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Summary. In this paper time reversal of acoustic waves in a dissipative random
one-dimensional medium is analyzed. It is shown that time reversal can be used as
an efficient and statistically stable method to image a dissipative layer embedded in
a random scattering medium. The quantities needed to achieve this goal appear as
the solutions of a system of transport equations which are solved by a Monte Carlo
method.

1 Introduction

Time-reversal refocusing for waves propagating in inhomogeneous media have
been recently observed and studied experimentally in various contexts, e.g.
ultrasound, underwater acoustics, see for instance the review [Fin99]. Impor-
tant potential applications have been proposed in various fields, for instance
imaging [PKC02, FMTO03] and communication [DTR03]. A time-reversal mir-
ror is, roughly speaking, a device which is capable of receiving a signal in
time, keeping it in memory and sending it back into the medium in the
reversed direction of time. The main effect is the refocusing of the scat-
tered signal after time-reversal in a random medium. Surprisingly, the re-
focused pulse shape only depends on the statistical properties of the random
medium, and not on the particular realization of the medium. The full math-
ematical understanding, meaning both modeling of the physical problem and
derivation of the time-reversal effect, is a complex problem. The study of
the one-dimensional linear case is now well understood [CF97, Sol03, FS03]
as well as the three-dimensional waves in the parabolic or paraxial regime
[BPR02, BPZ02, PRS03]. In this paper we generalize the model considered
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so far by introducing absorption modeled by a linear dissipative term in the
acoustic equations. We show that time-reversal is still efficient in refocusing
waves despite the loss of energy due to absorption.

The paper is organized as follows. In Sections 2-4 we derive integral rep-
resentations of the refocused pulse shapes in terms of reflection coefficients
for the wave modes. Section 5 is devoted to the thorough analysis of time-
reversal experiments in reflection in random and dissipative media. In Section
6 we use a probabilistic interpretation of the limit solution to analyze different
configurations by Monte Carlo (MC) simulations.

2 The Acoustic Model

We consider the acoustic wave equation

10p Ou

faﬁL%*O, (1)
ou Op B

Po g, Tou=0 (2)

where p is the pressure and w is the velocity, z and ¢ are the space and time
coordinates, respectively, o is the dissipation of the medium, p is the density,
and K is the bulk modulus. The fluctuations of the medium parameters are
described by

, 1+u(5) if —L<2<0,
= [3)
1 ifz>0o0rz< —L,

1 14+n(5) if —L<2<0,
2 -
K 1 ifz>0o0rz< —L,

O'(Z,i) if —L<z<0,
o= €
0 ifz>00r z2< —L.

The dimensionless small parameter €2 characterizes the ratio of the correlation
radius of the fluctuations of the medium and the typical size of the medium.
The fluctuations of the density and the bulk modulus are modeled by the
zero-mean stationary random process (n,v)(z). The processes n and v are
assumed to be bounded by a deterministic constant less than 1 and to have
strong ergodic properties. We may think for instance that (7, v) is a function
of a Markov, stationary, ergodic process on a compact space satisfying the
Fredholm alternative [Pap78]. We can also work with the class of the ¢-mixing
processes with ¢ € L'/2 [Kus84]. The dissipation coefficient is a nonnegative
function. It may vary rapidly at scale €2, but it may also have slow variations
at scale one. More exactly, we assume that, for any z € [-L,0], { — o(z,()
is a nonnegative stationary mixing process with mean 5 (z) = E[o(z, ()]. We
think in particular at the two following configurations.
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1. The dissipation coefficient has a stationary statistical distribution (this
will be our reference framework):

z

oz 5) = o0(53):

where o is a nonnegative stationary ergodic random process with mean
oo = Eloo(C)]-

2. The dissipation coefficient has a different behavior inside some embedded
layer [z0, 21], =L < z9 < 21 < 0,

z .
. o1(=) if 20 <2 < 21,
O—(za_g): EZ
€ Uo(g) ifz1 <z<0or —L<z< z,

where oy and o7 are two nonnegative stationary ergodic random processes.
We denote by 7; their respective means

a; = Elo; (0)];

and we assume that 1 # dg. One goal of the paper is to detect the layer

[20, 21]-

We consider the problem on the finite slab —L < z < 0 where boundary
conditions are imposed at —L and 0 corresponding to a left-going pulse en-
tering the slab from the right at z = 0. We consider an incoming pulse whose
typical wavelength is of order €, that is to say small compared to the size of
the medium, but large with respect to the correlation length of the random
medium:

3 Propagator Formulation

In this section we first express the scattering problem as a two point boundary
value problem in the frequency domain, and then rewrite it as an initial value
problem in terms of the propagator. This study follows the lines of the analysis
carried out in Ref. [AKP91].

