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ABSTRACT. In a time reversal experiment, a signal recorded by an array of
transducers and sent back time reversed into the same medium approximately
refocuses on the original source center. The refocusing resolution is improved in
an inhomogeneous medium. In this work we study the effect of changes in the
medium, namely, the case when back propagation takes place in a perturbed
medium.

Under the paraxial approximation assumption for a medium with weak
inhomogeneities we consider a high frequency white noise regime. We show
that relatively small perturbations do not affect the stable refocusing (self-
averaging) for a localized source, but produces an interesting blurring of the
refocused time signal. In some simple situations this effect can be explicitly
quantified and related to the statistical model for the medium.
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1. INTRODUCTION

In time reversal experiments a signal emitted by a localized source is recorded by
an array of receiver-transducers [also known as Time Reversal Mirror (TRM)], then
it is time-reversed and re-emitted into the medium, that is, the tail of the recorded
signal is sent back first. In the absence of absorption the signal propagates back
and focuses near the source. In Figure 1 a time reversal experiment is schematically
illustrated. This phenomenon has numerous applications and has been thoroughly
studied, experimentally and theoretically, see e.g. [12, 13, 18, 19]. It has also been
the subject of an active mathematical research in the context of wave propagation
in random media (some references relevant to this paper are mentioned below).
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FIGURE 1. Schematic representation of a time reversal experi-
ment in a random medium.

When time-reversal experiments are carried out in a (random) heterogeneous
medium, under appropriate conditions, the size of the refocused spot appears to
be smaller than in the case of a homogeneous medium. This surprising effect
is a consequence of the multiple scattering in the inhomogeneous medium that
creates multipathing and allows the transducers array to captures waves with a
larger angular spread. The enhancement of the resolution of the refocused wave by
the multipathing is called super-resolution [10]. Moreover, the time-reversed back-
propagated pulse is also self-averaging so that the refocusing is statistically stable,
that is, it does not depend on the particular realization of the random medium.

In the context of wave propagation in random media, these properties have been
thoroughly studied under the paraxial approximation for several asymptotic regimes
in [3, 10, 15, 16, 17, 28, 29]. The full wave equation was considered in [4, 5], see also
the review [19]. The case with the full wave equation and layered random media is
considered in [20, 21].

The aim of this work is to analyze how medium changes affect time reversal
experiments. This is an important issue since in practical applications the medium
properties may change during the experiment [11, 14]. Some experimental studies
have also shown that the refocused signal is modified as the underlying medium
changes [23, 32]. Therefore, we analyze time reversal experiments in a slightly
different setting. Namely, we allow the time-reversed wave to propagate back into
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a medium different from the one upon which the forward propagation took place.
[In the schematic representation in Figure 1, this means that the random medium
in part (b) is different from the one in part (a).] This generalized time reversal
procedure leads to more realistic models and presents a wider range of applications
than the standard one [32].

Recently, time reversal with medium perturbations has been addressed theo-
retically and numerically. Bal & Verdstegui in [8] considered the transport and
diffusive regimes for the full wave equation in two and three dimensions, in their
theoretical study some asymptotics for the coherent time-reversed back-propagated
wave were obtained. Moreover, their numerical experiments showed the statistical
stabilization of the refocused wave.

The parabolic approximation has been used for the study of time reversal of
waves since the pioneer paper of Blomgren, Papanicolaou & Zhao (2002) [10]. For
the parabolic wave approximation Bal & Ryzhik presented in [6] a rigorous study of
the effect of a changing medium. They considered the radiative transfer regime and
the white noise limit, the It6-Schrodinger regime, for the parabolic wave equation.
In both cases, the effect of the changing medium is characterized as the combination
of an effective absorption and phase modulation of the refocused signal at each
frequency. They also established the statistical stabilization of the refocused wave.

Time reversal in the context of medium perturbations was studied in [1] for ran-
domly layered media. The main result then states that the pulse shape is described
by a random function, implying that the statistical stabilization property is lost,
the refocused pulse is not statistically stable. In this paper we study the effect of
medium perturbations on the quality of the refocused signal in the regime of the
paraxial approximation in a scaling regime that is different from the one analyzed
in [6]. We find again that the lateral medium variation, or diversity, then leads to
a situation where the refocused signal is statistically stable also in the case with
medium perturbations. We show that for a localized source relatively small per-
turbations in the medium do not affect the stable refocusing (self-averaging), but
produces an interesting blurring of the refocused time signal. In some simple sit-
uations this effect can be explicitly quantified and related to the statistical model
for the medium.

Some of the results obtained here are closely related to those of the the recent
paper [7]. There a diffusion limit for the expectation of the Wigner transform,
corresponding to solutions of the Schrédinger equation, is analyzed. In the present
work, besides the expectation we also study some second order statistics that al-
lows us to establish the self-averaging of the back-propagated wave. Moreover, the
Schrédinger equation treated here is non-autonomous, so we also analyze the effect
of the lateral diversity that give rise to a slightly different diffusion regime.

This paper is organized as follows, in Section 2 we describe the time reversal of
waves in a perturbed medium, presenting the asymptotic regime we are interest-
ing in and the mathematical description of the time-reversed and back-propagated
wave. In Section 3, we consider the asymptotic behavior of the refocused wave. We
describe the coherent time-reversed back-propagated limiting wave and establish
its statistical stability. Finally, in Section 4 we interpret the obtained results and
draw some concluding remarks. In Appendix A, some auxiliary results concerning
the diffusion limit of random differential equations used in the main part of the
paper are presented.
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2. TIME REVERSAL OF WAVES IN A PERTURBED MEDIUM

In this section we generalize the analysis of time reversal of waves presented in
[28] to the situation in which the medium has been subject to small perturbations.

