TIME SPLITTING FOR WAVE EQUATIONS IN RANDOM MEDIA

GUILLAUME BAL* AND LENYA RYZHIK

Abstract. Numerical simulation of high frequency waves in highly heterogeneous media is a challenging prob-
lem. Resolving the fine structure of the wave field typically requires extremely small time steps and spatial meshes.
We show that capturing macroscopic quantities of the wave field, such as the wave energy density, is achievable
with much coarser discretizations. We obtain such a result using a time splitting algorithm that solves separately
and successively propagation and scattering in the simplified regime of the parabolic wave equation in a random
medium. The mathematical theory of the convergence and statistical properties of the algorithm is based on the
analysis of the Wigner transforms in random media. Our results provide a step toward understanding time and space
discretizations that are needed in order for the numerical algorithm to capture the correct macroscopic statistics of
the wave energy density in a random medium.
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1. Introduction. Wave propagation in highly heterogeneous media has many applications
such as light in a turbulent atmosphere, microwaves in wireless communication, acoustic waves
in underwater communication, and seismic waves generated by earthquakes [10, 22, 30, 31]. Nu-
merical simulations of wave equations have been thoroughly analyzed; see, e.g., [12, 14] for recent
monographs. Most numerical techniques are adapted to the low-to-moderate frequency regime
where the size of the calculation domain is not too large compared to the typical wavelength of the
system. More recent works consider high frequency wave propagation in the semiclassical regime,
which corresponds to the high frequency regime with slowly varying underlying media [7, 25, 26].

Comparatively little is known about high frequency wave propagation in highly heterogeneous
media. This is the regime where the wavelength is much smaller than the overall size of the prop-
agation domain while the scale of the variations in the medium is comparable to the wavelength.
Such problems arise in many of the aforementioned applications. There, waves fully interact with
the medium and the precise numerical simulation of this interaction requires computational capa-
bilities that are usually not available. Our objective is to provide some guidelines as to how to
faithfully capture macroscopic properties of the wave propagation numerically at a minimal compu-
tational cost. More precisely we wish to devise schemes to solve the wave equation that accurately
compute the wave energy density and in particular have the correct statistical properties while not
necessarily capturing small scale structures of the wave field. These small scale details are usually
of little importance in practice.

In this paper we restrict ourselves to a setting that is practically useful yet much simpler than
the full wave equation so that a complete mathematical theory can be obtained. This setting is the
parabolic wave approximation, which is being used and can be justified when the wave field has
a beam-like structure [34]. The resulting equation has the same form as a Schrodinger equation
with a time-dependent potential. Our theory can thus also be used to consider quantum wave
propagation in time dependent media. We solve the parabolic equation using a time-splitting
algorithm [33]. The time-splitting consists of separating propagation (in a homogeneous media)
from interaction with the inhomogeneities of the medium (scattering). The advantage of the time
splitting algorithm is that wave propagation is easily solved in the Fourier domain, at least as far
as infinite domain or domains with periodical boundary conditions are concerned. Scattering is
also easily solved as an ordinary differential equation at each spatial point. The time splitting
algorithm to solve wave equations in this setting is also known as the phase screen method [35, 36].
The “time” splitting algorithm for the Schrédinger equation corresponds to a spatial discretization
for the parabolic wave equation. Although our results do not extend mathematically to the full
wave equation, the results we obtain for the parabolic approximation still indicate what we may
expect in the spatial discretization of the former.
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We model the heterogeneous medium by a random potential with the correlation length !
comparable to the typical wavelength A of the system. Both are much smaller than the propagation
distance L so that ¢ = I/L = A/L <« 1 is a small parameter. The relative strength of the
fluctuations of the potential is of the order O(+/¢). This ensures a full coupling of the wave field
with the heterogeneities after propagation over distances of order O(L). We consider our problem
in non-dimensional coordinates so that the propagation distance L = O(1). In the limit ¢ — 0 the
wave energy density solves a radiative transfer equation [3, 10, 29]. This is also known as the weak
coupling regime in the mathematical physics literature [15, 32]. In order to capture all the details
of the wavefield (in the L? sense for instance) the time-splitting algorithm requires that the time
step O, satisfy ©. < £3/2. When the Strang time splitting is used [33], convergence is ensured
provided that ©. < €4, Our main result in this regime is that the time step ©. < e ensures
that the macroscopic wave energy density is captured correctly. More precisely, in the limit € — 0
the time splitting algorithm converges to the correct energy density of the wave field provided that
O. < . Moreover taking the time step O, = O¢ with © > 0 fixed, we obtain that the limiting
wave energy obtained by the time splitting algorithm as € — 0 solves a radiative transfer equation
with the scattering kernel Rg(k,p) that depends on the parameter ©. The correct scattering
kernel is recovered in the limit © — 0 while a scattering kernel that corresponds to white noise
fluctuations in the direction of propagation is obtained in the opposite limit of a large time step
© — oo. Therefore unless the white noise spectrum truly corresponds to the fluctuations of the
medium, wave energy predicted by the time-splitting scheme solves in the limit ¢ — 0 a radiative
transfer equation with the wrong scattering kernel.

Our theory is based on the analysis of the Wigner transform of the wave field. Wigner trans-
forms have been successfully used recently in the microlocal analysis (analysis in the phase space)
of wave fields [3, 18, 24, 29]. It turns out that the Wigner transform also satisfies an evolution
equation and the aforementioned time splitting algorithm for the Wigner transform consequently
converges to the correct limiting radiative transfer equation provided that O, < . We show that
a modification of the time splitting algorithm allows us to replace the latter constraint by the
optimal O, <« 1. This modification however is only possible because the Wigner transform lives
in the phase space. We believe that no such modification is possible directly on the time splitting
algorithm for the wave equation. Moreover, the modified time-splitting algorithm does not admit
as simple a solution as the original algorithm so that its main advantage is that it allows to bypass
the numerically costly advection step in the phase space.

Our objectives are similar to those in works on the commutativity of mesh size convergence and
”small parameter” convergence, to a common limiting equation in homogenization problems. For
instance in [21] the small parameter is the size of the cell in a periodic domain and the mesh size
is that of the spatial discretization. The limiting equation is a homogeneous diffusion equation.
In [19] the small parameter is the mean free path in a transport equation, the mesh size that
of the spatial discretization and the limiting equation a homogeneous diffusion equation. As in
the aforementioned works [25, 26], we are interested in quantities that are quadratic in the wave
field and not the wave field itself. A common feature of all these problems is that the quantities
of interest may be well approximated by macroscopic homogenized equations. That makes the
existence of “almost macroscopic” numerical schemes quite natural.

The paper is organized as follows. Section 2 briefly describes the passage from the wave equa-
tion to the parabolic approximation (a Schrédinger equation) and the precise asymptotic regime we
are interested in. It also introduces the time-splitting scheme for the Schrédinger equation. Section
3 introduces the Wigner transform of the wave field and presents our main result of convergence of
the wave energy density as the wavelength ¢ — 0. To underline the main aspects of the calculation
of the statistics of the time splitting scheme we present in this section a formal analysis based on
the integral formulation of the Wigner transform. The rigorous justification of that analysis as
well as our assumptions on the random medium are contained in Section 4. The modified time
splitting algorithm in the phase space is presented in Section 5. Finally we discuss in Section 6
possible extensions of our results to more general equations and discretizations. We also briefly
discuss application of our results to the numerical simulation in time reversal experiments.
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2. Parabolic model for wave propagation and time splitting. Let us recall how the
parabolic approximation is obtained. Wave propagation in an inhomogeneous medium is described
by the scalar wave equation for the pressure field p(&,1t):

1 0%

%@ = Agp. (21)

Here ¢(§) is the local sound speed and Ag is the usual Laplacian operator in the spatial variable
& € R”, where n = 2,3 in practical applications. We are interested in the numerical simulation of
p(&,t) when c(€) is highly oscillatory. The profile ¢(€) will be modeled as a given realization of a
random medium.