3.1 Mode Propagation in the Frequency Domain

We consider the random acoustic equation (1-2) and take the scaled time
Fourier transform

1 iwt 1 iwt
5 (w, 2) = Ey—- /u(t,z)e_Ttdt, P (w, 2) = Ey—- /p(t,z)e_Ttdt,

so that the system reduces to a set of ordinary differential equations:
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ou®  iw z
(1 2N A =
0z + € ( +77(€2))p 0,
P iw z R .
5e t o (14 u(5) 8 +oif =0

We decompose the wave into right-going modes a® and left-going modes b°

(0" (w, 2) + 05 (w,2)) e =, (6)

(0" (w, 2) =% (w,2)) e, (7)

a®(w, z) =

b (w, z) =

N =N =

which satisfy the linear equation

0
0z
where the complex 2 x 2 matrix Q¢ is given by:

e Pl P = G Ll BT

£

) ) = @) () ). ®

a
be

2 \ nf(z)e me(z) 2 = 1
with
m(z) = (=) +ulz), () =n(z) - v(a), (10)
mee) = om(S), ) =n(d), G)=e(n ) ()

3.2 Boundary Values

We assume that a left-going pulse is incoming from the right and is scattered
into a reflected wave at z = 0 and a transmitted wave at z = —L (see Figure
1). The incoming pulse shape is given by the pressure function f(t/e) where

0 (Wine, Pine) ()
—_— -
(wtr, per)(t) (Uref,Pref)(t)
- —_—
L 0 P

Fig. 1. Scattering problem.

f is assumed to be a L' function compactly supported in the Fourier domain:

iwt

Uine(t, 2 =0) = —/f(w)e%dw, Pinc(t, 2 =0) = /f(w)erw,
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where f is the standard Fourier transform

flw) = o= [ e

We also impose a radiation condition at —L corresponding to the absence
of right-going wave at the left hand-side of the slab [—L,0]. The two-point
boundary value problem consisting of the system (8) for z € [—L, 0] together
with the conditions:

is then well-posed.

3.3 Propagator

It is convenient to transform the two-point boundary value problem into an
initial value problem by introducing the propagator Y¢(w, —L, z) which is a
complex 2 X 2 matrix solution of

(wv 7La Z) = Qe(wa Z)Ys(wa 7L7 Z)v Ys(wa 7L7 = 7L) = Id(C27

— af(w,—L)\ [a°(w,2)
v (0 0) = (03):
The propagator matrix Y¢ has the form

Ye(w,~L,2) = (Zi‘igzj 2 (Z;(ﬁfj))) ’

0z
such that

where the column vector (a§,b5)7, resp. (a5,b5)7, is solution of equation (8)
with the initial conditions:

ai(wvz = 7L) = 17 bi(waz = 7L) = 05 (12)
=1, (13)

respectively. We can now define the transmission and reflection coefficients
T¢(w,—L,z) and R°(w,—L, z), respectively, for a slab [—L, z] by (see also

Figure 2):
Ye(w,~L,z) <TE(W,O—L,2;)) _ <Ra(w,1—L,z)) . (14)

In terms of the propagator entries they are given given by:

5 1
Ro(w,~L,2) = 2(,2), T*w,~L,2) = (w.2), (15)
2 2
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0 1 :
T°(—L,z2) R*(—L,>2) :
~—— —_— :

—L z 0 g

Fig. 2. Reflection and transmission coefficients.

and the reflection coefficient satisfies the closed form nonlinear Riccati differ-
ential equation:

£ > . y .
aaR = —iwm®(z)R° — %eizl%ns(z)(l%s)2 - %ezgﬁns(z)
z

—o%(2)R° + UT(Z) (e e e (38)2) : (16)

with the initial condition at z = —L: R®(w,—L,z = —L) = 0. The reflected
wave at time ¢, denoted by (urcf, pres), is a right-going wave whose pressure
field admits the following integral representation in terms of the reflection
coefficient:

iwt

Pref(t,z=0) = /f(w)RE(w, —L,0)es dw. (17)

Remark: We can give a rapid comment on the role of dissipation. The

vectors satisfy 0. (|a5]? — [b5%) = —0°(2) ‘ajfe_wz/g - b;fei“Z/E’Q and thus
l[a5|?(2) + 1 < [b5|%(2). By Eq. (15) this implies the relation expressing the
dissipation of energy

|RE)2 + |T°)% < 1. (18)

A strict inequality means that some energy is lost during the scattering of
the wave by the random dissipative slab. Eq. (18) also implies the uniform
boundedness of the reflection coefficient.

4 Time Reversal

In the first step of the time reversal procedure, the time-reversal mirror (TRM)
is used as a passive device to record the reflected signal at z = 0 up to a certain
time. It turns out that as ¢ — 0 the interesting asymptotic regime arises when
the signal is recorded up to a large time of order 1 which we denote by ¢; with
t1 > 0. Thus, the recorded signal is of the form

prec(t) = Pref (t)th (t)v

where the the support of the cut-off function Gy, is included in [0, ¢1] and pycs
is given by (17). In the second step the TRM is used as an active device: it
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time reverses the recorded signal and sends it back into the medium. Observe
that the part of the wave which came in last will go out first. It also changes
the sign of the recorded velocity so as to generate a pure left-going wave.
Thus, the time-reversed pressure wave sent back into the medium is given by:

pinc(TR) (ta z = 0) = prec

iw(ty —t) / ,
// N pref )th( )dw dwa

where TR stands for “Time Reversal” and th is the Fourier transform of G, .
Using the fact that pj,.(rr) is real valued, we can also write:

1 iw(t—t1) — = w-—
pinc(TR)(taZZO) = E//e N Pief(W/)th(

This new incoming signal re-propagates into the same medium and generates
a new reflected signal which we observe at the time ¢t +&t, that is, around the
time t5 in the scale of the initial pulse. In terms of the reflection coefficients
R? the observed reflected signal is given by

/
d )dw'dw.

iwty

Pref(Tr)(t2 +6t,2 =0) = /ﬁfnc(TR)(w)R (w,—L,0)e =

+zwtdw

Substituting the expression of p me(T R) into this equation yields the following
representation of the reflected signal:

zw(fg t1) A = u}*u}l
presamylta etz =0) =2 [ [ F)G, (=)

xR¢(w,—L,0)R* (W', —L,0)dw dw.

Motivated by the scaled argument of th we get by the change of variable
Ww'=w—¢eh:

'Lw(tg t1) "~ =
prepirm(ta etz =0) = [ [ e Fw - emG, )
x R¥(w, —L,0)R¢(w — eh, —L,0)dh dw. (19)
The rapid phase exp(iw(tz — t1)/€) averages out this integral except when
to = t1. This means that refocusing can be observed only at the time t5 = ¢;.

The precise description of the refocused pulse will be carried out in the next
section.

5 The Refocused Pulse

The refocused pulse observed at z = 0 and at time t; + €t is given by
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Pref(rr)(t +et) = / / ¢t M2 f (o — ch/2) Gy, (h)
xR (w+¢eh/2,—L,0)Ré(w — €h/2,—L,0)dh dw.  (20)

This section is devoted to the proof of the convergence of the refocused pulse
shape to a deterministic shape as ¢ — 0.

5.1 Tightness
We first address the tightness of the process.

Lemma 1. The refocused pulse ((pief(TR) (t1 +€t))_oo<t<oo) . is a tight
€

(i.e. weakly compact) family in the space of continuous trajectories equipped
with the sup norm.