2.1. Parabolic approximation and asymptotic regime. Recall that scalar
wave propagation in a inhomogeneous medium is modeled by
1 0%
(1) e 9z D)
c2(x,z) Ot

where c(x, 2) is the local wave speed, x € R? with d > 2 is the transversal coordi-

v=>0

nate, z represents the longitudinal coordinate, ¢ represents time, A ) = A + 88—222

is the (full) Laplacian operator and A = Z?Zl 8‘9—; the transversal Laplacian.
Under the assumptions that the wave field has a ‘beam-like’ structure and that
back scattering in the z direction can be neglected, one can apply the parabolic or

paraxial approximation [9] and write

(2) o(x, 2, 8) & ulx, 2, ) = / ety (2 k) dk

where the (complex) wave amplitude ¥ (x, z; k) is a solution of the Schrédinger
equation

L oY 2/, 2 _
(3) ZZkE—FAw—Fk (n®*(x,2) — 1)y =0
with suitable initial conditions and where n(x, z) = c(ifz) represents the refraction
index with respect to the reference speed cg.

Next, we present a high frequency regime for the parabolic approximation in
which small scale separations take place. This regime was introduced in [28] to
analyze the statistical stabilization in time reversal of waves. Later on, we will
analyze the asymptotic behavior of the wave field under medium perturbations in
a successive limit.

Let L., L. be the characteristic propagation distance in the transversal and
longitudinal directions, respectively, and kq the central carrier wave number of the
incident wave. We introduce the scaling

(4) k=kok!, x=1L,x, z=0L.2 and n?(x,2)=1+20u <l§’ ;) ,

and the dimensionless parameters € = é—zz, 8= ﬁ and 6 = koLfZ (this is the inverse
. gel/2+a o
of the so-called Fresnel number). By letting é—j — €% and o = B¢ 92+ , substitution
in Equation (3) gives (after dropping primes) the scaled Schrédinger equation
q g pping p g q
O
(5) ik~ + L0°AY + K pf(x,2)Y = 0
where the fluctuations are given as
(6) pe(x,2) = T 2p(X 2)

with = O(1).
The regime in which we are interested appears when we assume the separation
of scales
l<ex 1
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and the conditions
fe <O and 0<a<l,
which ensures the validity of the parabolic approximation. The corresponding

regime with a = 1 was introduced in [28]. Concerning physical parameters these
assumptions imply that

1 Lo \? L L. \*
7 —_— 1 d ==(=X% 1.
(7) ol < (Lz> < an I <Lz) <

In the first condition, the first inequality corresponds to enforcing a high frequency
regime, whereas the second inequality is the usual condition for validity of the
paraxial approximation. The second condition states that the refractive index is
anisotropic (a < 1) and fluctuates rapidly. Furthermore, the presence of a substan-
tial lateral diversity is also enforced.

The refractive index fluctuation ou(-,-) in Equation (4) will be modeled as a
centered random field over R? with ., [, corresponding to its transversal and
longitudinal correlation lengths, respectively, and ¢ to its mean square intensity.

Finally, we remark that in the dimensionless space variables introduced in (4)
the approximated wave field u'(x,2',t) = w(L,x',L.2’,t) reads (after dropping
primes)

(8) u(x,z,t) = ko/eikk"(Lzz_COt)@/J(x,z; k)dk

where 1(x, z; k) is now the solution of Eq. (5) with the corresponding initial con-
ditions 1 (x, z = 20; k) = ¥ (x; k). Furthermore, we have that

) wxsh) = [ GO x5y, 201k (i Dy

where G%€ is the Green’s function corresponding to the Schrodinger Equation (5)
which satisfies the initial condition G%¢(x, z = 20;y, 20; k) = d(x — y).

2.2. Time-reversal of waves. In a standard time reversal experiment an emitted
wave pulse is (partially) recorded by means of an array of receivers-transducers
(Time-Reversal Mirror [TRM]), then it is time-reversed (corresponding to a phase-
conjugation step) and re-emitted back into the medium. The main effect is the
refocusing of this back-propagated wave near the location of the initial pulse. The
refocusing is not exact because of the finite size of the TRM. It is well-known that
the presence of inhomogeneities in the medium allows for a sharper focusing of the
wave [10, 29], this property is called super-resolution. Furthermore, despite the fact
that the refractive index is modeled as a random field, asymptotically the refocused
wave does not depend on the random medium realization. This is the celebrated
statistical stabilization (or self-averaging) property.

2.2.1. Medium perturbations. We further assume that the medium in which the
wave propagates back after time reversal is different from the one of the forward
propagation stage. More specifically, the refractive index fluctuations are given by
the random fields pf(x,2) and pj(x, z) where the backward medium fluctuations
are obtained by perturbations of the fluctuations in the forward medium, i.e. uj =
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15 +n°. We shall analyze the case with perturbations such that ¢ = O(%). Thus,
we consider

(10) 5 (x.2) = Ven (. )

. 0 X z

(1) W02 = e (507

where = O(1), n = O(1). Note that the perturbations are relatively small in the
sense that O(n°(+)) < O(p€(-)) We also assume that u(-,-) and (-, -) are stationary,
mean-zero, statistically independent, exponentially mixing and sufficiently smooth,
isotropic random fields. More specifically, we assume that the isotropic random
field (Vypu(-),n())t satisfies conditions C.1-C.5 in Appendix A (on page 22).

We represent their covariances by

(12) Ru(x,2) = E{u(x + X,z + 2)u(x', )},
(13) Ry (x,2) = E{n(x+x,z + 2/ In(x, ')}

and their power spectra as

(14) RM(CI, r) = /Rd+1 e*i(x'q“'r)RM(x,z)dxdz,

(15) R,(q,7) = / eﬂ'(x"]‘JrZ'T)R,,(x7 2)dxdz.
Rd+1

2.2.2. Back-propagated wave. We proceed to obtain a representation of the back-
propagated wave. We consider a wave emitted from a localized source positioned
at the point (xo,0), more specifically we assume initial conditions satisfying the
scaling property

(16) Y(x,05 k) = r(x; k) = go(Z52; k) .

