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Keywords: with reflecting boundary. The waveguide has a thin,
random medium, surface wave, body wave, weakly randomly heterogeneous layer near the top

surface, and a thick homogeneous layer beneath it.
There are two types of modes that propagate along the
axis of the waveguide: those that are almost trapped
in the thin layer, and thus model surface waves,

mode coupling, radiative transfer,
equipartition

Author for correspondence: and those that penetrate deep in the waveguide,
J. Garnier and thus model body waves. The remaining modes
e-mail: josselin.garnier@polytechnique.edu are evanescent waves. We introduce a mathematical

theory of mode coupling induced by scattering in the
thin layer, and derive a radiative transfer equation
which quantifies the mean mode power exchange. We
study the solution of this equation in the asymptotic
limit of infinite width of the waveguide. The main
result is a quantification of the rate of convergence of
the mean mode powers toward equipartition.

1. Introduction

The description of energy transfer between surface waves
and body waves is of interest in seismology [1,2],
ultrasonic inspection [3], manipulation of waves [4] and
the development of surface acoustic wave devices like
filters, resonators and scanners [5]. Radiative transfer [6]
has been used for more than 30 years to describe wave
propagation in heterogeneous media like the Earth’s
crust [1,7-9], biological tissue [10], the atmosphere and
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the ocean [11,12]. The mathematical theory of radiative transfer in open space, which involves
only body waves, is well established [13-17]. However, the coupling between surface waves
propagating along boundaries and body waves remains a challenge [2,18-20] that is particularly
relevant to understanding seismic coda, the long tail portion of seismograms. Because surface
and body waves probe different parts of the Earth, methods like coda wave interferometry
[21,22], passive image interferometry [23,24] and the extraction of Green’s functions from cross-
correlation of diffuse fields [25-28] rely on understanding the composition of the coda at
increasing lapse time. It is expected that the power exchange between the surface and body waves
evolves over time and eventually leads to equipartition [17,29,30]. But how does this evolution
occur and on what time or propagation distance?

This question has motivated a number of recent studies: In [31], the sensitivity of coda
waves to perturbations at different depths and for varying lapse time is studied via numerical
simulations in a medium with random fluctuations of the pressure and shear wave velocity
modelled by a von Kdrman distribution with Hurst index 0.5. In [8], the authors study elastic
wave mode coupling in a slab geometry using the Born scattering approximation. The Born
approximation is also used in [18] to study elastic waves in a half space. A system of coupled
integral equations that model the power exchange between surface and body waves is introduced
in [20] using a phenomenological approach. The study in [19] considers acoustic waves in a
heterogeneous medium with point scatterers, occupying the half-space. The authors impose
an impedance (Robin) boundary condition, which leads to a unique wave mode trapped near
the surface, whose penetration depth depends on the impedance condition. This model seeks
to mimic the situation in seismology while minimizing the mathematical complexity. Using a
phenomenological approach, based on the independent scattering approximation, the analysis in
[19] predicts the equipartition of energy between surface and body waves at long lapse times. The
mathematical analysis in [32] also uses the acoustic wave equation in the half space, but with a
thin randomly inhomogeneous layer at the surface instead of an impedance boundary condition.
This thin layer supports guided modes that play the role of surface waves, provided the index of
refraction in the thin layer is larger than the one below it. This model makes it possible to describe
the power transfer from the surface waves to the radiating modes, which play the role of body
waves. However, the reverse power transfer is negligible [32].

In this paper, we propose a two-dimensional waveguide model for studying the back and
forth transfer of power between surface and body waves. The waveguide has two perfectly
reflecting parallel boundaries at distance D, and contains a thin layer of width d, comparable
to the wavelength and much smaller than D, adjacent to the top boundary and filled with a
weakly randomly heterogeneous medium. The remaining part of the waveguide is filled with
a homogeneous medium, as illustrated in figure 1. The advantage of the waveguide model is
that it allows the decomposition of the wave field in a complete, countable set of modes that
are either waves that propagate along the axis of the waveguide, or are evanescent waves.
Among the propagating waves, a few are trapped within the thin random layer, and play the
role of surface waves. The remaining propagating waves are body waves that are supported in
the entire waveguide. The number and penetration depth of the surface waves depend on the
thickness of the thin layer and the ratio between the indices of refraction in the thin layer and
in the background homogeneous medium below it. Hence, this model mimics the situation in
seismology with significant flexibility.

We use stochastic asymptotic analysis to analyse the coupling of the modes. The asymptotic
parameter ¢ < 1 quantifies the small amplitude of the random fluctuations of the wave speed in
the thin layer, and the waves propagate at large, e-dependent distance, so that mode coupling
induced by scattering becomes significant. The result of the asymptotic analysis in the limit ¢ — 0
is a new radiative transfer equation that accounts for power exchange between all the modes. We
study its solution in the regime D > d, so that we approach the half-space setting. We prove that
an equipartition between surface and body waves is established at very large range! (propagation

!We study the wave propagation at fixed frequency and with large range, which corresponds to long lapse time in the time
domain.
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z=-D

Figure 1. lllustration of the set up in a two-dimensional waveguide with reflecting boundaries at z= 0 and z = —D. The
direction of propagation of the waves is along the x (range) axis. The coordinate z is the cross-range. The random medium with
average index of refractionn > 1liesin the subset (0, L) x (—d, 0), the thin layer shown with the darkest colour. The medium
in {R\(0,L.)} x (—d, 0) is homogeneous with index of refraction n. The mediumin R x (—D, —d) is homogeneous with
index of refraction 1. The source is supported at x = 0, for z between —D and 0.

distance), but the dynamics is multi-scale: there is a quick evolution of the surface mode powers
which leads to the establishment of a metastable distribution of power among these modes. This
metastable distribution is uniform only under special circumstances, otherwise it depends on
the effective coupling coefficients between the surface and body waves. The body mode powers
evolve slowly and they modify the metastable distribution of the surface mode powers, until the
equilibrium equipartition is reached.

The main result can be summarized as follows: Let N be the number of propagating modes,
which includes Ny < N surface wave modes and N, = N — N body wave modes, and let Pj(x), j =
1,...,N, be their mean powers. The initial power distribution is determined by the source located
at the origin of the range coordinate x, but mode coupling redistributes the power as x grows. We
consider a smooth covariance function C of the random fluctuations of the index of refraction in
the thin surface layer, and a scaling regime which gives weak backscattering. Therefore, the power
redistribution can be described as an evolution problem, i.e. the radiative transfer equation

N
Pj(x) =y T§[Pix) = Pi(x)], x>0, (1.1)
l:l

with constant N x N coupling matrix I'“ = (F]f )%:1. This matrix is defined in terms of the
covariance C and the eigenvalues and eigenfunctions of the Sturm-Liouville (Helmholtz) operator
82 + kzn%(z) in the coordinate z € (—D, 0), where ny(z) is the index of refraction in the reference
waveguide (without the random fluctuations). The eigenfunctions define the cross-range profiles
of the modes.

Using the expression of I', we identify and quantify three characteristic range scales on which
the mean mode powers evolve:

(1) The shorter scale, that gives the order of x where there is strong coupling among the
surface modes, which drives their mean powers towards a metastable distribution.

(2) The intermediate range scale, which defines the order of x where mode coupling results
in a slow evolution of both the mean powers of the body modes and the metastable
distribution of the mean powers of the surface modes.

(3) The larger scale, which gives the order of x where the mean powers of the body modes
evolve towards equipartition. As this occurs, the metastable equilibrium of the surface
mode powers also becomes the uniform distribution, so the whole system arrives at a
global equipartition with uniform mean mode power distribution.

The paper is organized as follows: We begin in §2 with the set-up. Then we describe in §3
the propagating (surface and body wave) modes and the evanescent modes in the reference
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waveguide. These modes form a complete set used to expand the wave field in the randomly
perturbed waveguide. The effective dynamics of the random mode amplitudes in the limit ¢ — 0
is given in §4. We also give there the radiative transfer equation for the mean mode powers. The
main result of the paper, which is the characterization of the evolution of these powers and the
convergence to equipartition in the regime with large D/d is in §5. In §6, we present numerical
results for large D/d. We end with a summary in §7.