Proof. We must show that, for any 6 > 0, there exists a compact subset K of
the space of continuous bounded functions such that:

supP(preprry(ti +e) € K)>1-46
e>0

On the one hand the dissipation relation (18) yields that |R°] < 1 and
Pref(TR) (t1 + et) is uniformly bounded by:

Wregirm(ti+ 20| < [ 1F@)dox [ G, () 1)
On the other hand the modulus of continuity

M=(5) = | SUP‘ s |p1€~ef(TR) (t1 +es1) *pief(TR)(h +es2)]
s1—s52|<

is bounded by

Aﬂ&s/ m>uwaMafmmﬂMWX/@MwM

‘51752|§5

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

5.2 Convergence of the Finite-dimensional Distributions

The uniform boundedness (21) implies that the finite-dimensional distribu-
tions of the process pfef(TR) (t1 + -) will be characterized by the moments

E[presrr)(tt +es1)P o Drepirm (t1 + esk)P] (22)

for every real numbers s; < ... < si and every integers pi, ..., Pk.
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First Moment

Let us first address the first moment. Using the representation (20) the ex-
pectation of pf, gy (t1 + €t) reads:

Blpreprm(t + 0] = [ [ 15w - ehy2)Ge, (1)
xE[R*(w + €h/2,—L,0)R¢(w — eh/2, —L,0)]dh dw. (23)
As shown by (23), the statistical distribution of the refocused pulse will de-

pend on the frequency autocorrelation function of the reflection coefficient.
We denote:
eh — eh
Uf,l(wﬂ hv Z) = RE(W + 77 7La Z)Rs(w - 77 7L5 Z)a

and we extend the approach developed in [AKP91]. It is necessary to consider
a family of moments so as to get a closed system of equations. We introduce
for g,p e N

p

Ugp(w, h,2) = (Rg(w + %, L,z)>q (F(w - %, L,z)> . (24)

Using the Riccati equation (16) satisfied by R¢, we deduce

oUe Diws W . .
“p _ er7E L L2 e thzyre e —ihzyre
5 iw(p —qmU; , +ie < 5 (—qn=e™*U;_, , + pnce Uq,p+1)
2iwz W : .
. — =tEE e thzyre e, —thzyre
+ie” e 3 (pn°e™US , | —qne ci1p)

€
2iwz O

—(p+ Q)UEU;p te = B} (qeithg—Lp + peiihZU;p-H)

2iwz

¢ X :
4e "¢ 5 (pe”“U;pf1 + geth® ;Jrl’p) , (25)

starting from Uy (w,h,z = —L) = 19(q)10(p), where 1o(q) = 1 if ¢ = 0 and
0 otherwise. Taking a shifted scaled Fourier transform with respect to h

1 h(r—
Viplw,m2) = 5= / M @PIUL (w, b, 2)dh, (26)
we get
8V8 8V8 W 2wz
P P | .
0z ~la+p) or +tiw(p —q)m Vg, + 5 - n (7‘1‘/!16*149 ervqa,erl)
. 2wz W
+ieT T ot (PVipo1 — aVi,) — P+ )0 Vg,
2iwz 0“E _ 2wz O’E

+e ? (q‘/qefl,p +p‘/:]8,p+1) +e (p‘/;]é:p71 + q‘/qi»l,p) ’ (27)

)
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starting from V°, (w, 7,2 = —L) = do(7)10(¢q)1o(p). A diffusion-approximation
theorem [AKP91, Section 3] establishes that the processes V;p converge to
diffusion processes as ¢ — 0. In particular the expectations E[V,,(w,T,2)],
p € N, converge to Wy(w, ,z) which obey the closed system of transport
equations:

ow, , W,

P P = (LoW)p — 26(2)pW), (28)
1
(Lud)p = anw p (Pp+1 + Pp—1 — 2¢p) , (29)
starting from Wy (w, 7,z = —L) = do(7)1¢(p). The parameters o, and «,, are

the integrated covariances of the processes m and n:

Q= /00 E[m(0)m(z)]dz, oy = /OO E[n(0)n(2)]dz. (30)
0 0

We then get the limit of the autocorrelation function of the reflection coeffi-
cient:

h — h . .
E [Rg(w + % —L,0)R (w — % —L,O)] =9 /W1 (w,7,0)e"h"dr.  (31)
The quantity Wi(w, 7,0) is obtained through the system of transport equa-
tions (28). Substituting this limit into Eq. (23) yields

Elprerrr)(ts +et)] —>/// wto=iht £() Gy, (R)Wi (w, T, 0)dhdrdw
- / / U F ()G ()W (w, 7, 0) o (32)

Remark. The existence and uniqueness of the solution z +— W.(-,- 2) to
the transport equations (28) can be rigorously established in the space
C([-L,0],S};) where Sy is the space of distributions introduced in [PW94] to
study an analogous system without absorption. S}; can be identified as the
dual of the space Sy of the test functions A = (A\p(w, 7))pen,wer,rer, Where
the Ap’s are infinitely differentiable in w and 7 and are rapidly decaying as
functions of w, 7, and p.