Very little can be obtained rigorously for the full wave equation (2.1) in a highly heterogeneous
medium. Its parabolic wave approximation is valid for beam-like structures. Let z-axis be the
direction of the front propagation, and let x be the orthogonal coordinates so that & = (z,x) €
R x R?, where d = 1,2 in practical applications. Assuming that back-scattering can be neglected,
(2.1) can be simplified as follows. First we introduce the complex amplitude ¥ (z,x; k) implicitly
through the relation

1 .
pext) = o= [ M xRk, (22)

where ¢g is the statistical mean of the sound speed ¢(z,x) assumed to be constant here. The
amplitude ¥(z,x; k) at position (z,x) of waves with frequency w = cok satisfies the equation
Py 0 2/ 2
where the index of refraction is defined by n(z,x) = ¢p/c(z,%). In the beam approximation one
assumes that |1),.| < k|¢.| which allows us to drop the first term in (2.3) and arrive at the
parabolic equation
0
%kai} + Axy + E*(n® — 1) = 0. (2.4)
z

We are interested in the high frequency waves that are characterized by large values of kL > 1,
where L is the overall propagation distance. We introduce the small parameter ¢ = (kL) ™! to model
the typical wavelength of the system. We assume that the underlying medium has a correlation
length also of order eL and an amplitude of order /¢. In this regime waves fully interact with the
random medium [29]. The size of the amplitude is suitably chosen so that macroscopic effects can
be observed. We rescale x and z as Lx and Lz. In these variables and with the above assumptions,
the refraction index takes the form

(n? —1)(z,x) — —2\/EV(§, g).

Here V' is a random potential with statistics independent of €. Equation (2.4) becomes now
dimensionless:

OV i, i
- qul)s \/g

0z 2
We refer to [34] for additional details on the derivation and validity of the parabolic wave ap-
proximation. In the sequel we use (2.5) as our model of wave propagation to understand the
interaction of spatial discretization (here the variable z) with an underlying random medium with
fast variations.
Observe that (2.5) has the form of a Schrodinger equation. In the latter the z variable is
replaced by time ¢ and we obtain in a more conventional form

ie OYe
ot

VE D). (2.5)
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where ¢ is the Planck constant. Note that the potential in (2.6) oscillates both in space x and the
new ”time” variable.

We can thus view the theory below as an analysis of spatial discretization (in z) of the parabolic
wave equation (2.5) or as a temporal discretization of the Schrodinger equation (2.6) with a time
dependent potential. To fix notation, we treat the discretized variable as a “time” variable in the
sequel.

A very classical idea to solve (2.6) is based on realizing that the evolution is driven by two
processes, one involving dispersion in a homogeneous medium, and one characterizing interaction
with the heterogeneities of the medium. Omne can then advance in time by treating these two
processes successively on small intervals. This is the time splitting method [33].

Let ©. be a small time interval. We define the solution ¥©¢(n©.) for all n > 0, as an
approximation to 1.(n®©.) as follows. The initial condition 9= (0) = 1.(0) is known. We first
solve

Ou,
e Acug, nB, <t < (n+1)0., n>0 (2.7)
u:(nO;) = o< (nO.),
followed by
aU‘E—B(tv nO. <t<(n+1)0 n>0
at - € [58) € 58] - (28)
v:(nO:) = u((n+1)0,),
and finally set
P2 ((n+1)0.) = v.((n +1)0,), n > 0. (2.9)
Here the operators A, and B, are defined by
i€ —i_ 1 x

The main advantage of such a decomposition is that both (2.7) and (2.8) are easily solved since the
former involves propagation in a homogeneous medium and the latter scattering at a fixed point
in space. The solutions can be written as

uc((n+1)0,) = €94y, (nO,)
v((n+1)0:) = exp{[ oV Bo(r)dr}v:(no.).

n

(2.11)

Let us introduce the notation

1 tne.
Bl =g / B

The local difference between the time splitting algorithm and the exact solution is expressed as
Ye((n+1)0;) = 9= AtBDy (nO,), (2.12)
Y27 ((n+1)0;) = €952 94422 (nO,). (2.13)

Since A, and B, do not commute the above two evolutions are different. It is well known [33] that
the time splitting algorithm introduces an error of the order

A, Br)e?

at each time step, where [A, B] = AB—BA is the commutator as can be seen from Taylor expansions
in (2.12) for small values of ©.. A straightforward estimates shows that [A., B?] = O(¢~%/?). Thus
the final (cumulative) error at a time 7' = nO, of order O(1) is of order

[A., B"O. = O(e~*/?)0.. (2.14)
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This implies that we need to consider time steps O, < £3/2
splitting algorithm.
The above time splitting algorithm can be improved by using the Strang algorithm [33], which
consists in replacing the discrete evolution operator in (2.13) by

to simply get convergence of the time

Oe n Og¢

YO ((n+1)0,) = e T 4O B e 5490 (n@,). (2.15)

Except for an initialization step, this algorithm is as costly as the time splitting algorithm we
have just introduced since eFAeFA: = ¢O:A-. The advantage of this algorithm is that the
commutator (2.14) vanishes in the Taylor expansion comparing (2.12) and (2.15). The leading
term of the error made at every time step in our context is of the form

A?Bre? = 0(s7%/%)e3.

At the final time T the error is thus of the order O(¢~%/2)@2 which implies that we need O, < £%/4
in order to get convergence of the scheme.

If the detailed structure of the field ¢, (¢,x) is to be resolved, then the above constraints on the
interval size ©. are optimal. However we will show that ©. < ¢ is sufficient if one is interested in
getting the correct macroscopic energy density of the waves and not all the details of the wave field.
Moreover we will show that ©. <« 1 is actually sufficient if one uses a time splitting algorithm for
the Wigner transform, which is posed in the phase space, of the wave field, instead of (2.7)-(2.9).
However, with the time-step O(1) the modification of the operator B, defined in phase space does
not admit a simple solution and equation (2.8) has to be solved by a different numerical method.

3. Phase space energy and formal high frequency limit. We now describe what we
mean by macroscopic energy density of waves and how we can compute it numerically. The
dynamics of high frequency waves propagating in slowly varying media can be approximated by
WKB type expansions of the form

Ve(t,x) = A(t,x)eEX/E L O(e), (3.1)

where the phase S and amplitude A are obtained by solving an eikonal and a transport equation,
respectively [23]. In practice, the ansatz (3.1) is often sufficient for an accurate description of the
wave field. A natural question is then to understand the size of ©. in the time splitting algorithm
that ensures that A and S are well approximated by the algorithm instead of the full wave field
V..

However, the above expansion (3.1) is essentially useless in random media. The reason is that
the wave field cannot be represented by one generalized plane wave of the form (3.1). Instead
an infinite number of them is required because of multiple scattering. The theory of Wigner
transforms in the phase space is a convenient way to overcome this difficulty and resolve the wave
energy locally over all possible directions. The Wigner transform is defined as follows

Wtk = [

Rd

ey, dy
5) (2m)d”

Here * denotes complex conjugation. The Wigner transform is thus the Fourier transform of the
two-point correlation function of the field .. It roughly describes the energy density of waves at
time ¢ and position x propagating with wave vector k/e.

Wigner transforms have been used intensively in recent years to understand high frequency
wave propagation in highly oscillatory periodic and random media [2, 18, 24, 29]. The spatial
energy density (probability density for quantum waves) is the integral of the Wigner transform
over the wave vectors:

eRYap (t,x — %y)w:(t, X+ (3.2)

[ |2 (t, x) = /Rd We(t,x, k)dk. (3.3)

Our objective is therefore to understand how we can capture the main features of the Wigner
transform (3.2) and then recover the physical space energy via (3.3). More precisely we want
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to obtain the critical size of ©, so that the statistical ensemble average E {W.} (¢,x,k) has the
correct limit as e — 0. This allows us to describe the statistics of the spatial energy density without
capturing the detailed structure of ..

