IMAGING IN RANDOMLY LAYERED MEDIA BY
CROSS-CORRELATING NOISY SIGNALS
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Abstract. We consider an active source embedded in a randomly layered medium. We study
the cross-correlation functions of the signals recorded at a series of points located at the surface. We
show that this information can be processed to locate the source inside the medium. The analysis is
based on a separation of scales technique and limit theorems for random differential equations. The
statistical stability of the imaging method is proved. The analogy with the time-reversal of waves
is enlightened, but the main difference is also put forward: we propose a passive way of imaging an
unknown medium without the use of any active device. We finally extend these ideas for the location
of a scatterer illuminated by a controlled source located at the surface or by a set of unknown sources
generating random noise.
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1. Introduction. Imaging in complex media is a difficult but exciting problem,
with many potential applications [30]. We consider the problem of the source local-
ization when the source is embedded in a randomly layered half-space. We study the
statistical properties of the signals recorded at the surface. We focus our attention on
the cross-correlation function between the signals recorded at two observation points.
From the exact statistical description of this function, we propose a way to recover
the precise location of the source from a data set consisting of the signals recorded
at five (or more) observation points. We then extend this technique to the case of a
point scatterer embedded in the random half-space and illuminated by a known or
unknown source, or by a set of known or unknown sources.

The waves recorded at the observation points have scattered from the random
heterogeneities of the medium. We shall first consider configurations where a coherent
front pulse can be detected. According to the O’Doherty Anstey theory [24], this front
pulse is spread out and shifted due to multiple scattering. In particular a random
time shift makes it difficult to recover precise information about travel times. We shall
also consider configurations where the signal arriving at the surface is so noisy that no
coherent or ballistic front can be detected. Information about an individual scatterer
could be understood to be lost in such a case. However time-reversal experiments
[15, 16] and the explanations by Clouet and Fouque [11] extended by Papanicolaou
et al. of the self-averaging property of time-reversal for broadband signals [5, 3] have
shown that multiple scattering is not always a nuisance. The utility of time-reversal
for imaging has been pointed out recently [6, 17]. Unfortunately it is not always
possible to perform real time-reversal experiments, in geophysics for instance, as it
requires very specific active devices. In this paper we shall see that cross-correlation
functions of recorded noisy signals are useful to image a random medium. The first
mathematical guess is that a cross-correlation function is in some sense close to achieve
a time reversal experiment [35, 26|, as it involves the product of two Green’s functions,
one of them being complex-conjugated.

We should mention that the idea to exploit the cross-correlation of noisy signals to
retrieve information about ballistic wave motion has first been proposed in seismology
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and helio-seismology [25, 13]. First explanations and conditions of applicability are
proposed and criticized by physicists [8, 22, 31]. Using recent tools developed for the
analysis of time-reversal experiments, we are able to give more mathematical insight
into this issue and to enlighten the key points. In particular, we shall see that the
source needs to be broadband to ensure the statistical self-averaging property.

In the regime of separation of scales a framework for the analysis of acoustic waves
propagating in randomly layered media has been set forth in [1]. The scale regime we
consider corresponds to wavelengths that are large relative to the correlation length of
the medium, but short relative to the depth of the source. We consider linear acoustic
waves propagating in three spatial dimensions

—
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(1.1) par T VP=F,
1 dp .
1.2 -9 b=
(1.2) Pat—i—Vu 0,

where p is the pressure, U is the velocity, p is the density of the medium, and K the bulk
modulus. The forcing term F is due to the source. In this paper the three-dimensional
spatial variable is denoted by ¥ = (x, z), where we distinguish the transverse spatial
coordinates x = (z,y) and the longitudinal coordinate z. We assume that the density
is constant and the bulk modulus is randomly fluctuating along the z-coordinate only
in the slab (—L,0). Note that we can choose L large enough so that the termination
of the slab does not affect the wave field at the surface z = 0 over the time window
that we consider. More explicitly, the coefficients of the medium are described by

(13) P = Po,

1 z .
-, ) F0(1+z/([_:—2)) if —L<z<0,
K ?0 ifz>0o0r z< —L,

where v is a zero-mean mixing process and ¢ is a small dimensionless parameter that
characterizes the ratio between the correlation length of the medium and the typical
depth of the source. Note that the fluctuations of the medium are not assumed to
be small. The average velocity is given by ¢o = /Ko/po. A point source located at
(xs,25), 25 < 0, generates a forcing term F (see Figure 1.1)

(1.5) F(t,x,2) = £°(£)8(x — x,)0(z — ).

We shall first address the case where the source emits a short pulse at time t:

coon B\t
(16) fo-( )=
The time duration of the source is scaled by ¢ which is large compared to the cor-
relation length of the medium (of order £2) and small compared to the travel times
between the source and the observation points (of order 1).
We shall also address the case where the point source emits a stationary random
signal with Gaussian statistics

(1.7) Fo(t) = o ( f;‘ )(t).

€
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Fic. 1.1. Emission from a point source. The signal is recorded at different observation points
01 = (x1,0), O2 = (x2,0),... distributed at the surface z = 0.

characterized by its autocorrelation matrix
G(t) = (O (D)) segoyer

where (-) stands for an averaging with respect to the statistical distribution of the
source. Note that the amplitude factor £ has no importance since the propagation
equations are linear. This factor has been added to ensure that the energy released
by the source during a time interval of order 1 is of the same order as in the case of
the short pulse (1.6). The power spectral density matrix G(w) of the signal f is equal
to the Fourier transform of the autocorrelation matrix of the stationary process f

G(w) = / G(t)e ™tat.

It is a non-negative definite matrix. Its entries are even, real-valued functions because
G;; are even, real-valued functions. We shall assume that w — w?|G(w)| belongs to
L'. As a consequence of the Bochner theorem, the process f can be represented as
the stochastic integral

(1.8) F(t) — V% / g (W) AW,

where § is a square root of G, i.e. a 3 x 3 matrix such that §(w)T§(w) = G(w). W,
is a C3-valued Gaussian process

. WL4WL, W2 -W2
w = 9 +1 2 )

where W' and W2 are two independent three-dimensional Brownian motions. Note
that W, satisfies W, = W__, and <dWiwdm> = 0;;0(w — w')dwdw’.

In Section 2 we derive an integral representation for the field at the surface. The
integral representation is obtained by taking a Fourier transform in the time and
lateral space coordinates. This reduces the problem to a family of one dimensional
problems that can be analyzed by decomposing the wave field into right and left going
waves. In Section 4 we address the case where the point source emits a short pulse.
We study the propagation of the front pulse and show that the random arrival times of
the front pulses at five (or more) observation points are sufficient to detect the source
location without any error. In Section 5 we consider the case of a stationary source
signal. We carry out a careful stationary phase analysis combined with standard
diffusion approximation results in the limit of € small. This gives a stochastic limit
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for the cross-correlation function of the recorded field. The explicit expressions allow
us to remove the random part and to propose a procedure to get the source location
without any error. Finally in Section 6 we revisit our analysis in the case of an
embedded scatterer illuminated by a source or a set of sources located at the surface.

2. The integral representation of the field.

2.1. Emission of a short pulse from a point source. In the scaling that we
consider the typical wavelength of the source is of order € and we use the following
specific Fourier transform and its inverse with respect to the time and the transverse
spatial coordinates

plw, K, 2) // (t,x, z)e" = R didx,
p(t,x, z) = // w, kK, 2)e  EETRN W2 dudk.
271'5

Taking the scaled Fourier transform gives that d= (v, 1) and p satisfy the system

(2.1) o=+ #nﬁ = efy (w)e Etmmx) 5 (5 — 2,),
g
w ap P2t —rex

(2.2) fpo—qu&*efz( w)el s temrmx) 5o 2,
1 dw w ou

2. L S gu _

(2.3) K(z)sp+l anraZ 0,

where f is the ordinary unscaled Fourier transform of the pulse profile

= [foea 10 =5 [ Fwe .