Higher Order Moments

Let us now consider the general moment (22). Using the representation (20)
for each factor pt, F(TR) (t1 4+ €s;), these moments can be written as multiple

integrals over p = Zle p; frequencies:

k

Hpref(TR)(tl +€SJ / / 1 (qulvh’quao)

j=1

V\V\
\A\A
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X H ?(ijl)eiwj’lsj eishj’lsj/Qé_tl(th)dwj'yldhjﬁl.

The important quantity is E [Hj,l U‘fyl(wj,l, hji, 0)} Our problem is now to
find the limit, as € goes to 0, of these moments for &k distinct frequencies. This
limit will be deduced from the study of the convergence of the distribution of
(Ug, py(wi,h1,2), ..., Us ) (w, hi, z)) which results once again from the ap-
plication of a diffusion-approximation theorem. Introducing V¢ as in Eq. (26)
it is found that (V, , (w1,71,2),...,Vy, p, (Wk, Tk, 2)) converges as ¢ — 0 to
a diffusion process. In particular,

'Upl,...,pk(wla'-'awkaTla---7Tka _gE%E H Pj,Dj UJj,Tj,Z)

is solution of

ov
P17 Pk p17 P —
+2§ , pj E :Ewﬂ’m, o — 20(2) E :pj Upy,....pr>
J

Upy,...,pi (wl, ey Wy Ty ey Thy 2 = —L) = H50(Tj)10(pj).
J

Using the families of processes W introduced in Eq. (28) defined for every
frequency w, a direct calculation shows that [ i Wh, (wj, ;) satisfies the above
system, so that we have

Upysoo o (W ooy Whey T oy Tk, 2) = HWp]. (wj, 75, 2),
J
and consequently,

—0
E [pief(TR) (t1 +es1)Pr.. 'pag"ef(TR)(tl + Esk)pk} =

k Wl(wj,laTj,laO)Higg

P <

=Ilicj<k (f Wi(w, T, 0)?(01)6“)57 Gy, (T )dwdr)pj

S J 1 o flwi)e s Gy, () dwjadr

J
1

INIA
INIA

This shows the convergence of the finite-dimensional distributions of (p;, (TR) (t1+
€5))se(—o0,00) t0 the ones of the deterministic function

/ Wi(w, T, O)F(w)ewsth (1)dwdr.
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5.3 Convergence of the Refocused Pulse

We have just proved the tightness of the process p,crrr)(t1 +¢-) as well as
the convergence of its finite-dimensional distributions. Accordingly this proves
the following theorem.

Theorem 1. The refocused signal (pref(TR) (t1 —l—st))te( ) converges m

— 00,00
probability as € — 0 to the deterministic function

Prosir () = / A, ) F(@)e !y, () duodlr, (33)

where A(w,7) = Wi(w,7,0) is the density given by the system (28). We can
also write that

PTef(TR) (t) = (f(_ ) * KTR()) (t) (34)

The Fourier transform of the refocusing kernel Krg is given by
Krp(w) = / Gy, (1) A(w, T)dr. (35)

We can give a probabilistic representation of the density A in terms of
a jump Markov process. Let us introduce the process (X;):>_r with state
space N and infinitesimal generator £, given by (29). When the jump process
reaches the state z € N*, a random clock with exponential distribution and
parameter z2a,,w? starts running. When the clock strikes, the process jumps
to & £ 1 with probability 1/2. Finally, 0 is an absorbing state. The representa-
tion of a system of transport equations in terms of a canonical Markov process
was first introduced in [AKP91], and it turns out that we can extend this idea
to the system (28) by means of a Feynman-Kac formula. We get

" - %, 26(-L-s s
/ Wp(UJ; T, O)dT - EX*L:;D |:1fEL 2Xst€[To,Tl]1X0:06 Jop2o(-Loe)Xod :| )
To

(36)
where Ex_, —, stands for the expectation over the distribution of the jump
process starting from X_j = p.