The rigorous analysis of the Wigner transform (3.2) of wave fields 1. that satisfy (2.6) has
been performed in [3, 4] using the martingale technique under the assumption that V' is a mean
zero spatially homogeneous random potential with a two-point correlation function R(¢,x):

E{V(t,x)} =0, E{V(t,x)V(t+s,x+Yy)} = R(s,y). (3.4)

It has been shown that in the limit ¢ — 0 the Wigner transform converges in probability to the
solution of the radiative transport equation
ow 5 P12 — K[

4+ k-, W=
8t+ VW RdR( 5

P — k)(W(t,x,p) - W(t,X, k)) (35)

(2m)®

Here R, the Fourier transform of the two-point correlation function, is the power spectrum of the
random process V. We extend this analysis to the case of discretized equations in time in Section
4. The main result is that with the time-step ©. = ©¢ the Wigner transform W§ of the solution
of the time-splitting scheme (2.7)-(2.9) converges as € — 0 to the solution of a radiative transport
equation of the form

oOW® - - - d
+k- VWO = [ Re(k,p)(WO(t,x,p) — WO(t, x,k)) . (3.6)
6t R4 (277)

The new scattering kernel Rg(k,p) is given by (3.31) below. Before proceeding with a rigorous
proof, we present in the rest of this section a formal but shorter path to the answer.

3.1. Radiative Transfer equation in the continuous case. First we formally derive the
radiative transfer equation obtained in [3, 4] that W, satisfies in the limit € — 0. This is helpful
in the understanding of the formal analysis of the semi-classical limit of the Wigner transform of
the solution of the time-splitting scheme (2.7)-(2.9) presented in Section 3.2.

We recall that the Wigner transform (3.2) solves the following equation [4, 29]

oW, 1 dp

ipx/eir( b P p
KVl = —= | @V p) W (k=) = w (k+ D] NN ¢
o © T Jaa© P 2 )@ G0
Here and in the sequel we denote the Fourier transform only in space by
f(t,p) = / P (1, x)dx., (3.8)
Rd
and the Fourier transform both in ¢ and x by
f(t,p) = / e TP £ (1 X dtdx. (3.9)
Rd+1
Equation (3.7) may be recast as
oW,
o +k- VW, = K. (t,x,k — p)W:(¢t,x,p)dp, (3.10)
Rd
where K. is given by
K.(t,x,q) = #[f/(f 2q)ei2ax/e f/(E —2q)e”2ax/e]. (3.11)
E\Vy ™ ’Lﬂ'd\/g c ) c )

Inverting the free transport operator 9; + k - Vi we recast (3.10) as an integral equation

We(r,x,k) = W.(0,x — 7k, k) + / /KE(T —8,x— sk, k — p)W.(1 — s,x — sk,p)dpds. (3.12)
0



Time splitting for waves in random media 7
One more iteration yields

We(r,x,k) :WE(O,X—Tk7k)+/ /Kg(T—s,x—sk,k—p)We(O,x—sk—(T—s)p,p)dpds

//K (1—s,x—sk,k— p/ /K (r—s—u,x—sk—up,p—q) (3.13)

XWe(r — s — u,x — sk — up, q)dqdudpds.

Let us now consider ensemble averaging in the above equation. We assume that the initial condition
We.(t = 0) is deterministic and that the potential V' has mean zero. This implies that the second
term on the right-hand side of (3.13) vanishes after ensemble averaging. To deal with the third
term we assume that W, is statistically independent of the rest of the term. This step cannot be
justified at this stage but it does provide the correct answer in the limit ¢ — 0. By doing so we
obtain that

E{W.} (r,x,k) = W.(0,x — 7k, k)
+// /E{KE(T—s,x—sk,k—p)KE(T—s—u,x—sk—up,p—q)} (3.14)
o Jo R2d
xE{W.} (1 — s — u,x — sk — up, q)dqdudpds.

We now have to compute the ensemble average of the product of two functions K.. Taking the
Fourier transform of (3.4) in x — p yields

E {f/@, p)V(t+s, q)} = (27)4R(s,p)d(p + Q). (3.15)
Straightforward algebra shows that
E{K.(t,y,k—p)K.(t —u,y —up,p —q)} (3.16)
= R 2(p — k) (PP 2P (51 + g - 2p) — Ak — ).

Thus the ensemble average of the last term in (3.14) becomes

/ / / R(E72(p7k))(€2iu(P7k)'P/€ +672m(p7k).p/5)
0 0 R4 e

dpdud
x(E{WE} (r—s—u,x—sk—up,2p—k)—E{W.} (t—s—u,x— sk—up,k))pTZS.
T
After the change of variables 2p — k — p and u — eu, we get
T (r—s)/e - i 22 . 212
/ / / dpdwfR(u,p—k)(ewlp‘ —Ik| —&—e‘“‘p‘ =L ) (3.17)
0o Jo ra (27)

k k
X(E{WE}(T—S—EU,X—Sk—Eup;— p)—E{WE}(T—s—au,x—sk—su%7k)).

Assuming that W, is smooth in the limit ¢ — 0 we thus obtain that (3.17) in the limit £ — 0 yields

T 2 _ k2 dod
//R(M,p —K)(E{W}(r — s,x — sk, p) — E{W} (7 — 5,x — sk, k) > (3.18)
0 JRd 2 (2m)d
where R(w, p) is the power spectrum of the random potential V
R(w,p) :/ e U R(p, u)du. (3.19)

We replace the right side of (3.14) by (3.18) and obtain the integral equation for W, the limit of
E{W.} ase — 0:

W(r,x,k) = W(0,x — 7k, k) (3.20)
dpds
(2m)4

|P|2—| ® e T x
———— p—-k)(W(r — s,x — sk,p) — W(T — 5,x — sk, k))
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Equation (3.20) is nothing but the integral form of the transport equation (3.5). We thus obtain
that in the high frequency limit (as ¢ — 0) the average wave energy density is given by the solution
to the macroscopic equation (3.5) that no longer involves the small parameter .

2. Radiative Transfer Equation for the Time splitting algorithm. We now wish
to find the largest possible size of ©. so that the Wigner transform of ¢©<, solution of the time-
splitting scheme (2.12)-(2.13) is an accurate approximation of (3.5) in the limit € — 0. We construct
the Wigner transform of /9= as follows. For a time nO. we define

- ik ey . ey, dy
WO (nO7,x,k) = /Rd e®YpOe (nO,,x — 7)w?f (nO.,x + 7) it (3.21)

We then define
Wo:(n0F, x,k) = WO (nO.,x — 0.k, k). (3.22)

This corresponds to solving the Wigner equation (3.10) with K. = 0 for a time ©. and with initial
data WO:(nO2, x,k). We verify that

4 d
o. + k) = ik-y 1 _51 * 1 l Y
WO (nf, x k) /]Rde ue((n 418, x = S )uc((n+ 10, x + )55,

where . is the solution of (2.7). Finally we assume that WO« satisfies the equation

O,
oW, = K.(t,x,k — p)W®:(t,x,p)dp, (3.23)
ot R

for t € (nOF, (n+1)07). We then verify that

; € € d
WO (t,x, k) = /Rd XYy (t,x — ?y)v:(t,x—k ?y) (2:)(1,
on the interval t € (nO., (n + 1)0.), where v, solves (2.8). Therefore W= ((n 4+ 1)©7) is indeed
given by (3.21) where n is replaced by n + 1.

