WAVE BACKSCATTERING BY POINT SCATTERERS IN THE
RANDOM PARAXIAL REGIME
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Abstract. When waves penetrate a medium without coherent reflectors, but with some fine
scale medium heterogeneities, the backscattered wave is incoherent without any specific arrival time
or the like. In this paper we consider a distributed field of microscatterers, like aerosols in the
atmosphere, which coexists with microstructured clutter in the medium, like the fluctuations of the
index of refraction of the turbulent atmosphere. We analyze the Wigner transform or the angularly
resolved intensity profile of the backscattered wave when the incident wave is a beam in the paraxial
regime. An enhanced backscattering phenomenon is proved and the properties of the enhanced
backscattering cone (relative amplitude and profile) are shown to depend on the statistical parameters
of the microstructure, but not on the microscatterers. These results are based on a multiscale analysis
of the fourth-order moment of the fundamental solution of the white-noise paraxial wave equation.
They pave the way for an estimation method of the statistical parameters of the microstructure
from the observation of the enhanced backscattering cone. In our scaling argument we differentiate
the two important canonical scaling regimes which are the scintillation regime and the spot dancing
regime.

Key words. Waves in random media, parabolic approximation, scintillation, enhanced backscat-
tering, turbulence estimation.
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1. Introduction. In this paper we consider the propagation of a beam in a
turbulent medium in which imbedded particles play the role of point scatterers. These
particles can be dust and aerosols in the turbulent atmosphere for instance. We
consider the case in which the particles occupy an extended region and their density
is invariant in the transverse direction (at least transversally invariant in the region
illuminated by the incoming beam). The particles scatter light in all directions but we
are only interested in the light that is backscattered and that can be collected in the
same plane as the original source. The backscattering phenomena which are studied
in this paper relate to single scattering from the particles imbedded in the turbulent
medium and to complex interaction with the turbulent medium itself.

Our main goal is to study the dependence of the backscattered light with respect
to the statistics of the random turbulent medium. The particle cloud plays the role of
an uncontrolled source of backscattered light. We show that the mean backscattered
intensity spatial profile does not depend on the statistical properties of the turbulent
medium, but the covariance function of the backscattered waves, or equivalently the
Wigner transform, depends on the statistical properties of the turbulent medium. In
particular, by looking at the angular distribution of the backscattered energy flux,
it is possible to exhibit an enhanced backscattering phenomenon and to relate the
width of the enhanced backscattering cone and the enhancement factor to statistical
parameters of the turbulent medium such as the Hurst exponent.

Enhanced backscattering or weak localization has been extensively discussed in
the physical literature [3, 33] and observed in several experimental contexts [35, 32,
29, 22]. It usually refers to the situation that the mean backscattered power for a
quasi-monochromatic quasi-plane has a local maximum in the backscattered direction,
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which is twice as large as the mean backscattered power in the other directions. The
classical enhanced backscattering phenomenon happens in a regime of multiple scat-
tering by point scatterers and it results from the constructive interference of reciprocal
light paths. In our paper we address a regime in which the waves experience single
scattering by the point scatterers and the interaction of the waves with the turbulent
medium is responsible for the enhanced backscattering phenomenon. Therefore, the
properties of the cone depend on the statistical properties of the turbulent medium
and not on the distribution of point scatterers.

In our paper the propagation through the turbulent medium is described by an
It6-Schrodinger equation [6]. This model is natural in many situations where a beam
propagates mostly in the forward direction and the correlation length of the medium
is much smaller than the propagation distance [4, 8, 9, 15, 25, 26, 27]. It allows for
the use of It0’s stochastic calculus, which in turn enables the closure of the hierar-
chy of moment equations and the statistical analysis of important wave propagation
problems, such as scintillation [2, 10, 12, 18, 30, 31, 34, 36] and in various appli-
cations to imaging and communication [1]. The analysis of the mean intensity and
the Wigner transform of the backscattered wave involves fourth-order moments of
the Green’s function of the It6-Schrodinger equation. The main theoretical result of
this paper is a multiscale analysis of the fourth-order moments of the solution of the
It6-Schrodinger equation. This multiscale analysis allows to capture and characterize
completely the narrow enhanced backscattering cone in the situation described above.

The paper is organized as follows. We briefly review the white-noise paraxial
model in Section 2. We derive an integral representation of the covariance function
of the backscattered field in Section 3, which shows that the fourth-order moments
of the fundamental solutions are needed. We review the general moment equations
in Section 4. We introduce two possible propagation regimes in Section 5 and we
study the asymptotics of the covariance function of the backscattered field in these
two regimes in Section 7. We give closed-form expressions for the Wigner distribution
of the backscattered field in Section 8 and discuss the dependence of the enhanced
backscattering cone with respect to the statistics of the random medium. Finally
we carry out a few numerical simulations to illustrate the theoretical predictions in
Section 9.

2. The White-Noise Paraxial Model. Let us consider the time-harmonic
wave equation with homogeneous wavenumber kg, random index of refraction n(z, x),
and source in the plane z = z;:

Au+ k2n?(z,x)u = —0(z — z) f (). (2.1)

Denote by A the carrier wavelength (equal to 27 /kg), by L the typical propagation
distance, and by rg the radius of the initial transverse beam/source. The paraxial
regime holds when the wavelength A\ is much smaller than the radius ro, and when the
propagation distance is at most of order rZ/\g (the so-called Rayleigh length). The
white-noise paraxial regime that we address in this paper holds when, additionally,
the index of refraction of the medium has random fluctuations with a small typical
amplitude and with correlation length much larger than the wavelength but smaller
than the propagation distance. We refer to [16] for the explicit scaling assumptions. In
this regime the solution of the time-harmonic wave equation (2.1) can be approximated
by

u(z,x) = ﬁ /f(:ci)G((zi, @;), (2, @))dx; exp (iko|z — zi),
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where (G((z,%i),(2,%))).cr,acr2 is the paraxial fundamental solution of the Ito-
Schrédinger equation

dG (2, %) = — AL G(z, 2)dz + %G(z, )0 dB(z, ), (2.2)

2%k0

with the initial condition in the plane z = z;:
G((z1, 1), (z = z,2)) = §(x — x;).

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

E[B(z,z)B(z',z")] = min{|z|,|2'|}C(x — z'), (2.3)

assuming zz’' > 0. The model (2.2) can be obtained from the scalar wave equation
(2.1) by a separation of scales technique in which the three-dimensional fluctuations of
the index of refraction n(z, x) are described by a zero-mean stationary random process
v(z,x) with mixing properties: n?(z,z) = 1+ v(z,z). The covariance function C(x)
in (2.3) is then given in terms of the two-point statistics of the random process v by

oo
C(z) = / Elv(z + z, 2" + z)v(', 2')]dz. (2.4)
— 00

The covariance function C is assumed to decay fast enough at infinity so that it
belongs to L'(R?). Its Fourier transform is nonnegative (since it is the power spectral
density of the stationary process * — B(1,x)). The white-noise paraxial model is
widely used in the physical literature [1]. It simplifies the full wave equation (2.1)
by replacing it with an initial value-problem (2.2). It was studied mathematically in
[6]. The proof of its derivation from the three-dimensional wave equation in randomly
scattering medium uses tools presented in [11] and it is given in [16].

