incoming wave and to the right by the reflected
wave.

In each sector (z(j),zgfl)) we obtain from approximation (4.8) that the right going
mode amplitudes satisfy

a(w,z) A P (w, 2,2 )as (w, 27, t=1,...,t5. (5.23)

This looks similar to equation (4.9) that describes the evolution of the left going waves,
but we have different boundary conditions, as we now explain.

Starting from the leftmost turning point z(j]_”)7 and denoting N :NE% _1), we ob-
tain from equation (3.59) the initial condition
aj(w,z(f;’)):Rfv(w,zg&))bf\/(%zg;’))&jj\f, j=1,....N, (5.24)

for the vector a®(w,z) € CN, where 0jn is the Kronecker delta symbol and RS, is reflec-
tion coefficient of definition (3.56). The amplitudes of the right going modes impinging
on the next turning point are obtained from approximation (5.23)

_ _ _ T _

aa(w,ng_l)—) s {Pa(bb) (w’ng);ZgM_l))} aE(w,z(jM)), (525)
using that the propagator P=(*?) is approximately unitary. This follows from the energy
conservation relation (4.21), which holds in the limit € — 0, independent of the initial
conditions.

On the right of the turning point z(_t;vfl) there is an extra right going mode. Re-

naming N — N _2)7 we obtain the following initial condition for the vector a®(w,z):
Its first A'—1 components are given in approximation (5.25), and the last component
is

af\/(w,z(_t;rl)) =Rj (w,zg;’il))bj\/ (w,zgj_”fl)). (5.26)
¢ ;4_2)) determine the ampli-
(tar—2)

These amplitudes and the N x A propagator P=(*®) (w, z; »

tudes of the right going modes impinging on the turning point z and so on.

Proceeding this way we obtain the amplitudes {a; (w,O—)}j»V:((l)) on the left of the
source. The amplitudes at z=0+ are given by these and the source conditions (3.57).
The analysis of forward propagation at z >0 is similar to that in Section 5.1, with the
exception that at the turning points ZE:), for 1<t < tj\'/[, there is no reflection. We add
instead a new mode with zero initial condition, as stated in equation (3.62).

5.5. The net reflected power. The calculation of the statistical moments of
the right going mode amplitudes in the limit € — 0 requires the infinitesimal generator
of the limit propagator P(?) in each sector of the waveguide. This operator can be
obtained using Theorem 6.1, but the calculation is complex. Here we quantify only the
net reflected power at each turning point, without asking how this power gets distributed
among the modes as they propagate toward the right.

The net reflected power is determined by the transmitted power in the left part
of the waveguide, using energy conservation. Specifically, starting from the leftmost
turning point, the net reflected power is

Prefi(w, 2) :PN%{

(w2 e (B0 Ly, (5.27)
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where the right hand side is the power of the left going turning mode, analyzed in
Section 5.1. Here we used the conservation relation

N
gii% Z |a§(w,z)|2:constant, for z€ (2 (M),z(_t&fl)),
j=1

derived the same way as the relation (4.21), equation (5.24) and lim._,o [R5/ =1.

At the next turning point z(f;f -1

reflected power increases to

we add a new mode amplitude, and the net

Preﬂ(w’z):P (7, 71)(OJ,Z§]7VI)+)+P =~ _2) (w,z(j;f_l)
NﬁM

N

+), (5.28)

for z € ( (ar 1),2(,%_2)), and so on. Proceeding this way we obtain that the net re-

flected power is a piecewise constant function at z <0, with jumps at the turning points
z(t) indexed by 1<t<t,,. At the source location this equals

reﬂ Z (t 1) )+)7 (529)

and its mean and standard deviation are determined by those of the turning wave
powers, calculated in Section 5.1. By comparing with equations (5.15-5.17) we obtain
the global conservation of energy relation

N©
Preﬁ<w 0) +Ptrans w ZM Z |b] o . (530)

Therefore the first two moments of the net transmitted and reflected powers are related
through:

N ()
(Presi(w,0)) Z 16j.0(w)[> = (Porans (@, —Zn1)), (5.31)
StD [Prcﬂ( W, )} = StD [Ptrans(wa _ZM)] . (532)

5.6. The net power transmitted to the right. There is no mode reflection
at z>0, and the net transmitted power to the right is

N
Ptrans,right(wvz):gg%z |a§(w’0+)‘2a Z>Oa (533)
j=1

where the equality means having the same statistical distribution, and
f(@)y;(ps;0)
ﬁj (w’ 0)

The calculation of the statistical moments of equation (5.33) is as complicated as the
calculation of the moments of the limit right going mode amplitudes. Specifically, it

aj(w,04) =aj(w,0-) Fajo(w),  ajo(w)= (5.34)
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requires the infinitesimal generator of the € — 0 limit of the propagator P<(*®) in par-
ticular, we need to characterize the phases of the reflection coefficients R® NCD (w z( ))

t=1,...,t,,. By extrapolating the results given in [8] (in which the standard deviation
of the fluctuations of the boundary was smaller), we could anticipate that these phases
are independent and uniformly distributed over [0,27]. We could then anticipate that
the mean power transmitted to the right is

N ()

<Ptrans,right (UJ,Z)> < rcﬂ + Z Ia] °

N N(©)

= Z |aj,0(w )P+ Z 1bj,0(w)|” = (Perans(w, = Zar)),  (5.35)
j=1

for any z>0.