We deduce that (a,p) satisfy the following closed system for —L < z < z, and
2s < 2<0

ou iw 1 K2\ .
(2.4) E™ + . <K(z) + —PO p=0,
8p w
2. - — =
(2.5) 7 Pou 0,

with the jumps at z = z4 given by

'fx P«

(2.6) ., = i, 2) — ik, ) = X o,
° Po

(2.7) D)., = p(w, K,z N —pw,k,2]) = Efz(w)ei%(tr"”"“).

We introduce the right and left propagating wave modes a and b which are defined by

I w .W
(28) ﬁ(wa K, Z) = ;(KI) (a(w, K, Z)GZ?CU(K)Z — b(w’ K, 2)671?<0(K)Z) ,
1 v "
(29 d(w Kk z) = ——— (a(w,m, 2)e' 202 L p(w, K, z)e—l?@(n)z) ,
2 Io(fi)
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where x = |k|, {5 (k) is the average longitudinal velocity and Iy(k) is the acoustic
impedance:

V1 —c2k? 00
(k) = —"—,  Io(k) = :
(k) o (k) o)
Here we only consider propagating modes and ignore evanescent modes meaning that
# < ¢y '. The system for a and b can be written as

(2.10) % ( Z > (w, K, 2) = Q°(w, K, 2) ( Z ) (w, K, 2)

where the complex 2 x 2 matrix Q¢ is given by:

3 —2iwlg(k)z
wlp(k z 1 —e <
(2.11) Q% (w, k,2) = ﬁv(—) ( 2iwco (k)2 ) .
e €

2e(1 — c3k?) ‘&2 -1

Using the definitions (2.8) and (2.9) of @ and b and the expressions (2.6) and (2.7) for
the jumps in @ and p we deduce the jumps at z = z, for the modes a and b

w

(212) [a]z — gei?(ts—n‘xs—Co(”)zs)Sa(w7 Fi),

(2.13) [b], = et tamrxatlolmz gy k),

Zs

with the source contributions given by

(2.14) Sa(w, k) = 1;00(“) Kb (w) + Ii(n) Fo(w),
Io(/ﬁ) A 1 A

(2.15) Sy(w, k) = rofie(w) —

Po v/ 1o (n)
The system for a and b is completed by the boundary conditions at z = 0 and z = —L
that are shown in Figure 2.1. We assume that no energy is coming from +oco and
—00, so that we get the radiation conditions

a(lw,k,—L)=0, bw,k,0)=0.

The quantity of interest is the wave field at the surface which is completely charac-
terized by a(w, k,0) since b(w, k,0) = 0.

We transform this boundary value problem into an initial value problem by intro-
ducing the propagator Y (w, k, 29, 2), —L < 29 < z < 0, which is a family of complex
2 x 2 matrices solutions of

oY

0z
By using the particular form of the matrix Q¢ in (2.11) we can show that if the column
vector (a, 3)T is solution of equation (2.10) with the initial conditions

= Q°(w, K, 2)Y, Y(w, K, 20,2 = 2z0) = Idce.

(2.16) alzo,z=20) =1, B(z0,2=20) =0,

then the column vector (3,@)7 is another solution linearly independent of the first
solution, so that the propagator matrix Y can be written as

Vios) = (G 2 ) o)
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1
0=a(—L) a(zy) 1 a(z]) 0=15(0)
> > > -+
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b(—L) b(z5) 1t b(zF) a(0)
.~ -~ ——— _
: -
) Zs 0 z
Fic. 2.1. Boundary conditions at z = —L and z = 0 corresponding to the emission from the

point source located at depth zs.

The boundary conditions at z = —L and z = 0 then imply

e venw (4l )= (5 ) veo(5E))= (7))

The system determined by (2.12,2.13,2.17) whose unknown are b(—L) and a(0)
can be solved, and we get:

a(w,1,0) = 220 78%) [IEOUIT, (1,1, 2,)S4 (w, )
(2.18) OO0 Ry (0,1, 2) S, )|

where R, and T, are the coefficients defined by:

8 .y
(2.19) Ry(w,k,2) = Wk —L,2) ,
a(wa Kk, 2, 0) + ﬂ(wa Kk, 2, O)%(wv K, 7L7 Z)
1
(2.20) To(w, Kk, 2) =

a(w, £, 2,0) + Bw, £, 2,0) 2 (w, 5, —L, 2)

These coefficients are generalized versions of the coefficients used in [1] as we explain
now. The transmission and reflection coefficients T'(w, k,—L, z) and R(w,k,—L,z)
for a slab [—L, z] (see Figure 2.2) are given in terms of « and by

]

1
R(W,H, 7L7Z) = (wa K, *L,Z), T(wﬂ{a 7L72) = :(wa K, 7L3Z)
%

Q

We also introduce R and T defined as the reflection and transmission coefficients for
the experiment corresponding to a right-going input wave incoming from the left (see
Figure 2.3). They are given in terms of o and 3 by

1
R(w, k,2,0) = —=(w, k, 2,0), T(w,k, 2,0) = =(w, K, 2,0).
a a

We can express the coefficients R, and T in terms of the usual reflection and
transmission coefficients for which the asymptotic analysis of the moments has been
carried out in [1] and will be used in subsequent sections:

T L
(2.21) Ry(w, k,2) = (id, k,2z,0)R(w, k, —L, z) 7
1- R(wa R, z, O)R(W7 R, *L, Z)
T 0
(2.22) T,(w, K, 2) = _ (w, K, 2,0) .
1 - R(w,k,z,0)R(w, k,—L, z)
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Fic. 2.2. Reflection and transmission coefficients.
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Fic. 2.3. Adjoint reflection and transmission coefficients.

We denote the wave at the surface z = 0 by (u,,p,). By taking an inverse Fourier
transform we finally obtain the integral representations

I @w
(2.23) Do(t,X) ISE / /ol a(w, k,0)e” " E R L2 dudk,
7r

1 1 .
_ —i<(t—Kx), 2
(2.24) Uo(t,x) = (27r5)3/2 Io( )a(w,h:, 0)e ) dwdsk,
(2.25) Vo(t, x) / VIo(x Ve e R L2 dudk.
(2me)3 2p0

2.2. Emission of a random noise from a point source. In this subsection
we revisit the derivation of the integral representation of the wave field in the case
where the point source emits a stationary random signal with Gaussian statistics.
The spectral representation of the signal is given by (1.8), so that we must adapt the
integral representation of the field observed at the surface. If we focus our attention
on the pressure field, then we get

Po(t,x) = 7(27r)1%€% /Tg(w,n,zs)ga(w,H)ei%(_”‘XS)_’%(t_"'x)_i%@(”)zm%ndww
(2.26) +(2ﬂ;g€%/Rg(w,ﬁ,zs)§b(w Kk)e! e (TR —ig (tmrmx)+iZCo(m)Ze )2 1 qW
where

(2.27) Su(w,k) = % < %:)"”" ) G(w),  Splw, k)= % < %:i“ ) ().

The velocity field (v, us) has a similar expression.

3. Source localization in random media: a brief review. Localization of an
acoustic source in the ocean or the earth is often limited because of lack of knowledge
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of the physical properties of the medium. It is an important issue to determine
how medium uncertainties transfer to uncertainties for source localization. It is also
a challenge to propose an efficient approach that gives a robust source localization
without requiring an exact knowledge of the medium.