2. Set-up

We consider time-harmonic acoustic waves in a two-dimensional waveguide illustrated in
figure 1. The waveguide is in the domain (x,z) € R x (=D, 0), where z is the depth (cross-range)
coordinate and the range coordinate x is along the direction of propagation of the waves. The
wave field p(x, z) satisfies the Helmholtz equation,

|02+ 92 + 2, 2) [p(r,2) =8 (@), (x,2) R x (=D, 0), @1)
with boundary conditions
p(x,z=0)=0 and dp(x,z=-D)=0, (2.2)

and radiation conditions at |x| — oco. Here k is the wavenumber calculated with the reference
wave speed in the homogeneous medium occupying the bottom section R x (—D, —d) of the
waveguide. The thin layer R x (—d,0), with 0 <d <D, is filled with a medium whose index
of refraction has an average value that is larger than in the bottom section and is randomly
fluctuating in the section x € (0,L%). We will take D>>d in §5. The model of the index of
refraction is

n? +ev(x,z) if (x,z) € (0,L) x (—d,0),
n?(x,z) = { n? if (x,2) € {R\(0, L¢)} x (—d,0), (2.3)

1 otherwise,

with constant n > 1, so that there are nearly trapped modes in the thin layer, which play the role
of surface waves. The fluctuations are modelled in (2.3) by the zero-mean, bounded, stationary in
x random process v(x, z), with covariance function

C(x,z,Z) =E[v(,z)v(x + x/,2)]. (2.4)

The typical amplitude of the fluctuations is small, as modelled by the small and positive
dimensionless parameter ¢. As a function of x, the covariance function is assumed to decay fast
enough at infinity so that a diffusion-approximation theorem ([33], ch. 6) can be used. Specifically,
C should belong to L/? as a function of x. The dependence of C on x is also assumed to be smooth,
or equivalently, its Fourier transform with respect to x is assumed to decay fast enough, so that
the forward-scattering approximation that we discuss in §4a is valid. A typical example is the
Gaussian covariance function (6.2).

The reference length scale is the wavelength 27 /k, and the width d of the thin layer satisfies
kd = O(1), so that there is a finite number of surface waves. When D > d, the waveguide supports
a large number of body waves, which is proportional to kD as explained below. We will see that
the net scattering effect of the random fluctuations of the index of refraction becomes of order one
at range distances of order £ 72, so we consider the interesting case L = L/&?. The fluctuations in
(2.3) do not extend beyond the range L., so we can set a radiation boundary condition at x — oo.
We also assume that they are supported at positive range, because we focus attention on the
propagation in the forward direction x > 0, away from the source modelled by the right-hand
side in equation (2.1). This source is localized at x =0 (it is proportional to the derivative of the
Dirac §(x)) and has a transverse profile f(z).
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3. Wavequide modes

The stochastic analysis of the net scattering effect of the random medium uses the decomposition
of the wave field in the orthonormal L?(—D, 0) basis of the eigenfunctions (¢j(2))j>1 of the Sturm~
Liouville operator 822 + kzn(z)(z), with domain {¢ € H2(—D,0) : $(0) = 8,¢(—D) = 0} and coefficient

n? ifze(—d,0),
ni(z) = ' 3.1)
1 ifze(=D,—d).
This operator has a discrete spectrum (4);>1, with simple eigenvalues satisfying
<hj<o<hp<n’k, lim Aj=—oo. (3.2)

J—>+o0o

The waveguide modes are special solutions of the Helmholtz equation with index of refraction
(3.1). They are waves with transverse profile defined by the eigenfunctions, that propagate or
decay along the x-axis. Among the propagating modes, we distinguish those that are trapped in
the thin layer, and thus model surface waves. The eigenfunctions that define them are described
in §3a. The other propagating modes penetrate in the whole cross section of the waveguide, and
thus model body waves. The eigenfunctions that define the body and the evanescent waves are
described in §3b. The mode wave decomposition in the reference (unperturbed) waveguide is in
§3c and the decomposition in the random waveguide is in §3d.

(a) The eigenfunctions that define the surface waves

Here we describe the eigenvalues (Aj)1<j<n, in the spectral interval (k?,n?k?), and the

corresponding eigenfunctions
Ajsin [z [k2n2 — )»]-] , if ze (—d,0),
¢i(z) = (3.3)
Bj cosh [(D +2)/3 - k2] . ifze(=D,—d).

The constants A; and B; are related by

B——a sin [d [k2n? — ) 6

 cosh [(D —d) f - kZ)]'

so that q’)j(z) is continuous at z= —d, and A]- is defined, up to a sign, using the normalization

ISD ¢j(z)2 dz=1. The continuity of 9.¢;(z) at z= —d implies that the eigenvalue 2; must be a
solution of

— tan [d\/kan — x] tanh [(D — AW — kZ] - —”ki”\/% (3.5)

When kD — 400, we can approximate the eigenvalues by the solutions in (k?,n?k?) of the
simpler equation

—tan [d\/kznZ - x] — —Vki”\/%\ (3.6)

As proved in appendix A, there are

lrkd\/nz 1 1}
No=|——

5 (3.7)

such solutions, where the brackets denote the ceil part, meaning that N is the unique integer
such that (N5 — 1/2)mr <kdy/n? —1 < (Ns + 1/2)w. We assume that Ng > 1, i.e. kdyn? — 1> /2.
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The eigenfunctions have the form

Ajsin [z [k2n? — kj], ifze (—d,0),

$j(2) = (3.8)
—Ajsin [d fk2n2 — xj] exp [(d +2)/A - kz], if 2 € (—o0, —d),
with A; defined, up to a sign, by the normalization condition
0 A?
2 _ 2 2\-12]
J_w ¢7(z)dz= - [d + (1] k) ] =1. (3.9)

Note from equation (3.8) that the eigenfunctions decay exponentially for z < —d. As explained
in §3c, they define the propagating modes ¢;(z) exp[+i,/4; x] which are trapped near the thin layer,
and represent the surface waves in our model.

(b) The eigenfunctions that define the body and evanescent waves
The remaining eigenvalues (/);>n,+1 lie in the spectral interval (—oo, k2). The eigenfunctions are

of the form
Ajsin [z fk2n2 — x]-] ) ifz € (—d,0),

¢j(z) = (3.10)
Bj cos [(D 12) /K2 - ,\j] , ifze (=D, —d),
with constants A; and B; related by

N sin [d [k2n? — A;

T jcos[(D—d) kZ—Aj]'

(3.11)

so that (3.10) is continuous at z = —d. The normalization condition ng ¢].2(z)dz =1 defines A; up
to a sign, and as shown in appendix B, in the regime kD > 1 we have

2
e 2062 - 1)) 2

! D[k2 — Xj 4+ k2(n? — 1) cos? (d [k2n? — Aj>] C

As in the previous section, the continuity of the derivative of (3.10) gives that the eigenvalues
satisfy the equation

2

(3.12)

S[IY

tan [d\/k2n2 — x] tan [(D —dWie - x] _ vk —h (3.13)

k2 — A

Let Np, denote the number of positive eigenvalues 4; € (0, k?). We show in the next section that the
corresponding eigenfunctions define the propagating modes ¢;(z) exp[+i,/2;x] which are large
throughout the section of the waveguide, and represent the body waves in our model. The
eigenfunctions for the remaining infinitely many eigenvalues? lying in the interval (—oo, 0) define
the evanescent modes ¢;(z) exp[—,/[2;[|x|].

When D grows, the eigenvalue density increases in (0,k?), and as proved in appendix B, we
have the approximate recursive relation

27 .
)‘]'_)‘]'-HZE kz—)»]', j=Ns+1,...,Ns + Ny, (3.14)
This leads to the following estimate of the number of body waves
D & -2 D A kD
mez— Z —%2— = (3.15)
TN k2= T VR - T

There is a unique sequence of values of D for which A = 01s a solution of (3.13). We assume throughout that even as D grows,
it does so outside this set of measure zero.
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(<) Mode decomposition in the unperturbed wavequide

We can use the orthonormal L%(—D,0) basis of eigenfunctions (¢j(2))j>1 to write the solution
po(x, z) of (2.1)-(2.2), with ng(x, z) replaced by n%(z), as the following series

o
po(x,2) = pjo(0)j(2). (3.16)
=1
Each term in this series is called a waveguide mode, and pjo(x) are one-dimensional waves, the
solutions of

0
02+ 1o =30) | fEn@d =1 3.17)

that are outgoing and bounded at |x| — co. There are two types of such waves, depending on the
sign of the eigenvalue 1;. If ; > 0, then p; o(x) is a propagating wave. Otherwise, it is an evanescent
wave.