5.7. Numerical illustration. In this section we illustrate with some plots the
exchange of power among the propagating modes in the left part z <0 of the waveguide,
due to a point source at @, = (D(0)/7,0). For comparison, we also consider other initial
conditions, where the excitation at z=0 is for a single mode at a time.

We take a waveguide with a straight axis that has a single turning point, at arc
length z(f) =—L=—1000\, where X is the wavelength. The waveguide opening D(z/L)
increases linearly in z in the interval [—L,0], from the value 20\ to 20.49), and tran-
sitions as a cubic polynomial to the constant 19.999\ at z < —L—0.2)\ and 20.491\ at
2>0.2\. Thus, there are N(9) =40 propagating modes at z > —L and Nﬁl) =39 modes
at z<—L. The top and bottom boundaries of the waveguide are straight and parallel
at z € (—00,—L—0.2A)U(0.2),00).

The auto-correlation function R of the process v(() is a Gaussian with standard
deviation 1. The correlation length of the fluctuations is £=3\, so e =¢/L=0.003, and
the standard deviation o of the fluctuations equals /e.

We can describe approximately what to expect in terms of the randomization of
the mode amplitudes and the exchange of power among the modes by looking at the
following length scales calculated in a waveguide with constant opening equal to D(0):

(1) The mode dependent scattering mean free path

2

(0) (e)
Gj] (O‘J?O)_Gj] (W,O)

Ljsmt = . j=1,...,40, (5.36)

which is the scale of decay of the mean mode amplitudes, as seen from (5.6).

(2) The mode dependent transport mean free paths,

Lj e =— . j=1,...,40, (5.37)

G') (w,0)

(
33
defined in terms of the diffusion coefficient —Gg»;.) of the mode power infinitesimal gen-
erator (4.13). The modes exchange power with their neighbors as they propagate at
distances of order (5.37).

(3) The equipartition distance Leq, which is defined as the inverse of the absolute
value of the largest, non-zero eigenvalue of matrix G(¢) (w,0). At distances of order Leq,
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F1G. 5.1. The three length scales that quantify net scattering in a waveguide with constant opening
D(0). The solid blue line is for the scattering mean free path (5.36). The dashed red line is for the
transport mean free path (5.37). The yellow dashed line is for the equipartition distance. The abscissa
is the mode index j=1,...,40 and the ordinate is in units of .
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F1c. 5.2. Display of the absolute value of the mean mode amplitudes |(bj(w,2))| (left) and the
mean mode powers <Pj (w,z)) v.s. the mode index j at three different distances from the source: The
blue dashed line corresponds to the initial values at z=0, due to a point source at location (D(0)/7,0).
The full red line is for |z| =100\ and the yellow line is for |z|=L=1000\. The abscissa is the mode
index j=1,...,40.

we expect that the power gets evenly distributed among the modes, independent of the
excitation at z=0.

We display these scales in Figure 5.1 and observe that at the distance L =1000\
between the source and the turning point, we have

L>Ljsmt Ljtme,  j=5,...,40.

Thus, these modes should be randomized and moreover, they should share their power
with the other modes. Because L < L.y, we expect that at least the first five modes
have not shared all their power with the other modes.

These expectations are confirmed by the results displayed in Figure 5.2, where we
show the absolute values |(b;(w,z))| of the mean mode amplitudes (left plot) and the
mean mode powers <Pj (w,z)> (right plot) at three distances from the point source. The
dashed blue line is for z=0, so it corresponds to the initial values (5.1) of the mode
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------ Mean net power of transmitted modes
— =~ Standard deviation of power of transmitted modes
012} Mean power of turning mode

Fia. 5.3. Display of the mean net power of the transmitted modes in dashed blue line, of the
standard deviation of this power in dashed red line, and the mean power of the turning mode, indexed
by j=40. The abscissa is the arc length in units of X (in logarithmic scale).

amplitudes, which oscillate in j due to the factor

2 . [/ S . D(0)
- % p— - :1 P N(O) *:7~
Y5 (p+,0) D(O)Sm[(D(O)+2>W]’ J ey y P 7

As we increase the distance |z| from the source, the left plot in Figure 5.2 illustrates
the decay of the mean mode amplitudes. We note that at |z| =100\, the modes indexed
by j>15 have negligible mean, and at the turning point |z| =L =1000), the modes
indexed by j>5 have negligible mean. This is as expected from Figure 5.1, because
because L;sme <100 for j>15 and L; gme <1000X for j>5. The right plot in Figure
5.2 illustrates the effect of exchange of power among the modes. The scattering mean
free path and the transport mean free path are almost the same in this simulation, as
shown in Figure 5.1, and we note that at the turning point |z| = L=1000\ the modes
indexed by j > 5 have almost the same power.

In Figure 5.3 we display the mean and standard deviation of the net power
2?9:1 Pj(w,z) of the modes that are transmitted through the turning point, and the
mean power of the turning mode, as functions of z. At |z| = L=1000\, these determine
the transmitter power (5.16) beyond the turning point, and the reflected power (5.29).
Note that in this case cumulative scattering at the random boundary is beneficial for
power transmission through the waveguide. In the absence of the random fluctuations
there would be no power exchange between the modes, and the transmitted power would
equal 239:1 P;(w,0). As seen in Figure 5.2, the turning mode has the largest mode am-
plitude initially, and all its power would be reflected back. The cumulative scattering
at the random boundary leads to rapid exchange of the power of the turning mode, as
shown in the right plot of Figure 5.2, and much less power is reflected. The standard
deviation of the net power of the first 39 modes, shown with the red dashed line in
Figure 5.3, is smaller than its mean. Thus, Z?ilpj (w,2) %229:1 (Pj(w,z)), with less
than 10% relative error (i.e., random fluctuations).