The so-called matched field method estimates source range and depth by matching
acoustic fields measured at an array of sensors with simulated fields computed for a
grid of possible source locations using a numerical propagation model [34, 2]. The
source position is estimated as the position of the maximum match. Matched field
methods require good knowledge of the physical properties of the environment which
strongly affect the propagation of acoustic fields. However, environmental properties
are often poorly known and environmental uncertainty usually represents the limiting
factor in localization [29, 28]. Several approaches have been developed to address this
limitation.

In geoacoustic inversion a survey is carried out in a particular region. The goal is
to determine the physical parameters that are appropriate for subsequent localization
problems in the area. The inversion of the measured fields from a known source is a
strongly nonlinear problem. Huge effort has been applied using global search methods
such as simulating annealing [14], genetic algorithms [19], and hybrid inversions [20].
In the case where the medium is poorly known, the method of focalization addresses
environmental uncertainty by including the physical parameters of the medium as
additional unknowns in an augmented localization problem [12]. Bayesian approaches
are often used in such configurations [27, 33]. Our goal in this paper is to propose an
efficient procedure for source localization without knowing the medium. It is based
on our analysis of the statistical properties of the observed fields.

4. Embedded source emitting a short pulse. In this section we assume that
the source term f* (t) corresponds to a short pulse. The source is somewhere below
the surface (x5, zs < 0). We start by considering the case of a homogeneous medium,
as we shall study the problem of the source localization and contrast the homogeneous
and random configurations.

4.1. Homogeneous medium. We assume in this section that the medium is
homogeneous v = 0. The signal that can be recorded is a spherical wave emitted from
the source located in S = (x5, 25). Using the notation ¥ = (x, z) and applying the
far-field approximation |¥ — r's| > € the pressure signal is

|F7FS|
1 fl t*ts - N
4.1 hom t.7) = = _ _’S . X Co
( ) p ( ,I‘) 47TCQ€|I_"—I_"S|2(r r ) ( f; ) ( c ) 9

while the three-dimensional velocity field is

- S |F—Fs|
F—r f! t—ts— —
42) @) = —— e (T ) ) [ ———2— .
( ) u ( ,I‘) 47Tp003€|f— Fs|3 (I‘ r ) ( f; ) ( e )

Application to source localization. Assume that the source location S = (x4, z5) and
the source emission time ¢ are unknown. Assume that four observation points located
in O;, j =1,---,4, at the surface record the pressure signals. We are thus able to
detect four arrival times

1
Ty =ts + —10;5],
co



Imaging in randomly layered media by cross-correlating noisy signals 9

where |0;5] is the physical distance between O; and S. We can thus invert the four
arrival times to get the four unknowns (x, 25, ts).

4.2. The coherent pulse front in the random case. The signals (2.23-2.25)
consist of a coherent front wave of duration of the order of € corresponding to the
duration of the source, and a long noisy coda part that is caused by the multiple
scattering by the layers. In this section we compute the expression of the coherent
front pulse that can be recorded at the surface. The front pulse emitted by the
source propagates through the random medium and its propagation is governed by
the well known O’Doherty Anstey (ODA) theory [24]. In Section 4.1 we computed
this front pulse in homogeneous medium. We now revisit these results in presence
of randomness. In this case the front pulse is modified in two ways. First its shape
spreads out in a deterministic way due to multiple scattering. This spreading can be
described in terms of the convolution ODA kernel Kopa [10, 21, 4, 18]. Second the
wave itself is not anymore deterministic but a random time shift can be observed and
described in terms of a standard Brownian motion B,. To sum-up, the pulse front
that can be recorded at the surface z =0 is

v Io( w N
Do(t,X) / o et S It m R (xmx)H00(0)2:) (£ b (w, k) S, (w, k)w?dwdk
where
(4.3) Kopa(w, k) = exp( V7w, k)B, + 2 2 lw, k)2 >
2 o)
Yow
44 W, K) = =55, = Elv(0)v(z)|dz.
(1.49) How) = s q0= [ E(OuG)

The rapid phase —w (t — ts — k-(x — X5) + (o(k)2s) is involved in the integral repre-
sentation of p,. A stationary phase argument shows that the leading order contribu-

X—Xs

tion is associated with the stationary point kK = ——%=%:—_ In the case 79 = 0, the

expression of p, reduces exactly to (4.2) with z = 0. If we denote the pressure in the
homogeneous medium by pP™, then in presence of randomness 79 > 0 the pressure
field can be written as the convolution with a Gaussian kernel

polt ) = [ = (0 505 (1= 225 ).

where
¢ c2t? X — xg|? + 22
(4.5) Ni(t) = ———=exp <O—> ; Yx = Vo%-
Vx| zs | Vx| 25| Zg

4.3. Application to source localization. We are able to detect the arrival
times at each observation point

Ty =ty +— |o S|l+eYp,
V2¢

We aim at inverting these equations to determine the source location. The situation
seems more complicated than in the homogeneous case because of the presence of
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the random time shifts. However these unknown shifts can be removed. From the
expression of 5, we can write

s

1 V0
4.6 T:ts+_OS 1+Zs7 ZS:E BZ
(46) J= bt 1038101+ 2) NG

The analysis shows that Zs does not depend on the observation point. We are thus in
a position to propose a way to compute the source location that will be error-free if
we have five observation points. This procedure consists in inverting the five arrival
times to determine the source location S = (x4, 25), the source emission time ¢4, and
the random delay Z;. It is described and discussed in the next subsection.

4.4. Numerical simulations. In this subsection we perform numerical simu-
lations of the acoustic equations to check our theoretical predictions. We consider a
medium with a constant-stepwise bulk-modulus. This means that the bulk modulus is
constant in each elementary layer with width §z. In each layer v takes a value which
is equal to o, with probability 1/2. The source located in (0, z,) emits a signal with
duration t.. The time profile of f, is the derivative of a Gaussian texp(—t2/t2), its
Fourier transform is (up to a multiplicative constant) w exp(—w?t?/4). The two other
components f, and fy, are zero. The vertical direction of the point source makes the
solution radially symmetric. This allows us to use polar coordinates and the one-
dimensional Hankel transform instead of the two-dimensional Fourier transform in
the transverse directions.

p(w, k, z) :/ / p(t,r, 2)Jo(kwr)e™trdrdt,
—oo J 0
1 o0 o0 .
p(t,r z) = —3/ / Pw, k, 2)Jo(kwr)e™ “w? dkdw.
(27T) —o00 J0

We apply the numerical routine proposed by Asch et al [1]. This code was designed to
address the difficulties inherent to multiple scales problems. It splits the problem into
a family of ordinary differential equations for the right- and left-going modes in the
(w, k) space. Tt also avoids numerical instabilities due to the multiplication of large
exponentials in the transfer matrices. It turns out that the code provides accurate
results, so we simply adapt it to our case without fundamental improvement.

The configuration is z; = —30, t. =2, L =50, 6z = 0.1, pg = 1, Ky = 1, and thus
co = 1. There is accordingly a stack of 300 layers between the source and the surface.
The (w, k) space is discretized on a grid with size 256 x 4096. The observation points
are O = (0,0,0), O2 = (5,0,0) O3 = (0,—5,0), O4 = (—10,0,0), and O5 = (15,0,0).