The expression of the wave field is

Z 1’3]45(2')4- Z e’31¢(z) x>0,
: j=N+1 \/’37 :
po(x,z) = N (3.18)
LT Y ;
— —— e P¥pi(z) — e/qb(z) x <0,

where N = N + Ny, is the total number of propagating modes, and we introduced the notation

Bi=\JIml jz1 (3.19)

As explained in §3a, the first N5 propagating modes are essentially supported in the surface
layer, so they model surface waves. The remaining N}, propagating modes are called body
waves, because as shown in §3b, their transverse profile occupies the entire cross section of the
waveguide.

Since the problem in the unperturbed waveguide is separable, the modes are independent,
with constant amplitudes determined by the source

. 0
”j,OZ\/TF]J_Df(Z)¢j(Z)dZ/ j=1 (3.20)

(d) Mode decomposition in the randomly perturbed waveguide

The solution of (2.1) and (2.2), with the random coefficient ng(x, z) defined in (2.3), can also be
expanded in the orthonormal eigenbasis

p(x,2) =Y pi(0)¢i(2), (3.21)

j=1

but the modes are no longer independent due to scattering in the random medium. Instead, the
one-dimensional waves pj(x), for j > 1, solve the infinite system of coupled ordinary differential
equations

() o0
(32 +4)pj(x) =8'(x) j J@#E) dz = Felor)®) ) uixp), (3.22)
- 1=1
driven over the range interval (0, L¢) by the random, stationary, mean zero processes

0
p =] GEHE 2z =1, 6.23)

Here 1(g1,)(x) is the indicator function equal to 1 for x € (0, L) and 0 otherwise.
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The propagating waves p;(x), indexed by j=1,...,N, have both forward and backward
going components. At x <0 they satisfy the same equation and radiation condition as in the
unperturbed medium, so we can write directly their expression

b;
pi(x) = e ¥, x<0,j=1,...,N, (3.24)

\/F]

with constant b:" to be determined. For x > 0 we use the method of variation of parameters for
second-order ordinary differential equations. We introduce the complex-valued amplitudes of the
forward and backward going waves 4;(x) and b;(x) defined by

1 1 ,
aj(x) = 5 ( Bipj(x) + \/Faxp](x)) e 1BY

1 1
bj(x>=§( Bipj(x) faxp](ao) e, j=1,..N. (3.25)

They satisfy the relation
dyaj(x) P + 9ybi(x)e ¥ =0, j=1,...,N, (3.26)
so that

aj(x) elfi* 4 bj(x) e_iﬂ/”‘),

1
Pj(x) = ﬁ<
dxp;(x) = i\/E]- (a]-(x) e — bi(x) e—iﬁfx), j=1,...,N. (3.27)

Using the jump conditions at x = 0, where the source lies,

0
pi(07) —pi(07) = J_Df @)¢j(z)dz,  9p;(07) = axp;(07), (3.28)

we obtain that3

-0
aj(0") =ajp= \/TF] J_Df(z)qu(z) dz, b= bj(07) —a;, (3.29)

while the radiation condition at x — oo gives
bix)=0, x>L j=1,...,N. (3.30)

The cumulative scattering effect of the random medium on the propagating wave is now
modelled by the random amplitudes a;(x) and b;(x), for j=1,...,N. Their evolution is described
by the following system of first-order ordinary differential equations, obtained by substituting
equation (3.27) into (3.22) and using (3.26)

1k2 e ik g
daj(x) = ay(x) e PB)% | py(x) e TAHAX | 4 T pi(x) e %, (3.31)
1 LR O
and
2 .
Bebi() = — Z “ﬂ(x)[ 1) A oy () eI Kes~ 89 e, 332

I>N+1

for x € (0, L¢), with initial condition (3.29) and end condition (3.30). This system of 2N equations
is coupled with the second-order equations (3.22) for the evanescent waves p;(x), indexed by
I>N+1.

3Because we assume a smooth covariance C of the random fluctuations, we will see in §4a that the back reflection from
the random medium, captured by b;(0), is negligible when ¢ — 0. Therefore, equation (3.24) gives that at z <0 the wave is
approximately the same as in the unperturbed waveguide.
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4. Effective dynamics for the mode amplitudes

Let us rename the complex mode amplitudes in the large-range scaling as

af(x):aj<812>, b () = by (812),]'=1,...,N. 4.1)

We are interested in their behaviour in the limit ¢ — 0. The stochastic asymptotic analysis is quite
involved, but it follows exactly the lines of the analysis in [34,35] and [33, ch. 20]. Therefore, we do
not repeat it here and just give in §4a a brief summary and the relevant results for this paper. The
radiative transfer equation for the propagating mean mode powers is derived from these results
in §4b.

(a) The stochasticlimite — 0

The first step in carrying out the limit is to express the evanescent waves (p;(x/ 82))12N+1 in terms
of the propagating mode amplitudes, so that we obtain a closed system of 2N ordinary differential
equations for (tz]?(x), bf (x))].]i ;- This can be done by inverting the operator 83% +;j in (3.22), for

j <0, using Green’s function G;(x, x") = [1/(28;)] e A=Y This satisfies
(97 — B7)Gj(x, ) = —8(x — ),

and the radiation condition Gj(x,x") — 0 as |x — x'| — oo. Green’s identity transforms (3.22) into
an integral equation with ¢ perturbed term, which can be solved using Neumann series as shown
in ([34], Section 3.3) and ([33], Section 20.2). The result is

x 8k2 JL/SZ gl N Mjl(x/) .y .y
(=)= e Pl af ()™ 4 bt (x) e Y |dy' + O(e?),
n(3)-5 ), > [ e ]

for x > 0 and j > N + 1. Substituting into (3.31) and (3.32) we obtain a closed system of equations
for the propagating mode amplitudes.

The assumed smoothness in x of the covariance function (2.4) and therefore the fast decay of
its x-Fourier transform, the power spectral density Cle,z,7), implies that in the limit ¢ — 0 the
coupling between the forward-going amplitudes (a;? (x))].]i ; and the backward-going amplitudes

(b}? (x))jli 1 is negligible ([35], Section 3.3). Due to the homogeneous end condition (3.30), we then
conclude that
b]’?(x)%O, j=1,...,N, x>0.

This is the forward-scattering approximation and the problem reduces to solving an initial value
problem for the system of N equations for (ag(x))li 1, starting from the values (3.29) at x=0. We
can finally apply a diffusion-approximation theorem ([33], ch. 6) to this system and obtain the
following result.

Theorem 4.1. As ¢ — 0, the CN-valued random process (a}“?(x))]N 1 converges in distribution in

C([0,L],CN), the space of continuous functions from [0,L] to CN, to the Markov process (a]-(x))jli 1

with infinitesimal generator L. This generator has the form £ =LY + £@, where £LO) and £ are the
differential operators:

N
1 ol —_— _
£® = > > (1= 8T (03, O + 18100 da; — 00190, — Fj0705;07)
ji=1
N
1 Pl — _ _
+ 2 Z Fjl (ajalaﬂjafl + 0j0;05;00; — 0j070q;0a) — ajalaa—jaa—l)
jl=1
1Y i
p — _
+ 5 2 (15 = 1) (wde; + o) + 5 > 15 (a0, — ) 4.2)
j=1 j=1
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and

Z

L8 =1 xj(aj0a; — oe;)- (43)
j=1

Here we use the classical complex derivative: if ¢ =y +i¢;, then 9 =(1/2)(d;, —id;) and 7 =
(1/2)(9;, +10¢,). The coefficients in (4.2) and (4.3) are defined as follows:

— Forallj,I=1,...,N, withj#1, F]f and F]? are given by

k4 00 k4 00
F]? = — J le(x) Ccos [(ﬂl — ﬂj)x]dx, and 1_}? = J' Cﬂ(x) sin [(,31 — ,Bj)x]dx,

2BiB1 Jo Fjﬂl 0
with Cy(x) defined by .
Ci() = Elij O ()], 45)
where*
Bl Oy (9] °2) J: JL BDBEICE 2,2 )y (2 ) () dzdlz. (46)
— Foralljl=1,...,N:
r— % |, (Bl 0m0] + Bl 0] @7)

— Forallj=1,...,N:

N N 00 s 00

C— ‘C S:— ‘S = _ . . _ﬁlx

= > ry, I > Ty« > BF JO Cii(x) cos(Bjx) e P* dx. (4.8)
1=1,1] 1=1,1] I=N+1 J

We remark that the operator £(1) models the effect of the coupling between the propagating
modes, and we show in the next section that it determines the power exchange between these
modes. The operator £?) is due to the coupling with the evanescent modes and gives rise to
additional phase terms (effective dispersion) of the limit amplitudes of the propagating modes.
However, it has no effect on the transfer of power among these modes.