The last illustration, in Figure 5.4, shows the mean and standard deviation of
E?gzle (w,z), and the mean power <P4O(w,z)> of the turning mode, as functions of z,
for initial excitations of a single mode. In the left plot the 39-th mode is excited, and
in the right plot the 40-th mode is excited. In the absence of the random fluctuations,
these initial conditions would determine the transmitted power at the turning point.
Specifically, in the first case the power would stay in the 39-th mode and would propagate
through, whereas in the second case the power of the 40-th mode would be totally
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Fia. 5.4.  Display of the mean net power of the transmitted modes in dashed blue line, of the
standard deviation of this power in dashed red line, and the mean power of the turning mode, indexed
by j=40. The abscissa is the arc length in units of X (in logarithmic scale). Only one mode was
excited initially, the 39-th one in the left plot and the 40-th one in the right plot.

reflected. The cumulative scattering in the random waveguide distributes the power
among the modes, and we note in the left plot of Figure 5.4 that slightly less power is
transmitted, due to the power transfer to the turning mode, whereas in the right plot,
most of the power is transmitted, due to the transfer of power from the turning mode
to the other modes.

8. Universal transmission properties for strong scattering. In case
of strong scattering, the mean transmitted power through the left part of the waveg-
uide becomes universal and equal to PyNpyin /N, where Py :ZN(O) |bj.o(w)|? is the
power transmitted to the left by the source. More exactly, if scatterlng is so strong that
equipartition is reached in each section between two turning points, in the sense that
PARROEN Lt forall t=1,...,ty, (where L, is the equipartition distance in the sec-
(z" (t) (tfl) )

tion , then the fraction of mean power transmitted through the ¢-th turning

point Z(—) is 1—1/N"" because the N'"Y-th mode carrying a fraction 1/N'~" of
the mean power is reflected. By denoting <73(t71‘)> the net transmitted power in the

trans

t-th section (z(_t),z(_t_l)), we get the recursive relation
(Plins ) = (Plland YNV 1) N ity (5.38)

which gives that the mean transmitted power at —Zys is PoNpin/N (),

6. Diffusion approximation theorem
In this section we state and prove the diffusion approximation theorem used to
obtain the limit of the mode amplitudes in Section 4. We state the theorem for a
general system of random differential equations
dXe(z) 1
———=—F(X%(2),¢°(2),0°(2),2), >0, 6.1
o= P (X0 (:).0°()2), (6.1)
with unknown vector X ¢ € R? satisfying the initial condition X¢(0) =x,, and right-hand
side defined by a function of the form

F(X,q,0,z) ZF(J) (X,q,0;,2), for 0=(0;)"_ R (6.2)

Jj=1
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The second argument of F' is defined by ¢°(z) =¢q(z/¢), where ¢(z) is a stationary
and ergodic Markov process taking values in a space F/, with generator () and stationary
distribution 7,. We assume that @ satisfies the Fredholm alternative, which holds
true for many different classes of Markov processes [18, Section 6.3.3]. Note that the
Markovian assumption on the driving process ¢ is convenient for the proof, but the
statement of the diffusion approximation Theorem 6.1 generalizes to a process ¢ that is
not Markovian, but ¢-mixing with ¢ € L'/2 [25, Sec. 4.6.2].

The third argument of F' is the vector valued function 6°(z) taking values in RP,
with components satisfying the equation

dos

1
—=-0; j=1,...
dZ 5/6](2)’ .7 bl apa

where (3;(z) is a R-valued smooth function, bounded as C' < ;(z) <1/C for some con-
stant C'> 0.
We assume that the components F) in equation (6.2) satisfy the following condi-
tions, for all j=1,...,p
(1) The mappings (x,2z) €R? xR — FU)(z,q,0;,2) €R? are smooth for all ¢€ E and
0j eR.
(2) The mappings qEE—)F(j)(x,q,Gj,z) are centered with respect to the stationary
distribution g,

E[F(j)(w,q(O),H,Z)] = /}EF(j) (:L',q,ej,Z)ﬂ'q(dq) =

for any x € R?, 0;eR and zeR.

(3) The mappings 0; €R— FO) (x,q,0;,2) are periodic with period 1 for all z € R? and
ge k.

THEOREM 6.1.  Let X°(z) be the solution of system (6.1), with right-hand side F
defined in terms of the functions FU) as in equation (6.2), and F9) satisfying the three
properties above. In the limit € —0, the continuous processes (X°(z)),>0 converge in
distribution to the Markov diffusion process (X (z)).>o with the inhomogeneous gener-
ator

d d
L.f(x)= Z by (,2)0,,, f(2)+ Z am,n(mvz)aimxnf( )s (6.3)
m=1 m,n=1
d
(e 2) =3 / )02, Fun(@.0(C)+ BE)C) A gy (64)
i (@,2) = / )o12) B (2,4(C),-+ B0, ) (6.5)
where <>ﬁ is the mean value for almost periodic functions,

Note that the mean values for the terms involved in equations (6.4-6.5) exist and
are independent of 6, since the functions

Gro(s) = / E[F, (2,4(0),8+ B5,2) Fo (2,4(C), 0+ Bs + B¢, 2)] dC.
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Gm(5) :/0 E[F,(x,q(0),0+3s,2)0y, Fm(x,q(¢),0 + Bs+ B, 2)]dC,

are periodic or almost periodic in s, for any fixed  and gq.