3. The Backscattered Field. We assume a Gaussian source in the plane z = 0
with radius rg emitting toward z < 0:

|=|?

f(z) :exp(f 27“3)'

We assume that there is a Poisson cloud (or Poisson point process [21]) giving point
scatterers in the medium for z < 0:

n2 (z,x) = ija(m —;)0(z — z).

The time-harmonic field satisfies
Au+ k3 [nQ(z, x) + nﬁs(z, z)ju=—0(2)f(x).

Using the Born (or single-scattering) approximation for the point scatterers, the
backscattered field recorded in the plane z = 0 at (0, ;) is

u(0,z,) = —izexp (2ik0\zj|)/dwof($0)G((07fB0)a(Zjv-’ﬁj))ij((Zj@j%(Oawr))-

(3.1)
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The use of the paraxial fundamental solution G is justified because the point scatterers
playing the roles of secondary sources are along the z-axis (in a tube that is illuminated
by the incident beam) and the field is collected in the plane z = 0 but close to the
z-axis as well.

In this paper we assume that the intensity pps(z) of the Poisson cloud depends
only on z. In practice our results can be extended to the case when the intensity
of the Poisson cloud varies laterally on a scale that is slow relative to the beam
width. It is assumed to be supported in the region z < 0 away from 0. The scale of
variation of the function pps(z) is assumed to be much larger than the wavelength.
The reflectivities w; of the scatterers can be deterministic or random, we denote by
o2 their second moment and by @ their first moment. In this configuration the mean
of the backscattered field is:

<u(0,wr)> = —% /Ooo dzipps(2i) exp ( — 2ikozi) /dwi/dazof(:vo)

XG((Q“’O)?(Ziaxi))G((ziawi)v(vaT))’ (32)

where (-) stands for the expectation with respect to the distribution of the point
scatterers. This equation follows from the general result that, for a Poisson point
process with intensity p(z, ), we have for any test function g(z, ) [21, Eq. (3.9)]:

<Zg(zj,:cj)> = /g(Z,w)p(z,a:)dzdm.

The presence of the rapid phase exp(—2ikgz;) in (3.2) averages out the integral to
zero, which shows that the backscattered field has mean zero:

(u(0,z,)) = 0. (3.3)

This result means that the backscattered wave is incoherent. The covariance function
of the backscattered field is our main quantity of interest:

g

(u(0, @, )u(0,z,)) = 1;/0 dZiPps(Zi)/dei //dwodwéf@o)f(wf))

— 00

XG((O’ GC()), (Ziv xi))G((Ziv mi)? (O’ CCT))G((O, £C6)7 (Zi’ mi))G((zia mi)v (O’ m;"))

This equation follows from the general result that, for a Poisson point process with
intensity p(z, ), we have for any test function g(z, ) [21, Eq. (3.10)]:

(X atz2P) = [lotza)Poaiaze + | [ oo wdudol

Using reciprocity we have
G((Oa :Eo), (Ziv :1]‘1)) = G((ziv wi)v (Oﬂ mo)) and G((Oa m6)7 (Zi, ml)) = G((Ziv mi)a (07 "BEJ))
Therefore,

— g

2 0
(u(0, 2, )u(0, ) = E/_ dZipps(Zi)/dwi/ dzodz f (o) f(20)

XG((Zh wi)? (07 :Bo))G((zi, wi)7 (07 :IZT))G((Zi, wi)> (07 :BB))G((Z], wi)7 (07 33;«))
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Using the statistical homogeneity of the random medium we have in distribution (with
respect to the distribution of the random medium) for any z < 0:

(G((21,1), (0, 2))aerz = (G((0, @), (|21], @) pe-

Therefore, by taking the expectation with respect to the distribution of the point
scatterers and the distribution of the random medium, we have

E[u(0, 2, )u(0, z.)] = %/ dzp(z /al:c1 //dwodwof (xo) f(x()
XE[G((Oawi)v(27370))G((07mi)’(var))G((Oaxi)’(Z’mg))G((()?wi)a(vagﬂ))]’(?"ll)

where p(z) = pps(—2). This equation shows that we need to compute the fourth-order
moment of the paraxial fundamental solution. In fact we only need to compute the
integral over x; of this quantity, which is in fact simpler.

If the source is not time-harmonic, but a pulse with carrier frequency wg that is
emitted at time 0, and if the recorded wave is time-windowed within the time-interval
[T1,T5], then the time integrated covariance function of the backscattered wave

T>
(2;)2/ Eu(t, 0, z,)u(t, 0, z.)|dt

T

is given by an integral of type (3.4) where kg = wp/co is the carrier wavenumber
(with ¢y the background wave speed) and the integral in z is essentially limited to
[21,22] with z; = ¢oT};/2. Note that, if the pulse is broadband in the sense that the
bandwidth is of the same order as the carrier frequency, then we need to integrate
(3.4) over the bandwidth. We will only consider narrowband pulses in our paper.
This time-windowing technique is a practical way to select the propagation distance
that is probed by the reflection method.

4. The General Moment Equations. The main tool for describing wave
statistics are the finite-order moments. We show in this section that in the con-
text of the It6-Schrodinger equation (2.2) the moments of the field satisfy a closed
system at each order [20, 12]. For x; € R?, p € N, we define

P p
M (, (@)1, (Y1) = [H ((0,21), (2, 7)) HG 0,21), (2 30) ], (41)
paie} =1

for (z;)i_, (w)i—, € R2?”. Using the stochastic equation (2.2) and Ité’s formula

for Hilbert space valued processes [24], we find that the function M;,(f: ) satisfies the
Schrédinger-type system:

8Mw ) L P k2
9z _Qko(z -2 Ay )M(p LU ()50 (i) MY, (4.2)
Jj=1 =1
p P

M(p) z2=0)= H = Ti) H(S(yl —x), (4.3)
l

j=1 =1
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with the generalized potential

p p

1
Up((@5)f=1, ()i=y) = D Clas —w) = 5 Z Claj—2y) =5 >, Cly—wr)
7,l=1 ]j = L'=1
P
= Z Clz; —yi) — Z C(z; — xj) Z C(y, — yrr) — pC(0). (4.4)
=1 1<j<j'<p 1<I<l'<p

We introduce the Fourier transform

( (éj)j 1 (€)= 1 / M(p) (5'3])] 1 (Y= 1)

P
X exp ( —ichj X3 —|—2'Zyl . Cl>dw1-~~dmpdy1~-dyp. (4.5)
j=1 1=1
It satisfies
M . K2 . .
3”’“ = (Z gy G )N + 2D, D, (4.6)
1=1

Mé’f)(ZZO)=eXp(—iZwi-5j+izp:mi-cl). (4.7)
j=1 =1

In Eq. (4.6) the operator U, is defined by

U,V = / CU)[ Y Mg, kG = k)= > NED(E, — k& +E)

(2m)2 . L
J,l=1 1<j<j’<p

= Y NG~ kG + R) - pNED | dk, (43)

1<i<l'<p

where we only write the arguments that are shifted. It turns out that the equation
(4.6) for the Fourier transform Mg(f ) is easier to solve than (4.2). In particular it can
be integrated readily if the medium is homogeneous.

