RETRIEVAL OF A GREEN’S FUNCTION WITH REFLECTIONS FROM PARTLY
COHERENT WAVES GENERATED BY A WAVE PACKET USING CROSS
CORRELATIONS
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Abstract. We analyze the “field-field” cross correlation associated with partly coherent scattered waves generated
by a wave packet. The configuration consists of a slab in which random medium fluctuations occur; the bottom of the
slab is bounded by a deterministic discontinuity (a smooth reflector). Following the dyadic parabolic scaling of wave
packets, and scaling the random fluctuations appropriately, we arrive at a description in terms of a system of linear
It6-Schrodinger diffusion models. Studying the Wigner distributions of the fields generated by these models, leads to
a “blurring” transformation providing a complete characterization of the cross correlation. We obtain a description of
the cross correlation in terms of this transformation applied to the effective transmission operator arising as a solution
of the It6-Schrédinger model. Most of the analysis is focussed on the interaction of the deterministic reflector with
the random fluctuations through the waves in the regime of fine scales.

1. Introduction. We analyze the “field-field” cross correlation associated with partly coherent
waves generated by a wave packet and observed at a pair of distinct receivers embedded within a
random medium. The result is a Green’s function estimate which captures both the high-frequency
body wave reflections and the scattering due to the random fluctuations of the medium.

As a model configuration, we consider a slab in which random medium fluctuations occur. The
bottom of the slab is bounded by a deterministic discontinuity (a smooth reflector). We consider
waves incident from above the slab, and place our receivers within the slab to study the cross
correlations between them. We assume that the deterministic component of the medium is constant
within the slab and that the slab is flat.

The waves are excited by a wave packet. Wave packets contain a particular scale, which is
selected in relation to the scale of the random fluctuations of the medium within the slab. Through
localization in phase space, the propagation and scattering of a wave packet can be described by
a coupled system of paraxial wave equations. The accuracy of this description can be proven to
improve with increasingly finer scales, which is the regime considered here. Indeed, we view the
cross correlations in the context of parametrix constructions. The paraxial form of the system
allows for the use of Itd’s stochastic calculus (for Hilbert-space valued processes) to analyze the
scattering due to the random fluctuations; indeed, it enables the closure of the hierarchy of moment
equations.

The solution procedure of each coupled system of paraxial wave equations is based on an in-
variant embedding type approach, generating a transmission and a reflection operator capturing the
scattering due to the random fluctuations in the medium. Thus we arrive at a coupled system of
Riccati equations for the mentioned operator kernels. In the limit of fine scales (high “frequency”),
we then obtain a decoupled system of linear It6-Schrodinger equations for formally limiting trans-
mission and reflection operator kernels. We remark that the kernels themselves do not in general
converge; however, the associated wave fields converge weakly as described in Proposition 4.1 below.
The It6-Schrédinger equations can be viewed as a generalization of the paraxial equations associated
with a wave packet. By combining wave packets and the relevant solutions to the It6-Schrodinger
equations, we can generate general sources and the corresponding waves.

The solutions to the It6-Schrodinger equations allow us to calculate the statistics of the trans-
mitted and backscattered fields and analyze the cross correlations. Indeed, we find that the cross
correlation of the wave field between two points has four primary contributions corresponding to
waves directly transmitted through the two points, and those reflected. Each of these contributions
can be represented as a filter with a self averaging property applied to the transmission operator
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arising from the It6-Schrodinger equations. We estimate these filters in particular scaling regimes
by analyzing Wigner distributions and thus obtain a description of the cross correlation in terms
of a transformation applied to the transmission operator. The transformations represent diffusion
or blurring. Essentially, by synthesizing a wave packet source and “field-field” cross correlation we
succeed in estimating a Green’s function from noisy reflections in the high-frequency regime. We
explicitly characterize the reflections in the case of small offsets between the two detectors using the
mentioned transformations in the strongly cluttered regime. Locally transverse medium diversity
aids in sharpening these tranformations, while the wave packets accommodate uncertainty in phase
space.

In the past decade, the understanding of how cross correlations between diffuse fields can re-
capture the Green’s function has been an important topic of research [11, 14]. Cross correlating
diffuse coda waves [2] and ambient seismic noise [10, 15] resulted in the retrieval of surface waves
observed at one station and excited at the other station. Furthermore, turning body waves have
been observed in cross correlating ambient noise [9]; in an exploration seismology setting, reflected
body waves have also been recovered by cross correlations [4]. Note that here we do not consider the
ambient random noise case, rather a single localized source, however, we model the cluttered medium
as a random field. We show that also in this configuration the cross correlation gives an estimate
of the Green’s function and that the estimate is enhanced by medium clutter. The exploitation of
a scattering medium in capturing the Green’s function by the “field-field” cross correlation in the
case with ambient noise was studied in [3, 5]. A study of point diffraction, in the absence of random
medium fluctuations, but with a closed surface of point sources, in terms of the optical theorem, was
given in [13]. The retrieval of direct and reflected body waves using a teleseismic (S-wave) coda was
discussed in [12]. We remark that the mathematical analysis of the “field-field” cross correlation in
this setting from the point of view of stochastic calculus has just begun [5, 1, 8].

2. Scaling and assumptions. We study the acoustic wave equation with a forcing term:

9%p

w(tv 2, .’13) - 62(27 SC)Ap(t, 2, 213) = _Xe(t7 .’13) 5/(2)7 (21)
where t € R, (2,2) € R x R?, and the Laplacian is taken in all of the spatial variables (z,x). We
distinguish z as the special direction along which our waves will propagate. The wave speed ¢(z, )
of the randomly heterogeneous medium is assumed to be

1 ifz>0
Flze)=q1+v(5, %) f-L<z2<0
c% ifz<-—L

for constants L and ¢y > 0. Here v is a zero-mean, stationary random field with correlation length
and standard deviation of order one which represents the random fluctuations in the medium. We
write

C(z,z) =E(z' + z,2' + z)v(7,2)], (2.2)
D(z) = [ Oz, ) dz. (2.3)

We also assume that v satisfies strong mixing conditions in z.

The forcing functions x.(t,x) are given by x.(t,x) = x(¢~*t,e~2x) where y is the real part of
a function whose Fourier transform in both ¢ and « has support contained in the box [1/2,2],, x
[~1/4/2,1/4/2]¢. Our conventions and notation for the Fourier transform are

1 ~ —t(wt—k-x 1 ~ —iw
0) = e [ R e ditn = o [ @)

X(w, k) = //x(t,a:)ei(wtfn.m) dtde, Y(w,x) = /X(t’m)eiwt dt

What we have in mind here is that y. represents the real part of a wave packet at scale k with
2% = ¢=4 oriented in the ¢ “direction”.



This scaling with ¢ is consistent with the paraxial regime, which will be discussed in the next
section, in as much as solutions of (2.1) with ¥ = 0 may be approximated up to an error of order
et (this error would in general be only of order €2 if there was a non-constant background) by the
solution of a decoupled system of paraxial equations. We point out the important aspects of the
scaling:

e The transverse width, Ry, of the source function is of order £2.
e The correlation length or radius of the fluctuations is of the same order as Ry; this regime
guarantees non-trivial interaction between the fluctuations of the medium and the waves;
e The propagation distance L, is not scaled; thus the ratio between the propagation distance
and the correlation length of the fluctuations is of order =2
e The amplitude £ of the fluctuations is chosen so as to obtain an effective limit of order
one when ¢ goes to zero. That is, if the magnitude of the fluctuations is smaller than &3,
then the wave would propagate as if the medium were homogeneous, while if the order of
magnitude is larger, then the wave would not penetrate the slab at all.
The objective here is to study how the random fluctuations affect observations (and in particular
cross correlations) of the solution p to (2.1) as € — 0 which represents the high frequency limit. Our
main scaling assumption is thus:
ASSUMPTION 1. ¢ < 1.