The time-reversal mirror is located in the plane z = L. It is characterized by a
mirror function x(x). For instance, if the array of receiver-transducers is located in
the domain D C R then the mirror function can be x(x) = 1p(x), the indicator
function of the domain D, or a smooth function rapidly decaying outside D. We
also model a blurring of the recorded signal by the mirror. It is modeled by a
convolution kernel that satisfies the scaling property fo(x) = 679 (%), since the
blurring should take place on the scale of the source [3, 4].
The wave arriving at the time reversal mirror is given by

(17) uw(x,L,t) = ko/eikkO(LLZ’COt)wf(x,L;k)dlm

and after recording and time-reversal at the mirror it becomes

(19) L) =hox(x) [ [ eMEE fyx g (y)us(y. Libydyak
Rd

where 1¢(x, z; k) is the solution of equation (5) with initial condition ¢(x,0;k) =
Yr(x;k) and p¢ = p5. Moreover, the back-propagated wave has the representation

(19) up(x, z,t) = ko/eikko(Lz”cot)@/Jb(x,z; k)dk
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where 1,(x, 2; k) solves (5) with final condition

(.2 = L) = x(x) [ oo = ¥)x(y)s (v, L)y

in the situation where pu¢ = pj. Consequently, on the plane z = 0 the back-
propagated wave is given by

uP(x,t) = ko /eikkﬂcgt@[}b(x, 0; k)dk.
Moreover, using Green’s functions we get the representation

Uy(x,0;k) = | GYe(x,0,y, L; K)oy (y, L; k)dy
R

= Gy e(x,0;y, Li k)X (¥) fo(y — ¥ )x (¥ )05 (5, L; k)dydy’
R2d

- /R G Ly 0BG (03, )
x¥)foly =y )x(y' ) (y": k)dydy' dy"”

where fo and Gg’é represent the Green’s functions associated to the Schrédinger
equation (5) in the case where p¢ = p$ and pj, respectively, i.e. for the forward
and backward propagation stages. Next, we will observe this wave through a 6-
scaled space window centered at xo by introducing the quantities uZ(&,xo,t) =
uP(xo + 0€,t) and ¢ (&,x0; k) = ¥p(x0 + 0€,0; k). Thus we have that

UHB (Ea X0, t) = ko / eikkOCOt¢HB (£7 X05 k)dk
We next carry out some straightforward transformations
o€k = [ Gy Ly 0RIG (x + 0.0y, Li)
R34

1

y' —x
x()fo(y =¥ )x(y") oo (TO; k) dydy'dy"”
by setting y” = x¢ + 6¢

o (€xaik) = [ G5 Lixa +6C,0:K)G] (w0 + 06,0:3, Li )
]R‘d

X7y )o0lG: R)dydy'dC,

and by using the Fourier transform
(20) @5 (& %03 k) = /M GY(y', Lixo + 6¢,0; )Gy “(xo0 + 0€, 05y, L; k)
R

X(y)e ™" f(@)e’ T x(y') o (C; k)dydy’ dCda.
For the Green’s function the following reciprocity property holds G(x, z; Xq, z0) =
G(x0,20;X, z), where H stands for the complex conjugate of H. Indeed, for a

solution ¢(x,z) of the Schrodinger equation (5) (where for simplicity we consider
k=60 =¢=1) we have

o(x,2) = / G(x, 2, 20)p(y, 20)dy.
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By applying the operator i0/9zg, we get

[l Gy, 0) = . 20) G, 5. 20) (3 20)

—3G(x,25,20) Ayp(y, z0) }dy = 0
and after integration by parts it yields

/{(iaiz0 — $Ay — u(y, 20))G(x, 2y, 20) }o(y, 20)dy = 0.

Since the function ¢(y, zo) is arbitrary, it follows that

.0

( 020 1A (y720))G(x,z;y, ZO) =0.

On the other hand, notice that G(y, zo; X, z) satisfies a similar equation and also
that G(y, z;x,2) = G(x,2;y,2) = 6(x —y), consequently we have G(y, z0;x,2) =
G(x, 23y, 20)-

Using this reciprocity property we can re-write (20) as

oF (€ xoih) = [ Fla) G oo +0¢.0:y' L)y )e'o®
G (x0 + 08,05y, Li k) x(y)e~"9% ¢o(¢; k) dydy' dCdaq.

Following (3, 6], after introducing Q?’E(x, z;q; k) for the solutions of equation (5)
with final conditions Q?’E(x,z = L;q;k) = x(y)e 9% when u¢ = s, for j = f,0,
we get

(21) ¢P(€, x0: k) / F(a) Q7 (x0 + 0C, 05 @ ) Q) (xo -+ 0€, 03 q, L )
60(C; k)dCda.

Recall that the Wigner transform (for a pure state) associated with the family
of functions fo and Q7 on the scale 6 (see details in [22, 27]) is defined as

€ 1 (3
UG’ (Xazap;q;k): —d/ pCQf (X+ 2C7 e ) (X_%Caz;q;k)dC7
(2m)® Jra
and the corresponding ‘mixed’” Wigner transform is then given by
(22) W (x, 2, p; k) = f( YU (x, 2, p; k)da.

After substitution in (21) we obtain the following representations for the back-
propagated wave and its amplitude

(23) &5 (& x0.k) = /R LT PEEOWR (o + (& + ), 0,p3 K)o (¢; k) dpdC

and

@) uf(€xont) =y [ [ Bt p Oy 1 46+ ).0.pi )
¢o(C; k)dpdCdk.
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3. ASYMPTOTICS FOR THE BACK-PROPAGATED WAVE

We shall use asymptotic techniques [22, 28] to get information on the behavior
of the wave field. We will perform two limiting processes, the first one when 6
goes to zero corresponds to the geometrical optics limit (here randomness plays
no role) and the second by letting € go to zero. This second step takes advantage
of the random formulation and we can readily identify the limiting averaged wave
(coherent wave). Furthermore, we will establish that the limiting wave does not
depend on the realizations of the refractive index fluctuations and coincides with
the coherent back-propagated wave. This is the statistical stabilization or self-
averaging property, and in our case it is a consequence of the decorrelation of the
limiting Wigner transform at different wave vectors, as in the case of standard time
reversal [10, 28].