5. Regimes of Propagation. In order to get closed-form expressions for some
relevant quantities, we will address the two following particular regimes, which can
be considered as particular cases of the paraxial white-noise regime. Let us denote
by 9 the standard deviation of the fluctuations of the index of refraction and by [,
(resp. l,) the longitudinal (resp. transverse) correlation length of the fluctuations
of the index of refraction. Then the correlation length in the propagation direction,
C(0), is of order 92, and the transverse scale of variation of C(z) is of order l,. As
before, Ao is the carrier wavelength (equal to 27 /ky), L is the typical propagation
distance, and rg is the radius of the initial transverse beam/source. In this notation
the Rayleigh length, which corresponds to the distance when the transverse radius
of the beam roughly has doubled by diffraction in the homogeneous medium case, is
73 /Xo. Moreover, as seen in (4.2) k3C(0)L or 9¥21,L/)3 is a measure of the relative
strength of the medium fluctuations over the propagation distance. In what follows,
€ is a small dimensionless parameter.



Wave backscattering by point scatterers in the random paraxial regime 7

o The spot-dancing regime. The random medium fluctuations are relatively
strong, so that 921, L /)2 is of order 1/£2, the initial beam support is small, so
that rq /I, is of order ¢, and the propagation distance is such that L) /r3 is of
order one (ie the typical propagation distance is of the order of the Rayleigh
length of the initial beam). This leads to a picture where the transmitted
wave field center “dances” according to a random frame [6, 18].

e The scintillation regime. The random medium fluctuations are relatively
weak, so that 921, L/A3 is of order one, the initial beam support is broad, so
that 7o/l is of order 1/e, while the propagation distance is such that Lo /r3
is of order 1/¢ (ie the typical propagation distance is relatively large compared
to the Rayleigh length of the initial beam). This leads to a picture consistent
with random and Gaussian fluctuations for the transmitted field [18].

5.1. The Spot-Dancing Regime. In this subsection we review the results that
can be found in [1, 6, 13, 14] and put them in a convenient form for the forthcoming
analysis. In this regime the covariance function C¢ is of the form:

C(x) = e 2Cl(ex), (5.1)

for a small dimensionless parameter e. We want to study the asymptotic behavior of
the moments of the field in this regime, that we call spot-dancing regime for reasons
that will become clear in the analysis.

In the spot-dancing regime we assume that the power spectral density C (k) decays
fast enough so that [ |k|*C (k)dk is finite. This implies that the covariance function
C(x) is at least four times differentiable at @ = 0, which corresponds to a smooth
random medium. For simplicity, we also assume that the random fluctuations are
isotropic in the transverse directions, in the sense that the covariance function C(x)
depends only on |x|. We denote

N = ﬁ / |k|*C(k)dk = —%AC(O). (5:2)

The operator Z]g has then the form
2

15 MNP —
up Ti (27T)2

/ (k) | Z MP(&; — ek, ¢, — ck)

=1

- Y MPNE; - ek, & +ck)

1<j<j’'<p
- > Mé’i’)(q—ek,cl/ﬂk)—pmf)]dk, (5.3)
1<I<l/<p

and it can be expanded as ¢ — 0 as

p p p p
/\E ~ ’Y ~
Usht) = 2(D2 Ve, + 3 Ve, ) - (D0 Ve, + D0 Ve, )AL,
j=1 =1 j=1 =1

)

As shown in [6, 18], this implies that, in the regime e — 0, the function Mép satisfies
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the partial differential equation

o i N
= =—%(;|sj|2—§|cl|2)w;’>

k3 (< : P P .
+%(ngj+ZV¢l) ' (ZvﬁﬂLZVq)Mé’f)- (5.4)
j=l1 =1 j=1 1=1

Using the Feynman-Kac formula, we find that

Ma(cl,)) (’z7 (Sj);;:lv (Cl)f:l) =E { H GSd,mi(Zv S]) H Gdemi (27 Cl)} ’ (5'5)
j=1 =1

where

. z
Gsda;(2,§) = exp ( —im; - (€4 ko;ﬁWz) - i/ €+ ko;ﬁWz/|2dz’), (5.6)
0Jo
and W, is a standard 2-dimensional Brownian motion. Of course, when v = 0, we
recover the expression of the field in the homogeneous case. A detailed statistical
analysis of the field can then be carried out [18], which shows that the shape of the
spatial profile of the transmitted wave field evolves as in a homogeneous medium,
but its center is randomly shifted and follows Gaussian statistics that can be fully
characterized. The random shift of the center is the origin of the term “spot dancing”.

5.2. The Scintillation Regime. In this subsection we consider the scintillation
regime described at the end of Section 2. In this regime the covariance function C*
is of the form:

C¢(x) = eC(x). (5.7)

and the radius of the initial source is of order 1/¢, we will denote it by ro/e. In order
to observe a random effect of order one, we need to consider propagation distances
of the order of e~!. Therefore we assume that the density p(z) has the form ep(ez)
and we make the rescaling z = z’/e and suppress the “prime” below. This regime
is called the scintillation regime by the results obtained in [18] that show that the
fluctuations of the transmitted field have some statistical characteristics similar to
those of complex Gaussian processes. The evolution equations (4.6) of the Fourier
transforms of the moments now become

o i N P
G = oz (267 = Do 1P )N + e, N, (5.8)
j=1 =1

which shows the appearance of a rapid phase. The asymptotic behavior as € — 0 of
the moments is therefore determined by the solutions of partial differential equations
with rapid phase terms. Although we will not determine the asymptotic behaviors
for all moments, a key limit theorem will allow us to get a representation of the
fourth-order moments in the limit € — 0.

6. The Fourth-Order Moments. We consider the fourth-order moment Ma(cz)
of the field, which is the main quantity of interest in this paper. In this section we
consider the fourth-order moments in the general case and in subsequent sections we
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will then specialize two the regimes corresponding to spot dancing and scintillation
First we parameterize the four points @1, 2, y1,y2 in (4.1) as

_ri+ra+qi+q
r, =

T+ Tre—q1

_ —q2
2 ] Y1 2 9

T — T2+ g1 — Q2 1L —T2—q1+Qq2
o 2 5 y2: .

2
In particular 71 /2 is the barycenter of the four points ¢, 2, y1, Y2

Tt T2+ Y1 Y2
T =

:331+332*y1*?12
2 ) q1 D) )

T — T2+ Y1 — Y2 T — X2 — Y1+ Y2

T2 2 ) qz = 2 .