One can verify by direct calculation that

N
L (Z |a]-|2) =0, (4.9)
j=1

so the process (aj(x))].li 1 is supported on the sphere of CN centred at 0 and with radius R, where

N
R*="|aol*. (4.10)
=1

The operator £ is not self-adjoint on this sphere, due to the terms I’JJS and Kj, SO the process is not
reversible. However, the uniform measure on the sphere is invariant and £ is strongly elliptic.
This implies that (a]-(x))jli 1 is an ergodic process and its distribution converges as x — oo to the
uniform distribution over the sphere.

Note that theorem 4.1 uses the forward scattering approximation. If backscattering is
significant, then our analysis cannot be readily extended, because we lose the Markov property
that is instrumental in the proof of the diffusion-approximation theorem.

“Note that the integrals in (4.6) are computed on the domain z € (—d, 0) where the random medium lies, and not the entire
cross section of the waveguide.
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(b) The radiative transfer equation

Denote the limit mode powers by
Ti() =@, j=1,...,N. (4.11)

If the generator £ described in theorem 4.1 is applied to a test function that depends only on these
mode powers, then the result is a function that depends only on the mode powers, as well. This
leads to the following corollary:

Corollary 4.2. The process (|a]? (x)|2)].=1 converges in the limit ¢ — 0 to a Markov process (‘pj(x))jli 1
whose infinitesimal generator Lsy is given by

N
Log= Y Ti[PiBj(ds, — dp)op, + (B — By, ], (4.12)
jl=1j#1

with I“Jf defined in (4.4).

It is easy to conclude from the form of the generator (4.12) that the nth-order moments of the
mode powers satisfy closed equations. We are particularly interested in the mean mode powers

Pj(x) =E[PB;)], (4.13)

and obtain, using corollary 4.2, that they satisfy the following system of radiative transfer
equations

N
Pj(x) = Ti[Pi(0) = Pi)], x>0, P;0)= a0l j=1,...,N. (4.14)
=1

These equations can be solved explicitly using the exponential of the matrix I' = (I“jfl)]l.j:1

P(x) =exp (Ix)P(0), P(x)=(P1(x),...,Pn(x)) . (4.15)

We can estimate the initial cumulative (total) power of the propagating modes ||[P(0)[l1 = R?
using equations (4.10), (3.20) and (3.19), as follows

2
< —
4
j=1

Here the first inequality is because 1; € (0, n?k?) for j=1,...,N and the second inequality is by
Parseval’s identity for the expansion in the orthonormal eigenbasis (¢;(z));>1. Thus, the total
power is uniformly bounded with respect to D and therefore Ny,, when f is square integrable.

In the next section, we use equation (4.15) to analyse the transfer of power between the surface
and the body waves and the transition to equipartition.

N

P 0 2 0
ZOIFED Z] J f(2)¢(z) dz J f2)¢j(z)dz| < —n4k IF117.. (4.16)
=1 -D -D

5. Convergence to equipartition

Equation (4.15) shows that the evolution of the mean mode powers is dictated by the matrix I'
with off-diagonal entries (4.4) and diagonal entries (4.8). Note that the off-diagonal entries are
non-negative, because they are power spectral densities of stationary random processes, and that
the rows sum to 0. Therefore, 0 is an eigenvalue, for the un-normalized eigenvector 1y with all
entries equal to 1.

We assume henceforth that I' is an irreducible matrix. This is a very weak assumption and
it means that there are not too many zeros in I'°, which is typical for the covariance functions
used in our analysis. More precisely, the assumption is that for any pair j # I, there exists m and
a sequence jo, . .., with jo =j and j;; =1, so that Fji,jpﬂ >0forallp=0,...,m — 1. We can then
conclude from the Perron-Frobenius theorem that 0 is the largest eigenvalue, which is simple.
This implies that the mean mode power vector (4.15) converges to a vector that is a multiple of
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1y as x — oo. That is to say, the system reaches equipartition, where the power is distributed
uniformly over the modes. The range at which equipartition is reached is the reciprocal of the
absolute value of the largest non-zero eigenvalue of I'“ ([33], ch. 20).

In this section, we study how the surface and body waves interact during the transition to
equipartition, by taking a second limit kD — oo. Recall that the width d of the surface layer is
fixed and of the order of the wavelength, so the number N of surface wave modes converges to
the positive and finite limit (3.7). Recall also from equation (3.15) that the number N, = N — N; of
body waves is proportional to kD. Therefore, taking kD — oo is equivalent to letting N, — oco.

To carry out the analysis, we sort the entries in I'° based on how they depend on Nj. We
see from equations (3.8) and (3.9) that the first Ns mode profiles have a finite limit as kD — oo.
Therefore, the block (I“]Cl)]l\%=l has O(1) entries. The body wave profiles are supported in (—D, 0)

and have amplitudes of order /2/D =O(\/k/Nyp), by (3.10)-(3.12). Using these estimates in
definition (4.4) we get that I'® has the following block structure

1

ro_», —r®
re— Mo (5.1)
1 T 1 1~ ’
—r® —_r@®_ __—3
Np N2 Np

where the blocks I'Q, r, A and A have O(1) entries, while the block I' @ has O(1) off-diagonal
entries.
The entries in the off-diagonal block I'D) € RNs*Ne are just the scaled version of those in I'¢,

1 .
1—}5 )ZNb[}fl-‘rNs)/ j=1,...,Ns, I=1,...,Np. (52)

The first diagonal block in (5.1) is the difference of two Ns x Ng matrices: The first one is I ©) with
entries
N;
r?=ri, 1<jl=Nyj#l, r’=- % r’ 1<j=N, (5.3)
I=1,1#]

whose rows are summing to zero. The second matrix A is diagonal, with positive entries
Ny
Aj=—Y'1", 1<j<N; (5.4)

The second diagonal block in (5.1) is the difference of two Np x Np matrices: The first one is

defined by I'® with off-diagonal entries Fj§2) and rows summing to zero,

Ns

2 2 .

rP=- %, 1<j=nN, (55)
I=1,l#]

and the second one is defined by the diagonal matrix A with non-negative entries
N
~ 1 3
Rj=>"r", 1=j=N. (5.6)

Note that both diagonal blocks of I' are negative definite, symmetric matrices.

In the next two sections, we use this block structure of I'° to carry out the analysis of
convergence to equipartition. We begin in §5a with a simplified model which allows a quick
and explicit convergence analysis that gives some insight into how the surface and body waves
interact. Then we consider the general model in §5b and we discuss the results in §5c.
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(a) Simplified model

Consider the particular case where the entries in the blocks I'") and I'® satisfy

Fj§1) =y1, 1<j<Ns, 1<I<Ny, (5.7)

and

P =y, 1<jl<Ny j#l, (5.8)

for some positive constants y; and y». Then, the diagonal matrices (5.4) and (5.6) are multiples of
the identity matrices Iy, € RNs*Ns and In, € RNoxNb.