Proof.  Let us define the projection on the torus S~R/Z:

feR—60=0 mod 1€S,

and observe that if a function f(0) is periodic with period 1, then f(6)= f(0). We also

define 96(2):05(z) mod 1, and Z(z)=z. The process (Xs(z)7q5(z)796(z)7Z(z))zzo is
a Markov process with values in R? x £ x SP x R and infinitesimal generator

cf:%(QJr,@(Z).vé)+%F(X7q7(9,2)-vx +0z. (6.6)

One can show by the perturbed test function method [18, Section 6.3.2] and Lemma
6.2 that the continuous processes (X¢(z),Z(z)),>0 converge in distribution to the
Markov diffusion process (X (z),Z(z)).>0 with the homogeneous generator:

‘Cf(va):aZf($aZ)
+< 0 E[F(w,q(O),,Z)Vw(F(:c,q(C),+ﬁ(Z)C,Z)wa(ac,Z))]dQﬁ(Z)
(6.7)

Since (Z(z)).>0 is deterministic, we conclude that (X (z)),>0 is a Markov process and
its inhomogeneous generator is

£f@=( [ E[F(@.4(0),2)- Vo (F(@q(C),+8(2).2) - Vaf @) dC) g, (65)

or equivalently (6.3). O

LEMMA 6.1.  We have the following two statements:

(1) Let S €R\{0}. Let g(q.0) be a bounded function, periodic in 0 € R with period
1, such that

E[g9(¢(0),0)] =0 for all 6 €R.
The Poisson equation
(Q-l‘ﬁaé)f:g

has a unique solution f, periodic in 6, up to an additive constant. The solution with
mean zero 18

oo

Fla.6)=— / Elg(q(€),6-+ 5¢)]q(0) = gldc. (6.9)

(2) Let B€R? with non-zero entries. Let g(q,0) be a bounded function, periodic in
0 € R? with period 1, such that

E[g(q(0),0)] =0 for all 8 € R?.
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The Poisson equation

(Q+8-Vy)f=yg

has a unique solution f, periodic in @, up to an additive constant. The solution with
mean zero s

Fl0.0)=— / “Elg(¢(¢), 8+ B80)lq(0) = gldc. (6.10)

Note that in the second item of Lemma 6.1 it is important to assume that
E[g(q(0),0)] =0 for all @ €R?, and not only that [,E[g(¢q(0),6)]d0=0. The latter
weaker hypothesis ensures the desired result only when (/35 is irrational.

Proof. To prove statement (1) let 8 €R be fixed. We denote by 03(¢) the solution

to daﬁ =B and by 05(¢) =05(¢) mod 1. The process (¢(¢),05(C))¢>o is a Markov process
w1th values in /xS and with generator Q+/30;. It is a stationary process with the
stationary distribution 7, ® vs where vs is the uniform distribution over the torus S. It
is also an ergodic process with respect to the stationary distribution m,®wvs. Since g
satisfies [ g(q,0)7,(dg) =0 for all @, it a fortiori satisfies [[ g(q,0)m,(dg)vs(dd) =0, and
the result then follows from standard arguments [18, Section 6.5.2]:

oo

F(g0,0) = — / E[g(q(),05(C))1a(0) = 0,05(0) = 6o dc,

which gives equation (6.9).

To prove statement (2) let B€R? be fixed. We denote by 65(¢) the solution to
doﬁ =3 and by 05(¢)=05(¢) mod 1. The process (¢(¢),05(¢))c>o is a Markov process
w1th values in F x S? and with generator Q + B-V,.

If the ratio 31/ of the entries of 85 of B is irrational, the process (¢(¢),05(¢))¢s0
is stationary and ergodic, with the stationary distribution Tq O vs2, where vg2 is the
uniform distribution over the torus S?. Since g satisfies [ g(q,0)m,(dg) =0 for all 0, it
a fortiori satisfies [[ g(q,0)7,(dq)vs(d@) =0, and the result then follows from standard
arguments [18, Section 6.5.2]:

o0

F(0.00) = / Elg(4(C),05(0))[2(0) =0, 85(0) = o)dC.

which gives equation (6.10).

If the ratio 81/0> of the entries of 3 is rational, that is to say, if there exist nonzero
integers m1,ns such that nif8; =ng8s, then (95(0)420 is not ergodic over the torus
S?. However, for a given starting point 6y, it satisfies the ergodic theorem over the
compact manifold S})O :={0p+Bs mod 1, s€R}, with the uniform distribution over
the manifold Sl . Since g satisfies [g(q,8)7m,(dg)=0 for all @, it a fortiori satisfies

[[9(q,0)7,(dq) 1/§1 (d6) =0. We can then define

Flan o)~ | " Elg(¢(0).05(0))|a(0) = g0.0(0) = o).

which gives equation (6.10). O
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We can now state the lemma used in the proof of Theorem 4.1:

LEMMA 6.2.  Forall f EC;)’O(Rd xR,R), and all compact sets K of R xR, there exists
a family f¢ such that:

sup 2 (,9,0,2) — f(x,2)] =30, (6.11)
(x,2)EK,qEE,H€SP
sup L2 1% (2,4,0,2) — Lf (2, 2)| 30, (6.12)

(®,2)EK ,qE,0€SP
where LE is the generator (6.6) and L is the generator (6.7).
Proof. Let f€C°(RYxR,R), and define
fe(:c,q,é,Z):f(w,Z)—|—ﬁfl(a:,q,é,Z)+€f2(:c,q,9,Z)+5f§(w,0,Z), (613)

where f1, fo, and f§ will be specified later on. Applying L£° to f¢, we get

Esfs(wa%éaz): Q+B(Z)V9)f1+F(w,q,0,Z)wa(:c,Z))

1
el
+B(2):Vofs(2,0,2)+07 (2, 2)+O(V2). (6.14)

Now let us define the correction f; as
(x,q,0,7) me (x q7 (6.15)

where
V) (@..0,.2)=~(Q+5,(2)3;,) " (FV(@.0.0,,2) Vaf(x.2)).