3. Coupled system of paraxial equations, and transmission and reflection operators.

3.1. Totally deterministic case. In this subsection we consider only the totally deterministic
case corresponding to v = 0 in (2.1), so that the wave speed only depends on z, ¢(z, ) = ¢(z) with
c(z) = 1for z > —L and ¢(z) = ¢g for z < —L. We provide precise estimates on how well the
solutions of (2.1) can be approximated by solutions of a decoupled system of paraxial equations (ie.
show that we are in the paraxial regime). Also, we study the transmitted and reflected wave fields
in the high-frequency limit which is the deterministic version of Proposition 4.1.

To begin we convert (2.1) to an equivalent system which distinguishes z in a more transparent
way. Indeed, if pP is a solution of (2.1), then we have a corresponding solution of the system

2 (s ) (ede)

where A, is the transverse Laplacian. On the other hand, if p® and v are solutions of (3.1) on
{z # 0, —L} satisfying the jump conditions

pD(t, 0", x) —pD(t,O*, ) = x(t,x) and vD(t, 0", x) — vD(t, 0 ,z) =0, (3.2)

and continuous across z = —L then p® is also a solution of (2.1).
We find solutions of (3.1) by diagonalizing the matrix operator on the right-hand side microlo-
cally. Indeed, let A(w, k) = y/w? — |K|?,

1

-+ ach 1 —iach
QW’"):(%; ’ ) and 91(‘“7""):2@; K—%)-

It is straightforward to check that the unique solution to (3.1) on {—L < z < 0} with pP(¢,07, ) =
op(t,x) and vP(t,07,x) = @, (t, ) is given by

(wi:23) =7 (2) o

provided that the support of the Fourier transforms of ¢, and ¢, are compactly contained in the
region {|w| > |k|}, where the (deterministic) propagator is defined by

i 2A(D¢,Dg) 0

P20 (2) = e (77 o) €000 (7). @)

Do (& v



We specify ¢, and ¢, by invoking a directional decomposition of the wave field and requiring that
there are no incoming waves. Indeed, let us suppose that pP and vP are our solutions of (3.1) and
introduce the following directional decomposition:

(ZDDE:Z ;) = <6iZAE)Dt’Dm) eiz/\(%t,Dm)) Q (D¢, Dy) (];];EZZ;) : (3.5)

The first component (aP) of the decomposition is the portion of the wave field traveling in the

positive z direction (up) while the second component (bP) is the portion traveling in the negative z
direction (down). We ask that there are no incoming waves which thus means

bP(t,07,2) =0 and oP(t,—L",x)=0.
Using these conditions as well as (3.2) we obtain

AN Dy, Dy A Dy, Dy
% %Xs(t@%

aD(tv *LJrv CC) = 62iL}\(Dt’Dm) RD(Dta Dm) bD(tv *LJra CC), bD(ta 7L7a :C) = TD(Dt7 Dm) bD(ta 7L+,.’B)7

aD(t,O+,m) = aD(t,O*,:c) + Xe(t, @), bD(t,O’,:c) =—

where RP and TP are the frequency-dependent reflection and transmission operators of the interface
at z = —1L:

colo(w, K)
Co + lO(wv H) ’

¢ —lo(w, k)

RP =
(@, k) co+lo(w, k)’

TP(w,k) =2 and lo(w, k) =

By (3.2) and all of these conditions we have

1 .
PPt —L7 @) = =5 EAPPITE(Dy, Dy (1 @),

15, 1
pD(t7 0-&-, iB) _ _5621 L)\(Dt:Dm)RD(Dt’ Dm)Xe(t7 :C) + §X6(t7 Cl:)
Now we may establish the following elementary result about high-frequency transmission and reflec-
tion of the wave field.
THEOREM 3.1. The pair (pP(L + e*t,—L~,&%z),pP (2L + e*t,0%,e2x) — 1/2x(2L/e* + t, x))
converges in CO(Ry, L2(R%,R?)) N L2 (R, L*(RZ,R?)) to (pR (¢, x), ph(t,x)) as € — 0 where

To —ir Dl Ro _ip D=2l

p%(t,:c) =5 e 2Dy x(t, ), pg(t,a:) =7 D x(t,x), (3.6)
and
1/2
C, cop—1
—9_0 Ro = . 3.7
To co+1 07 o +1 (3.7)

Proof. Note that the support of x. is contained in (for ¢ sufficiently small) the set {w >
2
k|2 N {w > 1/(2e*)}. Thus lp(w, k) — 1 and M\w, k) — (w — |g—|) — 0 as ¢ — 0 on this support.

w
Together with Parseval’s theorem this can be used to complete the proof. O

Another way to write the formulas in Theorem 3.1 for p} and pk is
~D 76 T AN / !
pT(wam) = _47 T(w,—L,O,x,w)X(w,x)dw ;
T

R 9
pg(w,m) = —4—0/R(w,—L,O,w,m’)x(w,m’)dm',
T
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where the kernels of the operators R and 7 solve the equations

0 -
—R(w,—L,z,z,x') = 5

7
0z W

0 + N { + /
aT(W, —L,z,z,2') = EAer(w, L,z,xz,x'),

(Ag + Ap)R(w, —L, z, 2, 2'),

subject to the condition that they are the kernels of the identity at z = —L. These should be
compared with the diffusion models appearing in proposition 4.1. What we see is that the addition
of the random fluctuations precisely adds the Brownian terms.

We now take a slightly different perspective and look at how well the solutions of (3.1) on
—L < z < 0 can be approximated by solutions of a decoupled system of paraxial equations. To
accomplish this we replace each of the factors in (3.3) by an approximation. Firstly, as we shall soon
see, it is in fact sufficient to use the zero order expansions of @ and Q1 about |k|?/w? = 0, which

are given by
i /L
é<w>=<ﬁ ) and 0wy = L (VY TVEY
iWw —iyw 2\ Vw z\/g

We may also replace A\ by a second order expansion giving the following approximate solution of
(3.1) on {—L < z < 0} with p(¢,07,2) = ¢, (¢t,x) and vA(t,07, ) = ¢, (¢, z):

(029 =70 () .

where the approximate propagator is defined by

)
2D2

PA(2) (%> = 0(Dy) | € ' 0 af?) 9 (D) (z:). (3.9)

O 0 efith(p e

izD,(1- Dz

We now have the following result for how well (p*,v*) given in terms of the operator PA(z) ap-
proximates the actual solution (pP,vP) given in terms of PP (2).

THEOREM 3.2. Suppose that p, and p, have compact support contained in the set {2w — |K|* >
0} N{w > 1/} for a given € < 1/\/2. Then for —L < z < 0 there is a constant C' depending only
on L such that

mp 0 (PP(2) — PA(2)) (“")

v

< C (" epll e+ llpwll )
L2

and

<C (”‘pl)”[jz +¢t H‘Pi)”[,?) s
25

T 0 (PP(2) — PA(2)) (S”P)

L2

where m, and m, are the projections respectively onto the first and second components (that is, the
“9” and “v” components), and L? means L?(R; x RL R).