In these new variables the function Mf) satisfies the system:
oM

k2
92 k*O(Vn Vg, + Vi, 'qu)Mé?) + ZOU2(Q1,Q277'177'2)M( )

(6.1)

starting from M )(z =0,q1,92,71,72) = 6(q1)d(q2)d(r1 — 2x;)d(r2), with the gen-
eralized potential

Uz(q1,92,71,72) =C(q2+q1) + Clg2 —q1) + C(r2 + q1) + C(ra — qu)

—C(gy +72) — C(qa — r3) — 2C(0). (6.2)

Note in particular that the generalized potential does not depend on 71 as the medium
is statistically homogeneous.

The Fourier transform (in g1, g2, 71, and 7r3) of the fourth-order moment is
defined by:

M2 (2,€1,€5,¢1,8,) = //M(Q) 2,q1,q2,71,7T2)

xexp (—iqy - & —iry -y —ige - &y — ira - (o) dridradgidgs. (6.3)

PROPOSITION 6.1. The Fourier transform M of the fourth-order moment sat-
isfies

/dmiM;?)(Z7£1a€27claC2) :TQM(Z7€27C2) (Cl)

(6.4)
where M(z,€,¢) is solution of
oM ) k2 A . .
e o = b [t |2ait(e - k.0 + 2076 ¢ - B)
—2M(§,¢) — M(€ —k,C — k) — M(& + k,C — k) | dk, (6.5)

starting from M(ZA: 0,&,¢)=1.

The solution M is the quantity that is needed to characterize the two-point statis-
tics of the backscattered field.
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Note that the integration in @x; simplifies the dependence on ¢; and &; due to the
homogeneity of the medium fluctuations in the transverse directions. This simplifica-
tion allows us next to get explicit expressions for the quantities of interest.

Proof. The Fourier transform Mf(c?) satisfies

oMY i . k2 R .
5t (6 G & G = o / C(k) [Mé?(slk,@k,@)

FMP (&) — k€5, Co — k) + MPD (&) + K, &, — k, Cy) + M2 (&) + k€5, ¢y — k)

—2MP (€,65.C) — M (€1,€, — K, Cy — k) — MP) (€1, €, + k, ¢, — k) | d, (6.6)

starting from Mgg)(z =0,£,,&5,¢1,¢5) = exp(—2i¢; - x;). Note that ¢; is frozen in
this equation. If we denote by Mé2)(z,£1,£2, ¢1,¢5) the solution with @; = 0, then
we have

M:S:?) (Z7 El? £2a C17 CQ) = eXp(_QiCI : wl)MO(Q) (27 517 527 Cla CQ)

Therefore
/ das NP (2,61, €5, €1, o) = T2 MV (2,61, €5,0,85)6(Cy), (6.7)

where Mé2)(2,£1,£2, 0,¢,) is solution of

oni® i L A o (2)
EERETAE _4(%)2/0(1@) Mot e m k)

AN (&) — ko€, Co — ) + M7 (& + K, &y — Ko, Co) + M (&, + K, €5, o — K)

72Mé2)(€17€27 CQ) - Még)(€1,€2 - ka CZ - k) - MéQ) (£1a€2 + ka C2 - k) dk7

starting from ]\Zféz)(z =0,&,,&,,0,¢,) = 1. The solution is independent of &;. There-
fore

MO(2)(Z7£17€2707CZ) :M(Zaf2762)7 (68)
where M(z, &, ¢) is solution of (6.5). O
7. The Covariance Function of the Backscattered Field. After substitu-

tion of (6.4) into the expression (3.4) of the covariance function of the backscattered
field, and after integration in xj and xg, we get

Blu(0,2,)ul0,2)] = 5% [ dep(z) [ de [ dcht(zi6.0)

/ 2.2 I 12
X exp (Z(CL‘; _ wr) - Z.wr ; . ¢— |C|4TO _ |wr4rgwr| ) (71)
We then get the expression for the covariance function
o2r2
E[u(0, z,)u(0,z.)] = 61 0 /dzp(z) /dCM(zgw’T -z, )
7r
x, + IC|?r3 |zl — =, |?
— L.¢— e 2
X exp ( 1 3 ¢ 1 2 >7 (7.2)
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where M (z,x, ) is the inverse Fourier transform (in &) of M(z, £, ¢),
M(z,z,¢) = /Mzé(exp(zf )dﬁ,
and it is solution of the transport equation

=tz c VoM (k) sin? ("’T"’) [M(x, ¢ — k) — M(x,¢)]dk, (7.3)

0z

starting from M(z = O,m,C) = §(z). Eq. (7.2) gives the general expression of the
covariance function of the backscattered field in the random paraxial regime. It is
naturally a function of the offset @, — x]. and the mid-point (x,. + x,)/2, and it
depends on the solution M of the transport equation (7.3). The solution of the
transport equation (7.3) would give the expression of the needed fourth-order moment
and the covariance function of the backscattered field. However, in contrast to the
second-order moment as discussed in [18], we cannot solve this equation and find a
closed-form expression of the fourth-order moment in the general case. Therefore we
address in the next two subsections the two particular regimes described in Section 5
in which explicit expressions can be obtained. These two regimes are very different in
that the spot-dancing regime that we address in Subsection 7.1 is characterized by a
large variance of the transmitted intensity distribution, while the scintillation regime
that we address in Subsection 7.2 is characterized by a normalized variance of the
transmitted field that stabilizes to the value one, which is characteristic of complex
Gaussian fields [18]. In this derivation it will be convenient to work with the Wigner
transform of the field which can be articulated directly in terms of M.

7.1. Spot-Dancing Regime. The spot dancing regime was originally studied
in [6]. If the covariance function is of the form (5.1), provided that C' decays fast
enough (so that [ |k|*C(k)dk < o0), the equation (6.5) for the Fourier transform of
the fourth-order moment can be simplified as € — 0:

oM i

— M =0, 7.4
% % £ ¢ (7.4)
which means that we recover the same equation as if the medium was homogeneous.

This equation can be solved:

. 2z
M(Z,éaC) :exp(_zkiog'C)a (75)
and after substitution into (7.1) and integration in & we find
2rd 14 kbro
E[u(0, 2, )u(0,27)] = 0 0 /d esp (|xr\2— @)~ [ ).
0

(7.6)
This shows that the backscattered field has a mean intensity that is independent of
T,

0'2 27"2 z
E[ju(0, z,)|2] = (];Z 0 /dzp;). (7.7)

If we consider the Wigner transform of the backscattered field defined by

Wy(x,q) = /E[u(O, T+ g)u(O,m - g)] exp (—iq - y)dy, (7.8)
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then we find

T2 2)k2rd 2q — kox|?r2
Wi (z, q) = —/dzw exp ( _ w) (7.9)

16 22 + k&rg 22+ k3rg

The Wigner transform gives the energy flux density (in space and direction) that
goes through @ with the direction corresponding to the transverse wavevector g (that
is, with the angle |q|/ko compared to the normal incidence). By integrating in g we
recover the mean intensity:

ﬁ / Wh (2, q)dg = E[u(0, z)|%].