This is the interpretation of the time splitting algorithm for the Wigner transform of the
discretized in time wave field 1)©<. We note that the above procedure (3.22)-(3.23) also corresponds
to the time-splitting scheme for the Wigner equation (3.7) with the operator A = k - Vx and the
operator B defined by the right side of (3.7). We now show formally that W< satisfies an integral
equation similar to (3.12). We first define

() = [tfmod g, [t] = sgn(@)[[]],., (3.24)
so that for ¢ > 0 we have ¢ = [t], + 1, with 0 <7 < p. We next define
[t, 8]y = [ty — [t — sl (3.25)

In what follows it is useful to notice that [t, s],, is not very different from s when p is small. The
integral formulation of (3.23) is
WO:(nO. + s,x,k) = WO (n0F, x — sk, k)

+/ K.(nO: +s—u,x,k— p)Wff (n®; + s — u,x, p)dpdu, (3.26)
0o Jrd

for 0 < s < ©.. The difference with respect to (3.12) is that the spatial position x is not modified
by advection. We can then use (3.22) to replace W= (sO7F,x — 7k, k) in (3.27) and then use again
(3.26) on the interval ((n —1)O.,n0.) and keep repeating the same process downwards until time
t = 0. This yields

<(1,x,k) W@(OerfH@kk)

/ ds/ dpK. (T — [, slo. k. k — )W (r — 5,x — |1, s]e.k, P). (3.27)
Rd



Time splitting for waves in random media 9

We can replace Wff in the integral term above by its expression in (3.27) and then take ensemble
average of all terms in the equation. With the same assumptions that led to (3.14) we get

E {Weef} (1,%, k) = WO (0+,x — 7k, k)
+ E{K. (Tt —s,x—|T, kok—
/0 /0 /de {Kelr = s x = [rsle P) (3.28)

X K (1 —s—u,x—[r,s]e.k — [T — s,ule.p,p —q)}
XE{W2:} (1t — s —u,x - [1,sle.k — [T — s, u]e.P, q)dqdudpds.

Following the same calculations as in the continuous case we deduce that the second term on the
right-hand side in the above equation is given by

/ / / dp2duzlsl~ v k)( ilr—sulo, PEZIE | ilr—s,ule, P2l ““2)
Rd 7T 3

X E{W® }(r—=[r,sle. = [1 = s,ule.,x — [1,5]0.k — [T — 5,ule.P,P)
—JE{WE9 } —[rsle. — [T — s,ule.,x — [, s]le.k — [T — s,u]@Ep,k)>.

(3.29)

Let us assume that ©. = €© and that W= has a smooth limit so it does not oscillate at the e
scale. Moreover we realize that as € — 0, [, s]lo. — s and change variables u/e — u. This allows
us to obtain that (3.29) in the limit € — 0 converges to

/ / dpR@(k, p)(WO(r — s,x — sk, k) — WO(r — s,x — sk, p))dp, (3.30)
0o Jrd
where the power spectrum Re is given by

~ © 1 e - . bl2 - |k|2 . p12— k|2
Ro(k,p) = / dug / dr R(u,p — K) (elrt7lo By il BERY, (3.31)
0 0

We insert (3.30) into the right side of (3.28) and obtain in the limit ¢ — 0 that E {W®=} converges
to W®, solution of

WO (r,x,k) = W°(0,x — 7k, k) (3.32)
+/ / dpR@(k, p)(W@(T —s,x — sk, k) — WG(T —s,x — sk, p))dp.
0o JRrd
This is the integral form of the radiative transport equation

ow®
ot

F k- VIO = /R Ro(k, )Wt %,p) ~ WO(t, %K) (3.33)

(2m)4

This equation is nothing but (3.5) with the exact power spectrum R replaced by its modlﬁcatlon

Re. Therefore [UUSE will have the correct limit E {W} provided that the power spectrum Re is a

good approximation of R. It is not difficult to check that
— |k[?

2

5 k) +0(0) (3.34)

as © — 0 since [u+7]e = u+O(O). Therefore in this limit we recover the correct power spectrum,
as in the radiative transport equation (3.5). The other limit © — oo is also quite interesting. One
finds that

Ro(k,p) = R(0,p — k) + O(é). (3.35)

The scaling ©. = €O thus completely characterizes the quality of the time splitting discretization
as far as getting the correct macroscopic energy limit is concerned. When O, < ¢ we obtain the
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correct energy limit with an error of order ©.e7!. When O, ~ ¢ we get a transport equation
with the wrong power spectrum. When ©. > ¢ we also obtain a transport equation in the limit
but with a white noise power spectrum. Indeed the power spectrum R(0,p — k) is the Fourier
transform of a two point correlation function

E{V(t,x)V(t+s,x+y)} = R(y)d(s),

which means that potentials at different times are totally uncorrelated. This result does not come
totally as a surprise. In the time splitting algorithm averaging occurs at one spatial position
in (2.8) since advection is shut off. When the interval over which this averaging takes place is
long, correlations with other parts of the system are lost and one converges to a power spectrum
corresponding to fluctuations with full decorrelation in time.

4. The high-frequency limit of the time-splitting scheme. In this section we analyze
rigorously the passage to the limit ¢ — 0 in the time-splitting scheme (2.7)-(2.9). The analysis
is performed in the framework of the time-splitting scheme (3.22)-(3.23) for the Wigner equation
that is induced by (2.7)-(2.9). In particular we justify the modified radiative equation (3.33) in
the small e limit.

The method of proof is based on the ideas of [3] and [4]. In those works two types of conver-
gences are considered depending on the a priori bounds the Wigner transform W (¢, x, k) satisfies.
For the Wigner transform of a pure state such as defined by (3.2) the a priori bound is in A’(R24)
uniformly in time, where A’(R29) is a distribution space bigger than the space of bounded mea-
sures [3, 24]. We can also assume that the initial data for the Wigner transform has a strong
limit in the smaller space L?(R2?), which implies an a priori bound in the same space uniformly in
time for the Wigner transform. Such a bound can be obtained by considering a mizture of states,
which corresponds to taking the initial data 1. for the Schrodinger equation random and suitably
averaging over this randomness first. The L? setting also appears naturally in the mathematical
theory of time reversal experiments (see [3, 4] for details and our conclusions section).

In this section we assume the latter L? a priori bound for two reasons. First the proofs are
simpler in this setting and second we show that not only does the average Wigner transform
converge to the solution of (3.33), but it actually converges to its deterministic limit in probability.
This means that it is a self-averaging quantity essentially independent of the realization of the
random medium. This important property in time reversal applications has received some attention
recently [1, 4, 28]. When the main object of interest is evolution of a pure state then the limit
Wigner transform does not belong to L2. Theorem 4.1 below still holds but only in the sense that
the expectation of the Wigner transform converges to the solution of (3.33). The proof is similar
to what we present below with modifications as in [3].

4.1. Assumptions on the random potential. We begin with the assumptions on the
random potential V' (¢,x). We assume that the random field V' (¢,x) is a Markov process in ¢, as
in [3, 4]. The Markovian hypothesis is crucial to simplify the mathematical analysis because it
allows us to treat the process z — (V(z/e,x/¢), We(2,x,k)) as jointly Markov and to apply the
martingale method. We will also make a number of assumptions on the regularity of V' that allow
to simplify the technicalities to a great extent. Unlike the Markovianity of V' those assumptions
may be significantly weakened without major changes in the proof.

The random process V (t,x) is assumed to be stationary in x and z and have mean zero. It is
constructed in the Fourier space as follows. Let V be the set of measures of bounded total variation
with support inside a ball By, = {|p| < L}

V= {V /Rd|d‘7| < C, supp V C By, V(p)zf/*(—p)} (4.1)

and let V (t) be a mean-zero Markov process on V with generator Q. The random potential V' (z, x)
is given by

AV(£,D) ipx
V(t,x) = /Rd (2(7f)dp)e
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and is real and uniformly bounded:
|V (t,x)| < C.