These functions are well-defined and admit the representation

£ (2,q,60;,7) = /0 OOE[Fm(w,q(c),éj+ﬁj<Z><,Z)-vmf<w,Z>|q(0>=q]d<,

by Lemma 6.1.
The second correction f5 is defined by

p
Fa2.0.0,.2)="Y" ¥ (2.q.0,,0,.2), (6.16)
g,l=1
where
£ (@,0.60,,01,2) =—(Q+5;(2)0;, +Bu(2)d,)
< (FO(@.0.0,.2)-Va (" (@,0.0.2) ~E[FV) (.9(0).6,.2)- Va /(" (.4(0).61.2)] ).

These functions are well defined by Lemma 6.1 since the argument of the operator
(Q+Bj(Z)89-j —i—ﬁl(Z)@él)_l has mean zero for all 6.
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Substituting definitions (6.15) and (6.16) in equation (6.14) we obtain

Lo (2,q,0,2)= Zg;” (,05,61,2)+B(Z) -V f5(2,0,2)+ 02 f (x,2)+ O(Ve),  (6.17)

7,l=1
with
D (g 6,.6,, 2)=E[FW 0),0..2) -V, ¥ 0).,6,, 7 6.18
93 (ZE, 72905 ) [ (:B,q( )7 70 ) wfl (CC,q( )a s )] ( . )

We now define the third correction function

p
F5(@,0,2)=>" 19 (2,0,,0,,2), (6.19)

jil=1

with terms

féjl)’s(w,éj,él,Z):/ e Vg9 (2,0, + B;(2)s,6,+ Bi(Z)s, Z)ds,
0

defined by
~(Jl (:13 0]70l7 ) (J)( 7éjvélaZ)_g§jl)(mvz)7
where
G 1S Gy -
G§ (a:,Z):Sh_{r;OE/O 00 (@6, + B;(Z)5.,6,+ Bu(Z)s, Z ) ds. (6.20)

These are well defined because 5|—>93 (:L' 9 +5,(Z Vs,0,+ B1(Z)s,Z) are almost peri-
odic mappings.

Note that /e f3 (J )€ i uniformly bounded because ﬁéj D is bounded. This and def-
initions (6.15), (6. 16) of the corrections f; and f» used in equation (6.13) imply that

/¢ satisfies property (6.11). Note also that /¢ f5 (] ) goes to zero as € — 0, because the

mapping sr—>g§j )(m,éj +5;(Z )s,0,+B1(Z)s,Z) is almost periodic and with mean zero.

Moreover, using the chain rule and integration by parts, we obtain
(8i(2)0y, +B1(2)05,) 15" (,0;,601, 2)
—/Oooeﬁsas [’gvgjl)(m,éj +ﬂj(Z)s,él+ﬂl(Z)s,Z)]ds
=g (2,0,,00,2) + V£ (,6;,6,2).
Gathering the results, equation (6.17) becomes
P
£f =G5 @ 2) 402 (x.2) + VES; (@.6.2)+0(V2).
gil=1

The result (6.12) follows from this equation and definitions (6.18), (6.20) and (6.15),
because /2 f§ goes to zero as e — 0. ]
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7. Summary

We studied the transmission and reflection of time-harmonic sound waves emitted
by a point source in a two-dimensional random waveguide with turning points. The
waveguide has sound soft boundaries, a slowly bending axis and variable cross-section.
The variation consists of a slow and monotone change of the opening D of the waveguide,
and small amplitude random fluctuations of the boundary. The slow variations are on
a long scale with respect to the wavelength A\, whereas the random fluctuations are on
a scale comparable to A. The wavelength )\ is chosen smaller than D, so that the wave
field is a superposition of multiple propagating modes, and infinitely many evanescent
modes. The turning points are the locations along the axis of the waveguide where
the number of propagating modes decreases by 1 in the direction of decrease of D, or
increases by 1 in the direction of increase of D. The change in the number of propagating
modes means that there are modes that transition from propagating to evanescent. Due
to energy conservation, the incoming such waves are turned back, i.e., they are reflected
at the turning points.

We analyzed the transmitted and reflected propagating modes in the waveguide
and quantified their interaction with the random boundary. This interaction is called
cumulative scattering and it manifests as mode coupling which causes randomization of
the wave field and exchange of power between the modes. We analyzed these effects from
first principles, starting from the wave equation, using stochastic asymptotic analysis.
We focused attention on the transport of power in the waveguide and showed that
cumulative scattering may increase or decrease the transmitted power, depending on
the source excitation.

Acknowledgements. The research of LB and DW was supported in part by NSF
grant DMS1510429. LB also acknowledges support from AFOSR grant FA9550-15-1-
0118.