In the particular case of a constant mean dissipation, 5(z) = &g, the
probabilistic interpretation of the densities W), reads:
—250 [°, Xsd
Wp(w7 T, O)dT = EX—L:P |:1fEL 2X3dSE[T,T+dT]1XU:Oe 70l e
We can then note that the argument of the exponential is deterministic be-
cause the value of the integral [ E ; Xsds is constrained to be equal to 7/2. As

a result, )
Wy(w, 1,0) = WISO) (w,7,0)e"7°7, (37)

where W}SO) is the solution of the transport equations (28) in absence of dis-
sipation. We can also verify directly that (37) is indeed a solution of the
transport equations (28) with 7(z) = 7.
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6 Application to the Detection of a Dissipative Layer

In this section we prove that time reversal can be used as an efficient and sta-
tistically stable method to image a dissipative layer embedded in a randomly
scattering medium. We consider the same configuration as the one studied in
the previous section. We compute explicitly the refocusing kernel, we show
that it contains information about the presence of an embedded dissipative
layer, and we show also how this information can be extracted.

()

20 21 0 z

Fig. 3. Profile of the mean dissipation.

6.1 Constant Mean Dissipation

Here we consider the case of a half space and we assume that there is no
embedded layer. The mean dissipation is constant 5(z) = Go. In this config-
uration we can compute explicitly the solution for the system of transport
equations by using (37) and the explicit solution computed in [AKP91] in
absence of dissipation:

0 apw’T P -
W, 0)=—||l—— ) 1w oot 38
P(wv T, ) or |:(4 ¥ OénWQ’T) [0, )(T):| € ( )
We thus get a closed form expression for the density in case of constant mean
dissipation:

4o, w?

Aog(w, T) = e 7T, (39)

(4 + apw?7)?

Let us further assume that we record everything at the mirror, so that
Gy, = 1. In these conditions

A 45, 45, 45,
K =1- —E | — |,
rr(W) apw? P (aan) <anw2
where E; is the exponential integral function F;(z) = [ exp(—at)/tdt. The
Fourier transform of this refocusing kernel is plotted in Fig. 4. Note that
g0 = 0 implies that Krr(w) = 1. This case is of course expected: the pulse

is completely scattered back by the random half-space due to Anderson lo-
calization [Pap71], and we send back everything that is recorded, so we get
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a perfect refocusing as a result of the time-reversibility of the wave equation.
In presence of dissipation, the refocusing kernel looks like a high-pass filter.
This can be explained by simple arguments based on the fact that the localiza-
tion length decays with increasing frequencies [Pap71]. Thus, high-frequencies
(above the cut-off frequency w. = 24/60/ay,) are well recovered, because they
are very quickly scattered back by the localization effect and they spend a
short time in the random dissipative half-space. On the contrary, low frequen-
cies are highly dissipated, because they penetrate deeper and spend a longer
time in the medium before being scattered back.

0.8

0.6

0.4

0.2

Fig. 4. Fourier transform of the refocusing kernel for a random half space with a
constant mean dissipation. Here Gy, = 1 and w. = 24/70/n.

6.2 Thin Dissipative Layer

We consider here a configuration where a thin layer with mean dissipation &1
lying in [z0, #1] is embedded into a half plane with constant mean dissipation
go (see Figure 3). The layer is thin in the sense that zp — z; — 0, but its
dissipation coefficient is high so that 71(zo — z1) — A. We will discuss the
domain of validity of this limit in the next section. First, we solve the system
of transport equations (28) from —oo to zp, so that we get the stationary
solution (38):

0 apw’T P -
Wolw,T,z2=20) = — || ——| 1 T)| e,
» ) or [(4 + anw27) 0.00)(7)
Second, we solve the system across the layer from zg to z1. The layer is very
thin, so that the Markov process does not jump. As a result, we get