Moreover, all spatial derivatives of V' are also bounded by deterministic constants. We assume
that the process V (t,x) is stationary in ¢ and x with the correlation function R(¢,x)

E{V(s,y)V(t+s,x+y)} = R(t,x) forallx,y € R% and t,s € R

and power spectrum R(w, p):
R(w,p) = // e WP ER(t, 7)dzdL.
R JRe

In terms of the process V (¢, p) this means that given any two bounded continuous functions dg(p)
and 9 (p) we have

IERV®%$MV@+6%¢ﬂ~=@WV dpR(t,p)d(p)¥(—p). (4.2)

Rd
Here (-,-) is the usual duality product on R4 x R¢, and the power spectrum R is the Fourier
transform of R(f,x) in x only. We assume that R(t,x) € S(R x R?) for simplicity.
We assume that the generator @) of the Markov process V(¢) is a bounded operator on L>(V)
with a unique invariant measure m (V)

and that there exists o > 0 such that if (g, 7) = 0 then
le gl < Cllglzge™". (4.3)

The simplest example of a generator with gap in the spectrum and invariant measure m is a jump
process on V where

QV) = [ o)~ g(V), [ ar(?)=1.
v 0%
Given (4.3), the Fredholm alternative holds for the Poisson equation

Qf =g,

provided that g satisfies (m,g) = 0. It has a unique solution f with (7, f) = 0 and |[f[|Le <
Cllgllgs- The solution f is given explicitly by

) = - / eV,

and the integral converges absolutely because of (4.3). More generally, the mean-zero bounded
solution of

of B -
2 Qf =g 1) (44)

with the right side g € L>°([0,T] x V) is given by

provided that (m, g)(7) = 0 for all 7 > 0.
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4.2. The convergence theorem. Let us start with the Wigner equation (3.7) written as

oW, dV (t/e,p) ipx/e P, P
ot Z\[/ 27T 2d “7o.2a ¢ [Ws(t,X,k 5) Ws(tvka+ 5)] (46)

It is convenient to formulate the time-splitting algorithm (3.22)-(3.23) in a somewhat more general
framework as follows. We replace the exact equation (4.6) by

BW

( ) k- VW, = L. (4.7)

with

v (
L.f(t,x,k) Z\[/ 2;/52’;’ PR/ f(t, %,k — g) — fltx,k+ g)]q,z; (2) . (48)

The functions ¢(7) and (7) are periodic in 7 = t/¢ with the period © > 0, which corresponds
to the period ©¢ on the large time scale. A generalized time-splitting algorithm corresponds to
periodically shutting down the two operators in (4.6) so that

0, 7€ [077'0) l 0
Y=L cin0) and  (r)={ 7 7O
O—1’ 0= 0, 7 € [10,0).
The classical time-splitting scheme (3.22)-(3.23) that was considered in Section 3 corresponds to
YP(r)=1land (1) = > 2 6(1 —nBO). We allow for more general distributions ¢ and ¢ in order

to investigate other possibilities but we impose the constraints

[e) ©
é/o $(r)dr =1, é/o w(r)dr =1. (4.9)

This is a natural restriction ensuring that both operators in the time-splitting procedure have equal
weight and that time is not re-scaled. Let us define the scattering operator

1 (] oo -
fof =g [ [ [ Resp=Rl7w) - 100G+ 5)u(r) (110)
o Jo
x |5 FE RO -e] | iR e -0 (s | dRASIT
(2m)?
. C o ad : . .
where ®(s) is an anti-derivative of ¢: — = ¢. Since only increments of ® appear in our results the

choice of a particular anti-derivative is irrelevant. The main result of this section is the following
theorem.

THEOREM 4.1. Let the initial data W2 (x,k) for (4.7) converge to Wy(x, k) strongly in L?(R?4).
Then the modified Wigner distribution W, solution of (4.7) converges in probability and weakly in
L2(RY) to the solution W of the modified transport equation

%—Verk VW = LoW (4.11)

with the initial data Wo(x,k). More precisely, for any test function A € L?(R?) the random process

WD) = [ We(t, x, kK)A(x, k)dxdk
R2d

converges in probability to (W, \) as e — 0 uniformly on finite time intervals t € [0,T).
It is instructive to consider two limiting cases: ©® — 0 and © — oo as in the discussion at the
end of Section 3. The first case corresponds to time splitting with a very small time step, when
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we expect a very good approximation to the true statistics. The second arises when the time step
is very large and the oscillatory random potential has large variations inside each time step. Then
we expect that such variations would appear as white noise. Indeed, we replace for convenience
Y — P(7/0) and ¢ — ¢(7/O) and observe as © — oo

E@f—@/ |7 [ s —xe) - s (752 0 ()

[( &) <>1+e-w><;>q><f+m] S

// /RSP K)[f(p) - f<k>]¢(7+%)¢m

[ez P B(5)-2(8)) 4 (0 (E) - ‘1’(%5)1]%

(/ Y 'dT) / (0.p — K)[/(p >—f<k>1(j7§’)d.

It is interesting to observe that in the limit ® — oo the scattering operator does not depend on
the choice of the function ¢ at all, so that advection may be carried out in any fashion. The only
dependence on the function 4 is that it controls the magnification of the scattering operator via
its L?-norm. Moreover, the scattering kernel coincides with that in (3.35). As we have discussed
previously the kernel R(w,p) that is independent of w corresponds to the white noise limit in
time. However, even in the white noise regime the correct amplification factor is obtained only if
|[#|lL2 = 1 which together with (4.9) implies that ¢» = 1. This means that in order to capture the
correct limit in the white noise scaling one has to keep the scattering “switched on” at all times.
Otherwise information is lost which leads to an incorrect limit.
In the opposite limit © — 0 the function ®(s) may be decomposed as

o (s) = /0 2 (é) d = s+ @/03/9_[8/9] (6O~ 1)ds =5 +0% ().

where [s] is the integer part of s. The function ® is periodic in © and bounded so that ®(s) — s
as ©® — 0. The same change of variables as in the case ©® — oo shows that

Lof — / dr / R(s,p — K)[f(p) — IO+ )b (7)

[ g e ]:/(2"; R(pQ;k2,p—k) 6) — 09

We see that the correct power spectrum is recovered in this limit. Therefore the time-splitting
scheme (4.7) has the correct behavior for an arbitrary choice of the controls ¢ and 1 that satisfy
(4.9) provided that the time step ©, = ¢ with © <« 1, or equivalently ©, < €.

Another important special case arises when 9 = 1 and ¢(7) = 92;’;_00 d(7 — jO©). This
corresponds to the time-splitting scheme (3.22)-(3.23) when scattering is accounted for at all times
while advection is accounted for at times ¢t = je© by the correction W(ejO1, x, k) = W(ejO ™, x —
€Ok, k). This is exactly the algorithm analyzed formally in Section 3. Then we have ®(s) =
O[s/0] := [s]e and obtain the following expression for Lg:

Eef—@// [ Rs.p=1lr@) - 09

X |:€i 2 ([r+slo~[7le) + e ;p (["’]9[7'+s]e):| dpds.

However, we have [T]e =0 when 0 < 7 < © and we obtain

fol = / / / (s,p = k)£ (p) — f(K)] [Hw[”} é%i- (412)

ds
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The operator Lo in (4.12) coincides with that obtained in (3.31) by the formal calculation and
hence the limit equation (4.11) is nothing but (3.33) in this case.

4.3. Outline of the proof. The proof of Theorem 4.1 follows the idea of the proof of the
main result in [4]. Therefore we outline the main steps and concentrate only on the necessary
modifications in the proof. First one may show that the family of measures P. generated by the
process W.(t) on C([0, T]; L?(R2?)) is tight.

LEMMA 4.2. The family of measures P. is weakly compact.

The proof of this lemma is very similar to that in [4] and is omitted. It is straightforward
to verify that the L2-norm of W, is preserved by evolution and hence W, takes values in a ball
X={WeL?: |W|g<C}.

LEMMA 4.3. The L%-norm of the modified Wigner distribution is preserved:

[We(t)|| 2 (r2ay = [[We(0) || 2 (r24)- (4.13)

Let A(t,x, k) be a fixed deterministic function. In order to identify the limit of W, we construct
a functional Gy : C([0,T]; X) — C0,T] defined by

t
o\
CAIV(E) = (W, AV (t) — / (W, 92 4k Vid + Lo)(s)ds (4.14)
0
and show that it is an approximate martingale. More precisely, we show that the following lemma
holds.
LEMMA 4.4. There exists a constant C > 0 so that

[EP {GAIW]()| Fe} — GA[W](s)] < Carve (4.15)

uniformly for all W € C([0,T]; X) and 0 < s <t <T.

The proof of Lemma 4.4 is based on the construction of an exact martingale G5[W] that is
uniformly close to GA[W] within O(y/¢). Lemma 4.2 implies that there exists a subsequence €; — 0
so that P., converges weakly to a measure P supported on C([0,7]; X). Weak convergence of P.
and the strong convergence (4.15) together imply that G\[W](t) is a P-martingale so that

EP {GAW()IF.} — GAIW](s) = 0. (4.16)

Taking s = 0 above we obtain as in [3] the transport equation (4.11) for W = E¥ {W(¢)} in its
weak formulation. Construction of the martingale G5 and the proof of Lemma 4.4 are presented
in detail in Section 4.4.