Appendix A. Transformation to curvilinear coordinates. The Frenet-Serret
formulas give

dai)=7(7). or(7) =p(Dn(7): on(f)=-1o(2)7():
and from equation (2.1) we obtain that the vectors arw:n(%) and O,x=
L L

{1 — %m(iﬂ 7-(5) are orthogonal. Their norm defines the Lamé coeflicients

Tz
h,=|0,z|=1 and hz—|8zm|—‘l—zfi(z),

which in turn define the Laplacian operator in curvilinear coordinates [30]

1 h. h
A= {ar (Ear) +0, (hzaz)] .
This is written explicitly in the left hand-side of equation (2.10). For the right hand-side
we used the formula §(x — 2, ) = 75-0(2)8(r — 7).

Appendix B. Derivation of the asymptotic model. We begin with the region
|z| < Zpr. The change of variables (2.20) and the chain rule give

_ appE(UJ’p,Z) 2 aips(w7p7z)
2 € 2 e
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and
120+ D@7V (2) + D' (:)eov(2)] .
0.0~ 22+ veou(2)] P )
[[2p+D(z)]%u'(§)+D’(z) cov(Z)] 2
otp={0.- 2[2+veor ()] O} ¥ (wp2)
Substituting in equation (2.18) we get
[20+D(2)] v/ (2) + D' (2)Vzow (%))
02p (w, p,2) + af,pe(w z)
4[2+ Eow(2)]?
[2p+D(2)] =0/ (2) + D' (2)Veor(2)] ,
) RV e
{[2p+D( E=AE )+D’(z)aQV’(§)V(§)}
+ 0pp° (w,p, 2
2t e () vl
20+ D(z)| v (2) +2D'(2) v/ (2) + D" (2) Veou (2)
_ 0pp°(w,p, 2z
2[2+/eov(2)] p)
[-en@ o+ 2220 ()]} o2ops)
. - s 2o 70

w(z){1—en(z) [p+ R Veow (2)]}

. 1+ Lov(2)] prens)
() [+ B v (2)] .
+{1 e z)[p+[2p+D(z fau( )]}{ Pl

[0+ DEIEr (2)+ D' () e ()]
) e e}

:f(w>{1—s[p*+Wﬁav<o>}}5( s
5[1+§0u(0)} e .

By assumption v, v/ and v” are bounded almost surely. Moreover, ¥’ and D’, D"
are bounded uniformly in R. Thus, we can expand the coefficients of the differential
operator in powers of € and obtain after multiplying through by e,

(60274024 82] 57 (0,0, 2) ~ 20(2) [1-+ O(V2)] (83 + 47)
- ‘%(Z) []- +O(\/g)] 8Pp5(wapvz) 75’1/(2") []- +O(\/E)] (€8Z)pa(w,p,2’)
204 D(2)]

B 2 (2)- T (2)u(2) oo

A (2) A2 BB ) oot

16
z o (% o? n(? < / ¢
PO L (2) -G (B)(E) (B +0ua) o)
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= (@) [1+0(/2)|3(p - p.)(2), (B.1)

for |z| < Zps. This is the asymptotic series in equation (2.23).
The result simplifies at |z| > Zs, where the waveguide has no variations, as stated
at the end of Section 2.3.

Appendix C. Derivation of the mode coupling equations. Substituting
equation (3.3) in equation (2.23), taking the inner product with y;(p,z) and using the
identities (D.1)-(D.6) we obtain the following system of equations for the modes

z

oot s Seon(E) 1 E) 3 G

e

o z 75)? 2 (% 2\ (Z\] .
- () + S 10 (2) 4 30(2) ()]s
2
=T (D) (2)e0up (w,2) 2 5 (w,2)+ F(@)ys (p 0)0(2), (C.1)

3

at |z| < Zps, where the approximation is because we neglect the O(/€) terms that vanish
in the limit € =+ 0. The coupling term is
= (2jq(=1) 0 iz 0% gz z
Cs(w,2)= Z {7 {—1/(7) - —y(f)y’(f)}aazps(w z)
3% 2_ ;2 \%
q=1,97#] (¢=7%) Lve Ae 2 c c
L D'(2) 2jq[1+ (1))
8 (3
D6 @) o)

jta 2\ 0% 2\ 2\ .
j<q(2—1)y 2) [\E%/l(s)QV(e)y (2)pit)
ja(s* +4q )(_1)J+q02’/2(5>pq(w z)

2)2

M)

w(z) 2dall = (1702 +3¢2 - 4(*22)?)
D(z) () pwaf  (©2)
where we obtained from equations (D.7)-(D.11) that
4 J+q
<(2p+D)y],5pyq> ]qqg_;z’
‘ _ D'(2) jall+(=1)""]
(4,0:1q) = D(z) j2—q2 ’
ra(2)(2p+D)?y;,yq)  ((2p+D)y;,0pyq) _ jali®+4*)(=1)"*
16 4 (¢ —7%)? ’

2jg[1— (=1)7+1] [ +3¢% —4(“22)’]
D(z)(¢* - 35°) '

We now use integrating factors to simplify equations (C.1). Specifically, we define

(k2 —ug(z)) (204 D)y;,Yq) + (Y5,0pYq) =

S (w,2) =5 (w, 2) exp [Ufy(g) f(f 2 (z)} = p5(w,2)[1+0(v/2)), (C.3)

and obtain after substituting in equations (C.1) that

% {(5—:@)2 + k2 —ﬂ?(z)] uf(w,2) + %,u?(z)u(i)uj(w,z)
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o) [ A
sz(w,z)+f(w)yj(p*,0)6(z), (C.4)

with coupling term

o i+ ,
. %7&]{2‘72 —jj q [\;EV/(§> 7%”(2)”(2)}6@@(%2)

D’(z) 2jq[1+(—1)7+9]
DE T @)
J(1)3+q0”2 022,,3 .
(q2 J%) [ﬁy (E)‘T’(g)” (g)}uq(%z)
Ga(B352+¢2)(—=1)7T , a2y .