A=yly, A=Ngyly,, (5.9)

and we can obtain an explicit spectral decomposition of I'’, for any Ny, (large or not):

Let us denote by —g1,..., —gn, the eigenvalues of I'®) sorted in decreasing order. Note that
v1=(1/ \/I\_fs)le is an eigenvector of I' ©), for the eigenvalue 0, where we recall that 1y, is the
vector in RNs with all entries equal to 1. In fact, by the Perron-Frobenius theorem, —g1 =0 is the
leading eigenvalue and it is simple. Since I'?) is symmetric, it can be diagonalized

r® =vbiag(0,~g2,...,—gn.) VT, (5.10)

where V is the orthogonal matrix of the eigenvectors (v]-);.\lzsl. Similarly, we can diagonalize I 2)

r® =y,15, 13, — y2Nply, = W Diag(0, —12Np, ..., —=12Np) W', (5.11)
where W = (w]-)]l‘\]:bl is an orthogonal matrix with first column w; = \/LNTJle'
Using these spectral decompositions and the relations
ruw; = /NNpoidj, 1<j<Np, TI'V'oj=NNywisy, 1<j<Ns, (5.12)

we obtain that I'° has the following eigenvalues (sorted in decreasing order) and orthonormal
eigenvectors:

— The first eigenvalue is simple and equal to 0, for the eigenvector (1/+/N)1y, as expected
from the Perron-Frobenius theorem.

— The next eigenvalue is equal to —(y2 + y1Ns)/Np, and approaches 0 as Np — oo. This
eigenvalue has multiplicity N}, — 1 and the corresponding eigenvectors are (07, w}F)T, for
j=2,...,Np.

— The next eigenvalue is equal to —y1(1 + Ng/Nyp). It is simple, and has the finite limit —y;
as Np — oo. The eigenvector is (\/Nb/Nv;F, —\/Ns/Nwrlr)T.

— The remaining N — 1 eigenvalues —(g;j + 1) are the eigenvalues of I' ©) shifted by —y;.
The eigenvectors are (va, OT)T, forj=2,...,Ns.

Let us organize the surface wave powers in the vector S(x) = (P1(x), ..., P, ()T and the body
wave powers in the vector B(x) = (Pn,4+1(x), .. ., Pn(x))T. With the explicit spectral decomposition
of I'° given above, we can now calculate the matrix exponential in (4.15) and obtain that the mean
powers of the surface waves are

RZ N, N. R2 N,
S)=—2114+ Lexp|-p (1+ =2 Iy, + 211 —exp| -y (14 =2 1
(%) N { + N, exp[ 7 ( + No x| 1y, + N exp|—-n |1+ Ne x| 1N,

Ns
+ Z exp [ — (g + r1)x] (U}FSO)U]‘, (5.13)
j=2
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and the mean powers of the body waves are

R? N, R? N, N.
0 50
=t {1 me [on (10 e e St e e [on (05 o

2
(v2 + y1Ns) Rio
+ exp [ - N—bx:l (BO - N—ble) (514)
Here we let

T T
So=5(0) = (la1,0% ..., lan,0l*)" and Bo=B(0) = (lan41,0l% - -, lanol?)

be the vectors of initial powers, determined by the source excitation, and we introduced the initial
cumulative powers of the surface and body waves

Ny N
Ry=) Pi0), Rpy= ) Pj0). (5.15)
j=1 j=Ng+1

Observe that summing in equations (5.13)—(5.14) we get

N
> Pi(x)=RZ,+Rp o =R (5.16)
j=1
This is the conservation of energy described in §4a and equations (4.9)—(4.10).

The fastest decay in equation (5.13) is exhibited by the terms in the last sum. For range x > (g2 +
y1)~1, this sum becomes negligible and the mean surface wave powers become equipartitioned.
However, even though the power is uniformly distributed among these waves, their cumulative
power still evolves

Ns
R2(x) =" Pj(x)

j=1

R2N,  (RZ N, — R2 Ns) N
_ ' : (14 23 ) x|, 5.17
N + N eXP[ V1< +Nb>x] (5.17)

on the length scale [y;(1 + Ns/Np)]~! »~ yl_l. This is due to the slow dynamics of the power
exchange with the body waves.

The last term in equation (5.14) shows that the body waves relaxation to equipartition happens
on the very large length scale Ny, /(y2 + Nsy1). After this distance, the exponentials in the first
two terms of (5.14) are essentially zero and the body waves are in equipartition, with net power
R% (x)= Z]-I\iNS 11 Pj(x) equal to R2N,/N. The net power of the surface waves tends to the constant
R?Ng/N by (5.17).

In summary, this simple model reveals that while approaching the equipartition regime, the
surface and body wave power exchange occurs as follows:

— First, the surface waves undergo a rapid relaxation towards equipartition amongst
themselves, on the range scale (g2 + 1) "

— Then, there is a slower conversion mechanism between the surface waves and the body
waves on the range scale yl_l.

— The body waves undergo a very slow relaxation towards equipartition, on the range scale
Np/(y2 + Nsy1).

— Once the body waves reach equipartition, the whole system is in equipartition.

Note that even if we set y» =0, meaning that there is no conversion among the body waves,
we still have convergence to equipartition of the body waves by the mechanism ‘conversion
from body waves to surface waves’ followed by ‘conversion from surface waves to body waves’.
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In general, the comparison between y» and Nsy; tells us which mechanism is dominant to achieve
this equipartition: the first mechanism governs the direct conversion between body waves,
while the second one governs the conversion mediated by surface waves. The first mechanism
dominates the second one if » > Ngy1.

Note also that the surface waves reach equipartition among themselves as soon as x is larger
than the first range scale (g2 + 1), while the body waves reach equipartition only when x is
larger than the third range scale Ny /(2 + Nsy1). As we will see below, the fact that the surface
modes reach a metastable equilibrium at the first range scale is a universal feature, but that
this metastable equilibrium is a uniform distribution is very special and happens only for the
simplified model. In general the metastable equilibrium of the surface modes slowly evolves at
the third range scale and eventually becomes uniform when the body waves reach equipartition,
as we will see below.

(b) General model

In the general case, it is not possible to get an explicit spectral decomposition of the matrix I'¢,
but we can obtain estimates of the mean mode powers as we now explain. Let us denote by

r=r%_4A, r=-— -2, (5.18)

the diagonal blocks in (5.1) and recall that they are symmetric, diagonally dominant and negative
definite matrices. The matrix I' has size Ng x N5 and O(1) entries, I' has size Ny, x Np, O(1)
diagonal entries, and O(1/Np) off-diagonal entries. The matrix I (@ that defines the off-diagonal
blocks in (5.1) has size N5 x N}, and O(1) entries.

Integrating the radiative transfer equation (4.14) we obtain that

1 X
S(x) = exp(Fx)So + 1~ J exp(F'y)TYB(x — ') dx’ (5.19)
b Jo
and
~ X 1 (" ~ x T
= r— — r—)r" s —x)dy .
B(x) exp( Nb>Bo + Ne Jo exp( Nb) S(x —x')dx/, (5.20)

where we recall from the previous section that S(x) € RNs and B(x) € RM are the vectors of mean
powers of the surface and body waves and Sp = S(0) and By = B(0) are the vectors of initial powers
determined by the source. We use next these equations to analyse how scattering redistributes the
power at x > 0.