The second step is to show that for every test function A(¢,x, k) the new functional

GaalWI(0) = (WN2(0) —2 [ (W))W, 5 k- T+ L) (5)ds

is also an approximate P.-martingale. We then obtain that E- {(VK )\)2} — (W, )2, which
implies convergence in probability. It follows that the limit measure P is unique and deterministic,
and that the whole sequence P. converges. All the modifications required in this step compared to

[4] are very similar to those in the proof of Lemma 4.4 in the construction of the martingale G5
and we do not present the details in this part of the proof.

4.4. The approximate martingale. To obtain the approximate martingale property (4.15)
and prove Lemma 4.4, one has to consider the conditional expectation of functionals F(W, V)
with respect to the probability measure P. on the space C([0,T];V x X) generated by V(t/e)
and the Cauchy problem (4.7). The only functions we need to consider are actually of the form
F(W,V) = (W, \(V)) with A\ € L>®(V; C1([0, T]; S(R?%))). Given a function F(W, V) let us define
the conditional expectation

By AFW)} () =B {FW @, VE) W) =WV =V}, 72t
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The weak form of the infinitesimal generator of the Markov process generated by P. is given by

- i(W,QA>+<W, (gt v o (;) K-Vt \}IC[V 8 :]) >\>,
(4.17)

d N
B WA e+ n)

hence

= a0~ [ (W (2ar 2o (21 Var Sk 25 )30 s (@19

S
€
isa ps—martingale. The operator K is defined by

dV (p)
(2m)

KIV,7, 2 f(x,7,2,k, V) = 1/Rd

e [ flrxmk— P~ frxmk+ g)] W(r).  (4.19)

U

The generator (4.17) comes from equation (4.7) written in the form

oW, t 1 -~ t.ot
- k- e — T~ )y T
ot (5) VW \/EIC[V(E) 5

Given a test function \(¢,x,k) € C*([0, L]; S) we will construct a function

[W.. (4.20)

™ | M

Ae(t, %, Kk, V) = A, x,K) + VEXS (6%, Kk, V) + X5 (t,x, Kk, V) (4.21)

with the correctors A ,(t) bounded in L*°(V; L?(R??)) uniformly in ¢ € [0,7]. The functions A ,
will be chosen so that

IG5, (1) = GA(t) | Lo (v) < Cave (4.22)

for all ¢ € [0, T]. Here G5_ is defined by (4.18) with X replaced by A., and G is defined by (4.14).
The approximate martingale property (4.15) follows from this. R

The functions A and \j are defined as follows. Let A1 (¢, 7, x,z,k, V') be the mean-zero solution
of

oM

87+¢() V)\l“!‘Q/\l Z/

dv (p)
(2r)d

e, @23

eiP= [A(x, k- 2) - Axk+ :

2

where V (p) is fixed and independent of 7. This equation has a form similar to (4.4) and its solution
is given by an appropriate modification of (4.5):

Mt %2,k V) / SQ/ i(pzt (lep) [8(r+5) —()])
x At % - g) At x,k g)] W7 + s)ds. (4.24)
The equation for Ag is
(Or + d(M)k - Vz+ QA2 = LoA — KA1 +[1 — ¢(7)]k - VxA. (4.25)
The first term on the right may be recast as
(or—£5A) + (£5A - Kx).

We decompose Ay as A21 + Ao + Aeg, corresponding to the arising three source terms, respectively.
The operator Lg is defined by (4.10) while £ is defined by

LoA =E{K\}.
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Before proceeding with the solution for A2 we find the explicit form of LG and verify that
1 @
Lol = —/ LEANAT, (4.26)
© Jo

where © is the period of ¢ and . Let us first compute LG A:

Lo, T7,x,2, k) = —%E {/ Cg;;) Pz [M (t,T, x,z,k — g) -\ (t,T, x,7z, Kk + g)} 1/)(7)}

=] +TI"

We have

=i e (e ) o)

—E / AV(P) ip-z / * @ / AV(Q) i((q2)+((k+p/2)- )@ (r+5)—0())
(2m)4 0 (2m)4

x M+ - Ak+ D+ %)] W(T + s)p(r)ds

_ /oo /R(& p)e  {KFR/2)PIR(THs) =R\ (k 4 p) — A\(K)]p(T + 5)(7) 2n)
0 ™

= [ [ Risp - et B ) - N7+ 5)) )

Then we obtain
LA 7%, K) = / / R(s,p — WAt x, p) — AL, x, K)]
0

dpds
(2m)¢

x [0 =P e 0 (m]/2 | (i —p) (@)= +2)/2] (7 1 s)ah(r) (4.27)

and (4.26) follows. We observe that the operators Lo and L, are independent of V and z and there-
fore the function Ao; = A91(t, 7, %, k) is also independent of these variables. It is given explicitly
by

Ao1(t, 7, x, k) = /T[ﬁe(t,x, k) — L§(t, ¢, x, k)] (t, x, k)dC (4.28)
0

and is periodic in the fast variable 7. Similarly the function As3 is also independent of V and z
and is given by

Aos(t, 7, %, k) = [1 — ®(7)]k - VAL, x, k). (4.29)
The function \q9 satisfies
O\
52 4+ 6(r)k - Vadaz + QAaz = LA — K.

It is given explicitly by

o0
Aoa(t, 7, %, 2, K, V) = —/ esQ[ A, T+ 8, %, k) — KX\ (t, 7+ 8, x,2+ (P(T + 5) — (7))k, k, V)]
0
(4.30)
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Using (4.23) and (4.25) we have

d
%E;V t {<W= )\€>} (t + h)

)

_<W’<at+¢<z>k'v"+K[V’Z’§}+iQ)(A+\[AE+SAE)>
= (. (g i) a on) 4 (1 (0 (£) e 0) (VBN + 28) 4 vERIV L X

0
—<W <8t+k \Y )/\—l—[l@)\

with
= g+¢ t k-Vi | X ++/¢ Q+¢ ! k-V )\E—HC[VE
€ ot € x )t ot € x) 2 €

The terms k - VxA{ 5 above are understood as differentiation with respect to the slow variable x
only, and not with respect to z = x/e. It follows that GS. 1s given by

E

+Ve(W, ()

\/+

m\x

JA5-

63,0 = W00 = [ (W (o Pt L) 3) s = vE [ )ns wa)

and is a martingale with respect to the measure P. defined on C([0,7]; X x V). Lemma 4.4 and
the estimate (4.15) follow from the following two lemmas.
LEMMA 4.5. Let A € CY([0,T); S(R??)). Then there exists a constant Cy > 0 independent of
€ [0,T] so that the correctors A5 (t) and X5(t) satisfy the uniform bounds

AT ()] Loe (viz2) + IAS(E) ]| oo (viz2) < Ca (4.32)

and

|25+ 0 (2) 90 [P 40 (2 P00 029

LEMMA 4.6. There exists a constant Cy such that

K[V, t/e,x/e]||l2mp2 < C

for any V €V and all £ € (0,1].
Proof of lemma 4.4. Observe that (4.32) implies that [(W,\) — (W, ;)| < Cy/e for all
W e X and V € V, while (4.33) and Lemma 4.6 imply that for all ¢ € [0, T

1Bz < C (4.34)

for all V € V so that (4.15) follows from the fact that (4.31) is a martingale.
Proof of Lemma 4.6. Lemma 4.6 follows immediately from the definition of K, the uniform
bound on the total mass of V' in (4.1) and the Cauchy-Schwartz inequality. We have Kf = I+ I*,

with

2
[ = [ e o By B o (1)

dV dV
<o [T 1. < i

and
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We now prove Lemma 4.5. We will omit the t-dependence of the test function A to simplify

notation.
Proof of Lemma 4.5. We only prove (4.32). Since A € S(R??), there exists a constant C

so that
Cx
(L4 [x[P) (1 + [k[>)

A(x, k)| <
Then we obtain using (4.1) and (4.3)

Xi(txk V) £ 0| [ e [avpeteestemionszr 2o o B) - xe+ D))
0

2

sc/ Wf”@m/IﬂﬂmﬂM%xk—Eﬂ+M%xk+Eﬂ
0 v JRrd 2 2
c

= T+ PO+ (K] = L)z (k)

and the L2-bound on \; follows. Here L is the size of the support of V as in (4.1).