REMARK 3.3. The difference between the two estimates in the theorem reflects the fact that
v should in general have one degree less regularity than p.
+ix eiz‘w(lfﬂ)

Proof. On the support of », and @, we can bound the differences between e 202

and A\'/2 — \/w in terms of €. Doing so and applying Parseval’s theorem gives the estimates. O
Additionally we can also introduce a directional decomposition of the approximate solution

(Zﬁgi 3) = (eith eith> O~ 1(Dy) PA(2) (gz) . (3.10)
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It is easy to check that this decomposition satisfies the decoupled equations

gar i

— = —Agar
0z 2w =
obA i
T = ALK
0z 2w

Thus by Theorem 3.2 we can approximate solutions p of the original equation (2.1) up to accuracy
~ * by solving these decoupled paraxial equations.

3.2. Riccati equations. We use the decomposition (3.10) for the approximate solution, also
in the presence of random fluctuations. Indeed if p and v denote our solution of (2.1) with the

fluctuations, then
a o e—ith 0 ~ 1 D
(b> (t,Z,ZB) C < 0 eith> Q (Dt) v (t,Z,CC)

is our directional decomposition. This is actually only an approximation of the true decomposition
given by (3.5). It is also convenient to rescale a and b:

a(t, z,x) = a(e*t, z,e%x), bE(t, z, &) = b(et, 2, e%x),

and work in the frequency domain by considering a¢ and b°. Using (2.1) we obtain the following
exact system for —L < z < O:

oac w z i o= [iw z i v
(@, (£ A, )as e i (W (7, ) LA, ), 3.11
0z (25”(52’m)+2w )a e (25V 2%) o, (8:11)

ob* iz (W z 1 e iw z i s

We approximate the condition that there are no incoming waves by asking that a°(w,—L~,x) =0
and b°(w, 0", ) = 0. This leads to the boundary and jump conditions:

I;s(wa 0_7 $) = _Tg X(wa m)a ds(wa _L+a 213) = R()e%wﬁés(wa _L+7 $),

b (w, —L~,x) = Tob*(w, — LT, x), a%(w, 0", x) = a°(w,07, ) + g X(w, x),

where Rg and 7y are the same as in (3.7). Indeed, in view of Theorem 3.2 with v = 0 we expect
decoupling of (3.11)-(3.12) with solutions accurate up to order £*.

To capture the transmission and reflection of the wave field in the presence of fluctuations we
apply an invariant imbedding approach to obtain a representation valid for —L < z < O:

b (w,— L @) = TO/TE(M, Lz @, ) (w, 2, ) da (3.13)
a(w, z,@) = Roemws% /ﬁs(w, —L,z,z, 2 )0° (w, z, ) da’, (3.14)

where the operators 7¢ and R¢, defined through their kernels, satisfy a natural coupled system of
operator Riccati equations which follow from the equations satisfied by the local amplitudes. Indeed,
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using the mode coupling equations (3.11-3.12) we find that

%’Re(w, ~L,z,z,x') = Ry e 2sif(z+L)§(a: —x') <g:y (E%,a:’) + 21)Am’>

—&—Roe%ﬁ”” /ﬁs(w,—[,,z,m,wl) (;wu (E,an) + ;Aw1> RE(w,—L,z,x1,x') dz;
e \e w

@02 N A ) R :
+(2€y(€2,w)+ Aw)’R(w, Lyz,x,x)

2w
oty (0 (22 4 DA
+R (w, L,z,w,w)(251/(52,:c)+2wAm>, (3.15)
%TE(w,fL,z,:c,a:’) =T(w,—L,z,x, ) (;jy (E%,:c') + 2LAE/>

FRoe 2 (L) /Ts(w, —L,zx @) (Z;:y (gml) + ;wAwl) RE(w, —L, 2, @1, ') dz;. (3.16)

This system is supplemented with the initial conditions at z = —L:
Ré(w,—L,z=—L,x,2') = 6(x — z'), T (w,~L,z=—L,x,x') = §(x — ).

In the system (3.15-3.16) the first two parameters —L and w of R® and 7°¢ are frozen. Therefore
the systems for different frequencies w are not related from the analytic point of view, but they
are not independent from the statistical point of view since the systems are written in terms of the
same realization of the process v. It turns out that the correlation properties of the reflection and
transmission operators play a crucial role in the asymptotic regime ¢ — 0 as we will see below.

The transmission and reflection operators evaluated at z = 0 carry all the relevant informa-
tion about the random medium from the point of view of the transmitted wave p°(t,—L,x) :=
p(ett, —L~,e%x) and the reflected wave p°(¢,0", x) := p(et,0", e2z), which are our main quantities
of interest. In the frequency domain they can be expressed as

2 . . . .
P (w, 07, @) = %{e“"%RO/RE(w, —L,0,z, 2" )b (w,0, 2" )dx’ — be(w,O*,w)}, (3.17)

2 . - ~
P (w,—L,x) = %ewi%/#(w, —L,0,&,2)b* (w,0”, ' )da, (3.18)

with b%(w,0”, &) = —% X(w, ). We will also need the following representation formula for the field

p°(t,—Ly,x) := p(e*t, — L1, c%x) inside the heterogeneous region: for —L < —L; < 0 we have

2 . I, . . .
ﬁa(w7_L17m) = %{elw2L54L RO //Rg(w7_L7 _lemaw”)TE(wv_leoawuvw/)dw”be(w,0_717/)de

+ei“% /Te(w,—Ll,O,:c’,x’)Be(w,O_,m’)dw’}. (3.19)

In the scaling regime ¢ — 0 we are able to deduce from the system (3.15-3.16) a description in
terms of effective white noise models for the transmission and reflection operators, at least on the
level of moments. We describe this in the next section.

4. It6-Schrodinger diffusion models for transmitted and reflected fields. We center
according to the travel time associated with the deterministic medium component and define the
transmitted and reflected pressure fields by

1
pR(s,x) :=p(2L + els, 0T, e%x) — 5)((2L/54 + s, ), (4.1)
pr(s,x) == p(L +e*s, — L™, ). (4.2)

The field p% (s, x) is the field observed just below the bottom interface at z = —L~ and observed
around the expected arrival time L; the field p§ (s, @) is the field observed just above the top interface
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at z = 07 coming from the reflection off the boundary at z = —L, and observed around the expected
arrival time 2L. Using (3.17-3.18) they can be written as

pi(s, @) = —% / RE(w,—L,0, 2, ) ¥(w, 2) da'e="* duw, (4.3)
T

pr(s, @) = —1—0/ Te(w,—L,0,z,2") X (w, x') da’e ™" duw. (4.4)
T

These fields are now characterized via effective scaling limit models for the transmission and reflection
operators:

PROPOSITION 4.1. The processes (p7(s, T))ser, zerds (PR(S: T))ser zera converge in distribution
ase — 0 in the space C°(R, L*(R?,R?))NL3(R, L*(R¢,R?)) to the limit processes (pr(s, ©))scr zerds
(PR (5,@))scr mcre given by

pr(s, ) = —% // R(w,—L,0,z,2) X (w, x') de’'e”™* dw, (4.5)
7

pr(s, @) = —Z—O // T(w,—L,0,z, ") X(w, ') da’e™™* dw, (4.6)
77

where Ty and Ro, are defined by (8.7). The kernels of the operators (R(w,—L, z, @, ")) .c[-1,0) and
(T (w,—L, 2, x,x')).c(-1,0] are the solutions of the following It6-Schridinger diffusion models:

dR(w,—L,z,x,x') = (Ap + Ap) R(w,—L, z,x,x') dz

4
2w
+%d7?,(w, —L,z,z,a') o (dB(z, ) + dB(z,2')) , (4.7)
dT (w,—L,z,z,x') = iAwﬂv'(w, —L,z,xz,x')dz
+Z?w7'(w, —L,z,x,x') 0dB(z,x'), (4.8)
with the initial conditions at z = —L
R(w,—L,z=—L,x,x') = 6(x — '), T(w,—L,z=—L,x,x') = §(x — ).