We first test our code in absence of inhomogeneities o, = 0. In Figure 4.1a we
plot the recorded signals. All signals have the same shapes and are time-delayed by
the travel-times from the source to the observation points. Eq. (4.1) predicts that
the profiles of the recorded signals should be the second derivative of a Gaussian
(1—2t2/t2) exp(—t?/t2), which is almost the case in the numerical simulations. There
is a slight departure (asymmetry) due to the fact that the far-field condition |SO;| <«
cote is only fulfilled with an accuracy of ~ 0.1. We can detect the maxima of the
recorded signals. We get 177 = 30.02, Tp = 30.42, T5 = 30.42, T3 = 31.64, and
T, = 33.56, while the theoretical values should be Ty = 30, T, = 30.41, T3 = 30.41,
Ty = 31.62, and Ts = 33.54.

We have also performed numerical simulations with two different realizations of
the random medium with o, = 0.8. In Figure 4.2a we compare the signals recorded
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Fic. 4.1. Signals recorded at the observation points. Picture a: homogeneous medium. Picture
b: random medium, o, = 0.8 You can observe the resemblance between the two signals up to a time
shift.

1t ODA
---rand. 1
-- rand. 2

pressure (arb. units)
pressure (arb. units)

03 20 30 40 50 60 034 30 40 50 60

a) t b) t

FiG. 4.2. Signals recorded at the observation point 04. Picture a: comparisons between the signal
obtained from a homogeneous medium and the signals obtained from simulations with two different
realizations of the random medium, o, = 0.8. Picture b: Comparisons between the theoretical front
pulse obtained by the ODA theory and the signals obtained from simulations (and time-shifted by
the user to remove the random time shifts). The front pulse can be seen to be perfectly predicted.

at the same observation point 04, in absence of randomness, and with two different
realizations of the random medium. The recorded signals in presence of randomness
contain a short coherent front signal and a small-amplitude long coda. We can thus
check the ODA theory as the shapes of the recorded signals are obviously determin-
istic in that they do not depend on the particular realization of the medium, while
the coda is changing when the medium is changed. We can even check the ODA
theory quantitatively. In Figure 4.2b we take the signal corresponding to the ho-
mogeneous case, convolute it with the deterministic ODA kernel (4.5), and compare
the convoluted signal with the random recorded signals time-shifted to allow better
comparison. The agreement is indeed excellent. Finally, in Figure 4.1b we plot the
signals recorded at all observation points for the first realization of the medium. We
can detect the maxima of the recorded signals. We get T7 = 30.36, 75 = 30.78,
T5 = 30.78, T3 = 32.0, and Ty = 33.94.

We would like now to invert the data (the arrival times of the pulse fronts) in order
to get the source location and emission time. We first apply the usual deterministic
localization procedure with the five observation points. We minimize the matching
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function

2

\VIx = %52+ 2% —co(T; — 1)

over x € R?, 2 € R™, and ¢t € R. The minimum is reached at (X4, 2, £s) where (X4, 2,)
is the estimated source location and 7, is the estimated source emission time. In the
homogeneous case o, = 0, we have got %, = (0,0), 2, = —29.95, and #, = 0.05.
We can observe a small error with respect to the true position which is compatible
with the numerical accuracy of our simulations. In the random case we have got
%5 = (0,0), 2, = —29.65, and t; = 0.7. We can now observe an error of about 0.5
with respect to the true position which is expected, because in this case vo = 0.019
and Var(T;) = 70|0; S[2/(2]z.) ~ olz:l/2 ~ 0.5.

Let us now apply an alternative localization procedure taking into account the
random delay. The matching function is

5
flxozt) =Y
j=1

2

VIx=%x2+22(1+n) —co(Ty —t)|

with x € R?, 2 € R™, t € R, and n € (—1,1). The parameter n models the random
delay according to the asymptotic form (4.6). The regularizing factor 1+ an? ensures
that the optimization effort is put onto the source localization and not on the random
delay. The parameter « should be chosen by the user, but it can also be helpful to
have a guess of the magnitude of Zs;. In our case we expect |Zs| ~ 0.02 so we have
chosen o = 1000 but the exact value is not critical. In the homogeneous case we get
the same estimated point as the one obtained with the first procedure. In the random
case, with the same data as the ones used for the application of the first procedure,
we have got %, = (0,0), 2, = —30.1, and £, = —0.1 which is better than the estimates
obtained with the first procedure in the random case, and of the same accuracy as
the result obtained in the homogeneous case.

5
f(XaZatﬂ?) = (1 +a772) Z

j=1

5. Embedded source emitting a stationary random signal. In this section
we assume that the source term f¢ (t) is a stationary random noise. In such conditions
no front pulse can be detected, as the recorded signals are themselves stationary.
However we shall see that the cross-correlation function between the signals recorded
at two observation points gives useful information, in the sense that 1) it depends on
the position of the source and 2) it is statistically stable with respect to the statistical
distribution of the medium and with respect to the statistical distribution of the noise
emitted by the source.

5.1. The cross-correlation function. We assume that we record the pressure
field at two observation points x; and x5 during some time window. We compute the
cross-correlation function (CCF)

(5.1) Clto+eo) = /00 Do(t, X1)po(t + to + €0, x2)G(t)dt,

— 00

where G stands for the time window function. For instance, we may think at G(t) =
1jo,1,)(t) but we only need G to belong to L' N L?. Considering the integral repre-
sentation (2.26) of p,, we observe that the CCF can be written as the sum of four
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integrals, with crossed terms T, T,, T,R,, R,T,, and R,R,, respectively. Let us con-
sider the first one and take the expectation with respect to the distribution of the
source signal. We get

1 — ; )
(©) o+ 20) = mgezs [ Dl )Ty 2 Ty, e

(2w
(5.2) ><eif("i—""/)‘xs'i‘i%("ﬂ/‘)(l—l"€~><2)'f'if(Co(f'i)—Co(N'))zsWﬁlcl,%/d,.“lw7

where

Io(k) . Io(k') 00
(5.3) D(w,k,K') = i < " K ) -G(w) ( a k ) x/ G(t)dt.

5.2. The stationary phase. In the integral representation (5.2) we use polar
coordinates (p, ) and (¢/,0") for k = uey and K’ = p'egr, where we denote by ey the
unit column vector (cos(#),sin(f))?. We also parameterize the observation points x;
and x5 relatively to the source offset: x; = x5 + r1€g,, X1 = X5 + roep,. We get

1 ~ __ )
(C1) (to +e0) = W /D(w, o s 0,0 Ty (w, 1y 25) Ty (w, 1, 25 )€™

w

(54) Xeif [Tl,u’ cos(0'—61)—rap (:05(07192)Jr((0(ILL),CO(#/))ZSJHSU]W4‘u/‘udodolduld‘udw7

where D(w, i, 1t/,0,0") = D(w, peg, pi'eq:). We apply a stationary phase argument.
We find that there exists a stationary map given by

’ 1 T1 1 T2

flo = ——m——, flo= ——m=——=, 0O.=01, 0.=0
¢ o1 22 ¢ Co /T3 + 22 ¢ ‘

only if to — rope + 25Co(pte) + r1pl, — 25Co(p.) = 0, which also reads as to = t, with

1
5.5 te = — 3422 —/ri+22).
( ) co (\/TZ Zs \/Tl Zs>

We then find that, to leading order in ¢,

(C1) (te-+ 20) = [ Dr()Ty s b 2 Tyl ey 22)e™7 %o,

where

3
| D, pros . 00, 1),

1 1 |zs
(2m)2 g (17 + 22)(r3 + 22)

(5.6) Di(w) =

depends only on w, X1, X2, and (X, z5). We get similar expressions for the three other
components of (C) which depend on the products Ty R,, RyTy, and Ry R,.