We show next that A5 is uniformly bounded. Recall that A5 = A5; + A5, + A53 with the three
terms given by (4.28), (4.30) and (4.29), respectively. The L?-bound on g3 follows immediately
from the fact that |7 — ®(7)| < C because of (4.9). We also note that

T

Ao1(t, T, x,k) = /e[ﬁg(t,x, k) — L&, ¢, x, k)| A (¢, x, k)dC (4.35)

where nO© < 7 < (n + 1)©. Moreover, we note that for all 7 > 0 we have

|w&wnxwsc/zm—mwmmmuumxmwn (4.36)

oo

where Z (k) = / |R(s,k)| and hence [(LEA(E, 7, %, k)| L2(r2ay < O for all ¢ and 7. This in turn
0

implies that ||(LeA)(t,x,k)||L2 < C) so that (4.35) implies that A5, is uniformly bounded in L2.

We have for Aos:

A 1 dA(p) .
g 6 ]: ‘7 SQ T 7 X EJrq)t e+s d(t/e))k
)\22( 7}(3 I ) —7\/ dSe {IGA(t’+S’X7k)Z_/d( ‘/)ep( / ( (/ ) (/ )) )

t X t t P -
A (t, - -+ (®(- -®o(-))k, k- =,V
<t s X @0 - ok - 29)

t X t t P - t
= (t, - -+ (P(- —o(- )k, k+ = - .
(s X @) <g>7+2wﬂwQ+§}
The second term above may be written as I + I* with

1 [ dV(p) ... _ t X t t
== GV P ip-(x/e+(®(t/e+s) <I>(t/s)k))\ t = - (= Pk k —
z’/Rd (27r)de 1(’5+8’X’6+( (€+S) (E)) ’

Xw<z+s>.

This may be re-written as

I:_/Rd Cmem<x/e+<<p<t/s+s>—<p<t/s)k> /O“erQ/eXp {iq. (Z+ (q> (2“) % (Z) k))
o (trser)-e(tee))a (- B) (-2 -9 -a -2+ )

X <z +s) " (i +s+7’> i‘;r(;)dr.

A
§>
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Therefore we obtain

[A5(t, %, k, V)| < C'/ dse™** \E@T)\(té—&-s,x,k)\ +sup/|d‘7(p)|/ dre_o”sup/\df/l(q)
0 v 0 %
d

(Mo k =2 =+ ek =2+ D+ deck+ 2 = D+ ack+ 2+ )]

1
< 0 [splec e 01+ (e =
and the L?-bound on A§ in (4.32) follows because of (4.36). The proof of (4.33) is very similar and
is omitted.

This finishes the proof of Lemma 4.4. As explained in Section 4.3 the tightness of measures P.
given by Lemma 4.2 implies then that the expectation E {W.(¢,x,k)} converges weakly in L?(R??)
to the solution W (t,x,k) of the transport equation for each ¢ € [0,7]. The proof that actually
W. converges to W (t,x,k) in probability is very similar to that in [4] with the modifications
essentially identical to those we made in the proof of convergence of the expectation. Hence we
omit the details.

5. An efficient time splitting algorithm for the Wigner transform.

5.1. A time splitting scheme for the Wigner transform. The results of the preceding
sections show that ©, = ¢/N with N > 1 is necessary to obtain the correct statistics of the wave
energy density by solving the time splitting algorithm (2.7)-(2.9). However, instead of trying to
calculate the wave field 1. directly one may try to compute numerically its Wigner transform W,
which provides the energy distribution in the phase space. The main disadvantage of this approach
is that the latter calculation requires to solve a problem in the phase space, with twice as many
variables as in the physical domain where 1. is defined. Yet we shall see that the interval ©. can be
chosen substantially larger if one modifies the treatment of the scattering term in an appropriate
manner in a time splitting scheme for the Wigner transform.

Recall that the Wigner transform satisfies the evolution equation (3.10). Let us consider the
time splitting algorithm for (3.10) that differs from (3.22)-(3.23) as follows. The advective operator
k - Vx in (3.10) is treated in the same way as in (3.23):

WO (n0F, x,k) = WO (nO_,x — 0.k, k). (5.1)
However, the scattering is accounted for differently from (3.23). The new scattering equation is

oW 2e e

= K.(x— (t—nO.)k,k —p,t)IW7:(x,p,t)dp, (5.2)

6t R(i

ont € (nO. (n+1)0,.) with K. given by (3.11). Note that (5.2) is different from (3.23): the
kernel K. is taken at the point x — (¢ — nO. )k instead of x. That means, roughly speaking, that
we account for the advection of the rapidly varying part of the right side in (5.2) that depends on
the oscillatory potential V' but we do not advect W, inside the integral. This modification allows
us to obtain the right dynamics with much larger O, than in previous sections because indeed W,
has a slowly varying limit as ¢ — 0. The formal analysis of this scheme proceeds as in Section 3
and we omit the tedious details. The main difference is that (3.29) is now replaced by

p2 p2 2
// /dpduds R( ,P k)( il e pemiBEE /)
Rd

X ]E{W® — [, sle. —[T—s ulo.,x — [1,8le .k — [T — s,ule.pP,P)
—E{WEG } T—[rsle. — [T — s,ule.,x —[1,s]le.k — [T — s,u]@Ep,k)).

(5.3)

Still assuming that E {Waef} is sufficiently smooth in the limit ¢ — 0 we obtain that this term is
nothing but

//Rdsd R( Ipf” — Ik* _| - p—K)(E{W)(r—s,x—sk,p) —~E{W}(r — s,x — sk,k)),  (5.4)
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up to a term of order O(©. + ¢). This error would be of the order of O(©./e + ¢) in the case of
the time splitting algorithm for v.. This implies the following striking result: the time splitting
algorithm (5.1)-(5.2) in the limit ¢ — 0 provides the exact solution of (3.5) with an error ©.. We
can thus choose ©. independent of €. All we need is the optimal constraint ©. < 1 for convergence.

We see that the original time splitting (2.7)-(2.9), which is equivalent to the time splitting
(3.22)-(3.23) for the Wigner transform can be substantially (and optimally) improved by the algo-
rithm (5.1)-(5.2) that still decouples advection from the scattering part. The modification is based
on considering the potential V' at the correct location (x — (¢ — nO,)k instead of x) during the
scattering treatment. This correction is inherently posed in the phase space: the correct location
is obtained wavenumber by wavenumber. This cannot be done in the physical domain and we do
not believe that there are modifications of (2.7)-(2.9) that would yield the correct statistics with
0. < 1.

However, the possibility to take a large time step comes at a price. Not only do we have to
work in the phase space that has a higher dimension than the physical space but also the modified
scheme (5.2) may be harder to solve than (3.23). Indeed the latter can be recast as

OWO=(t,x,y) i tx y t o.

e _%(V(g,g—?—v(g g 2))W “(t,%,y), (5.5)
where WO« (t,x,y) is the Fourier transform k — y of W®=(t,x,k). In this domain (5.5) is trivial
to solve and the solution of (3.23) is obtained by inverse Fourier transform. Since the modified
algorithm (5.2) breaks the convolution K. * W< in the wavenumber variable, it can no longer be
solved by Fourier transforms. The main advantage of the modification (5.2) is that it allows us
to bypass the numerically costly advection that has to be performed much less often than in the
time-splitting scheme (3.22)-(3.23).