The symbol o stands for the Stratonovich stochastic integral, and B(z,x) is a real-valued Brownian
field with covariance

E[B(z1,®1)B(z2, x2)] = min{zy, 22} D(x1 — x2). (4.9)

Making use of (3.19) and of the semigroup property of the effective operators we also find that
the joint law for the direct arrival to the two points of observation located at (—Li,e2x;) and
(—Lo,e%xy), with —L < —Ly < —L; <0, can be characterized by

1 - )
pia+ets—Lcta) =~ [[ Tl Loy x@y)dpe o, (410)

1 . .
p(LQ + 5457 —L2,€2ZE2) ~ _E / // T(W, _L27 _L17w27 y?)T(wa _L17 Oa y27y1)
x X (w, y1) dyrdyse™ " dw. (4.11)

We note that, for —L < —Lo < —L; < 0, the operators 7 (w, —L, — Ly, z, ') and R(w, —L, — Lo, =, =)
are statistically independent of 7 (w, —Lg, —L1, 2, 2') and R(w, —Ly, —Ly,x, '), which we exploit
in evaluating the cross correlation. We remark here also that the transmission operator over the
sub-slab (—Lq,0) appears in both expressions in (4.10-4.11) and it is this pairing that will lead to an
expression for the cross correlation in terms of a statistically stable filter or transformation below.
The general statistical properties of the operators R, 7T were studied in [6].
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Fig. 5.1: (a) Configuration. The source is located at the surface z = 0. An interface is present at
depth —L. We compute the correlation in between the two points at depth —L; and —Ls. The
random fluctuations occur in the interval z € (—L,0). (b) The four contributions to the cross
correlation between points (—Ly,e%x1) and (—Lg, e2xs).

We consider next the other main contributions to the field observations at (—Li,e%z;) and
(—Ls,e%x5), namely the ones associated with the wave propagating from the surface to the interface
at z = —L and back to the observation points. Again, making use of the semigroup property of
the effective operators we find that the joint law for these “secondary” arrivals to the two points of
observation located at (—Ly,e%@1) and (— Lo, e2x5), with —L < —Ly < —L; < 0, can in our scaling
regime be characterized by

p(2L — Ly 4 &*s, —Ly,e%x;) /// T(w,—L1,—La,®1,y3)R(w, —L, — L2, y3, Y2)
—L2,0,y2,y1)X(w, y1) dy1 dyz dyse™ " dw, (4.12)
p(2L — Lo 4 &*s, — Lo, %xs) ///'R —L,—Lo,@2,y2)T (w, —L2,0, Y2, Y1)
X(W, Y1) dyrdyze” " dw. (4.13)

We used the particular representation above to show how the transmission operator over the sub-slab
(—=L4,0) appears in both expressions in (4.12-4.13) and correspondingly for the reflection operator
over the sub-slab (=L, —Ls). Again such a pairing will lead to an expression for the corresponding
cross correlation in terms of a statistically stable filter as we discuss below.

5. Characterization of cross correlations. Here, we characterize the “field-field” cross cor-
relation function between the points (—Lj,e?x;) and (—Lo,e?xs). We assume that T > L and
0 < Ly < Ly < L. The field-field correlation function is given by

T
V5(t) = / p(t', —Ly,e*x)p(t' +t,—Ly,e%xo) dt’ . (5.1)
0

Note that since we assume the source function y to be real valued so is the pressure field. The
configuration is illustrated in Figure 5.1a; we compute the correlation in between the two points at
depth —L; and —Ls.

We will see that the wave field correlation function concentrates around specific time lags ¢
that correspond to travel times between the two observation points, and that the time extent of the
correlation function around these time lags is of order €4, i.e., of the same order as the source pulse
width.

Under the scaling assumptions of Section 2 we find that the correlations in (5.1) have leading
9



contributions centered at four particular time lags:

V(£ (Lo — L) +e's) /et =~ VE(s), (5.2)
Vi(£ (2L — Ly — Lo) +&*s) /e = VE(s). (5.3)

Here, the amplitude scaling corresponds to a rescaling of the source time traces so that they have
order one energy, but plays no significant role as the problem is linear. The contributions Vti corre-
spond to correlation of wave components directly transmitted in between the points of observation.
The contribution around time lag equal to + (L2 — L1) comes from the correlation between the waves
that propagate from the surface to the depth —L; and then to the depth — Ly (see Figure 5.1b). The
contribution around time lag equal to —(Lo — L1) comes from the correlation between the waves that
have been reflected by the interface at z = —L and that propagate from this interface to the depth
— L5 and then to the depth —L;. We stress here that these wave components have been strongly
affected by the multiple scattering in the medium and understanding how this affects the relation of
the components ) and the Green’s functions is our main objective. The contribution VF corresponds
to cross terms. The contribution around time lag equal to 2L — Ly — Ly comes from correlation in
between waves that have propagated from the surface to the reflector at depth —L and then back
to the depth — Lo with the waves that have traveled directly to depth —L;. Correspondingly the
contribution around time lag equal to —(2L — Ly — Ls) comes from correlation in between waves
that has propagated from the surface to the reflector at depth —L and then back to the depth —L;
with the waves that has traveled directly to depth —Lo. We remark here that the two last terms give
contributions for larger time lags than the first two contributions (since 2L — L1 — Lo > Lo — L4)
and could be used for estimation of the depth of the bottom interface.

6. Integral expressions for correlation components. The correlation component V;" can
be characterized in distribution in the scaling limit € — 0 by the following expression using (4.10),
(4.11) and the definition (

t =5 // (w, x; a:l,Ll)’f'(w, —Lo,—Ly, x5, 1 — w)da:e*i“’sdw, (6.1)
™

where T (w, —L, z, z, ') is defined by (4.8). Remember that T (w, —La, — L1, ®o, @) is the (rescaled)
paraxial Green’s function from the point (—Lq,e2x;) to the point (—La,e2xy). Therefore, (6.1)
reads as a filtered version of the causal Green’s function in between the two points of observation.
The filter is

< 1 . — -
Aj(wv LT, Ll) = Z / T(UJ, _le 07 ] — I, yZ)T(wv _le 07 1, yl)X(wa yQ)X(wv yl)dyldyZ

In the regime we consider the filter A;” defining the relevant transformation is self-averaging [8] in
the sense that

A+(w x: :1:1,L1 // L1,0 r1 — $,y2)7vd(w,—L1,0,1131,y1)]

X(@, Y2)X (w0, y1)dyr1dys , (6.2)

and we will study the properties of this filter in a regime of strong clutter in the next sections.
Note that the fact that the filter is statistically stable is important from the theoretical point of
view as it allows us to perform a detailed resolution analysis. It is important in practice because
it guarantees that the quality of the Green’s function estimation does not depend on the particular
realization of the medium. It can also be used in order to improve the quality of the estimation: if
the statistical distribution of the random medium is known, then the properties of the filter can be
fully characterized (as is done in the next section) so that it is possible to (partially) deconvolve the
effect of the filter and to enhance the estimation of the Green’s function.
We have similarly, using the representations (4.12), (4.13):

// LL) €Tr,To, LQ, L)’T(w —Ll, —LQ, r1,Tro — m)dme zwsdw (63)



with the filter

< 1 . =
At (waw;$27L2aL) = 1//T(w7_L2705y4ay2)T(Wa_L270ay37y1)

X 7?'("')7 _L7 _L27 o — I, y4)7?’(w7 _L7 _L27 T2, yd)f((“% yQ)X(wa yl)dylddey3dy4 .