5.3. Statistical distribution with respect to the medium.

5.3.1. Tightness. We first address the tightness of the process.

LEMMA 5.1. For any to € R, the process ((Cr) (to +€0)) —so<o<oo0)ong 5 @ tight
(i.e. weakly compact) family in the space of continuous trajectories.

Proof. We must show that, for any § > 0, there exists a compact subset K of the
space of continuous bounded functions such that:

supP((Cy) (to +¢-) € K) > 1 — 0.
e>0
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On the one hand the generalized transmission coefficient can also be rewritten as T, =
a(—L,zs)/a(—L,0) =T(—L,0)/T(—L, zs) which shows that |T,| < 1 so (Cr) (toc +¢t)
is uniformly bounded by:

(5.7) (Cr) (to +e0)| < / 1Dy (w)de.

The right-hand side is a finite quantity because |D(w)| < K |G(w)| where K depends
only on X, X2, and (X, 25) and w — w?|G|(w) is in L* by assumption. On the other
hand the modulus of continuity

M=(0) = sup [(Cr)(to +e01) = (Cr) (to + €02))|

|o1—02|<8

is bounded by

Mf(a)g/ sup |1 — explic(sy — 59)||Dr(w)]dev,

‘O’1—O’2|§6

which goes to zero as ¢ goes to zero uniformly with respect to . O

5.3.2. Convergence of the finite-dimensional distributions. The uniform
boundedness (5.7) implies that the finite-dimensional distributions of the process
(Cr) (to + €) will be characterized by the moments

(58) E[<C]> (to+€0’1)pl <C]> (to+€0’k)pk]

for every real numbers 01 < ... < o and every integers p1,...,pr. We have seen that
(Cr(to + €0)) is at most of order /¢ if ty # t., so that its moments are vanishing. We
accordingly address the relevant case tg = t..

First moment. The computation of the expectation of (Cr(t. + e0)) is reduced
to the computation of the expectation of

Ug(w) = Tg(wa e, Zs)Tg(Wa ,LL/C, Zs)-

Using the representation (2.22) of the generalized coeflicient T in terms of the usual
reflection and transmission coefficients, we obtain the series expansion

Usw)= Y. B'R"R TR T,
n,m=0
where R" is evaluated at (w, ftey —L, z5), R™ is evaluated at (w, pl, —L, z5), R'Tis

evaluated at (w, ., z5,0), and R T is evaluated at (W, ey 25,0). As e — 0 the prop-
agators between —L and z5 and between z; and 0 become independent. Accordingly
we shall obtain the limit of E[UJ(w)] as € — 0 by looking at the limits of E[R"R™]

and E[En TR ?] Two cases should be distinguished.

1) If . # p.. Let us consider the moment E[R" (w, fie, —L, zs) R™ (w, pil, — L, 25)].
As pe # pie, it goes to zero if (n,m) # (0,0) (see Appendix A.1). Accordingly the
limit of the expectation of Uy (w) is equal to the limit of E[T (w, i, 25, 0)T (w, fte, 25, 0)].
This limit is computed in Appendix A.1 and we get

E[US ()] 3 E [Ter(w, 1, ) Teft (@, s 25)]
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where
(5.9) Teg(w, ity 25) = exp< i/ y(w, 1)B,, ALY yw H) > ,

«v is defined by (4.4), and B is a standard one-dimensional Brownian motion.
2) If pu. = pl.. By using the expressions of the limit values for moments of
reflection and transmission coefficients obtained in Appendix A.2, we get that

nsm] e—0 [ 0 if m # n,
E{R R ] 4){ Wi (w, ey —L, z5)  if m =n,
~n~ =M= __, 0 1fm7én
EIRTR T| =2 = ’
[ }—>{ Wi (w, fie, 25,0)  if m =n,

where W,, and Wn are described in Appendix A.2. We can then deduce that

E[UE(w)] =5 W1 (w, ptes 25),

where

(510) Wgyl(w5u7z‘5 ZW w, K, -L ZS)W (w u’ZS70)
n=0

In the following we shall neglect this configuration. Indeed it is shown in [1] that the
reflection or transmission coefficients at two nearby slowness vectors are correlated
only if the moduli of these slowness vectors are close to each other at order €. Accord-
ingly the configuration p. = p. happens only if p. = pl, with an accuracy of order
e, which means that |O1S| ~ |02S| with an accuracy of the order of the wavelength.
Such a case is so improbable that we can safely neglect it in practical configurations.

Higher-order moments. Let us now consider the general moment (5.8). Using the
representation (5.6) for each factor (C) (t. + o), these moments can be written as

multiple integrals over p = Z?Zl p; frequencies:

E[(Cy) (te +e01)Pr ... (C) (tc + eop)P*] =
/ /E H Uga(wj‘,l) H DI(wj,l)eiwj’Lajwildwj,l-

If we consider a set of n different frequencies w1, - - -, wy,, then we get
n n
—0 —_—
]:[U;(w]) L)E HTEff(wij;aZS)TEH(wjvlLCvZS) 5
. =i

where Tog is defined by (5.9). This shows the convergence of the finite-dimensional

distributions of ((Cr) (tc +€0))_ . cpco0 to the ones of the random function

/ Di(w)Ter(w, il 25) Tot (W, e, 25 )€™ w?dw.
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5.3.3. Convergence of the distribution. We have just established that the
process (Cr) (to + €-) is tight and that its finite-dimensional distributions converge.
We have thus proved the following proposition

PROPOSITION 5.2. The process (Cr) (to+e-) converges in distribution in the space
of the continuous functions as ¢ — 0 to 0 if tg # te. If tg = tc, it converges to

(5.11) (C]) (te + o) =2
/Dl(w)eiwa exp |:'L (\/7(‘*)7/14) - \/7((*)7”0)) B, + 'Y(‘U; pe) ;7((‘)7”0) Zs wdw.

Proceeding similarly for the three other components of (C) which depend on the
products Ty Ry, R,T,, and RyR,, we get that these three components are vanishing
in the asymptotic framework ¢ — 0.

5.4. Statistical stability with respect to the source signal. We consider
in this section the second moment of the CCF, where the expectation is taken with re-
spect to the statistical distribution of the stationary source. Using the representation
(2.26) we get that

<C](t0 + 60')2> :<C[(t0 + EO‘)>2

1 A
+W/-../D(wlaH13K4)D(WQ,H2’R3)|G(

w et F [(ka—K1) XetR1x1—Kax2+(Co (ka) =Co (k1)) 2a] i (to+eo)

w1 — w2

)

Xeiw—f [(R2—H3)'X3+KD3'X1—Féz‘X2+(Co(ﬁ2)—40('€3))zs]eiwg—2(t0+€0)
xTy(wi, K1, zs)Tg(wl, Ka, 2s)Tg (w2, ka, ZS)Tg(WQ, K3, zs)w?wgdmldngdmgdn4dw1dw2.

Applying a stationary phase argument, the most important contribution arises once
again when ty is equal to ¢, given by Eq. (5.5), and it is equal to

— wsy

(Cr(te +€0)?) = (Cilte +20))" + / / D) Di(w2)|G(=—2)

><T‘g (wla ,U//C, ZS)Tg(wla He, ZS)Tg (WQ’ Hes ZS)TQ(WQa /1/25 Zs)w%wgdwlde‘

A straightforward estimate shows that the second term is of order ¢ because the
integral over (wy,ws) € R? actually reduces to a narrow diagonal band of width e due
to the |(§’(%)|2 This holds true as soon as G belongs to L?, which is the case.
Accordingly, we have shown the following proposition.