3.1. Limiting back-propagated wave. Important statistical information on the
back-propagated wave can be obtained by considering the asymptotics of its coher-
ent component. In the regime we are analysing here, this reduces to the calculation
of the limits

éB(E,XQ;k) = lim E{¢9B(£7X07k)}7

(b<ke)—0

a”(€,x0,t) = lim E{ug (& x0,t)}
(9<<E)—>0

where by limg)—o we mean the result of successively passing to the limit, as
6 — 0 (with € fixed) and after that as e — 0.
According to the representations obtained in the previous section this leads us
to the calculation of the limiting averaged Wigner transform
Wox,z=0,p;k) = lim E{W%(x,0,p;k)}.
( pik) = lm E{WT(x,0,p; k)}

These limiting quantities are related through the equations

(25) aP(&,x0,t) = ko / etFhocot 6B (¢ xo: k)dk
(26) B (€, x0: k) = / e~ PET70 (xq., 0, ps k) do(p: k)dp
]Rd

where ¢ (p; k) represents the Fourier transform of ¢ (x; k) with respect to x. Hence
the computation of the coherent limiting wave is reduced to the calculation of the
limiting averaged Wigner transform.

To obtain more detailed information one should proceed to the computation of
higher order statistical moments of the back-propagated wave and its amplitude.
However, in the present case, we have that the limiting wave amplitude and the
back-propagated wave are statistically stable (or self-averaging), i.e. that their
limits coincide with their averages.

In the next sections we carry out the corresponding asymptotic analysis in order
to rigorously establish the mentioned properties and clearly stating in which sense
the convergence outlined above holds.

3.2. Wigner transform and the high frequency limit. Recall that the ‘pure’
Wigner transform U?%€ associated to the functions ch’e and Qz’e are bounded in
a closed subspace of the (Schwartz) space of tempered distributions S'(R% x RZ).
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Moreover, the corresponding ‘mixed’ Wigner transform W€ appears as more reg-
ular, it is actually bounded in L?(RE x R%) (see [27]). This extra regularity, that
comes from the blurring effect of the mirror, has been used to establish some inter-
esting results for Wigner transforms in random media (see for instance [3, 2]). We
will also take advantage of this property.

The Wigner transform W%¢(x, z, p; k) satisfies, in the sense of distributions, the
following equation (see [22, 27])

8We,e
k
(27) 0z

€ ZkQ QX[ ~€ €
+p- VWhe = W/Rdeq (it (q, 2)WP(x,2,p — §q; k)

— i5(a, 2)W(x,2,p + Sq; k))dq

with the final condition
1 .
Wi,z = Lpik) = Wi(x.P) = v / e CLOX(x+ §OX(x — 5¢)dC,
Rd

where g(q, z) represents the (partial) Fourier transform of g(x,z) with respect to
X.

Equation (27) preserves the L2-norm (this can be established as in [27]). There-
fore, W%¢€(x, z, p; k) is uniformly bounded in L?(R% x de) (with respect to 0, € and
the randomness).

It was proved in [3] that W%<(x, L, p; k) — Wr(x,p; k) (strongly) in L*(RZ x
R%), where

(28) Wi (x,p; k) = f(p)x*(%)-
As a consequence, in the (random) geometrical optics limit (i.e. when § — 0
for each fixed realization of the random field), for any sequence 6,, (after possibly
extracting a subsequence) W% converges (strongly) in L?(RY x de) as 6, — 0.
Furthermore, a straightforward calculation shows that its limit W€ satisfies the
following (random) transport equation [22, 27]

owe k2 X z ik? x z
29 k—— ViWe+ —=V, iu(—,=) - VW — —n(—=, = )W =0
( ) 92 +p x +\/€ L,u(eave) P \/En(eaae)
with final condition
(30) We(x,z = L,p; k) = Wr(x,p:k) = f(p)x* (%),
where V| u(x,-) = Vxu(x,-). Notice that equation (29) preserves the L?-norm,
this implies uniqueness in L?, and as a consequence the convergence as 6 — 0 is
guaranteed without choosing any subsequence. Additionally, the functions W€ are
uniformly bounded in L?(R¢ x RZ) (with respect to € and the randomness).

The following theorem presents the high-frequency asymptotics of the back-
propagated wave. In particular, it states that one can drop the term g({ +¢)
in the argument of W% in expressions (23) and (24), and use the corresponding
asymptotics of the Wigner transform.

Theorem 3.1. (Random geometrical optics asymptotics)
Let € and the medium realization be fized. Assume that the source function ¢g €
LQ(RZ x Ry). Then for every &€ € R% and almost every k, the complex amplitude

dF (€, %05 k) converges (strongly) in L*(RS ), as 0 — 0, to the function

(31) 0B (€, %01 k) = / P (0, 0, 3 k) do(ps k) dp,
]Rd
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where WE(x, z,p; k) is the solution of equation (29)-(30).
Furthermore, the back-propagated wave uf (€,x0,t) converges (strongly) in Lz(]RiO X
Rt) to

(32) B (€, x0,1) = ko / cikocol 5B (¢ xo: k).

Proof. In the first part of the proof, in order to simplify notation, we suppress the
dependence on k. We have to prove that

33) [ ax] [P WG §e+0.0.0) - W, 0.8))0(C)dcdp| — 0.
From the decomposition
W00 + §(€+C), ) = W¥(x0. ) = W (o + §(E+€). ) = W (o + $(6+€). )
+ WE(XO + g(E + C)ﬂ ) - WE(Xoa ')7

follows that it is enough to prove the corresponding convergence result for each
term of this decomposition.

Using the Fourier transform, we can write the integral corresponding to the first
term as

L= / x| / ¢PEO (WO (x + 8 (¢ +¢).0,p)
W+ 56+ €),0,p)) b0(C)Cp|
= (20)? [ da| [ 7P BV, 0, p) ~ (0, 0.9)) dulp + Fa)d|
and using the Cauchy-Schwartz inequality we get the estimate
L] < (2m)%doll72 / [W%(q,0,p) — W*(q,0,p)[*dadp

< ol V0, ) ~ W70, g gy — 0.