0

apw?r P —Sar—
W‘*’W“E[(W) 1“’@’”46 o

Third, we solve the system from z; to 0 with the initial condition given by
Wy(w, T,z = z1). Using the probabilistic interpretation of the solution of the
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system transport equations, we obtain that the density A(w, 7) = Wi (w, 7,2 =
0) is

0
Aw,7)=Ex. =1 {WXO (w, 7 — 2/ Xsds,zl)]
2

This expression would be equal to the stationary solution (38) if the mul-
tiplicative factor exp(—2AXy) was absent. We then expand this factor as
1— (1 —exp(—2XXj)) so that we obtain

0
Aw, 1) = Ap(w, T) — Ex, =1 [W)(g)) (w,T — 2/ Xsds) (1 — 6_2/\X0):| e~ 907,

z1

(40)

where the expectation E; is taken with respect to the distribution of the jump
Markov process X, starting from X,, =1, and

60 (T) if p= 07
5 (apw?r)P~t

ViO(w,T) =
(4 + ayw?r)ptl

(41)

4dpor,w 1j0,00)(7) otherwise .
Let us have a look at the expectation in the right-hand side of Eq. (40). If X, =
0, then the second term inside the expectation is zero. If Xy > 1, then X, > 1
for all z € [z1,0] because 0 is an absorbing state. This means that only the
paths which never reach zero can contribute to the value of the expectation.
These paths satisfy fzol Xsds > |z1|. Furthermore, Wp(o) (w,7) = 0 for 7 <
0. This shows that the expectation is zero for any 7 < 2|z1|. Accordingly,
the density A is indistinguishable from the density Ay corresponding to a
constant mean dissipation for any 7 < 2|z;1]. When 7 crosses this critical
value corresponding to a round trip form the surface to the layer, a density
jump occurs. Indeed a set of paths suddenly contributes to the expectation in
the right-hand side of Eq. (40). This is the set of paths where no jump occurs
(i.e. X, =1 for all z € [z1,0]). The density then jumps from

Aw, 7 =2|z1|7) = Ao(w, 2|21])
to
Alw, 7 =2|z1|") = Ao(w, 2|z1])

—Wf(” (w,0) (1— e_%) P; (no jump before 0) e~ 7°7
= Ao(w, 2|Zl|) [1 - AA] )

where the relative amplitude of the jump is

2 2 ,
Ad=(1-e ) (1 + a”; |21|> e~ anw |zl (42)

Summary: in order to detect the depth and the dissipation strength of the
layer from a measured density A, one can plot the ratio of the measured density
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A over Ag. The ratio is 1 up to 7 = 2|z1|. A density jump occurs at 2|z;1|. The
amplitude of the jump is (42) and allows us to recover the dissipation strength
A

We have carried out MC simulations of the jump Markov process X to
compute A from the expression (40). The results for several sets of parameters
are plotted in Fig. 5 where it can be checked that the jump of the density can
be clearly detected. The computation of each density profile requires N = 10°
simulations.

Remark. We can estimate the confidence interval for the MC simulations.
Indeed the quantity to be estimated is roughly speaking the probability of a
rare event p ~ 1072 — 107!, In such a case the relative error of a standard
MC method is about 1/1/Np which is of the order of a few percents.

0.25
A=0 1
0.2 — A=0.1
A=1 o8l
- A=1000 . |
0.15 € odl |
E < . I
< = ! A=0
0.1 < o4l — A=0.1
| - =1
0.05 02 ™ - A=1000
% % 5 10 15 20

()

Fig. 5. Picture a: Density 7 — A(w, 7). Picture b: Ratio of the densities 7 —
A(w, T)/Ao(w, 7). Here we assume an,w? = 1, 20 = 1.