5.2. Convergence of the time-splitting scheme for the Wigner equation. We analyze
now convergence of the time-splitting algorithm (5.1)-(5.2) for the Wigner transform in the small
€ limit for the Wigner transform with the time-step © that is independent of €. As in the analysis
in Section 4 it is convenient to introduce a somewhat more general set-up that includes (5.1)-(5.2)
as a particular example. We modify (4.6) as follows:

Vs, = = [ S D) a0, 1,3, 2) Wt e D). 5.9

This is the analog of the modified Wigner equation (4.7)-(4.8). Once again, choosing the functions
¢ and v equal to zero on alternating time intervals in (5.6) leads to a genuine time-splitting scheme.
In general the periodic functions ¢ and 1 are as in Section 4 with the period © and average equal
to one. However, there is an important difference between the general time-splitting in (5.6) and
that in (4.7)-(4.8): now the functions ¢ and v vary on the macroscopic time-scale and not on the
microscopic one. That corresponds to taking a time-step © independent of € in the time-splitting
scheme. However, in order to allow for such a large time step one has to modify the oscillatory
phase in the operator on the right side of (5.6) by means of the function n(¢) that is also varying
on the macroscopic scale. We choose 7 to be

n(t) = / [6(s) — 1)ds. (5.7)

This allows us to compensate for the large time-step by appropriately adjusting the potential V'
accounting indirectly for advection during the long time-step. This modification need not be made
in the argument of the Wigner transform since the latter has a macroscopic limit. The main result
is as follows.

THEOREM 5.1. Let the initial data W2 (x,k) for (4.7) converge to Wy(x, k) strongly in L?(R?4).
Then the modified Wigner distribution W, solution of (5.6) converges in probability and weakly in
L2(R%) to the solution W of the modified transport equation

aiw + oDk - VIV = 2 (1) LW, (5.8)
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with the initial data Wo(x,k), and with

- p’ dp
o = [ R (52— p ) (Flep) - S 1) 2 (59
More precisely, for any test function A € L>(R?) the random process
(W, A1) = We(t, x, k)A(x, k)dxdk
R2d

converges in probability to (W, \) as e — 0 uniformly on finite time intervals t € [0,T).
Equation (5.8) is nothing but a time-splitting approximation with time-step © of the correct
limit radiative transport equation (3.5) that has the form

8871;(/ +k-VW = LoW. (5.10)
In particular we obtain the correct scattering kernel for all ©.

The proof of Theorem 5.1 is very similar to that of Theorem 4.1. We only explain the necessary
modifications. One no longer needs to introduce separately the fast spatial and temporal variables
z = x/e and T = t/e in the construction of the correctors. The new fast variable is z = (x—n(t)k) /e
so that one formally has

0 g 1.
‘g 2 2
ot ot ¢

With our choice (5.7) of n(t) equation for the corrector A, takes a particularly simple form

1
Vx — Vx + EVZ,

k- Vaoh + QA = — / Cg;)() ¢iP= [/\(x,k - g) — A%,k + g)} b(t), (5.11)

since the function ¢(t) —9(t) that would multiply the k- V, term on the left side is equal identically
to one. The function A; is given explicitly by

Mk, z, V) / @ / earsten) [k — By a2 wityas.

Then as in the proof of Theorem 4.1 the right side of the limit equation is given by:

L= 1]E{/ Cé‘;f;)eiw (k=)= x (x4 2] w(t)} — I+

The operator L is given by

ox= [R5 k) ) - A0 5 (512

The rest of the proof of Theorem 5.1 is very similar to that of Theorem 4.1 and we omit the details.
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6. Discussion and Conclusions. This paper considers the time splitting of the parabolic
wave equation that models high frequency waves propagating in highly heterogeneous media. The
role of the time splitting algorithm is to treat separately and successively propagation and scat-
tering. Our main results are the following. The time step ©. needs to be chosen much smaller
than the wavelength ¢ (0. < €3/2 for the time splitting algorithm (2.7)-(2.9) and O, < 5/ for
the Strang algorithm) to obtain convergence of the discrete solution to the exact solution as € — 0
in the strong L? sense. This however can be improved when only the macroscopic energy density
of the waves is of interest. When the time step ©. = O¢, we find that the discrete energy den-
sity converges as € — 0 to the solution of a radiative transfer equation with the scattering kernel
that depends on ©. The correct scattering kernel is recovered only in the limit © — 0 while the
scattering kernel that corresponds to the (generally incorrect) white noise statistics of the random
medium is obtained when ©® — oo. This may have important consequences in practice as qualita-

tive behavior of solutions of the radiative transport equations depends on the form of the power
2_ )2
2

is temporal correlation length. It converges to 5(M)ﬁ(p —k) as 7. — oo, that is, in the limit
of a quenched medium. Then the Wigner transform solves a diffusion equation [13, 29] in the long
time limit. However, there is no diffusion limit in the case of white noise scattering as energy can
freely cascade to high wavenumbers |k|. Thus replacing the correct power spectrum numerically
by a white noise approximation may lead to quite incorrect descriptions of the wave energy, even
qualitatively. We note that in the specific case where the underlying medium has white noise
statistics, one can actually show that the correct energy density is obtained for ©, <« 1. This is
easily obtained in the formal calculations and requires straightforward modifications in the rigorous
theory.

The scaling ©. = ©¢ marks then the transition between correct (small ©) and incorrect (large
O) limits for the wave energy in the generic case. Furthermore, we show that a modified time
splitting algorithm allows us to obtain the correct statistics for ©. < 1. This algorithm, given
in (5.1)-(5.2), however requires to introduce a modification in the phase space and applies to the
Wigner transform of the wave field and not the wave solution itself. In this framework we observe
that we can take first the limit ¢ — 0 and then ©, — 0 or vice-versa and obtain the same correct
limiting equation for the wave energy; this is to be compared to the results [19, 21] that are similar
in spirit.

We would like to stress that our results are very well adapted to the calculation of time reversed
waves propagating in random media. Time reversal has received a lot of attention recently both in
the physical [16, 17, 20] and mathematical [4, 5, 6, 8, 9, 11, 27] literatures. The striking phenomenon
of such time reversed waves is that they satisfy much better refocusing properties than the same
waves propagating in a homogeneous medium. We refer to [4] for a framework that is convenient
to our discussion. There we find that the refocused signal ¥ (&;x) at a distance & away from the
center xg of the source term converges in the high frequency limit ¢ — 0 to

WP(Ex0) = [ ENTL x0,1000(3) fos
R2d (27T>d
where 1) is the source term and W is a Wigner transform that models the time reversal experiment
on a domain 0 < z < L and solves a radiative transfer equation of the form (3.5). Moreover,
convergence is stable in the sense that ¥? is essentially independent of the realization of the
random medium; see [4] for the details. The results we present in this paper show that wga,
obtained by solving the parabolic wave equation during the whole time reversal experiment with a
time splitting method, converges to the correct limit 1/” as ¢ — 0 provided that ©. < e. Notice
that since 9 is linear in W, the whole detailed structure of the wave field ¢? is captured and
not only its energy density. Similarly when ©. = ©¢ with © = O(1), one gradually passes from
a correct characterization of the time reversed signal as © — 0 to the generally incorrect time
reversed signal one would obtain in a medium with white noise fluctuations as ® — oo.
Let us finally discuss possible generalizations of our results to other discretizations and equa-
tions. Although no rigorous proofs are available yet in these frameworks, we believe that our results
extend to the time splitting algorithm for the full wave equation (2.1) and to first-order hyperbolic

scattering kernel. For instance, the power spectrum R has the form TCR(TCP ,p — k), where 7.

(6.1)
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systems that model more general wave propagation phenomena [18, 29]. Time splitting algorithms
based on separating propagation in homogeneous domain from scattering require us to use time
steps O, < ¢ to get the correct wave energy unless a modified algorithm in the phase space is
used directly on the equation for the Wigner transform. A similar behavior should be expected in
the discretization of the space variables since after all the “time splitting” algorithm corresponds
to a discretization of the z-variable for the parabolic wave equation. In order to correctly capture
the interplay between propagation and scattering, we believe that the typical mesh size Az must
satisfy Az < € to capture the correct statistics of the wave energy and be much smaller to capture
the detailed structure of the wave field. One should however be able to chose Az <« 1 when a
modified algorithm is used to directly calculate the Wigner transform in the phase space.
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