Using reciprocity and the fact that V; (s) is real-valued, we have

2
Vt_(S) = % // A;(w,x;mg,Lg,L)T(w, —Lg, —Ll,:Bg — :c,ml)dwei‘*’sdw, (64)

which shows that we obtain a filtered version of the anti-causal Green’s function in between the two
points of observation (note the sign in the exponent e**). Self-averaging implies that

< 1 . ~
At_(w7m;w27L27L) = Z//E{T(w’ _L2707y47y2)T(w7_L2107y3ay1)i|

XE|R(w, =L, —La, 3 — @, ys)R(w, —L, =L, T2, y3) | X (w, Y2)X (w, Y1)dy1dy2dysdy,. (6.5)

Note that, the presence of the reflection operator in the expression for the filter (6.5) modifies the
expression for the filter in a way that depends critically on the particular scaling regime considered.
We discuss the explicit representation of the filter below.

For completeness we mention that the cross terms can be expressed in terms of the filter /VX;*'
defined by (6.2). We have

R, .
Vi) = 50 [[ A waian, L)
X {/R(w, —L,—Ly,x2,y)T (w,—Lo, —L1,y, 21 — :B)dy} dxe™“*dw, (6.6)
and
_ R <
V()= 5o [[ A twmien La)
X {/T(w, —Li,—Ly,x1,y)R(w, —L, — Lo, y, x5 — a:)dy} dxe™™*dw. (6.7)

7. Filters via Wigner transforms. In order to characterize the filter A{" we introduce the
Wigner transform of the transmission operator defined by

Whz,z o Kk K)=

. ’ ’ ~ / ~ !
// e imytrly )]E{T(w, —2,0,z + Y o+ y—)T(w, —2,0,x — g,x’ - y—)}dydy’.

2’ 2 2 2
The Wigner transforms satisfy a set of transport equations:
owr ! 2 .
8; + %VE/WE = %W/D(u) [Wf(z,m,w',mn' —u) — WE(Z,m,n:Cmn’)}du,

starting from WX(z = 0,z,2',k,K') = (2m)45(x — 2')6(k + K’). This system can be integrated [7]
and we find the following integral representation for W.I:

Whiz,z,x' Kk, K') = ﬁ // i/ +R) a—i(@ —z+52) b2 [Z D(a+22)~D(©0)dz joab (7.1)
™

In order to characterize the filter Ay we also introduce the Wigner transform of the reflection
operator defined by

WER(z,x, 2 Kk, k') =

. ’ ’ ~ / ~ !
// e imytrly )]E[R<w, —L,—z,x+ LA y—)R(w, —L,—z,x— Y e y—)}dyd'y'.

2’ 2 2’ 2
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It satisfies a set of transport equations:

oWl kK R K R w? -
w —_ @ _— x/ = .D
2% o VoW + - VoW, 4(27r)d_/ (u)

X [Wﬁ(z,:c,ac’, Kk —u, K,’) + Wf(z, z, ' Kk K — u)
+2W (27537%/, K — %u, K — %u) cos (u- (x — a'))

1 1
—2WR (z,a:,oc’, K=, K + §u> cos (u- (x —a'))

_QWE(z,w,w’,n,n’)} du,

starting from WR(z = —L, z, 2’ k, k') = (27)45(x — 2')0(k + K').
The filters can now be expressed as

A (w, @521, L) = // emiw et WD W (L @y — x/2, (y1 + y2)/2, K, K )drdk

4(27)2d
w, Y2)X (W, y1)dy1dya,
Af (w, @2, L) = T // (i) s v DLy (ys + ya) /2, (Y1 + y2) /2, k. K ) dredr!

et W v W (Lo a0y — 2/2, (ys + y4) /2, K1, K))dR1di) X (w0, Y2) X (@, y1)dy1 dys.

Here, W' is given by the integral expression in (7.1) and we shall discuss below specific scaling
regimes that give explicit expressions for both W and WE. Indeed, in order to get explicit forms
for the filters and characterize the associated resolution scales, or filter support scales, we consider
next a particular regime of relatively strong clutter.

8. The strongly cluttered scaling regime. We introduce next the correlation length, I, of
the random medium fluctuations, w. the characteristic relative frequency of the source time trace
and the lateral cross section rg of the source:

C(z,x) ::72(70<E E),
X(w,y) = X0(£7£),

where o is the standard deviation of the fluctuations of the random medium. We assume that yg is
supported away from the origin in frequency.
With this representation we have

D(x) = U2lD0(§).

We assume also that the autocorrelation function Dg(x) is at least twice differentiable at @ = 0,
which corresponds to a smooth random medium. We introduce then the parameter « defined by:

1 1 9 A 1 o2 o2 1
= —-— D =—--AD(0)=—-——AD = — = _-AD .
d (2m)? /|u\ (u)du d 0) dl 0(0) ;o 0 d 0(0)

We introduce the parameter, depending on (w, z),

2021
4 )

Blw,2) = 22 (8.1)

which characterizes the strength of the forward scattering. We shall then assume a subsequent scaling
regime corresponding to relatively strong medium interaction:

12



ASSUMPTION 2. B(we, L) > 1.
This scaling may for instance be generated by o > 1, that is, relatively strong clutter fluctuations.
We remark that this entails for w ~ w., z ~ Lq:

<10 < V2 = /B(w, 2) (22\/z%> . (8.2)

W

1 l 1
VB, 2) (W%) Vs
We next introduce the lateral correlation scale of the transmitted wave field, pr(z,w), and the
support scale of the forward cone of wave energy, rr(z) [6, 8]:

4 I LA
pT(Zaw) = \/’mv TT(Z) —\V 3 (83)

We will see below that these two quantities determine the behavior of the filter in (6.2). By (8.2)
we have

pr(z,w) < 1o < rr(2).

We summarize the scaling assumptions. The main assumption that € < 1 corresponds to
very rapid and small medium fluctuations relative to the propagation distance and a high frequency
parabolic source scaling. To get explicit representations for the integral expressions defining the filter
A:r we assume a strong clutter interaction corresponding to strong forward scattering in Section 9.

9. Filter asymptotics for the causal Green’s function estimate. In Appendix A we
derive the following asymptotic expression for A" that is valid in the strongly cluttered regime.

PropPoOSITION 9.1. Under Assumption 2, the filter ]Xj defined by (6.2) has the following repre-
sentation for 0 < z < L

< 17 6 \d4/2 w3z 6
A (w, 521, 2) ~ Z(ﬂ_’yzg) exp <—32|3’3|2> €xp (—723@12)

xe iFEeLe / X(w,y)|*dy

)" o () e (225

xe Pt 5 [ iy, (91)

The filter A;" governs the resolution with which the correlation component V;' resolves the
corresponding empirical Green’s function as described in (6.1), that is, the causal Green’s function.
The support of the filter A;" in 2 determines the resolution in the estimate V;" of the Green’s function,
or the amount of blurring in the source coordinate. This is determined by the lateral correlation
length pr(L1,w), the lateral coherence scale of the wave field at depth —L;. It also can be seen
from (9.1) that the source point &; must be in the forward cone of wave energy, as determined by
rr(z), in order to enable Green’s function estimation. We stress here that a relatively sharp Green’s
function estimate is enabled by a small pr and an enhanced width of the forward cone, both induced
by strong medium clutter.