2(q% —j2)2 ov (g)uq(w,z)
r(2) 2dall = (=1)749] [j+3¢> — 4 (227
D(z) (2 —352)2

This is the expression (3.7) and the leading coupling coefficients are

€0 ug(w,2)

+

uZ(w,z)}. (C.5)

jq(=1)7*1 2jg(—1)7*4
=l 6= C.6
(2 =57) (@252 (C5)
The second order coefficients, due to the random fluctuations, are
(N G0 (B4 ) agzy 2\ a0z
%q(g>_ 2(¢*>— %) {(q " (E) ”(E)” (E)} (C.7)
AL (G
9”(&?)_ (¢?—32) V<5>V (s)’ (C.8)

and those due to the slow changes in the waveguide are

(2 _1\j+al[q2 2 _ 4 (kD(2))?
pale)= S M 3 ) ] ©9)
07,(z) = g((j)) 23q[(1q+(] ;Jﬂ]' (C.10)

Appendix D. Useful identities. Here we give a few identities satisfied by the
eigenfunctions (3.2), for all z€R. The first identity is just the statement that the
eigenfunctions are orthonormal

D(z)/

[ oo 2ualo2) = D.1)
—D(z)/2

where d;4 is the Kronecker delta symbol. The second identity

D(2)/
/ dppy;(p,z) =0, (D.2)
—D(2)/2



2366 TRANSPORT OF POWER IN RANDOM WAVEGUIDES WITH TURNING POINTS

is because the integrand is odd. The third identity follows from the fundamental theorem
of calculus,

D(2)/2 D(z)/2
/ dpy;i(p,2)0py;(p,2) = 3 / dpd,y; (p,2) =0, (D.3)
—D(z)/2 —D(z)/2

because the eigenfunctions vanish at p==+D(z)/2. The fourth identity is

D(z)/2 D(z)/2 )
/ dp 20+ D(2)\y; (9 2)Bpu; (pr2) = / dppd,(p.)
—D(2)/2 —D(z)/2
D(z)/2
=/ dp{0, [pyi(p,2)] —vi(p,2) } = -1, (D.4)
—D(2)/2

where we used integration by parts. The fifth identity is

D(2)/2
/ dpy(0,2)0.115(,2) =0, (D.5)
—D(2)/2

To derive it, we take the z derivative in identity (D.1), for ¢=j, and obtain that

D(z)/2 ) D(z)/2
02@/ dpy; (p,2) =2/ dpy;(p:2)0:y;(p,2)
—D(2)/2 —D(z)/2

D(2)/2

[2(D(2)/2.2) ~2(~D(2)/2.2)] =2 / dpy; (9,2)0:4(p.2).
_D(2)/2

D(2)

T

We also have from identities (D.1), (D.2), and definition (3.2) that

/ " G0t DO (0 = D)+ / T ptin? [(p+1) m]
—D(2)/2 D(2) J_p(z))2 D(z) 2

4 2

=D?(z) {3—(@)2]. (D.6)

For j+# ¢ we have from definition (3.2) of the eigenfunctions that

[ doleos DMr 0y =2ma [ 0] 2
dp2p+D(2)ly;(p:2)0pyq(p; 2 =27rq/ = |7
_D(2)/2 ! e —p(z)72 D(2) LD(2)

(e (o)l o

Similarly, we obtain after taking the derivative with respect to z of y,(p,2) and substi-
tuting in the integral below that

+1]

D(2)/2 D/(Z) 7q {(71)j+q+1}
dpyi(p,z)0, ,2) = - .
/D(z)/2 py](p ) yq(ﬂ ) D(Z) ]2_q2

We also calculate using the expression (3.2) that

D(z)/2 2 - 32D2(2’) jq(—l)j+q
[ o2 WD (02 p:2) = = (D.9)
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and
O ()~ A= D]
/_D(z)/2dpyj(P7 )0pYq(ps2) = D(z)(j2—¢2) ' (D.10)
and
D(z)/2 | - 8D(Z)jq[1 - (_1)j+q]
/_D(z)/de(Q,O-‘rD(Z))yJ(p,Z)yq(Pyz)_ 7r2(j2—q2)2 (D.ll)

Appendix E. The evanescent waves. Let us begin by rewriting equation (3.5)
in first order system form, for the unknown vector with components u5 (w,z) and

€

Bj(wvz)

V5 (w,2) = 0.u5(w,2), (E.1)

() (-1

where j >N and z€ (2,2

(3.40), and the system is

(o222 () [ O TR EED) - 5E30).

). The mode wave number §; is defined in equation

The matrix <(1) é) in the leading term has the eigenvalues +1, and the orthonormal

eigenfunctions % ( :I:l) . Expanding the solution in the basis of these eigenfunctions

(1) o) (1) i) (1), s

and substituting in system (E.2) gives the following equations for the coefficients

Bj(w,z) o () — C5(w,2) [a;(w,z)—l—a;(w,z)]
{32212 € } j( ’ )7i\/§ﬂj(w,z):|: 26;(w,z)

X [%ui(z)z(?) —&-an;(w,z)] (E4)

These are complemented with the boundary conditions
04;' (w,zg_l)) :\@cét)+, a; (w,zg)) =0, (E.5)

with constant cgt) to be determined later, indexed by t to remind us that we work in
the sector z € (z(,t),z(,t_l)). In conditions (E.5) we set to zero the component o at the

farther end z(f) from the source, to suppress the growing part of the solution.