PropoSITION 5.3. The CCF is a self-averaging quantity with respect to the
statistical distribution of the stationary source signal. More exactly,

—0

<C[(t0 + 50')2> — <C[(t0 + EO‘)>2 =0.

5.5. Statement of the result. We can now state the main result of this section.

PROPOSITION 5.4. Let t. be equal to (5.5). If tg # t., then the CCF C(to + €-)
converges to 0. If tg = t., then the CCF C(t. + &) converges in distribution to a
random function

(5.12) C(te +eo) ﬂ/D,(w)

_ 2 2
% exp {m (i V10 |0151 = [025] fp - U) L (102M)] Wi,
co V2 |2s] 4dcj |2s]
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where

1 12| o0

Die) = (s 155 0o5T (OIS-Q(W)OQS) x/ G(t)dt,

— 00

and B is a standard Brownian motion that is independent of the observation points.
In other words the CCF has a deterministic shape which is the inverse Fourier
transform of

Ll (07560058 e (-8 ) o2
(47co)? |01 52| 0252 (O1S-g(w)025) exp (_ . w
where
72— 20 [015] + 10,5
[ 20(2) |Zs|

It is accordingly the convolution of the autocorrelation function of the source signal
with a deterministic kernel. In the case where the source signal is a white noise, i.e.
the power spectral density matrix is constant G(w) = Gy, the shape of the CCF is

1 |2s]
4(2m)3/2¢3T5 |01512|O25|?

“a s A 2 2 o’
(ols-googs) (02 — T2) exp <ﬁ)

The CCF has also a random center. The maximum of the CCF ¢ — C(t) is reached
at

1 Yo 1
1 To = — — 1 ~ B
(5.13) 0= = (0s5] |ols|>( +el2 )

which is a random time depending on the particular realization of the medium.

5.6. Application to source localization. Assume that we have five observa-

tion points O;, j = 1,---,5. Our first aim is to compute the source location. From the
recorded signal we are able to detect the maxima of the CCF between O;, j =1,---,4
and Os

1
(5.14) Tjs = E(IOJ'SI —1055) (1 + Z,),

where Zs = £1/70/2B.,/|2s|. The analysis has shown that Z; does not depend on the
observation points. We can propose a way to compute the source location S = (x5, 25)
as well as the random delay Z; that is error-free. The four unknowns satisfy the four
independent relations (5.14) and can thus be inverted from the observed times 7.

Note that the maxima of the CCF give the position of the source. The determin-
istic shape of the CCF gives the autocorrelation matrix G of the source. Indeed, once
the source location is known, by a Fourier transform of the CCF we can get for any
frequency w the value of O;S’-_C';(w)O;S, j,l=1,--- 5.

5.7. Numerical simulations. In this subsection we perform full numerical sim-
ulations to check our theoretical predictions. We consider the same medium as in
Subsection 4.4. The only difference is that the source emits a stationary random
signal with Gaussian statistics and power spectral density w? exp(—2w?).

In Figure 5.1a we plot pieces of the signals recorded at the points O3 and Os. Of
course there is no front pulse as the source and the recorded signals are stationary
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F1a. 5.1. Picture a: Pieces of the signals recorded at the observation points Oz and Os. Picture
b: CCFs between the recorded signals.

random signals. In Figure 5.1b we plot the autocorrelation function of the signal
recorded at Os, as well as the CCF of the two signals recorded at Os and Os. We
can detect the maxima of the CCFs. We get T2 = 0.42, T13 = 0.42, T4 = 1.64,
Ti5 = 3.56, Tog =0, Toy = 1.22, Tos = 3.12, T34 = 1.22, T35 = 3.12, and Ty5 = 1.90.
If we apply the basic localization procedure considering the matching function

2
fxz)=>" <, [lx — %2 + 22 — /|x — x5]2 + 22) —coTjs)|
j=1
then we get X; = (—0.1,0) and Z; = —29.45 (remember the true location is x5 = 0
and z; = —30). We next apply our localization procedure taking into account the

random delay. We consider the matching function

(Vs 422 = VP T2 ) - s

By minimizing f we get X = 0 and 25 = —29.98. The accuracy turns out to be
as good as in the case of a source emitting a short pulse. Note that this series of
simulations has a large computational cost. Indeed, we face a difficult situation from
the numerical point of view. First we need a high precision in the locations of the
maxima of the CCF, which requires a fine sampling of the recorded signals with a
very small grid step d¢, smaller than the coherence time ¢, of the source. Second we
need a long time window of duration Ty, larger than the coherence time t. of the
source. This long time window insures an efficient ergodic averaging with respect to
the statistical distribution of the source which is necessary for an accurate estimate
of the CCF (Proposition 5.3). We have taken Ty = 2000 and §t = 0.05 (remember
the coherence time is about 4). With this value of Ty we are able to detect the
maximum of the CCF which is well above the noise level (see Figure 4.2b). With this
value of §t, we are able to locate the maximum of the CCF with a precision of about
0t/2. Note that these two problems are specific to the numerical simulations which
should resolve three different time scales (the sampling step, the coherence time of
the source, and the recording time window) as well as three different spatial scales
(the correlation length of the medium, the typical wavelength of the source, and the
typical depth of the source). They are not real problems in practical configurations
addressing physical signals. So we may consider that we have proved the efficiency of
our localization procedure.

2

Jj=1
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FI1G. 6.1. Emission from a point source located at O = (0,0). The scatterer position is S =
(xs,2s). The signal is recorded at different observation points O1 = (x1,0), O2 = (x2,0),....
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6. Embedded scatterer illuminated by external sources. The analysis car-
ried out in the previous sections can be extended to the imaging of passive scatterers
embedded in a random half-space and illuminated by a source or a set of sources.

6.1. Illumination by a source emitting a short pulse. A source located at
the surface at (0,0) emits a short pulse at time 0 of the form

o= (9) s

In absence of scatterer, the pressure field at the surface is

1 1- R(w7 iy _Lvo) —i2(t—Kkx) f 2
(6.1) po(t,x) = )i / 5 el ) f(w)w?dwdk.
Applying the same methodology as in Section 4, we get the following proposition.

PROPOSITION 6.1. Lettg € R and O; be an observation point at the surface. The
signal detected at O1 converges in probability as

(6.3) v(to +e0) =30,
1
- T A2 if coto = |00
(64) u(to —+ 50-) Q 47Tp000|001|2 f(U) 'Lf Colo | 1|,
0 otherwise.

Similarly, the pressure field at the position (x4, z;) inside the medium (z, < 0) is

1 / Ry(w, K, 25) o2 (t=Kxs—Co(K)2:)
27)3e2 2

pO(t;Xsa Zs) = (

(6.5) _Me—if(t—*@xﬁ-@(ﬁ)zs) Fw)w?dwds.