(i) Mean powers at intermediate range x << Ny,

We show in appendix C that for range 0 < x <« Ny, the mean powers of the surface modes are

X
S(x) = { exp (I'x) + # J exp (F(x — x’))l"*ll‘(l)l‘(l)T exp (I'x')dx’
b JO

_ % r='rOr®' r—"exp (rx) - INs]}SO
b
1 K
. N—bl"_l [exp (Fx) _ INS]F(DBO + 0<N—b). (5.21)

Since I'D is an Ny x Ny, matrix with O(1) entries, we note that ror®’isan Ng x Ng matrix with
O(Np) entries. The vector I''VBj has O(R% o) entries, which are bounded independent of N, as

follows from (4.16). Therefore, the terms written explicitly in (5.21) are at least O(R?/N},), whereas
the residual is 0(R?/Np).
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We also obtain in appendix C the following estimate of the mean powers of the body modes at
range 1 < x < Np:

~ 1 R?
B(x)=exp (T Z\%)BO e rY r=exp (rx) —In,]So + O<N_b>' (5.22)

These expressions reveal the multi-scale nature of the evolution of the mode powers: The
surface wave powers evolve quickly, on a range scale O(1), after which the exponentials in (5.21)
become negligible and we get the approximate expression (see appendix C):

1 1
Sx)~——r-'rVp, + —zr—1r<1>r<1>Tr—1so, for 1 < x < Np, (5.23)
Ny, Ny

where the range x dependence is in the lower-order terms. This result is similar to what we saw
in the simplified model, but the distribution of power among the surface waves is not uniform,
unless the entries in I')) are equal to each other, as assumed in §5a. Also similar to the results in
§5a, the body wave powers evolve slowly on a range scale of order Ny,. At shorter range, they can
be approximated by the expression

- 1
B(x) ~ exp (r Nib)Bo - ]\Tbrﬂfr—lso, for 1« x < Np. (5.24)

(i) Mean powers at range x = O(Nj)

Itis only at range x = N}, X, with X = O(1), that the power transfer among the body waves becomes
significant, as seen from the following expression derived in appendix C

~ 1 1
B(NpX) ~ exp[(r — N—br<1>Tr—1r<1>)X] |:Bo - ]\Tbrﬂfr—lso} . (5.25)
Moreover, the body waves interact with the surface waves whose mean powers become

1
S(NpX) ~ —N—br—1r<1>B(NbX)

G2 1 4 ~ 1 T 1 T
~ ——r~tr® r—-—r9r'rOx||By——r"rts,|. 2
N exp [( No ) TN So (5.26)

(iiii) Equipartition

We now use equations (5.25) and (5.26) to show the convergence to equipartition: We prove in
appendix D the following identity:

ir—lrmle =—1n, (5.27)
Ny °
which in conjunction with (5.26) shows that the surface wave powers are in equipartition, as soon
as the body waves B(Np, X) reach equipartition.

It remains to describe the convergence of the body wave powers to equipartition, which is
dictated in (5.25) by the exponential of the matrix

Folroppow6® ez L par o (5.28)
Np Np Np
The first term in the right-hand side is a symmetric, negative semi-definite matrix with null space
span{ly, }, and the last term is a positive definite matrix, because I' and thus I 1 are negative
definite. The matrix in (5.28) is N, times the Schur complement of the block I' =T © — A in the
matrix I'® in (5.1). By our assumption on I'®, the matrix in (5.28) is non-negative definite and
irreducible, so we can conclude from the Perron-Frobenius theorem that it has a simple leading
eigenvalue, with an eigenvector that has positive entries. The remaining eigenvectors have entries
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with changing signs, due to orthogonality. We can verify using the identity

1 N
N—br(DTr—lr(thb = A1y, (5.29)

proved in appendix D, that

-1 1 ~ 1
[F- I\]—br(l)Tr—1r<1>]1Nb 629 N—br(2)le ~ A1y, - I\[—br(l)Tr—1r<l>1Nb

20) 1 ~ ~ G
(529 y ry, — Ay, + Aty, 2o. (5.30)

This shows that (1/4/Np)1y, must be the leading, normalized eigenvector, for the eigenvalue 0.
Consequently, we get from (5.25) that

X=oo 1 [o7 LT )t 1
B(NpX) —> N_b |:1NbBO — N_bleF Ir—So|1n,

1 1
= |BMy — —SIr'rW1y |1
Nb|: 0 +Np Np 0 Ny | +Np

2

R
(Bgle n 531N5)1Nb ~ o I (5.31)

627 1
="

where we used that Bgle + SglNS = ij\il Pi(0) = R? and made the approximation 1/N =
1/(Np + Ns) ~ 1/Np.
Equation (5.31) gives the equipartition of the powers of the body waves, and substituting in
(5.26) we get the equipartition of the powers of the surface waves
2 2
LR, oD R

S(NbX)Xii"_N—br— Iy, = . (5.32)

(c) Discussion

The analysis in the previous two sections shows that the mean powers become equidistributed at
range x > Ny, but the dynamics is multi-scale. The powers of the surface waves relax quickly, on
a range scale of O(1) and reach a metastable distribution of power that is in general not uniform,
and depends on the entries in the off-diagonal block I'™ in (5.1). Only when the entries in I'D
are all equal to y; the distribution of power in the metastable state is uniform. This was obtained
in §5a and to reach the same conclusion from the expression (5.23) we note from definition (5.4)
that for such 'Y we have A =, IN.. Then, the first term in (5.23) is

1 1 e 618 1 ~1.0a 1 o —1 52
——rirWp,*=" - —(rO® — A)"'rWy = ——(r® — y,1y.) " R 1n
Nb b( ) Nb( s) b,0Ns
RE R}
b,0 b,0
= ~ — 1 , 533
N, NN N (5.33)

where we used that I' (O)INS =0 and therefore (I'® — 3, INS)*llNS = —(1/y1)1n,. The second term
in (5.23) is obtained similarly, using the observation that

-1 Rg,O & ~1r.,T
Ir—Sy= _Ns)/1 In, + Z(—g] - 1) [T)j So]vj,
j=2

where — i forj=2,...,Ns are the non-zero eigenvalues of I 0 and v; are the eigenvectors, which
are orthogonal to the leading one (1/4/Ns)1n,. This implies that

T .
r® v;=0, j=2,...,Ng,

SLL00T0Z -LLp ¥ 905§ 20i4 edsy/jeuol/ioBuiysiqndiaaosiefos H



and the second term in (5.23) becomes

1) )T et Ry (1) ()T R 4 )
— 7 rOrOT sy — o0 pipOp®iyy - SO p-ipMyy
Np Np“Ns»1 Np
R? .1 R> R2
=——§\";b r'iy, = I\Z,OINS% SN (5.34)

We conclude from (5.23), (5.33), (5.34) and (5.26) that in the special case of r'Y with all entries
equal to y; there is a uniform distribution of the surface wave powers at range 1 < x < O(Nyp), as
in §5a.

The body wave powers evolve very slowly, on a range scale x = O(Nyp), and while doing
so, they affect the powers of the surface waves. At range x> N, the body wave powers
become uniformly distributed and this drives the whole system, including the surface waves,
to equipartition.

We end the section with the remark that the order of the two limits in our analysis is
important. We first let ¢ — 0 to derive the radiative transfer equation and then let kD — oo i.e.
Np — oo to analyse the convergence to equipartition. If we took the limit kD — oo first, then
the domain would be the half space (x,z) € R x (—o0,0), with radiation conditions at z — —oc.
The spectrum of the unperturbed Helmholtz operator in the half space has a discrete part, with
the Ns eigenvalues in the interval (k?, n?k?) defined by equation (3.6), and the corresponding
eigenvectors given by (3.8) and (3.9) that define the surface waves. However, the body waves
are replaced by radiation modes, corresponding to the continuous spectrum in (0,k?). One can
establish [32] a convergence result for the discrete mean surface wave powers that reads

Ns
wPi(x) = rjgmp,(x) — AjPi(x), (5.35)
=1

with F'® given by (5.3) and positive definite, diagonal A. We observe from these equations that
Oy Z]N:S1 Pj(x) =— Z]N:S1 AjiPi(x) <0, so the power carried by the discrete surface modes leaks to
the radiating (body) modes. However, there is no feedback from the radiating modes towards the
surface modes in this framework, because the range scale required to get this feedback is beyond
that of validity of the convergence result for this system. Such feedback is captured in our setting
by the radiative transfer equation (4.14), which conserves the total mean power.

6. Numerical illustrations

We now complement the analysis in §5, carried out in the limit kD — oo, with numerical
simulations for large kD and therefore, large Ny,

In figure 2, we verify the estimates (3.7) and (3.15) of N5 and N. We display with the blue
solid lines the numbers of the numerically calculated eigenvalues and with the red dashed lines
the estimates kdy/n% — 1/x (plot a) and k(D — d)/m (plot b) for Ng and Ny,, respectively.

In figure 3, we give the eigenvalues Aj for j=1,...,Ns in plots a,c and j=Ns+1,...,N in
plots b,d. These eigenvalues are calculated by solving equations (3.5) and (3.13). In plots a,c, we
fix kD =100 and vary kd in the interval (0, 10), for two values of the squared index of refraction:
n? =2 in the plots a,b and n? =10 in plots ¢,d. As expected from the estimate (3.7), the number
N of surface waves grows with kd and with n2. Plots b,d show that the number of body waves
increases with kD but it is basically independent of 12, as expected from the results in §3b.