By looking at the Wigner transform (7.9) at @ = 0 as a function of g, we find that
the energy flux at the center has a well-defined angular profile. If the Poisson cloud
of point scatterers is concentrated around the distance zp, or if we use the time-
windowing technique to select the waves backscattered from the distance zj,, then the
energy flux density has the form of a Gaussian profile with width @)}, given by

k‘oro 1
Qp = 22 +%~

This angular cone can be interpreted as follows:

- if 21, < kor2, then there is no diffraction and the beam width at the level of the
point scatterers is 9. This in turn, in view of the fact that the microscatterers are
modeled as point scatterers, illuminates the center of the initial plane with an angular
cone with opening angle of the order of 7/zp, which corresponds to Qy/ko.

- if 21, > kord, then there is diffraction and the beam width at the level of the point
scatterers is zp/(koro) [18]. This in turn illuminates the center of the initial plane
with an angular cone of opening angle of the order of 1/(korg), which corresponds to

Qv /ko.

7.2. Scintillation Regime. We now assume the scintillation regime, that is to
say, the fluctuations of the medium are small, of the order of ¢, as in (5.7), the radius
of the source is large, given by ry/e, and the propagation distance is large, of the
order of e7!, with the density of the Poisson cloud of the form ep(ez). Then (7.1)
reads (for any € > 0)

E[u(0, z,)u(0, z)] = 256 —— = /de /dﬁ/dCM(g,&C)

a:r —‘y—iL‘ - |C|2r8 _ 52|:1:/T —:BT|2)
2 4e2 47’(2) '

X exp ( (), —x,) € — (7.10)

The covariance function depends on a scaled version of the fourth-order moment M.
Let us introduce the new function M*¢ defined by

M(2,6,0) = NI & Qexp (i€ C) (7.11)
that satisfies

oME
9z 4(27m)?

/C‘(k) {2]\%6(5 — k,C)e TR L aME (€, ¢ — k)e TRt — 2N (£, ¢)

CNE(E — ke, ¢ — Ke)el o B EFO-IR) oo g ¢ - k)eiszo(k'(E_OHklz)]dk,(?.lQ)
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starting from M ¢(z = 0,&,¢) = 1. The function M* has a multi-scale behavior as
€ — 0 as explained in the following proposition, which originates from the averaging
of the rapid phases in (7.12).

ProrosIiTION 7.1. For any Z > 0, we have

sup M‘E(z,ﬁ, ¢)— Mo(z, g) — Mo(z, §) + exp ( - @) =29 0, (7.13)
2€[0,Z],€,CER? € €
where
~ 2 z /
MO(z,¢) = exp (%0 /0 C(ZT)C) — C(O)dz’). (7.14)

This means that:
1. Ase — 0, we have M*(z,&,¢) — exp(— )for any &, # 0.
2. As e — 0, we have Me(z, ,e€) — MO( C) for any & # 0.
3. Ase — 0, we have M¢(z,e€,¢) — MO(z,€) for any ¢ # 0.
4. Ase — 0, we have M¢(z,e€,e¢) — MO(z,¢) + MO(z, €) —exp(—@) for
any &, .

Proof. Here we give a rapid and formal proof. We give in the appendix a complete
and detailed proof. In case (1), the rapid phases cancel the contributions of all but
the term —2M¢(£,¢) in (7.12), and we get in the limit ¢ — 0 that M(z,£,¢) =
lim._o M?(z, &, ¢) satisfies:

oM Kk} i ke -
F ROy /C(k)Mdk =~ C(0)M,

which gives the first result. In case (2), we obtain in the limit ¢ — 0 the simplified
system for M (z,&,¢) = lim.,0 M¢(2,&,Q):

OM iEkC
5_2 /c M (€~ k.C)e NI(, )] dk

We obtain that the solution does not depend on € and that it is given by (7.14). Case
(3) is similar. 3 3
In case (4) we obtain the simplified system for M(z,&,¢) = lim._,q M°(z,e€,e¢):

oM k2 A ~ iEkC | iEkE
T = s | COI QT 4+ (€)' — i (€. )k

Using the equation satisfied by M, we get

ONI(E,¢)  ONO(C) | OMO(E) | k3 X ) i
9. = T g, 5 CO)MUO) + M) - M(€,0)],
which yields the desired result. 0

The scaled Wigner transform of the backscattered field is defined by

Wy(z,q) = i/IE[ (0, f+

Yy r vy Yy
0, —
> Lyu0, 2

- = —iq - =)dy. 1
5 Sl e (—ig- Z)dy (7.15)
Note that we observe the backscattered field at the scale 1/e corresponding to the
original beam width. The following proposition describes the multiscale behavior of

the Wigner transform of the backscattered field.
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PROPOSITION 7.2. In the scintillation regime € — 0 the Wigner transform of the
backscattered field satisfies the two following identities:
1) For q #0:

2,2 ~ 2,2
Wy (x, q) =20 0620 /dzp(z)/dCMO(z,C)exp ( —i¢ - (@ — q%) - |C|47"0)7 (7.16)

where M° is defined by (7.14).

2) For any q:
e— k2C
Wi (z,eq) "=’ 064% /dzp //d&dc M°(z,6 — q) + M°(2,¢) —exp (- #)]
XeXP(*im'C*mT%*TS\SIQ)- (7.17)
Proof. We find from (7.10) after integration in y:
Wh(z, q) / ded¢M (= 55 q,¢)
XeXp(_“” ¢ WTO —T8|£|2>- (7.18)

We can then get (7.16) from (7.18) and Proposition 7.1 (item 2). We can also get
(7.17) from (7.18) and Proposition 7.1 (item 4). O

The two closed-form expressions (7.16-7.17) will be discussed in more detail in
the following. They show that the Wigner transform has a multiscale behavior in gq:
Eq. (7.16) gives the behavior for angles of order one (that are not zero), and Eq. (7.17)
gives the behavior for small angles of order e. We can check that, in the asymptotics
e — 0, the limit of Wy, (x,eq) for large q is equivalent to the limit of Wy(x, q) for
small q. This means that, as a function of g, (7.17) can be seen as a peak of width of
order € on the top of a profile of width of order one described by (7.16).

We can remark by integrating in g that

21.2,.2
T\ 191 e20 0 kg p(2)
E [|u(0, E)| 1= o /dz o (7.19)

which is independent on the fluctuations of the random medium and is equal to
the mean intensity of the backscattered field in the homogeneous case (see (7.7)).
This shows that the effects of the random medium can only be felt at the level of
the correlations of the backscattered field, or equivalently at the level of the Wigner
transform, and not at the level of the mean backscattered intensity.