We now consider a scatterer embedded at S = (x5, z5) (see Figure 6.1). We model
this scatterer as a local change in the density of the medium

p(X, Z) = po + pllB(sz)v

where B is a small domain around S. The system that governs the propagation of
the acoustic waves is

ou . ou
(6.6) poor Vp =1(t)0(x)é(2) — p115(x, Z)av
(6.7) L ® g

K(z) ot
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We apply the Born approximation for the modeling of the scattering by the scatterer
S [23]: the total field at the surface is the superposition of the primary field (U, po)
solution of

(6.8) poa—f + Vpo = £5(£)8(x)8(2),
(6.9) Ktz) % +Viig=0

determined here above (pg is given by (6.5)) and of a secondary field (i1, p;) which
originates from the emission of a secondary source located in S. The emission of the
secondary source is proportional to the primary field at the position of the scatterer:

o, - Do
(6.10) PO+ Vp1 = —p11p(x, z) T
1 dp; .
A1 —_— -up; = 0.
(6.11) o o Y=o

Taking a Fourier transform with respect to the time and the transverse spatial vari-
ables, the secondary system reads

(6.12)  —po ¥y +i~kpy = pr— / vo(t,x,2)1p(x, 2)e' < =F ¥ dtdz,
5 5 5
) ap j w
(6.13) —pogdl + P /)1E uo(t, x, 2)15(x, 2)e' = =X dtde,
€ 0z €
1w w 0l
6.14 ————p i — K-V — =0.
(6.14) Ko e tigrnt 3

Assuming a point scatterer with scattering cross section 30,
p1lp(x,2) = e®poosd(x — x4)8(2 — 24),
the total field writes
i=tp+osd, p=po+ospi,

where (U7, p1) is solution of

(6.15) fp()%\?l + ignﬁl = Sy x(W)e TR (2 — 2),

w . op i pex
(6.16) pr?ulJr% = S1:(w)eT (2 — z4),

1w w ot
6.17 ————P1 +i—KV — =0
(6.17) K@ ticeit g, =0
with the secondary source terms given by

i K P2 (K x K')z

(6.18) —Ty(w, K, zs)eif(”l'x”g’(”/)%)} Flw)wddr!,

$1:) = / Xt [Rg(w,H',zs)eif("""sﬂo(ﬁ/)%)

(6.19) T (w, K, Zs)ei%(fﬁ',/'x.s_go(fﬁ/)zs)} f(w)w3df<.‘,/,
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Note that this source term corresponds to the emission of a point source similar to
the embedded source problem (2.1-2.3). Applying a stationary phase argument we
can get a simpler form of the source term S;:

~ e win|z| -
Si=—————-—208 (T L, zs)e’
1 (27)2 2|OSP o(w, g, 2s)e

cw |OS]
B

/ —jw loS
o 7R9(wa:u’ca’25)e € o )f(w)v

with g = |x4]/(colOS]). We actually keep the integral representation of S; as we
shall apply the stationary phase argument only once the final integral expression of
the observed signal is obtained. Let us consider the secondary pressure field p; at the
observation point O; = (x1,0). We get that p; consists of four terms. The first one is

1 ) I()(H)KZ‘K/ Po
4 = n T )T, ) /a s -
pl,[(o-i-EO',Xl) (27T)5€4/ g(UJ,H,Z ) g(w K,z )( 20 +Io(fi/)
(6.20) xe w7t 201K £V drdr! dw,

where the rapid phase is
(bf(K’v K’/) = 7t0 + KX — §0(H)ZS — KX+ K//'Xs - CO(H/)Zs-

The three other terms p1 r7, p1,111, and p1,rv have similar expressions but with crossed
products R,Ty, T,R,, and RyR,, respectively, and rapid phases with different signs
in front of (y(k)zs and (o(k’)zs.

We take polar coordinates and parameterize x, = |xs|eq., X1 = X5 + |X1 — Xs|€eg.
We apply a stationary phase argument and find that there exists a stationary map
given by

1 |xs] 1 |x1 — ] =
:3:_75 c = ) 922953 96297
re o VPt 2 T a ot 2
only if tg = t. with
1 1
621)  to=— (VP FaZ+ Vi —xP+22) = — (08| +(018).
0 0
We then find that, to leading order in ¢,
(to + ) 1 iz 08-50;
£0,%X1) = -z
p1,1ito VT 231 3 |0SPISOL 2
(6.22) ></Tg(w,uc,zs)Tg(w,u;,zs)efi“’”f(w)wgdw.

We also find that the three other terms pq rr, p1,777, and p1, v do not have such a
stationary map, so that they bring a contribution to the value of p; which is at least
of order /¢ lower than p; ;.

We finally apply the same asymptotic analysis as in Section 5, so as to obtain the
statistical limit of the product Ty(w, fic, zs)Ty(w, .., zs). Besides we have established
in Proposition 6.1 that the primary field pg is vanishing at the surface. Combining
these results we establish the following proposition.

PROPOSITION 6.2. Let t. be equal to (6.21). If to # t., then the pressure field
p(to + &) at the observation point O1 = (x1,0) converges to 0. If tog = t., then the
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pressure field converges in distribution to a random function

o 1 oz 08-S0
2 te Z
(6:23) Plete0) — 55517 [0SPISO.

. v 2 2
X /f(w) exp [iw <l Yo |O5] + |SOl|BZS — O’> —w? (—702 —|OS| + |504] >} widw,
co V2 |25 4c3 |26

where B is a standard Brownian motion that is independent of the observation point.
This means that the field at the observation point has a deterministic shape given by
the inverse Fourier transform of

1 ioslzs| 08-S0, e 5 (70 |0S> +150:12\] ,
— w)exp |—w* | 5 ——— | | w”.
@24 |OSPISO? P A2 2]
This deterministic shape is thus the convolution of the original pulse shape of the

source with a deterministic kernel. The field has also a random center that is given
by

(6.24) 7 = L (j0s|+|0:9)) (1 PSVATNE st)

\/5 |ZS|

Note that the pressure field consists only on the scattered field osp1, as we have
proved in Proposition 6.1 that the primary field generated by the source is a pure
longitudinal velocity field at the surface. Concerning the longitudinal velocity field,
we have the following result.

PROPOSITION 6.3. If coto & {|OO1],|0S] + |00 |}, then the field u(to + &) at
the observation point O1 = (x1,0) converges to 0. If cotg = |OO1|, then the field
u(to + e+,x1,0) converges in probability to the deterministic function

1
=

e—0 1
u(to +e0) — —Wﬂg)

If coto = |OS| + |SO1], then the field u(to + €-,%1,0) converges in distribution to a
random function

co 1 io22 0850,
2 — - 5
(625) U0 <0) = 5 1 pocd IOSFISOLT

R , 1 /7 |OS|+ |S04] > 2(70 |OS|2+|501|2>} 3
X - B, — — -—_— d
/f(w) exp [zw <Co 73 il .- w i ol w’dw

where B is a standard Brownian motion that is independent of the observation point.
The first time (tg = |OO1|/co) corresponds to the arrival time of the direct primary
field. The second time (tg = (JOS| + |SO1])/co) corresponds to the expected arrival
time of the secondary scattered field.

Assume that we have four observation points O;, j = 1,---,4. From the recorded
signals we are able to detect the four arrival times T} of the secondary front pulses
for each observation point O;, j =1,---,4,

(6.26) Tj = —(10;5| +105]) (1 + Z) ,

1
€o
with Zs = e\/v0/2B.,/|zs|- The analysis has shown that Z, does not depend on the
observation points. We can propose a way to compute the scatterer location that is
error-free. Indeed, the scatterer location S and the random delay Z; satisfy the four
independent relations (6.26) and can thus be inverted from the arrival times T}.
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6.2. Illumination by a source emitting a stationary random signal. A
source located at the surface at (0,0) emits a stationary random signal of the form

where f is a stationary random process with power spectral density G

1 R .
t) = — Glw)e™tdw,,.
0= = [ Vo
W, a C-valued Gaussian process

Wie Wl | W2-WR,
= )

W,
2 2

where W' and W?2 are two independent one-dimensional Brownian motions. In ab-
sence of scatterer, the pressure field at the surface is

1 1-— —L W N
(6.27) polt,x) = P / R(”’;’ ’0>e_1?(t_”‘x)\/g(w)dendWw.
T)2€£2

The field at a position (xs, z5) inside the medium (z; < 0) is

1 Ro(W, Ky Zs) i (t—poxn—ca(s)z
pO(tvxs,ZS) (27'(')%6% /|: g( 2 )6 E(t ooz
S — Y (t— ~
(6.28) fijg(“’v;’z)e it R'X5+Co(n)zs):| \/E(w)dendWw.