The remaining figures are for n?> =10, kd=6 and kD =100, so that the spectrum of the
Helmholtz operator 92 +k2n%(z) is as displayed in figure 4. There are N5 =6 surface waves
and N, =30 body waves. Figure 4b compares the calculated eigenvalues ()L]')]?’; with the
approximation (see §3b)

A

i . (G—Ns—1/2)*x2 .
k—2~1— D2 , Ns=6,j=7,...,36. (6.1)
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Figure2. (a) N versus kd, forn* = 10and kD = 100. (b) N, versus k(D — d) for* = 10and kd = 6. (Online version in colour.)
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Figure 3. (a,c) Eigenvalues in the spectral interval (k%, n?). (b,d) Eigenvalues in the spectral interval (0, k2). Plots (a,b) are for
n? = 2and (¢,d) plots are for ”” = 10. (Online version in colour.)

To illustrate the evolution towards equipartition, we consider a Gaussian covariance function (2.4)
of the fluctuations of the index of refraction in the surface layer

2 2
C(x,z,Z) =exp (_x_ _ =2 ), (6.2)

202 202

where ¢ is the correlation length. The entries of I'“ calculated using definitions (4.4) and (4.8) are

o K B — BN (0 (0 E=2P\ /
= P2 ) || a@e@exs (= “555 o) azdz,
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Figure 4. (a) Spectrum of the Helmholtz operatorforn2 =10, kd = 6 and kD = 100. There are six eigenvalues in the spectral
interval (k, n%k?), corresponding to the surface waves. The remaining 30 eigenvalues in the interval (0, k%) are compared in plot
(b) with the asymptotic expression (6.1) discussed in §3b. (Online version in colour.)
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Figure 5. Results for the Gaussian covariance with £ =1/k. (a) The eigenvalues )‘; of I'“ are shown with blue crosses and
the estimates Af = Oy41—; With 6 given by (6.3) are shown with the green circles. (b) Evolution of the mode powers with
increasing range x. The surface mode powers are shown with red dashed lines, the body mode powers are shown with black
dotted lines, and the solid green line is the average mode power. The inset corresponds to longer propagation distances (kx up
t010*) and displays the evolution toward equipartition, albeit very slowly for the body modes. (Online version in colour.)

and they have a non-monotone dependence with respect to the correlation length £. Note that the
entries I are large when ¢ is somewhat larger than 1/k, so that the factor £ exp(—(8; — B)%2/2) is
large, also that the entries tend to zero when ¢ goes to zero or infinity. In figure 52, we show with
blue crosses the eigenvalues A¢ of I'° and with green circles the eigenvalues )»]? = ONt1-j given in
§5a for the simplified model (5.7) and (5.8) by

0, ifj=1,
_ (y2 + ¥1Ns)
Np

/ N,
— 14 =5
)/1< +Nb)

—(gj+n)

, ifj=2,...,Np,

ifj=Np+1,

ifj=Np+2,...,N,

(6.3)
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where —g; are the eigenvalues of I' ) and the constants y;, y; are taken to be the averaged values
of the entries of the block matrices:

1 N M 2N, N
= — ¢ d - re.
"= ;; jioand y2=g '1—%: il
j=1 I= jl=Ne+1

Note that even though the entries in the blocks I') and I'® of I' have O(1) relative variations,
the model in §5a gives good estimates of the eigenvalues.

Figure 5b, we display the evolution of the mode powers with range. The surface mode powers
are shown with red dashed lines and the body wave powers with black dotted lines. The average
mode power or equipartition limit R?/N is shown with the green solid line. As predicted by the
theory, we see a rapid relaxation of the surface wave powers that lasts up to the scaled range kx ~
50, after which there is a slow transition towards equipartition. The body mode powers evolve
very slowly, as predicted by the analysis.

/. Summary

We introduced a mathematical model for studying the transfer of power between surface and
body waves as they transition towards the equilibrium state of equipartition of power. The model
is a two-dimensional acoustic waveguide in the domain (x,z) € R x (—D, 0). The waveguide has
reflecting boundaries at z=0 and z = —D, and a thin ‘surface” layer of width d « D, adjacent to
the top boundary. This layer is filled with a weakly inhomogeneous random medium, whereas
the remainder of the waveguide is filled with a homogeneous medium. There are two kinds of
wave modes in the waveguide: those that propagate and those that decay i.e. are evanescent. The
propagating modes can be classified further as those that are trapped in the surface layer, and
thus model surface waves, and those that penetrate in the entire cross section of the waveguide
and model body waves.

We use asymptotic stochastic analysis to study from first principles the coupling between the
propagating and the evanescent modes induced by scattering in the surface layer, and derive a
radiative transfer equation for the mean powers of the propagating modes. With this equation
we study the evolution of the mode powers in the asymptotic regime kD — oo. This corresponds
to having a finite number of surface waves and an infinite number of body waves. We prove the
convergence of the mean mode powers to the equilibrium state of equipartition and show that
the dynamics during this convergence is multi-scale: the surface wave powers evolve quickly,
and reach a metastable state that changes slowly due to the back and forth transfer of power with
the body waves. The body wave powers evolve very slowly and eventually reach equipartition.
When this happens, the whole system, including the surface waves, is in the equipartition state,
i.e. the power is distributed uniformly over the modes.

The model presented in this paper seeks to mimic seismic wave propagation in the Earth’s
crust, which is much more complex due to the presence of different types of surface waves such
as Rayleigh and Love waves. It is a first step towards the full understanding of radiative transfer
in seismology. The next step should be to incorporate polarization effects for elastic waves (this
was done in open media in [17]). Another important point would be to take into account energy
absorption, which is expected to affect surface waves because of the presence of fluids in the
sub-surface of the Earth.
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Appendix A. Proof of the statements in §3a

We begin with the proof that the number of solutions of equation (3.6) in the spectral interval
(k?,k*n?) is N defined by (3.7).

Proof. A is a solution in (k?,n%k?) of (3.6) if and only if t=dyk?n2 — A is a solution in
(O, kdv/n? — 1) of ¥ (t) = tan(t), where the function
t

T e (A1)

is a monotonically decreasing function from (0, kdyn2 — 1) onto (—o0, 0), with lim, ki Y(t) =
—00, as shown in figure 6. We look for the solutions t € <O, kdy/n? — 1) of Yr(t) = tan(?):

— There is no solution in (0,7/2) because tan(f) >0 and v (t) <0. There is exactly one
solution in (7 /2, ) iff kdv/n? — 1 > /2, otherwise there is no solution.

— For any positive integer p: There is no solution in (pm,(p + 1/2)7) because tan(t) >0
and ¥(t) <0 and there is exactly one solution in ((p + 1/2)7, (p + 1)7) iff kdv/n? — 1>
(p +1/2)m. Otherwise there is no solution. Consequently, the number N; of solutions is

the unique integer such that (N5 — 1/2)w < kdv/n? —1 < (Ns + 1/2)r. This completes the
proof of (3.7). |

Now let us describe the eigenfunctions that define the surface waves, which are defined in
equations (3.3) and (3.4) for a finite D,

Ajsin [ fi2n? — 3 z], if z € (—d, 0),
Sl Il (UELAL) R

cosh[ A —k2(D - d)],

Rewriting the ratio of the cosh functions we obtain that

cosh| (D +2)| exp| 1 —RE+d]+ep| -2y -R@D+z-0)]

cosh[ k]-—kz(D—d)] 1+exp[— Aj—kz(zD—Zd)]
%exp[ Aj—kz(z+d)],

where the approximation is for kD > 1. The expression (3.8) of the eigenfunctions follows in the
limit kD — oo.
It remains to compute the normalizing constant A;. Direct integration gives

A? sin [d [k2n2 — Aj] cos [d [k2n2 — Aj] sin? [d [k2n2 — Aj]

0
(32)14_]-2 d+c052 [d\/]ﬂ] +sin2 [d\/m

A2 )
=1L E—
2 ‘/)\.j_kz 1/)\.]'—k2 ] 2 |:d+ /lj—k2:|,

as stated in equation (3.9).
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Figure 6. Determination of the solutions of the equation v/ (f) = tan(t) with kd</n* — 1= 6.Here thereare Ny = 2solutions
(the blue dots). (Online version in colour.)