Finally, if we denote

4(0,q) = /u(O, x)exp (—iq - x)de,

and introduce the total energy flux density E[|4(0, q)|?] that can also be computed
from the Wigner transform by integrating in a:

E[|4(0, q)| /Wba:q
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then we have for any q # 0:

222
BlJa(0. ) 2 T [ dente), (7.20)
and for any gq:
R e w2022 k2C(0)z ~
2E[|a(0,eq)[?] °=° o /dzp(z) [1,exp(,oT()) +E(z,q)}, (7.21)

with

re ~
Bleva) =2 [ NI°(a.€ — qyexp (-~ rilef?) de

The last term E(z, q) indicates that the total energy flux density has a flat background
but with an additional narrow peak around the normal (or backscattered) direction
q = 0. If the Poisson cloud of point scatterers is concentrated around the distance
Zh, or if we use the time-windowing technique to select the waves backscattered from
the distance zp, then the relative amplitude of the cone is

2 2
Ay =1 oxp (- Ay 4 70 /M0<2b,s> exp ( — r2[€[?)de

We discuss the shape of the cone in detail in the next section.

8. The Wigner Distribution of the Backscattered Field in the Scintil-
lation Regime.

8.1. Weakly Scattering Media. If k2C(0)z < 1, then M°(z, &) = 1 for any &.
From (7.16) we get then the same results as in the homogeneous case with scintillation
scaling. The Wigner distribution of the backscattered field (7.15) is of the form
2

T —
Wy (2, EHO o’ /dzp exp | qk“ ) (8.1)

This expression is valid for large angles, when |q| is of order one. For small angles,
corresponding to a small transverse wavevector g, we find from (7.17)

cs0 TO2 ||

Wo(@.cq) 2" T [ dzp(z)exp (- 55 ). (8.2)
7o
which is here the limit of (8.1) as ¢ — 0. This shows that there is no multiscale behav-
ior in this regime. If the Poisson cloud of point scatterers is concentrated around the
distance zyp, or if we use the time-windowing technique to select the waves backscat-
tered from the distance zp, then the energy flux density received at the center x = 0
has the form of a Gaussian profile with width @y, given by

koro
Q, =",
2b
This angular cone can be interpreted as at the end of Section 7.1 (here the width of
the initial beam is large and the propagation distance is smaller than the Rayleigh
distance).
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8.2. Strongly Scattering Smooth Media. If k2C(0)z > 1, and if, addition-

ally, C' is smooth and we can use (5.2), then C(x) can be expanded as C(x) =
C(0) — v|x|?/2 + o(|z|?) and (7.14) can be expanded as

~ 2‘3
(2, €) = exp (= 22 Jgf?). (8.3)

For g # 0 this gives after substitution in (7.16) and after integration in ¢:

2,.2 _ag212

es0 TO°T, 1 | a1 \

W(z, q) = 16 ‘ /dZP(Z)W eXp<— ﬁ) (84)
0 3 0 3

For the following discussion, we will assume that the Poisson cloud is concentrated
at some distance 2z, or that we use the time-windowing technique to select the waves
backscattered from the distance z,. The Wigner transform Wy(x = 0, q) measures
the backscattered energy flux at the center in the direction corresponding to the
transverse wavevector g, that is, with the angle |g|/ko. By looking at the expression
(8.4) at x = 0:

2.2 2
0 To“T, q
”b(O,Q) 82 9 (,JYZS [/dzp(z)} exXp < - k2r2 | |’Yk P )7 (85)
16(rg + 22) +

we find that the energy flux density has the form of a broad Gaussian profile with
width @y given by
korg | kg

2
Qb: 5

2z 3

Using the fact that the beam width at the level of the point scatterers is \/r§ + vz; /6
[17, Eq. (63)], this angular cone can be interpreted as follows:

- if vz < 78, then the beam width at the level of the point scatterers is ro. This in
turn illuminates the initial plane with an angular cone of width of the order of ¢/ 2y,
which corresponds to Qp/ko.

- if 'yzg > 72, then the beam width at the level of the point scatterers is 71/223/2.
This in turn illuminates the initial plane with an angular cone of width of the order

1/2,1/2
“b

of ~ , which corresponds to Q,/ko.

The expression (8.4) is valid when |q| is of order one. For small transverse
wavevector £q we get from (7.17) and after integration in ¢, £ that

2,2 2
em0 TO°T] 1 ||
Wb(wvgq) - 16 /de(Z) |:T(2) T E eXp ( - 7’(2] N ,Yés)

p( -2 lalrEry) (5.6)

z
"o T+ 712

2 4 28
ot 12
If the Poisson cloud is concentrated at some distance zj,, or if we use the time-

windowing technique to select the waves backscattered from the distance zy, then
the directional energy flux density at the center is:

o molrd r + Wzb |q|27”272b
Wy (0,eq) = (fyzb /dzp ST 'yzb exp( 7072)] (8.7)
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This shows that on the top of the broad Gaussian profile described by (8.5) there is
in the vicinity of the normal direction, i.e. around q = 0, an additional peak with the
width eq,, and with the enhancement factor Ay where

1 12
2
G = —= +—=, 8.8
b 7"3 'ng ( )
r2 + Wfﬁ
Ay =1+ 3 (8.9)
g+ 712b

This is a manifestation of the enhanced backscattering phenomenon that has been
reported in many situations in the literature [33]. However the situation is special
here because we address a regime in which the waves experience single scattering by
the point scatterers. The classical enhanced backscattering phenomenon happens in
a regime of multiple scattering by point scatterers and it results from the constructive
interference of reciprocal light paths. Here the enhanced backscattering phenomenon
happens because of relatively strong scattering by the medium in the scintillation
regime.

The width of the enhanced backscattering cone ¢, decreases and the enhancement
factor Ay, increases with scattering. The enhancement factor goes from the value
2 for 'yzgrg 2«1 (which corresponds to a quasi-plane wave illumination) to the
value 5 for vyziry 2 > 1 and the width of the enhanced backscattering cone goes
from '7_1/2;2;3/2 for vz§r52 < 1 to the value 1/rq for 725’)7“62 > 1. The enhanced
backscattering cone is noticeable not only at the center £ = 0 but everywhere in the
quasi-planar illumination case y2zr; 2 < 1. The situation is more complicated in the
case 'yzgro_ 2 > 1 because the beam spreads out as it propagates due to scattering, and
enhanced backscattering for the energy flux density happens only within the original
beam support (hence the term exp(—|z|?/r3) in (8.6)). If we integrate over the full
backscattered beam, then the enhancement factor is smaller. More exactly, the total
energy flux density E[|4(0,q)|?] is of the form

2 2.2 2 2 Q’YZS

0,007 2 T2 [ o] [1+ 0o (- LR s10)
16 2, % 2 Y%
o T 12 Ty + 13

We find that the enhancement factor for the total energy flux density E[|a(0,eq)|?] is

i

A, =1+ : (8.11)

7’3 + %
while the width of the cone is still (8.8).