We obtain after integration of equation (E.4) that

LD

1 —
a}'(w,z) :\/§c§t) exp [— g/

z

247D exp [— %ff ds f3; (w,s)]

0] - [ ac V2B (.0)
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y {c;(w,g)— [of (.0) +a; (w.0)] [UMQ'(QV(E)+029§(W,C)}}, (E6)

V2 Vel

and

B z exp[—%fgdsﬁj(w,s)} . lof (w,0)+aj (w,0)]
; (w,z)——/z(_t)dg“ NCTROR {c,(w,c)— V2

<[ Zsiiow(§) 4] | (£.7)

All the exponential terms in these equations are decaying in z, so we can change the
variable of integration as { =z +&¢, and note that only £ =O(1) contributes to the result.
Equation (E.G) becomes

(t—1)

of ) =vadlom[ L [ deaw0] - gt [T agemenes

x {c (@, 2+ €€) ~uS (w, 2 +€€) [ﬁu?(Z)V(g+€) +0%g5 (w, 2 +26)| }
(E.8)

where we used equation (E.3) in the integrand, and the approximation means that we
neglect terms that vanish in the limit € —0. Similarly, equation (E.7) becomes

< ? deeBi@o)
- d€esPile =) £C5(
ﬂﬂj(w,z)/ se { @,z 4e6) =1 (w2 +e)

aj (w,2)~

X [%,@(z)y(gj%) +U2g;(w,z+gg)] } (E.9)

The expression of u5 follows from these equations and equation (E.3),

L=

u;(w,z)%cgt)(w)exp[fé/z ) dgﬂj(w,c)} 2@(5 )/ood& 1€18; (w,2)
X {c (w,z+e€) —uj(w, 2 +&€) [%u?(Z)V(g +§)+0295(w,z+s§)}}. (E.10)

The derivative €0, uj is obtained from equations (E.1), (E.3), (E.8)-(E.9) and integration
by parts

z

0.5 (w.2) = (0,9l @hex £ [

Z(t_l)dwj(w,c“)} 25]( )/wdge 1€18; (w,2)
X €0, { i (w,z+ef) —uf(w, z+€€){\2#?(2)1/(§+€>+g2g§(w,z+s§)”. (E.11)

Now let us recall the expression (3.7) of C5(w,z), which models the coupling with
the other modes, and write it as the sum of two terms:

e _ pelp) e(e)
C5(w,2)=C; " (w,2) +C;*7 (w,2). (E.12)
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The first term is the coupling with the propagating modes, and is given by restricting
the sum in equation (3.7) to ¢ <N. The second term is the remaining series, with terms
indexed by ¢>A, and g#j. Each term in this series involves ug(w,z) and €0, ug(w,2)
that have expressions like (E.10)-(E.11). Stringing all the unknowns in the infinite-
dimensional vector U = (UN+1,UN+2,...,) where U; = (u,£0,u5), for j>N, we can
write equations (E.10)-(E.11) in compact form as

(I—\@K) U(w,2)=F(w,z), (E.13)

with right hand side given by the concatenation of

(t—1)

P2 = (g o ) @[ [ e

° 1
— —1€185(w,2) <(p)

265w, z)/ dée |81 (582) C; " (w, 2 +¢€f), (E.14)
for j>N. In the left-hand side of equation (E.13) we have the perturbation of the
identity I by the integral operator K, whose kernel follows easily from the (ug)q=n

dependent terms in the integrand in equations (E.10)-(E.11), including those in C;T(e).
This integral operator is basically the same as that analyzed in [5, Lemma 3.1], and it is
bounded with respect to an appropriate norm. This means that we can solve equation
(E.13) using Neumann series and obtain

U(w,2)=F(w,z)+0(e). (E.15)

The first term in equation (E.14) matters only in the O(e) vicinity of 27 over

®

which the mode coupling is negligible. The constant ¢;’ is determined by continuity

conditions at z''"" as follows: If t=1, so that P =0, cgl) is determined by the
source excitation, and it equals the coefﬁment of the j-th evanescent mode in the perfect
waveguide with width D(0). If t>1, then cg-t) is determined by continuity of the wave
field at the turning point P
Assuming that 2(7 D
we have

UE-(WVZ) ~ — i (w,z e(p)
(o) =i e (3, )6 ware0r (@10

—z>¢, so we can neglect the first term in equation (E.14),

with
5CE(p)(w z+eé) =0 i[ Jqu”<§—|—§) +0,,/ ( +§>68 } o(w,z+¢8), (E.17)

obtained from equation (3.7). Here the modes uf and their derivative e0,ug(w,z) are
given in equations (3.23)-(3.24), and the constant coefficients I';, and ©;, are defined in
equation (C.6). Substituting in equation (E.17) and then equation (E.16), and using that
the derivatives of the mode amplitudes given in equation (3.25) are at most O(s~'/2),
we obtain equation (3.41). The derivative in the integrand in equation (E.16) is

0. [P (w,2+e6)| =ov/E qi [Liar" (Z4€) + (i + 050" (S +€) <0
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_ﬁg(w,z)(aqu/(g+§>]u2(w,z+e€), (E.18)

where we used equation (3.5) for (€9.)?ug. Substituting equations (3.23)-(3.24) in equa-
tion (E.18) and then in equation (E.16), we obtain equation (3.43).
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