We now consider a scatterer embedded at S = (xs,25). Applying the Born
approximation, the total field at the surface is the superposition of the primary field
po given by (6.27) and of the secondary field which originates from the emission of
the secondary source located in S. We consider in this section the CCF of the signals
recorded at two observation points O; and Os located at the surface:

(6.29) C(to+eo) = /p(t, x1,0)p(t + to + €0, %2, 0)G(t)dt

for some cut-off function G. Using the same methodology as in Section 5 we prove
the following proposition.
PROPOSITION 6.4. Let t. be equal to

1
(6.30) te=— (1502 = [SO]) .

If tg # t., then the CCF converges to 0. If tg = t., then the CCF converges in
distribution to a random function

o 1 o%z]? 05-50, 05-S0, -
(6.31) C’(tc+so)—>16(2ﬁ)5 & TOSTISOFISO,T

x /_C';(w) exp [iw (%@'SO”'ZS"SO?'BZS +a)} K (w)dw,




24 J. Garnier

where G = [ G(t)dt, B is a standard Brownian motion that is independent of the
observation point,

2 2 1 |x,
K)o [ (R BOLHISORY) (Lol Y e
Co

4ct |25

and Wy 1 is given by (5.10).
This means that the CCF has a deterministic shape given by the inverse Fourier
transform of

1 02z)? 0580, 05-50, .
= K .
6277 & [OSP|SO1 280,20 WE WG

This deterministic shape is thus the convolution of the original power spectral density
of the source with a deterministic kernel. Note that the kernel is more complicated
than the ones that have been exhibited in the previous sections, because it involves
the expectation of a product of the form T, (ul, w)Ty (e, w)Ty(pre,w)Ty(pl, w) with
w # pl, # pl. The presence of two correlated generalized transmission coefficients
(those with the same p) is the origin of the complicated kernel. The CCF has also a
random center that is given by

1 Vo 1
6.32 T51 = — (|O2S| — 018 (1 +e— st) .
(6:32) 10251~ 0:8]) (14 Y5 =
The procedure to identify the scatterer location is the same as the one described in
Subsection 5.6 and requires the CCF between five observation points, O;, j = 1,---,5.
By observing the maxima 75 of the CCF between O; and Os, we get the scatterer
location S and the random delay by inverting the four relations

(|0;S| —0sS)(1 + Zs) = coTys, j=1,---,4.

6.3. Illumination by a set of random sources. We assume in this section a
series of sources located at the surface and generating random signals. These signals
are assumed to be independent and the positions of the sources are denoted by S; =
(xsj, 0), j=1,---,n. The total source term is therefore

Pl =<t Y (9 it x i)

j=1

where f; are independent processes with power spectral densities Qj. The results
obtained in the previous subsection can be readily extended to this configuration. We
consider a scatterer located in S = (x5, z5) and two observation points O; = (x1,0)
and Oz = (x2,0). We compute the CCF defined by (6.29).

PROPOSITION 6.5. Let t. be equal to (6.30). If tg # t., then the CCF C(tg + ¢-)
converges to 0. If tg = t., then the CCF C(t. + €-) converges in distribution to a
random function

(6.33) C(t. +e0) =2C(c - T),

whose shape is deterministic but the center is randomly shifted. The shape is

n

1 o2z)? 3 5;5-S0, 5;5-SO,
162m)5  § £ [9;S[°]SO1?[SO, 2

Clo) = G/Qj(w)ei“"’Kj(w)dw,
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with G = [ G(t)dt,

S0s* +]SO4|? 1 [xs; — X
Ko(w) = _ 2 (00 [SOs" + ]SO W Ly T XsT ) 8
j(w) =exp [ w (40(2) ol X Wy1 | w, & 1S5 L Zs | WP,

and W1 is given by (5.10). The random center is

1 V1S0) -~ IS0
co V2 |2s] -

where B is a standard Brownian motion that is independent of the observation point.

We could consider a series of sources located at the surface or inside the medium
emitting more complicated signals. This would modify the deterministic shape of
the CCF, but not the statistical properties of the center of the CCF. Accordingly
the imaging procedure proposed in the previous subsection can be applied to the
detection of an embedded object by cross-correlating the random noises recorded at
five observation points.

7. Conclusion. In this paper we have analyzed the statistical properties of the
signal recorded at the surface and emitted by a source embedded in a randomly
layered half-space. We have proposed a procedure to locate the source that removes
the random components introduced by the multiple scattering in the medium and
thus allows an exact localization without knowing the medium. We have extended
this work for the imaging of passive scatterers embedded in a random half-space and
illuminated by a source located at the surface or simply by random noise generated
by a set of unknown sources. We have shown that the cross-correlation function of
the noisy signals recorded at two observation points on the surface can be used to
retrieve information about ballistic motion. This information can be processed for
imaging. We have proved that the method is stable with respect to the statistical
distribution of the medium and with respect to the statistical distribution of the
noisy sources. It enables a passive way of imaging an unknown medium by using only
background noise. For instance, we may think that it could provide a way of building
“pseudo-seismograms” in geophysics where controlled active sources are difficult to
achieve.
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Appendix A. Statistical properties of the reflection and transmission
coefficients.

A.1. Moments at different slowness vectors. The values of the moments
of the transmission coefficient at different slowness vectors is required in Section 5.3.
Let us consider 2y < 21, a frequency w, and n + n’ different slowness vector moduli
K1 % ... # kn # K} # ... # K],. The computation of the limits of the moments

e—0

’
n n
lim E H T (w, Kj, 20, 21) H T(w, K}, 20, 21)
j=1 j=1

has been carried out in [9]. It is found that the limits are

’
n n

E HTeg(w,m,zo,zl)HTeg(w,m;,ZO,zl) ,
j=1

j=1
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where

3

Teqt(w, &, 20, 2) = exp <z (@, K)(Bz, — B:) + W)

and B is a standard one-dimensional Brownian motion. The same computation carried
out with the reflection coefficient leads to the limit

n

Eliil%IE 1_[1R(w,mj,zo,z1)Hﬁ(w,m},zo,zl) =0.
j= j=

A.2. Moments with the same slowness vector. As shown in [1, 7] we have,
for zp < z,
e—0 { Wi (w, Kk, 20,2) if m=n,

E [R (w, £, 20, 2) R (M’H’ZO’Z)} o otherwise,

where the quantity W,, is obtained through the following system of equations:

ow,

0z
Wi (w, K, 20, 2 = 20) = 1o(n).

= v(w, /f)n2 (W1 + Who1 —2W,),

Denoting Us = R(wj, 15, 20, 2) R(wj, 115, 20, 2), it is shown in [7] that for two distinct
frequencies wy # we or for distinct uy # pe we have

(A1) E [U$U3] - E[US] E [US]] == 0.

This decorrelation property is used in Section 5.3 to deduce the self-averaging property
of the refocused pulse. Cross-moments of transmission and reflection coefficients are
also required in Section 5.3. Using once again the results contained in [1], we get that

E [RnT(w, K, 20, 2) BT (w, H,ZO,Z)} =0 { gVn(w,n,zo,z) gﬂﬁ:wgé

where the quantity W, is obtained through the following system of equations:
oW,

0z
Wh(w, K, 20,2 = 20) = 1o(n).

= y(w, k) ((n 12 Wsr + 02 Wy — (02 + (n+ 1)2)%) :
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