Appendix B. Proof of the statements in §3b

To estimate the number of body waves in the regime kD > 1, note that in equation (3.13) only

tan[(D — d)v/k? — 1] varies rapidly in . The remaining factors are approximately constant over a
period of this tangent.
Let 1; and 2,1 be two consecutive solutions of (3.13), and define

*i=2j = Ajp1 > 0. (B1)

Using the observation above, we conclude that

AT, (B2)

N >

Y .
D1/k2—)»]'+1—D,/kZ—)szD\/kz—)»-i-E—D\/kZ—)»—

Squaring this equation and rearranging terms: v/(k2 — )2 — A2/4~k* — ) — % /(2D?). Squaring
one more time and solving for by

N

A

T = 72 2 =
VR =1+ ——— [~ VK2 — A B3
D |: 4D2(k2 — 1) D (B3)

This shows that the separation between the eigenvalues is approximately inverse proportional to
D, and in combination with (B 1) it leads to the recursion relation

2w
Aj— A ™ o k2 — Ajs (B4)

stated in §3b.
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We estimate the normalizing constant A; of ¢;(z) using (3.10)

1=J'iD¢],2(Z)dZZAj2 (D —d) Sinz[dm] +é—lsin[2d\/m]

2 COSZ[(D—d) kz—k]-] 2 4

tan [d\/m] tan [(D —d)\Jk2 = 1 1

X —
k2 — )\j k2n? — )‘j
.2 .
(13) 42 (D—d) S [dm] . 4 sin [Zd/m]kZ(nz -1)
: 2 cos? [(D —d) /K2 - )»]'] 2 4(k2 — ), /k2n% —

 APDsin? [d,JR2n? ),

- 2 cos? [(D —d),/k? — Aj] .

This gives that
2 2 .
2 2 cos [(D d)./k A]]

! D sin? [d [k2n? — Aj]

and therefore, by (3.11), B].2 ~2/D. Finally, we rewrite further equation (B 5) using equation (3.13):

(B5)

A2N2cosz[(D—d) k2 — 2 B 2
" Dein? [a/enz =] Dsin?[d fen2 — 3 [1+ tan2 [© - @) 2 ]|
(313) 2
- D[sin2 [d [k2n? — Aj] + (k(;{’;z—_;:)]) cos? [d [k2n? — A; ]
_ 20 — ) (B6)
D[k2 — Aj + k2(n? — 1) cos? [d‘ [k2n? — ],
as stated in §3b.

Appendix C. Estimation of the mean mode powers

Let us begin with the observation that the negative definite diagonal blocks I' and T satisfy

exp (Fx)~0, forx>1, (C1)
~ X x

exp (FZ\Tb) =1Ip, +O(ﬁb), for 0 < x <« Ny, (C2)

exp (fNib) -0, for Nib — . (C3)

In the next two sections, we use these results to estimate the mean mode powers in two distinct
range intervals: x < N}, and x = O(Ny,).
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(a) Estimatesatrangex << N

Let us iterate once equations (5.19) and (5.20) and use a change of variable of integration, to obtain

S(x) =exp (I'x)So + L r exp (F¥')rY exp (T"x _ x/)BO dy’
Np Jo b
1 " Y 1) ~x" —x | T / /
+ _sz Jo [J'x exp (IF(x —x"))r'Yexp (F—Nb )dx ]F S(x')dx/, (C4)

and

1 (x oy
B(x) = exp ( )Bo + Ne J exp (F;Tb)l"(l)T exp (I(x —x))Sp dx’

" 1\% [T e (FEL2)r0 exp (e - ))av]rvsw)ar. (9

We now use these equations to approximate the vectors S(x) and B(x) of the mean mode powers,
as we increase the range x.

We begin with the estimation of S(x): For x « Ny, we can replace exp(F ) by Iy, and equation
(C4) gives

1 X
_ - / /(1)
S(x) =exp (I'x)So + N [Jo exp (Fx’)dx ]F By

1 X - X T R2

- Tix — Ndx” |l r®Or® " dy o
+ N2 JO [L/ exp (I(x — x"))dx ] S(x) du —i—o(Nb), (Ce6)

and integrating the exponentials of I we get
_ L )
S(x) =exp (I'x)So + N—bF [exp (rx) — INS]I" By

1 x T R2
— I~ F(x—x)) —In]rOTrW s(xydy + o — ). 7
+ N2 JO [exp (F(x —x)) — In, ] S(x') dx +0<Nb> (C7)

Note that since 'V is an Ng x Nj, matrix with OQ1) entries, I' O rM" is an Ns x Ng matrix with
O(Np) entries. Moreover, the vector 'VBj € RNs has O(R%/O) entries by (4.16). Thus, the first term
in the right-hand side of (C7) is O(R?) and the last two terms are of order O(R%/Ny). Iterating
equation (C7) one time, and using that I'"! commutes with the exponential of I', we obtain
equation (5.21).

When we let 1 € x < Ny, in (5.21), and recall that I' is negative definite, we observe that
exp(I'x) goes to zero and the leading-order term involving Sy is W r-iror®' r-1s,. The

leading-order term involving By is — I\Tbr 1rMB,. We then get from (5.21) that
1 1 T R?
Sx)=——r'rY8y+ —rrOrWr-lg —), forl Ny, C8
M=% 0+ 12 o+o(Nb) orl«x< Ny,  (C8)

where the first term is O(R?), the second term is O(R?/Np) and the residual tends to zero faster
than R?/Nj, in the limit N}, — oo.

For the vector of mean mode powers of the body waves at range x < N},, we can approximate
the second and third exponentials of T'in (C5) by the identity I, and obtain

1 R?
B(x) = exp ( )Bo vy — ' rexp (I'x) — Iy, ]So + o(N—b), (C9)

which is equation (5.22). The first term in the right-hand side is O(R?) and the second term is
O(R%/Np). Finally, at 1 < x < Ny, the approximation becomes

2

B(x) =exp (f Z\%)BO - Nibp(l)Tr—lso + 0(%). (C10)
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(b) Estimates at range x = O(Ny,)
Let us set x = Np X, with X = O(1), and use (C 1) in (5.19) to obtain

1 Np, X
S(NpX) ~ N JO exp(Fx)\FTYB(Np X — x') dx’.

(C11)

Due to the decaying exponential, only ranges x' = O(1) contribute to the integral, and we can
use the expansion B(Np X — x') ~ B(N, X) + O(R%/Ny,), where the remainder is because, by (5.20),

9yB(x) = O(R?/Np,). Therefore, we get the expression
1 Np X
S(NpX) ~ - J exp(r'y’) dx' TYB(Np X)
b JO

1 1
= — T [exp(FNpX) — In, ]JTVB(Ny X) ~ —— I ' TWB(Np X).
Np ° Np
The body wave powers satisfy the ordinary differential equation
F M* M- Lro 1
OxB(NL,X) =TI'B(NpX) + I'YY S(NpX) ~ |T — N—F r—-r B(NpX).
b
Then with the initial condition deriving from (C 10) with 0 < X « 1, we find

-1 1
BN X)~exp | (T — —rV'r-'r®)x||By— —r®'r-1sy|,
Np N

and substituting into (C 12) we get that

1 -1 1
S(NpX) ~ —N—brlr(l) exp [(r - N—rﬂ)Trlr(l)) X} [BO - N—brﬂfrlso} .

b

Appendix D. Identities needed in the convergence analysis

To derive identity (5.27), let us obtain from definition (5.4) of the diagonal matrix A that

1
N—br(l)le =Aly,.

This gives (1/N,) I ' rD1y, = F~1Aly,, and using that A €L ro _ I, we get

1
N—F’ll"(l)le =r'rO1 —r-'riy, =-1y,
b

where the last equation is because the rows of I ©) sum to 0. This proves (5.27).
Identity (5.29) follows from this result and the definition (5.6) of A,

1 N
I\Tbr“)Tr—lr(l)le Q2 _ro'yy A1y,
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