The Green’s function estimate by V;~ will also be blurred in time according to the bandwidth
of the source trace. We have using (6.1) and (9.1)

Vi (s) = // AF(t, @2y, L1)T (s —t,— Lo, — Ly, T, ®1 — T)dxdt, (9.2)

for

1/, 2 \42 2| |?
AT(t,w;-’m,Z):Z( ) eXp< |w1|)

e e
pr(2) ()8
X Vo) exp (_;m2> ®(t + Op(x, @1,2) — s)ds. (9.3)

13



Here, we used the notations:

4 x T
6 = [[xtunt syt e = Orl@enn) = VIS T I
NoT pr(z) rr(z)
Thus, the cross correlation gives a blurred Green’s function, corresponding to smoothing in time and
source point and with a slight time shift for contributions with lateral offsets. The spatial source
point focusing follows from the increase of support in the time smoothing for lateral offset.
In the case when x has a narrow bandwidth and carrier frequency w., we have

Af(t,z;y,2) = i(f(z)>d/2 exp ( |w|2) exp (_2|2IB1|2> @(t + QT(w,:Bl,z)). (9.4)

ra _2pgr(z, We) ra(z)

Finally, if we also assume a relatively small offset, |x1| < r1(L1), we have

1 2 2
Af(t,w;azl,Ll) = - ‘113‘

(saz) o )20 (9.
—_— exp | —=—5——— | ©(¢). 9.5

4 \mra(Ly) 2p2(L1,we)

In conclusion, the Green’s function in (9.2) is blurred in time according to the autocorrelation of the
source time trace and in space according to the Gaussian with support determined by the spatial
decorrelation length of the wave field at z = —L; when emanating from a point source at z = 0 and
with carrier w.. There is also a damping of the filter with the widening of the forward cone. We
recall that this final description holds under the assumption that x; is within the forward cone of
wave energy, or |x1| < rp(Ly).

10. Filter asymptotics for the anticausal Green’s function estimate. We now turn to
the filter A; that gives the anticausal contribution in (6.3). We shall here consider the regime of
rapid clutter. In this case we assume

ASSUMPTION 3. 79 > 1, w.rol = O(L).

We remark that in the random medium case diffractive effects are of order one when w.rol ~ L.
This is when the Rayleigh length associated with the Fresnel length, \/7gl, is of order the depth of
the slab. Note that in this configuration the random medium fluctuations give an earlier onset of
diffractive effects than in the homogeneous case.

In this case we show in Appendix B the following asymptotic representation for the filter A,
that is valied in the strongly cluttered regime.

PROPOSITION 10.1. Under Assumptions 2-3, the filter A, defined by (6.5) has the representation

A (w521, 2, L) ~ Af (w, 2321, 20 — 2). (10.1)

Therefore, the spatial resolution for the filter with a relatively deep reflector (ie. L > z) is as
if the field propagated in a medium corresponding to twice the travel distance to the reflector at
—L and acquires the corresponding shortened spatial decorrelation length. Note that with a deep
reflector, with I much larger than Lj, the filter A" gives much better resolution than the filter A;
at the cost of a reduced amplitude. In this case the cross correlation presents a strong asymmetry
between the causal and anti-causal components.

In the special case that L ~ z we have

At_(tvm;thaL) = Aj(t,l’;:]}l,L),

so that the filters coincide if the interface is located just below both of the measurements. In this
case the cross correlation presents a symmetry between the causal and anti-causal components.

11. Horizontal moveout case. We consider here the situation when both the measurements
are taken at the surface z = 0. In this case the observations can be derived from (6.3):

2 .
V; (s) = 7;—73 // Ay (w, z;22,0, L)T (w,0,0, 21, x5 — x)dze™ “dw

= REA; (5,22 — T1; 2,0, L).
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Therefore, by varying the horizontal offset for the two measurement points we can estimate the filter,
as a function of midpoint, offset (or @1, x2) and time. In the scaling limit that we consider the filter
function gives a concise parameterization for the effective parameters associated with the medium
that we can estimate. Under Assumptions 1, 2, 3, and assuming a narrow bandwidth for xo, we
have using (10.1) and (9.4)

A¢ (s, 22 —x1;22,0, L) (11.1)
1 3 \d4/2 yw?2 L 9 3 9
~ i (W) exp <— 16 |1 — x=2|” ) exp —m|w2| @(s + O (x2 — 21, 2, L))

1 2 d/2 21 — xo|? 2| s ?
4 5. 2(7 ., - P — L
4 (W%(L)) P < 207 (Lywe) ) P\ rA(D) (s +r (w2 — @1, 22, 1))

1/ 2 \4/2 |Tog |2 2| mia|?
~ | — B S — —— | P Or(— off y L'mi 7L ’
4(ﬂr§(L)) eXp< 2p% (L, we) P g (L) (5 + Or(=ot: Zmia, L))

where we used the notation

T+ To
Lmid = — 5> Loff = L1 — L2,
2
and
4 /8yL3
Lyw.) = z) = .
Pr( ) 902 L r(z) 3
Finally, we also have here
4
br(e,e1, L) = VI2—— T (L) = ——

pr(L) Tr(L)’

In the case that we have measurements along a line through the center of the source (the origin in
our coordinate system) we can then observe, using various offsets and centerpoints, two parameters
that encapsulate the “measurable” medium information:

P1 :7L7 P :FYLS

The point is that measuring both the wave field decorrelation length and the energy cone spreading
we can construct an estimate for depth without prior information about the medium microstructure.
This is exactly the information the cross correlations convey in the regime that we consider. We
stress that in a situation with finite scales the filter observations will not be perfectly stable with
respect to the statistical distribution of the random medium. The observations at many offsets,
centerpoints and possibly also carrier frequencies will be needed to get robust estimates of these
parameters. The important point now is that we can obtain an estimate of the depth to the reflector
and the medium correlation parameter from estimates 751 and 752

R » P3
L:,/&, &:,/7?1. (11.2)
Py P2

The construction of the estimates Py, P need to be tuned to the particular configuration at hand.
However, our scaling limit analysis gives guidelines for optimal design of measurement configuration
for constructing such estimates. We also remark that this is just the starting point for a more
elaborate analysis for cases where the medium background varies smoothly so that the medium
fluctuations are locally stationary. Note that if we assume a general smooth background, then in our
parabolic scaling we will have smooth order one variations with respect to depth, but slow variations
with respect the lateral coordinates. Thus, this is a perturbation of the case with depth-dependent
background only. If we consider next two measurements with large offset relative to the center point
and possibly also large offset in between them, then in fact the effective medium parameters along
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the “rays” in between the source point and the points of observation can be estimated. This is a
set-up for estimating fabric as well as deterministic discontinuities. Let us consider first the situation
addressed above, in which the background velocity is constant. Then in the process of estimating the
reflector depth function, L(x), we also need to estimate the location-dependent correlation parameter
map of the medium in the overburden, v(z, ). We stress that this correlation map is of importance
as it may relate to the geological fabric. Note that if in addition the background velocity varies
smoothly, then this estimation needs to be carried out jointly with a “velocity analysis”. Our paper
presents the first step towards imaging involving the joint estimate of the microstructure correlation
function and the local velocity function based on both correlations and travel time estimates. Our
method is particularly effective in the case with relatively strong medium and measurement noise:
the recorded signals are then cluttered and formation of cross correlations is needed to stabilize the
data.