For the integral corresponding to the second term, after using the Fourier trans-
form, we have

L= / x| [ PO (Wt 46+ 0.0.p) — WA, 0.p) n(C)dCip|-
2m)? [ da] [0 ~ 0e(q,0.C— an(C)ac|
<! [ fa)da

where
/| (¢35 _ 1)][We(q,0,¢ — €)do(C)dc.

Note that Ip(q) — 0 for almost every q, as § — 0. Indeed, its integrand converges
to zero pointwise. Furthermore, it is bounded by 2|W¢(q,0,¢ — &)¢o(¢)| which
is integrable with respect to ¢ for almost every q, as a direct consequence of the
Cauchy-Schwartz inequality and the fact that W€(0,-) € L? (Rg X Rg). By applying
the dominated convergence theorem, the result follows.
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On the other hand, using the Cauchy-Schwartz inequality, we have the estimate
192((1) < 4||¢0||2L2(RZ)HW€((L 0, ')H%ﬂ(]RZ);

and the function in the righthand-side is integrable. Consequently, from the domi-
nated convergence theorem we conclude that I, — 0 as § — 0.

For the proof of the second part of the theorem we explicitly write the dependence
on k.

We prove the equivalent statement that, as § — 0,

/ dk / 6B (€3 k) — 6B (€3 B)|? dx = / 1(k)dk — 0.
]Rd

Note that the first part of the theorem states that I(k) — 0, for k # 0. Furthermore,
similarly as in that part of the proof, one can get the estimates

[I(F)| < ||¢o(-;k)||ia<Rg)(Cl|\W9’E(07 k) Zamaxrg) + C2lW0, 5 B)I72(me xra)),

where C1,Cs are real constants. Additionally, since equations (27) and (29) con-

serve the L?-norm and WL9 does not depend on k, we get that there is a real constant

Cs, such that |[I(k)| < Cs|do(+; k)”%%Rd)' Finally, to conclude the proof we use the
¢

dominated convergence theorem and the fact that ¢¢ € L2(Rz x Ryg). O

3.3. Diffusion limit for the Wigner transform. In this section, we characterize
the limit as € — 0 of the (random) geometrical optics Wigner transform We€. More
specifically, we prove that lim. .o W¢(x,z = 0,p;k) = W%(x,2z = 0,p; k), where
convergence is understood in the weak sense and the function W0 solves a deter-
ministic transport-diffusion equation. This highlights the self-averaging property
of the Wigner transform.

3.3.1. Convergence of the expectation. We start by characterizing the asymptotics
as € — 0 of the averaged geometrical optics Wigner transform E{W€(x,z =
0,p; k)}. This goal is achieved in part because of the ‘white noise’ scaling in the
coefficients of equation (29), their regularity and mixing properties.

Observe that the solution of equation (29)—(30) has the representation

(34) We(x,0,p; k) = WL(X(L;x, p), P(L; x, p); k)e '@ (F>xP)

where X¢(s) = X¢(s;x,p), P(s) = Pe(s;x,p), Q°(s) = Q°(L;x,p) solves the
characteristics ODEs corresponding to equation (29)

d,. P*

ds—  k’

i(PE) _ﬁ(wm’f—:,z))
ds \Q°) e\ n(%&.8) )’

and satisfy the initial conditions X¢(0) = x, P¢(0) = p, Q<(0) = 0.

These characteristics ODEs coincide with the type of ODEs that we study in
appendix A in the particular case where m = d and [ = d + 1. As a consequence,
for a sufficiently smooth function Wy, for instance Wy, € CZ(RExR), from theorem
A.1, we get that E{W¢(x,0,p)} converges pointwise to W°(x,0,p) as ¢ — 0. The
function W9(x, z, p; k) satisfies in the weak sense the equation

(36) k%—z/+p-vxw+ Brow =o

(35)
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with final condition
(37) W(x,z = L,p; k) = WL(x,p).

The differential operator £y is defined as

o e {VP ~(DO)VpW) =AW, if0<a<l1

Vp - (D(B)VpW) —AR)W, ifa=1

where the positive-definite diffusion matrix D(p) has elements

. 1 - - o
Dlj(p) = WA(J M(qap : q)QZQqua 1,] = 1a"'7d

and the attenuation coefficient A(p) is given by

A(p) = ﬁ/ﬂw R,(q, - q)dq > 0.

This leads to the following result.

=

Theorem 3.2. Assume that k # 0 and the isotropic random vector field (V | pu(+),n(-))*
satisfies conditions C.1-C.5 of Appendiz A (page 22) with m =d and | = d + 1.

If the function Wi (x,p) = f(p)x3(x) € C2(R% x RZ) N L2(RE x RE).  Then,
for almost every x, the averaged Wigner transform E{W¢(x,z = 0,p; k)} converges
weakly in L? (]de), as e — 0, to the function WO(x,z = 0, p; k) that solves (36)—(37).

Proof. We have to establish that for any A € LQ(de), we have that for almost every
x
1iIr(lJ E{<W€(X, z=0,), )‘()>} = <W0(Xa z2=10,"),A()),

where (-,-) represents the inner product in LQ(de). Note, that it is enough to
consider A € C5°(R%).
We have that
<E{W€(X7 0, )} - WO(Xﬂ 0,-), A(» = ~/]Rd (E{WE(X, 0, p)} - WO(Xa 0,p))A(P)dp.
Moreover, the following estimate is valid

[(B{W*(x,0,p)} = W°(x,0,p))A(p)| < 2(max [WL|)|A(p)]-

From Theorem A.l, we know that E{W*¢(x,0,p)} — W%(x,0,p) pointwise.
Thus, the function in the lefthand-side above converges to zero pointwise. Finally,
since the function on the righthand-side is integrable, the dominated convergence
theorem ensures that E{(W¢(x,0,-),A(-))} — (W%(x,0,-),A()) for almost every
X. (]

In the general case, when we consider a non-smooth function Wy, the results
of Appendix A do not apply directly. However, a simple approximation argument
allows us to obtain a weaker version of the previous theorem.

Theorem 3.3. Assume that k # 0 and the isotropic random vector field (V 1 u(-),n(-))t
satisfies conditions C.1-C.5 of Appendiz A (page 22) with m =d and |l =d + 1.