6.3 Thick Dissipative Layer
We revisit the previous configuration without assuming that the layer is thin.
Accordingly we consider a configuration where a layer with mean dissipation

&1 lying in [20, 21] is embedded into a half plane with mean dissipation &y.
We proceed as above and establish that

0
Aw,7) =Ex, =1 {WXO <w,7 - 2/ Xsds,zo)
z0

0
X exp (2(00 — 61)/ Xsds) } e~ 907
Zo—Z1

0
= Ao(w,7) — Ex. =1 {W)(g)) (w,T — 2/ Xsds>

Z0

X [1 — exp (2(00 — 1) /:_Zl Xsds)] } e 707, (43)
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If X,,—2, =0, then X, =0 for all z € [z9g — 21,0] and the second term inside
the expectation is zero. If X,,_,, > 1, then X, > 1 for all z € [z, 20 — #1], sO
that 2 fZOU Xsds > 2|z1]. The fact that VT/}SO) (w, ) is zero for T < 0 then shows
that the first term inside the expectation is zero if 7 < 2|z1]. Accordingly
Aw,7) = Ag(w, 7) for 7 < 2|z].

There is a jump of the derivative of the density at 7 = 2|z1]. Indeed, for
7 just above 2|z1| a path contributes to the value of the expectation that
appears in the right-hand side of Eq. (43), namely the path where X, = 1 for
all z € [20,20 — 2z1] and a jump from state 1 to state 0 occurs at zg + 7/2.
Accordingly, the derivative goes from

A(w, 7 =2[z|7) = Ay(w, 2|z])

2
— _an—w (OénUJQ +6O(2 +anw2|z1|)) e—25o|21‘

(24 anw?|z|)?
to
1 2 _
A(w,m=20a1]") = Ay(w, 2]a1) — 7 (01 — Fo)anw?e™ > |71l =270]21]
= Ay(w,2|z1|) [1 + AA],
where the relative amplitude of the jump is

a1 — Go (2 4 anw?|z1])?

AN =
4 apw? 4502+ anw?|z])

ememeClal, (44)

There is a second jump in the derivative of A at 7 = 2|zg|. Indeed the mecha-
nism described just above fails precisely when 7 become larger than 7 = 2|z,
because the jump of the Markov process at zg + 7/2 > 0 has no influence.

Summary: in order to detect the depth, the thickness, and the dissipation
coefficient of the layer from a measured density A, one can plot the ratio of
the measured density A over Ag. The ratio is 1 up to 7 = 2|z1]. The position
of the first jump in the derivative of the density is 2|z1|, the position of the
second jump is 2|zg|. The amplitude of the first jump is (44) and allows us to
recover g1. Note that we need to know the background dissipation & to get
o1, as we detect the difference g1 — .

We have carried out Monte Carlo simulations of the jump Markov process
X to compute A from the expression (43). The results for several sets of
parameters are plotted in Fig. 6. Each density profile requires 107 simulations.
It can be checked that the first jump of the derivative density can be clearly
detected. It may be more difficult to detect the second jump if the dissipative
layer is very thick. Note that the case where the thickness of the layer is very
small z; — zg = 0.1 is very similar to the approximation of a thin layer with
A = 0.1 presented in Fig. 5.

The thin layer approximation developed in Section 6.2 can now be dis-
cussed more quantitatively. The interpretation in terms of the jump Markov



18 J.-P. Fouque, J. Garnier, A. Nachbin, and K. Sglna

0.25 ——
1“0 1
- 21—20:0.1
02 .. 2;72,=05 0.8 2,-2,=0
_ : H -z =01
.- 777= . \ — 2770
0.15 &) \ z,-z =0.5
= ©0.6 1 - 170
=) < \ z,-z =1
< = \ - 1 %0
0.1 Z 04 \
NS i Tl
0.05 ‘\\ 0.2 N
0 St - )
0 5 10 15 20 0 5 10 15 20
(a) T (b) T

Fig. 6. Picture a: Density 7 — A(w, 7). Picture b: Ratio of the densities 7 —
A(w, 7)/Ao(w, 7). Here we assume a,w? =1, 21 = 1, 50 = 0, 31 = 1, and the
thickness of the layer z1 — zo goes from 0 (absence of dissipative layer) to 1.

is helpful for this discussion. Considering expression (43), it can be seen that
the approximation holds true if the event “the process jumps between zg — 21
and 0” is negligible. The brackets [.] in the right-hand side of Eq. (43) then
simplifies into [1—exp(2(Go—a1)(z1—20)Xo)] and we recover precisely Eq. (40).
This event is negligible if a,w?|21 — 20| < 1 and this condition turns out to
be the criterion for the validity of the thin layer approximation.
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