12. Discussion. We presented an analysis for partly coherent body waves generated by a
(teleseismic) wave packet remotely incident on a slab (the crust) containing a medium consisting of
a deterministic component and a random field. We assume a parabolic scaling of the incident wave
packet which is coupled to the scaling of the random fluctuations. In practical situations, such an
incident wave packet may be synthesized from given observed data. The deterministic component
consists, here, of a planarly layered medium, but can be generalized to contain conormal singularities
(discontinuities) combined with smooth wave speed variations. To obtain information about the
deterministic medium component, one needs to consider “field-field” cross correlations. We showed
that these cross correlations are characterized by a statistically stable transformation (blurring filter)
applied to the transmission operator given by an It6-Schrodinger diffusion model which we interpret
as the Green’s function between two points. The blurring transformation contains information
about the statistics of the random fluctuations. If the points are taken purely transverse to the
propagation direction of the wave packet in the deterministic component, the blurring significantly
increases, which is consistent with the usual stationary phase arguments. In principle, incident
packets also can be summed to form a point source, to represent local seismicity.

Acknowledgments. The work was partially supported by NSF ARRA grant DMS 0908274.

Appendix A. Correlation filter in strongly cluttered narrow bandwidth regime. In
this appendix we derive the expression (9.1) for the filter. To get an explicit expression of the filter
A" we need an expression for W' in the strongly cluttered regime. With assumption 2 we obtain

Wiz x o kK~ (21)d //e*i(n’+n)~a*i(w’*m+52)‘ e—%(\a\zzﬁ-%bzué%zs)dadb' (A1)
™

Taking an inverse Fourier transform, we find that the cross correlation function of the kernel of
transmission operator is

/ /
E{T(m, —2,0, + gw/ + yf)T(w, —2,0, — g,:c’ - y—)} (A.2)
2 2 2 2
~ (L)dez‘fw/—w»(y'—y)e—Wﬁz (41 + 3wl +1wl?)
27z

Using (6.2) and (A.2) we find:

A (w, 21, 2) = %// (%)deii(y1+yi+m—2w1)<(y1—y’1+m)e—”‘“:z(élyl—yi—%mlzﬁlmlz)
w4
x X(w, y1)X(w, y1)dyrdy] .
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Using the first inequality in (8.2) we obtain
A;}-(w’m;wl’ // 5 ol z1+ z— ml) (zerw)ef%,zz(%|227%m|2+%\m|2)|X(w’z1)|2dzldz2
7rz
// 7, zl ml) (ngr%m)e M( |zo|? +1x| )‘X(w z1)| dz dzs
27rz
/2 2
) exp (_’YW Z|zc|2) e w/e 2 ETT w23‘‘zl_ml‘z|>'((w721)\26&1-

1 (sz?’ 32

Then using the second inequality in (8.2) we find
< 1 6 \94/2 2 6
i aiens = (=) oo (<25 0P e (e ) e Ee [xen)Pa

Ty23
Appendix B. Correlation filter in backscattering case.
We consider the filter A; and derive the representation (10.1). The filter is given by (6.5)

]\t (UJ T, T, %, L // _Zao7y4ay2)7vd(w7_Z7O7y3ay1)} (Bl)

E[Q(w?_La_Zawl_$7y4)R(w7 _L7_Za$17y3):| ( ’y2) ( ayl)dylddey?)dyll

= //E[R(w7_[’7_zaml _wayl>7?'(w;_ —%, wl7y1)]A ( 7y1 y17y£?z)dy1dyi

We write in terms of center and offset coordinates for the reflection operator by

At_ (w7 YT — y/27 2, L) = //E{ﬁ(w’ _La —Z, T+ y/2a yl),]é(u% _L7 —Z,L — y/27yl1)]
<A (w, 95 — vyl 2)dyidy)
— (2m) 2 // et =V WR(L 5 o (g1 + )2, 5, )
x A (w, Y} — y1;9), 2)dkdr dy, dy).
From (C.1) and (C.2) we have
WE(Z, $7£B/, K, FL/) _ (1/2)d/ein”‘(w’—w)eiz(n—n')n”/w
x PR (1, l(k+K)/2,l(k—K), K" a(w,2), Bw, z))dn",

with a(w,2) = z/(wl?) characterizing diffractive effects and fB(w,z) = z0%w?l/4 characterizing
strength of forward scattering. We then get

Ay (w,—ys @ —y/2,2, L) = (2m)72(1/2)* // il y+R (g —y) ik (y1+u) /2=) i(L—2) (k—r) K" Je0
X VR (17 Z(K’ + F"“/)/27 Z(K’ - H/)7 ZK//; a(w7 L— Z)? B(W7 L— z))At+ (wa yll — Y13 ylla Z)dﬁ//dnd’q'/dyldyll
= (2m)~24(1/(21%))¢ / / cillatr/2)y/l+(a—r/2)-(yr—41) /1) gis-(y1+u1)/2—@) [l gi(L—2)r-s/ (wI*)
x VR (Lqm s;a(w, L —z), B(w, L — Z))A (w,y1 — Y139, 2)dgdrdsdy, dy; .
Taking the Fourier transform of the filter in its second and third variables we get
Ao - y/2.5 L) = (ap2e) [ [earmmunese/igaans

< VR (Lg.rsia(w, L - 2), B, L= ) )Af (w, (r/2 = 3/2 — q)/1: s/l 2)dqdrds,
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with

A (w, k15 K9, 2) = // A (W, Y1592, 2)etFrv1HR282) gy dys
Using the change of variables s — s/(2a) and r — r + 2q we get

A (g = /2. 0) = () a(o, L= 2)2) 0 [ [ efCamm/mulieios/ciatot )

X ei(T‘/2+Q)'SVR (17qar + 2q7 Mv a(w, L— z),ﬂ(w, L— Z))

x A (w, (r/2 — s/(4a(w, L — 2)))/1; s/ (2law, L — 2)), z)dqdrds.
Next we use Lemma C.1 to get

A;(w, —yix — y/27 z, L) — (4(27r)3a(w, I — Z)ZQ)_d // ez’((2q+'r/2)~y/le—is~w/(2l(x(w,L—z))
 ¢i(r/2+a)-s ,—iq-u B(w.L—2) [1, Do(%+5¢)~Do(0)d¢

x A (w, (r/2 — s/(4a(w, L — 2)))/1; 8/ (2w, L — 2)), z)dqdrdsdu.
Integrating in q and evaluating the resulting Dirac distribution we get

A (w,—y; —y/2,2,L) = (427)%a(w, L — 2)1*)~¢ // e (sty/D)/2g—isw/Qlalw,L=2))
« 628 Ji Doly/1+5¢)—Do(0)dc
x Af(w, (r/2 = s/(4a(w, L — 2)))/l; 8/(2laf(w, L — 2)), z)drds.

Finally, we then get

. ils|? is (z—y/2)

A (w,—y;x—y/2,2, L) = 2m2a(w, L — Z)l)fd/e‘m(w@—z) e 2a(@ L=z

1 y _ ~ S
% 28 Jo Do(¥+s0) Do(0)d¢  + (M —ls—y; 210‘("‘)7LZ)7Z> ds, (B.2)

for

y . 1 . e
Af (w15 k2, 2) = /Aj(%yz;y%z)@mz Y2dyy = W/Aj(w,nl;ng,z)e F1Y2dK, .