If the function Wi (x,p) = f(p)x2(x) € L2(RZ xR%). Then the averaged Wigner
transform E{W¢(x,z = 0,p; k)} converges weakly in L*(RZ x Rg), as € — 0, to the
function WO(x, 2 = 0,p; k) that solves (36)—(37).
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Proof. It is enough to prove it for any A € C5°(R% x RZ) we have that
(39) lim B{{W*(z = 0,), \())} = (W°(z = 0,-),A(")),

where (-, -) represents the inner product in L?(R% x RZ).

We first prove this, in the case of a smooth data. More specifically, consider a
function Wy € C§°(RE x RY). Let Wi(x,z,p) and WP (x, z,p) be the solutions of
equations (29) and (36), respectively, with final conditions W{(z = L, ) = W{(z =
L,-)=Wi(:). Then

lim B{(W{(= = 0,), AC))} = (W) (= = 0,), A().
Indeed, we have that
<E{Wf(0, ) - W10(07 ')7 A(» = /]RM (E{Wf(x, 0, p)} - Wlo(xv 0, p)))\(x, p)dXdp.

Therefore, we get the following estimate for the integrand function above

[(E{W{(x,0,p)} — WY (x,0,p))A(x, p)| < 2(max [W1]) [A(x,P)|-
From theorem A.1, we know that E{Wf(x,0,p)} — W{(x,0,p) pointwise. Thus,
the integrand converges to zero pointwise. On the other hand, since A is compactly
supported, we have that the function on the righthand-side is integrable. Con-
sequently, the dominated convergence theorem assures that E{(Wf(0,-),A(-))} —

Next, we consider the general case. Let 6 > 0, and choose W € C§°(RZ x de)
such that ||[Wy, — Willr2 < m.

We have that
ASW = [E{(W(0,),A())} = (WO (), A())]

< |E{W(0,) = WE(0,), AC)H + [E{WF(0,) = WP(0,), A()}|
First, observe that since equation (29) preserves the L?-norm, we have that
[E{W<(0,) = Wi (0,-), AC))H < [[We(0,-) = Wi(0, )| L2l All 2

(40)

(41) 5
= [[Wr — Whllp2[[ M|z < 1

Moreover, the L?-norm of a solution of equation (36) is a non-decreasing function
of z, then

) [ELWL(0,) = W(0,), AC)H = [(WF(0,-) = W(0,), A(-))]
42

)
< [IWy, = WillgalNe < 5.

Second, from the first part of this proof, we know that E{(W¢(0,-)—W?(0,-),A(-))} —
0 as € — 0. Thus, there is € > 0 such that for any € < €,

. 0
(43) [E{WE0,) = WP(0,), (N} < 5
Finally, from estimates (40)-(43), one gets that for any € < €/, AW < 4, and

(39) follows. O
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3.3.2. Statistical stability in the diffusion limit. To complete the characterization of
the asymptotics, as € — 0, for the geometrical optics Wigner transform we establish
in this section the celebrated self-averaging property.

For a sufficiently smooth function Wy, for instance Wy, € CZ(RZ x Rg), from
Theorem A.2, we know that the limiting averaged Wigner transform decorrelates.
More specifically, we have the pointwise convergence

E{W*(x1,0,p1)W¢(x2,0,p2)} = W°(x1,0,p1)WO(x2,0,p2), for p1 # p2

as € — 0. Using this result for x; = X, one can establish the convergence of
the variance in a similar way as we did in Theorem 3.2. Thus, the statistical
stabilization of the limiting Wigner transform follows.

This property can also be established in a more general situation. Namely, we
have the following result.

Theorem 3.4. Assume that d > 2, k # 0 and the isotropic random vector field
(Viu(),n(-)t satisfies conditions C.1-C.5 of Appendiz A (page 22) with m = d
andl =d+1. X

If the function Wi (x,p) = f(p)x*(x) € L*(RE x RE). Then the Wigner trans-
form We(x,z = 0,p; k) given by equations (29)—(30) converges in probability and
weakly in L?(RL x de), as € — 0, to the function W°(x,z = 0,p; k) that solves
(36)~(37). More precisely, for any fived test function A € L*(RE x R%) the random
variable (W€(0,-), X(+)) converges in probability to (W°(0,-),\(-)) as € — 0.

Furthermore, when Wi (x,p) € CZ(RExRE)NL?(RE xRL) the Wigner transform
We(x,z = 0,p; k) converges in probability and weakly in L? (Rg), for almost every
X.

The proof is similar to that of Theorem 3.3.
Proof. It is enough to establish that for any A € L*(R{ x R%) we have that
(44) tim B{(W(0,). AP} = [(W0(0,). A() -
Note that

where
(V1 ® V2)(x1, %2, P1,P2) = Vi(x1,P1)Va(x2, P2)
represents the tensor product of functions and (-, -) stands for the inner product in
2(Tpd d d d
LA(Rg, x Rp, x R, % RE,)-

Let 7, 7, represent the transport operator appearing in equation (29) and
its complex conjugate, respectively, and Dy p the transport-diffusion operator ap-
pearing in equation (36). We have that W€ ® W€ satisfies the equation

0 ~
(45) (k=— + 7S o + 7

(92’ X1,P1 X2,P2

with the final condition V(2 = L,-) = (W, @ Wz )(-). Additionally, W°® W0 solves
equation

W =0

0 _
(46) (k& + Dx17p1 + Dx2,P2)V =0
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with the additional condition V(z = L,-) = (W @ Wr)(-).

On one hand, as we mentioned above, from Theorem A.2 follows: The solution
Ve(z,-) of equation (45) with a sufficiently smooth final condition (W7 ® W7)(+),
satisfies that E{V<(0,-)} converges pointwise to V (0, -), which solves equation (46)
with the final condition (W7 @ W7)(-).

On the other hand, one can prove that equation (45) preserves the LZ-norm,
while the solutions of (46) have a L?-norm non-increasing with z.