It should be noted that the fact that the density of point scatterers is invariant
in the transverse direction plays an important role. The enhanced backscattering
phenomenon in the case of a single point scatterer turns out to be quite different
[5]. It can also be remarked that the enhanced backscattering phenomenon by a
quasi-plane wave from a diffusive planar reflector in the scintillation regime gives the
same result as the one obtained here (taking the limit ro — oo in (8.10)), that is
to say, the amplitude factor of the enhanced backscattering cone is 2 and the width
of the enhanced backscattering cone is proportional to v~/ 2zb_ 3/2 [7]. In fact, it is
shown in [7] that the relative magnitude and width of the cone are not affected by
the replacement of the specular interface with a diffusive interface. We confirm here
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this observation and we can also observe that when we use a beam rather than a
plane wave, then the non-homogeneity of the illumination gives rise to an anomalous
enhancement factor and an anomalous cone width (8.8-8.11).

An important feature of the formulas (8.8-8.11) is that they do not depend on the
carrier frequency. Therefore, by using several frequencies to get statistical stability,
the measurement of the width and amplitude of the spectral cone can give access to
the parameter v of the medium.

8.3. Strongly Scattering Rough Media. If k2C(0)z > 1, and if, addition-
ally, C' is not smooth but can be expanded as

C(@) = C(0) = T2 +o(|2l*"), (8.12)

where H € (0,1] and vz > 0, then for large 2 so that k3C(0)z > 1,

- - 7Hk,g(lft‘I)ZHzH
For g # 0 this gives after substitution in (7.16) and after integration in ¢:
cs0 019 z
Wite,q) 220 [ dsp()u (o - 0 2) (5.14)
64 ko
where
r21C12
<I>H(:£,z):/dCeXp(—%—z(j-w—a}[(zﬂdﬂ{). (8.15)
If apr(2)r5 2 < 1, then
2 —agZ|?
€20 07T _ 7@ 95|
Wy(x,q) = 15 /dzp(z) exp ( 2 ) (8.16)
If agr(2)rg 2 > 1, then
2,.2 _gZ&
e=0 077G p(z) wof T 9%
Wb(.’E,Q) Y /dZaH(Z)l/H(bH(aH(Z)l/(QH))v (817)
with
O (v) = /exp(f|u|2H —iu - v)du
= 27r/ exp(—r2H) Jo(r|v|)rdr. (8.18)
0

For instance, for H =1 and H = 1/2, we have [19, formula 6.623]

2w

oo [0/” o
(@) =mexp (= 5) o) =

and ©37(0) = n/H [;° r= Y H exp(—r)dr = 7T'(1/H)/H (with T' the Euler Gamma
function).
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The expression (8.14) is valid when |g| is of order one. For small transverse
wavevector g we get from (7.17) and after integration in ¢, & that:

02 2 2
Wi (z, eq) “=2° 620 /dzp(z)[exp<— M%)\I!H(q,z)—i—@fl(%z)}, (8.19)
with
Van(g.2) =4 [ dgexp (~ rdlel — an(2)la - &P, (8.20)

If we consider the backscattered energy flux at the center in the direction cor-
responding to the transverse wavevector ¢ # 0, then we find using (8.14) a broad
profile

cs0 0218 qz
Wy,(0,q) "= ) /dzp(z)CI)H(k—,z), (8.21)
0

and on the top of the broad profile exhibited by (8.21) there is an additional narrow
peak centered at the normal direction q = 0:

= o?rg

Wb(ngq 64

/dzp(z)CDH(O7 z) [1 + m} (8.22)

If the Poisson cloud is concentrated at some distance zj,, or if we use the time-
windowing technique to select the waves backscattered from the distance zi,, then
the width of the broad profile is

koro 2H

, if ag(2)ry <" < 1,
Qv koaH(Zb)l/(QH) -

. ifag(z)rg®” > 1.

2b
The width €q, of the enhanced backscattering cone is given by the width of the
function ¢ — ¥g(q,2,) and the enhanced backscattering amplitude factor is Ay, =
1+ Up(0,2,)/Px(0, 21,), which is a function of agr(21,)rg 2 only:

A 4 [ duexp (— |ul? — ap(zp)ry 2 ul?)
b=

0 [duexp (= [u2/4 —ap(z)rg 2 ulH)
If agr (279 2 < 1, then

|=|?

Wy(x,eq) ==20 012—(: {/dzp(z)] {1 +exp (— ozH(zb)\q|2H)] exp ( - ?> (8.23)

This shows that the width of the enhanced backscattering cone is eqp, with
1

qp =
ap(zp)

1/(2H)’

and the enhancement factor is Ay, = 2. Note that this corresponds to an angular
cone of gpAg/(27) that is proportional to )\(1)/ H, which is an anomalous frequency-
behavior of the angular width of the enhanced backscattering cone that characterizes
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the roughness of the fluctuations of the medium.
If ag(z2n)rg 2 > 1, then

o?rd 47TF(1/H)
Wb(m,gq) =0 Sl (ZE Vi /dz cxp(—r§|q| cxp( 8)

05 (5 )| (8.24)

and in particular

20 S f ] 1+ oo ()]

This shows that the width of the enhanced backscattering cone is eqy, with

Wb(Oa 8q)

1
b = —,

To
and the enhancement factor is Ay, = 5.
If we consider the total energy flux density E[|i(0,eq)[?], then from (8.19) we
have

2E[|7:L(O,Eq)| ] e—=0 U 7T TO /de 1 + 7‘1/H(q,2’b):| (825)

The width of the cone is again the width of the function ¢ — Wg(q,2,) and the
enhancement factor is a decreasing function of oz (zp)rg 2,

1 —
Ay =1+ /exp (= lul? = am(zp)rg 2 ful*) du.

This means that A, goes from the value 2 when o (zp)rg 21 << 1 to the value

14+ ag(z,) Y020 (1/H)/H, that goes to 1, when ag (zp,)rg 22 > 1.

9. Numerical Simulations. In this section we give results of numerical simu-
lations to illustrate the theoretical results. The numerical simulations are performed
in the paraxial regime with a smooth strongly scattering random medium in a one-
dimensional transverse space, instead of two-dimensional transverse space as assumed
in the theoretical sections of the paper. As a consequence the theoretical formulas are
modified. In particular, the total energy flux density E[|4(0,eq)|?] has the form

2B[|4(0, £q)[?] °=° mism [/dzp(z)} [1+ \/#exp( %)} (9.1)

instead of (8.10), where we assume that the covariance function can be expanded as
C(z) = C(0) — y2? /2 + o(z?).

We assume a Gaussian input beam with carrier wavenumber ky = 1 and radius
ro = 64. The Poisson cloud is at the distance z, = 400 with a thickness equal to 5.
The random medium is modeled by a Gaussian process with Gaussian autocorrelation
function C(z) = o2 exp(—z?/I2) with transverse correlation radius . = 4, 8, or 16,
and standard deviation o. = 0.2. Here k3C(0)z,/2 = 8, so we are indeed in the
strongly scattering regime. For I, = 4, we have v = 51073, for [, = 8 we have
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v =1.251073 and for I, = 16 we have v = 3.12510~%. We use a split-step Fourier
method for discretizing the paraxial wave propagation. Finally, we perform a series of
20000 independent simulations (with independent realizations of the random medium
and of the Poisson cloud of scatterers) to compute the empirical average of the total
energy flux density 1(¢) = |4(0,q)|>. Then we compare in Figure 9.1 the empirical

average with with the theoretical formula (9.1) for the statistical average, which gives
very good agreement. Note, however, that it is necessary to average over a lot of
realizations to get the average values.