We next show that this expression for the filter in fact could have been obtained by using
the statistics for the transmission operator rather than those of the reflection operator, however,
at a scaled depth. Specifically, the “effective depth” is doubled corresponding to the two way
“independent” passages of the bottom part of the slab. Albeit very intuitive, this is a deep result that
builds on the It6-Schrédinger equations and the specific scaling assumptions that we make. It is not
valid in general. Important physical phenomena from the point of view of imaging correspond exactly
to the situation when this “independence” property fails. The significance of such configurations in
our setting will be treated elsewhere. In view of (B.1) we then define

1 - <
%t_(w7$;m1>ZaL) = Z //]E[T(wv*270,1;4,3/2)7-(%*2707y3,y1)] (B?’)

xE |:T(W, —2L + 2, —2,&1 — T, y4)7vd(w7 —2L + 2y =2, &1, y3)]5<(w7 yQ)X(UJ’ yl)dylddey3dy4

= ]E|:7L(wa —2L + Z,—Z,&1 — T, yl)T(w7 —2L + Z,—Z%,%1, yll)] ]\‘j_ (UJ, yll — Y1, yi7 Z)dyldy2dyldyl1
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Again we write in terms of center and offset coordinates by

Ao (w—yio— /25 0) = [[ B[ 20+ 20+ 92,000 T (o 2L+ 25— /2,01
x A (w, 4 — Y1391, 2)dyrdy;
(2m) ™ // eyt Wy WL — 2), 2, (g1 + ) /2, 5. 1)
x A (w, ¥l — y1; 91, 2)dkdr dy, dy).
Using (7.1) we then get
7:1;(0.), —y;x—y/2,z,L) = (27r)_3d // iyt (y1—y)) g —i(k'+r) a—i((y1+y)) /2—z+227) b
w? JZ" D(a+22")—D(0)d>’ X+ / / ’ ’
X et Jo dadbA{ (w, Y] — y1; Y], 2)drdk’dy1dy;

(27) 3d// i(k-(y—a—2= ")ei<n’~(y1—yg—a)e—i(%—w»b

w eBw.z") [3 Do($+80)— Dol dadbA (w, ¥} — y1;y,, 2)dkdrdy, dy},

for z* = 2(L — z). Integrating in K and &’ and evaluating the resulting two Dirac distributions we
get

’H{(ug —y;x—y/2,2,L) = (Qﬂ)—d // o—ib- (¥

x Bz J§ Do(¥ =55 O)=Do(0)dC gp i o (

w,—y — 2"b/w;yl, z)dy: dy] .

Upon the change of variables b — —swl/z* we get:

. i (y1+y/2) ils|? __ims
H; (w7 —yix — ,y/27 2, L) la(w,2%) eZa(w,2) ¢ la(w,z%)

(27ra w, z*

x =) I3 Dol +50)~ Do<°>d<Aj<w7 —y — Is;y}, 2)dsdy,

1 . 1:(\8\2*) 71(lm?y/3))-s
e e a(w,z e a(w,z
(2rla(w, 2*))?

x 8@z fo Do +8¢)=Do(0)d¢ j + (w, —y —Is; SRR ,z) ds. (B.4)
loa(w, z*)

Then, by comparing with (B.2) and observing that a(w, 2*) = 2a(w, L — 2), B(w, 2*) = 28(w, L — 2)
we conclude H; (w, —y; & — y/2,2,L) = A, (w, —y; & — y/2, 2, L). We therefore have

At (w L1, %, L // _Z707y4ay2)7—(w)_Z705y3ay1)]

R(w7 _L7 —2, 1 — &, y4)7?’(w7 _L7 —Z,T1, y3):|)v(<w7 y2)>v<( >y1)dy1dy2d1/3dy4
1 . -
= Z //E[T(w, —Z, 07 Y4, yQ)T(Wa —Z, 07 Y3, yl)]

xE |:7-(OJ, —2L + Z,—Z,1 — I, y4)7-(wa —2L + Z,—Z,T1, yS)}X(Wa yQ)X( 7y1)dy1dy2dy3dy4

1 g < I
— 1 [ BT 2Lt 50,01 - @y Tl 2L 2,00, y0)] W ) X iy

= A (w, z; 21, 2L — 2).

Appendix C. Wigner asymtotics.
We cast the Wigner distribution in a suitable dimensionless form and present an asymptotic
approximation valid in regime given by the scaling relation in Assumption 3. In this case we have
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I < rg, and relatively rapid medium fluctuations. Moreover, we have wilrg = O(z) which means that
diffractive effects are of order one at depth z. This scaling assumption is equivalent to
z z

z
=S <K<a=—=0(1)<Ka= ,2) = —5.
o or? Qe oiro 1)< a=a(w,z) WE

The parameters ag, o, a are inverse Fresnel numbers with the aperture corresponding respectively
to the source aperture r, effective aperture v/Iry and the medium correlation length I. They
describe strength of diffractive effects for respectively homogeneous medium with source aperture
79, the random medium with again source aperture ry and the homogeneous medium with source
aperture [.

We consider the following Fourier transform V® of the Wigner distribution Wx:

1 ! - 1 ’
WR(z,x,x' Kk, K') = W/Vf(z, 'H_Tﬂ,n - n’,m”)e“’” (@) gy (C.1)
T

which we introduce because the stationary maps that we will identify in Lemma C.1, in the asymp-
totic regime a — oo, have simple representations in this new frame. Note also that this ansatz
incorporates the fact that W2 does not depend on x + 2’, only on = — ', k, and &/, which follows
from the stationarity of the random medium. The Fourier-transformed operator V}(z, k, &/, k) has
the form

VI (e ki) = () e S5 VR (1 kWL K afw, 2), B, 2) ) (C.2)

where (VR((,q, 7, s;q, B))c¢efo,1) is the solution of the dimensionless system

avR ﬁ - 1 —ias-u
a{:W/Do(u)[VR(C,q—2u,r—u,s)e ¢

1 ; 1 _
+VR (C, q-zurtu s) glasue 4 PR (g, q - u.rs - u) p—iar-uc

1 )
+ VR (C, q-3u,r,s + u) A (C, K, T, s)

1 .
,VR (C’ q-— §u, r—u,S+ 'u,) 6204[(7"7.s).uf\u|2]C

1 .
—pR (C, e u) e‘za[(r+8)-u+“|2]<} du, (C.3)

starting from VR(¢ = 0,q, 7, s;, 8) = 6(q). Recall that a(w, z) = z/(wi?) and B(w, 2) = 02w?lz/4.

The rapid transverse variations regime is particularly interesting to study because W1 has a
multi-scale behavior. In (C.3) this regime gives rise to rapid phases and this allows us to identify a
simplified description and the multiscale behavior strongly influences the correlations. The following
lemma describes the asymptotic behavior of V® as o — co. The presence of singular layers at
r = 0 and at s = 0 requires particular attention and is responsible for instance for the enhanced
backscattering phenomenon [6], (corresponding to part (3) in Lemma C.1). In general (part (1) in
Lemma C.1) the intensity of the reflection operator decays exponentially according to the parameter
BDy(0) corresponding to the total scattering cross section. This decay follows from a partial loss of
coherence by random forward scattering. However, as articulated in parts (2) and (3) of the lemma
below the coupling of wave modes depends on the full medium autocorrelation function if we look
at nearby specular reflection and or small spatial offset frequencies. This coupling will be important
in the analysis of the correlations in Section 10. We have [6]

LEmma C.1.

(1) For anyr #0, s # 0:

VR(C g7, 850, 8) =5 §(gq)e2P00c, (C.4)
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(13]
(14]

(15]

a— o0

(2) For any s # 0 we have VR((, q, r,8a,08) — VR(¢, q; B) where VR(C, q; B) is solution of

8;; - (;f)d /bo(u) [VE(C,Q - %U) cos (r . uC) — VE(Qq) du, (C.5)

and is given explicitly by

V(. q:8) =

/ ¢ IS Do(37C)+D0(F—rC)2D0O) oy (C.6)

1
(2m)

Similarly, for any r # 0 we have VX(C, q, 7, 2 a,B) Ay VR(C, q;B).
(8) For any r and s we have

VE(Ga 2 200 B) TE VG 8) + VG @i 8) - dl@e PO (e
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