Using these facts, the proof can be completed in the same way as in Theorem
3.3. d

3.4. Statistical stability of the back-propagated wave. From the results ob-
tained in the previous section, one can establish the statistical stabilization (or
self-averaging) of the limiting time-reversed back-propagated wave. This property
can be stated as follows

o5 (&, %05 k) — 7 (€, %0;k) as (6 <€) — 0 for k # 0,
ug (€,%0,t) — uP(€,%0,t) as (0 <€) — 0,

where the convergence is considered in probability.

Moreover, from the previous section, it is apparent that the convergence of the
(complex) wave amplitude should be in a weak sense since we need to average with
respect to xg. Concerning, the back-propagated wave, we have a similar situation
with respect to xg while in the time domain we still can have a stronger convergence.
More specifically, we say that a sequence of functions f,, € L?(R% x R;) converges
semi-weakly to f, if for every A € L2(RY)

I{fr — f, Mlz2@®,) — 0.

Theorem 3.5. Let d > 2 and assume that the isotropic random vector field
(Vip(),n()t satisfies conditions C.1-C.5 of Appendiz A (page 22) with m = d
and | = d+ 1. For each &€ € R? and almost every k # 0, the amplitude of the
back-propagated wave ¢5 (&€, %0; k) given by (23) converges in probability and weakly
in L*(RL,), as (e < ) — 0, to the deterministic function ¢®(€,x0;k) given by
(26) where W°(xq,0,p; k) is the solution of the equation (36) with final condition
(37).

Additionally, the back-propagated wave uf (&,%0,t) converges in probability and
semi-weakly in L?(R%. xRy), to the deterministic wave u” (&, %o,t) given by equation
(25).

Proof. Using theorem 3.1, the convergence of the amplitude of the back-propagated
wave follows by applying Theorem 3.4 with test functions of the form \;(x, p; k) =

ePEN(x) o (p; k).
For the back-propagated wave, notice first that it is enough to establish that

1= E{ [ 1(68(€.+8) — 6° (6.5 1), A} k)
converges to zero. Re-writing I as

I= /E{|<W€(07>k) - WO(OW;k)v)‘l(';k»l?}dk’
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we know from theorem 3.4 that the integrand function above converges to zero
for almost every k # 0, and since W€ and W solve equations (29)—(30) and (36)—
(37), respectively, it is bounded by the integrable function C1||A[|2, |0 (- k)||2L2(Rd)'
Finally, using the dominated convergence theorem it follows that I — 0. [

4. TIME-REVERSAL SUPER-FOCUSING AND STABILITY

The results presented above give us a complete asymptotic characterization of
the back-propagated wave. It is remarkable that despite the perturbations the time-
reversed back-propagated wave remains statistically stable and the refocused spot
has a better resolution than the one corresponding to the homogeneous medium
and we describe this phenomenon next.

4.1. Perturbation effects on the refocused wave. First, note that when there
is no perturbation, the unperturbed limiting Wigner transform Wl?np satisfies the
equation

oW o
with final condition
W(X7 z = vaa k) = WL(Xa p; k)v

where

ca Ve (D(O)VpW), if0<a<1
p- (DR)VpW), ifa=1.

The associated limiting unperturbed (complex) wave amplitude and back-propagated
wave are then given by

ngﬂp (57 X0, k) = /d e_ip-gwl?np(XOa 07 p; k)¢0(p7 k)dp
R

and

b, (€, %0, t) = ko / eifkocot o (€, %03 k)dk.

This is in complete agreement with the analysis presented in [28], since when a = 1
we recover the advection-diffusion equation derived there.

Therefore, the effect of perturbations corresponds to the additional reaction term
in (36) characterized by the attenuation coefficient A(-). Furthermore, in the case
where 0 < a < 1, A(-) = Ao = const. Consequently, one can readily quantify the
effect of perturbations since the limiting Wigner distributions satisfy the equation

k‘2
(48) WO (x,0,p; k) = W2, (x,0,p; ke~ 2 o,
For the limiting (complex) wave amplitude and back-propagated wave we get
— — 2
(492) 67 (6305 k) = Dy (€ 305 k)e™ T AoF
(49b) u(€,%0,1) = (G(-) * Uiy (€, %0, )) (1)
where x stands for convolution in time and G is given by the Gaussian kernel
1 _ 2
G(t) = e 296

V2moa ’
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where o = kagoL . Note that Ag represents a statistical measure of the perturba-

tions intensity. We have

Ay = /RU(O,Z)dZ,

so that this parameter is the longitudinal correlation length in the case with anisotro-
pic medium fluctuations.

It is remarkable that the perturbations produce an exponential attenuation of
the wave amplitude, when compared with its counterpart from the unperturbed
case. At a fixed frequency the perturbations result in a re-scaling factor that does
not depend on the space variable, and does not affect the space resolution of the
wave amplitude. Thus, the perturbations produce a time domain smearing
effect on the back-propagated pulse when compared to the time reversal in an
unperturbed medium. In particular, if the initial pulse is a Gaussian time-pulse
with carrier frequency wy = kgco and width oy then the back-propagated signal in
the perturbed medium coincides with the re-compressed wave in the unperturbed
medium generated by an effective initial pulse. This effective initial pulse is a
Gaussian with carrier frequency wy = % and pulse width 6; = oy, re-scaled by

the factor yexp(—AoL/27), where v = 1 + 02 /c?. This is a manifestation of the
attenuation of the back-propagated wave, caused by perturbations that has been
observed in physical experiments [32] and is also valid in other asymptotic regimes
[4, 6].

Concerning space resolution, it is apparent from equations (48)—(49), that per-
turbations do not affect the space super-resolution of the back-propagated
wave when compared with time reversal in an unperturbed medium. This means
that the wave pulse 4} has a tighter support in the case of a random medium
than in the absence of medium fluctuations and multipathing, even though the
back-propagation takes place in a slightly modified random medium. In other
words, relatively weak perturbations do not eliminate the super-focusing of the re-
compressed wave. Furthermore, the re-compressed wave is statistically stable, i.e.
its shape does not depend on the medium and perturbation realizations.