0 0.2 0.4
q

oo
oo

Fic. 9.1. Mean energy fluz density profiles I(q) = |a(0,q)|? of the backscattered wave. The
blue solid lines are the results of the numerical simulations. The red dashed lines are the theoretical
formulas (9.1). lc =4 (left), lc =8 (center), and l. = 16 (right).

10. Conclusion. In this paper we have characterized the multiscale behavior of

the Wigner distribution of the waves backscattered from a cloud of point scatterers
and propagating through a turbulent medium (Proposition 7.2). This has allowed us
to describe quantitatively the enhanced backscattering phenomenon. We have shown
that it is possible to estimate the statistical properties of the turbulent medium from
the wave backscattering in the scintillation regime. This requires to look at the angular
distribution of the received backscattered wave energy flux, and not at the spatial
distribution of the wave intensity. In practice, it is possible to use the time-windowing
technique in order to select the contributions of the waves backscattered from a given
distance zp, from an extended Poisson cloud of point scatterers. By doing so, and by
fitting the measured Wigner transform, that is to say, the angular distribution of the
received wave energy flux, it is possible to estimate both the Hurst parameter H and
the medium parameter vy from the shape of the enhanced backscattering cone. This
could be useful for instance to implement efficient deblurring strategies in imaging
through the atmosphere [23, 28].
Note that the Wigner transform or the angular distribution of the backscattered
energy flux are not statistically stable quantities. This means that it is necessary to
average over many shots to ensure the statistical stability of the measured quantities
and allow for their processing for medium parameter estimation.
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Appendix A. Proof of Proposition 7.1. Here we give a detailed proof of
Proposition 7.1. We denote by || - ||oo the L>°(R? x R?)-norm:

[M|loo = sup [M(&, Q).
£,¢ER?



22 J. Garnier and K. Sglna

For any z > 0 we introduce the linear operator F¢ that is bounded from L>°(R? x R?)
to L (R? x R?) with a norm smaller than 2k3C(0):

k2 A e g g
F:M(E,€) = 4(22_)2/0(,6) |:2M(Ek,C)elsk0kC+2M(€’Ck)e o k€

—2M(&,¢) — M(E -k, ¢ — k)eiﬁ(k(HC)ﬂk\?)
~M(&+ k¢ - k)eia%(h(sc)HkF)} dk. A1)

We denote
3

RE(6,0) = 317(2,6,0) — (3102, &) #0102, ©) —exp (— F0AY2)) - a g

We need to show that sup_¢(g | R||oe converges to 0 as e — 0. By denoting

N i 201(0)2
NL(6) = M1°(z,) — oxp (-~ 007

we find that RZ is solution of

OR:

= FLR + S+ T,
0z

starting from RS_(€,¢) = 0. Here we have introduced

S5(€,¢) = 0 [t en. (£ E a

9 9

K3 /C(k)eiﬁw-(acr"“ﬁ)( LEEE e k))dk

Clk)ei s O (R (B0 5 (SR,

k2 N iz (k. _
0 /C(k)(el%(k (£+¢) |k|2)

2 )4(27r)2

Step 1. For any n > 0,

sup || RE||oo < 4k2C(0)me2kaC O,
z€[0,n]

uniformly in e > 0.
Since N, is bounded by 1 in L*°(R?) uniformly in z, S¢ and T are bounded by
2k3C(0) in L*°(R? x R?) uniformly in 2. Therefore for any z € [0, 7] we have

z
| B2l < 2K2C(0) / | B2 [lod’ + 4K3C(0)
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By Gronwall lemma we get the desired result.

Step 2. For any Z >n > 0,

sup || lloo < [4R3C(0)ne2 8O 4 (Z =) sup (1S5 Joe T ) [ 25O E ),
2€[0,2] 2€[n,Z]

uniformly in € > 0.
For any z € [n, Z] we have

z'e

IR floo < 2k30(0)/ 1B llocdz’ + 1R lloo + (Z — 1) swp (182 lloo + 1T lloo) -
n uB

By Gronwall lemma we find

~ ~ 2
sup (| Relloo < [R5 e + (Z = 1) sup (ISE oo + |75 ) [ 25O,

2€[n,Z] z2€[n,Z]

which completes the proof of Step 2 by using Step 1.

Step 3. For any Z > 0, sup,¢(o,z |5z |lec goes to zero as e — 0.
It is sufficient to show that, for any Z > 0,

ot (€
JEOIR
First we remark that

505 = exp (= 90 ey ([0 pazy 1 < B [0,

because e” —1 < e®z for any « > 0 and sup,cp2 |C(x)| < C(0). On the one hand, we
have for any k

e—0

sup ;k)|dk 0.

2€[0,7],£€R?

5.(5) < B,

and on the other hand, for any k # 0,

3 (z|kl)/(gko) 3 oo
‘ ( ’_ek c (Sk)|d8<€k0
2|k| Jo K|

< 0 [T 0 as,
2|k[ Jo K|
which shows that, for k € R? and any z € [0, Z]:

}N( ’<K(m/\l>

where the constant K depends only on Z, ko, C(0), and supgcgi [y |C(€s)|ds. This
gives for any &€ € R?, ¢ < 1, and any z € [0, Z]:

‘/C‘(E—k)\]\?’z(g)]dk’ gK/é(g—k (m/\l)dk

= K[/quel/s Cle—kydk + /|k|>51/3 k| cle- k)dk}

< K[m?/?’ sup |C(k)| + £2/3 / Cle k)dk}
kcR? R2

< K= sup |C(k)|+ (2m)%C(0)),
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which completes the proof of Step 3.

Step 4. For any Z >1n >0, sup,cp, 71 |75 |loc goes to zero as e — 0.
It is sufficient to show that

sup

/é(k)eiN<’“'€+lkl2>dk] Nz,
£€R2

We rewrite
/é(k)eiN(k‘§+|k|2)dk — /C‘(k _ g)eiN‘k‘2_iN#dk7
By Parseval’s formula, for any ¢ > 0, we have

|[Ng—=|?

[ Cmerenii il - - T [ claye i
Letting ¢ — 0 (and assuming C, Ce L') gives the generalized Parseval’s formula
/é(k)eiN(k-£+|k|2)dk — %/C(m)ei%'mii%ii]\[%dm_
This shows that

sup
£€R?

/é«(k)eiN(k-§+\k\2)dk‘ < %/|C(a})|dm,
which completes the proof of Step 4.

Step 5. For any Z > 0 we have

lim sup ||R:|/ec = 0.
liny sup (172

Combining Steps 2, 3 and 4, we find that, for any Z > n > 0,

limsup sup ||Ri||oo§4k30(0)n62k30(0)n.
e—=0 2€[0,7]

Since this holds true for any n > 0, we can let n — 0 to get the desired result.
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