Super-focusing in the case without medium perturbations is discussed, for in-
stance in [10, 28, 29]. In particular, in [28] the asymptotic regime corresponding
to the case where a = 1 is treated. Therefore, their observations concerning the
effective aperture of the TRM are also valid for our case. Furthermore, when a < 1
and the diffusion matrix D;; = DJ;; with a constant diffusion coefficient D we

have that the effective aperture of the TRM is given by a;flgM =\/a%py + DTL?’,

where argrys represents the actual aperture of the TRM and L the distance from
the source to the TRM.

4.2. Numerical results. The conclusions in the previous section are obtained
under the condition a < 1. The results of the numerical simulations, carried out
for the case where a = 1, show that this restriction is not fundamental. More
specifically, we conclude in this situation and in the presence of perturbations,
that the re-compressed wave remains statistically stable (i.e the back-propagated
wave is self-averaging) and its space super-resolution is not affected, but the wave
amplitude experience a frequency dependent attenuation.

All the numerical examples correspond to the 2D setting. We set the propagation
velocity ¢o = 1 and consider the central wave length A\g = 27 /ko = 27 /wy, where
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ko and wq are the central wave number and frequency, respectively. Consider the
following values for the characteristic lengths involved: the TRM aperture arry =
250\, the distance from the TRM to the source L = 5000)\g and let the transversal
and longitudinal correlation lengths of the medium fluctuations be I, = 5)\¢ and
1. = 100X, respectively. Furthermore, we ensure a high frequency regime by taking
wo = ko = 27. Note that this set of values satisfy the restrictions corresponding to
the asymptotic regime introduced in section 2.1 in the case when @ = 1. The random
fluctuations are stationary centered Gaussian random fields with an exponential
autocorrelation function, they are constructed spectrally. The maximum contrast
is 10% for the forward medium, and the incremented independent perturbations
represents 5% of the backward medium. As initial source we take ¢o(x;ko) =
exp{—%} with o5 = 3.

In the numerical simulations the Schrodinger equation is solved using a FD
code, to model the infinite medium a perfectly matched layer that allows plane
wave absorption through the (computational) lateral boundaries is introduced. The
computational domain has a 4argry width and its discretization uses Ax = 0.25)
and Az = 0.5)\q.

In figure 2 we show the super-resolution of the back-propagated wave. First, we
compare the re-compressed wave amplitude for the homogeneous medium and an
individual realization of the unperturbed random medium. The left plot shows that
a sharper re-compression is obtained in the later situation. Thus, the presence of
inhomogeneities and the multipathing enhances the resolution of the re-compressed
wave. In the right plot we compare the re-compressed wave amplitude for individual
realizations of the unperturbed and perturbed random media. The resolution in
both cases is similar, while the maximum amplitude is higher for the unperturbed
case. As predicted, the perturbations do not affect the spatial resolution of the
back-propagated wave, but attenuate its amplitude.

— Homogeneous — — Random Medium
— — Random Medium Perturbed Medium

WA/
W
i ;Y

FIGURE 2. Super-focusing of the back-propagated wave. The
absolute value of the re-compressed wave amplitude at the central
wave number ko = 27 is shown. Left plot: Homogeneous vs. (un-
perturbed) random media, the former is shown as a solid line and
the latter with a dotted line. Right plot: Unperturbed vs. per-
turbed random media, the former is shown as a dotted line and

the latter with a solid one.
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In figure 3 (left) we illustrate the statistical stabilization (or self-averaging) of
the re-compressed wave. The results from a set of 10 time reversal experiments
are plotted. It is remarkable that for all medium realizations the resolution of
the back-propagated wave are quite similar. It is also remarkable that nearby
the center the re-compressed waves for different realizations vary less than at the
sides. Although we only show the results of 10 realizations, we remark that other
numerical simulations exhibit analogous results.

0251 Maximum Amplitude Ratio

0.2
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FI1GURE 3. Left plot: Self-averaging of the back-propagated wave
in a perturbed random media. We show the absolute value of
the Wave Amplitude at the central wave number ky = 27 for 10
realizations of the (perturbed) random media. Right plot: Wave
Amplitude Ratio of perturbed to unperturbed random media at
the central position for different wave numbers in the interval
[37/2, 4.

In the right plot of figure 3, we illustrate the attenuation effect of the perturba-
tions on the re-compressed wave amplitude for different wave numbers. We present
the resulting maximum wave amplitude ratio of the perturbed to unperturbed ran-
dom media, corresponding to 26 values of the wave number & uniformly located in
the interval [37/2,4w]. It is apparent from this plot that the wave amplitude decays
as frequency increases, leading to the attenuation of the back-propagated pulse.

4.3. Lateral diversity and stability. Generally speaking, in the parabolic regime,
the statistical stability of the back-propagated wave comes from the decorrelation
of the Wigner transform in the frequency domain or the phase space. Then, in-
tegration in the frequency domain or the phase space, averages out the random
variations of the Wigner transform. It is worth noticing that in the situation an-
alyzed in this work, as well as in other high-frequency regimes (see for instance
[10, 29]) the underlying physical mechanism leading to the mentioned decorrelation
is the diffusion in the phase space. In fact, the high-frequency asymptotics of the
Wigner transform is related to a Liouville equation. Under appropriate conditions,
the trajectories associated with the Liouville equation have a diffusive behavior and
two trajectories starting at different points of the phase space remain well separated.
Finally, if the random fluctuations of the medium at the points of the trajectories
decorrelates sufficiently fast, then the decorrelation of the corresponding solutions
of the Liouville equation follows.
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A fast decorrelation of the medium fluctuations is enforced by considering a
large lateral diversity, i.e. the typical width of the beam is large compared to
the corresponding correlation length. The self-averaging, in time reversal without
perturbations, that results from lateral diversity is analyzed in [29, 30].

For time reversal without perturbations, the results obtained in [25] lead to the
conclusion that in the high-frequency regime the lateral diversity is a necessary
condition for the statistical stability. Indeed, there it is shown that in the regime
corresponding to a = 0 in the scaling (6) the Wigner transform does not decorrelate.
The results in the present work and in [29, 30] show that as soon as some lateral
diversity is present, a statistically stable re-compressed wave is obtained. Moreover,
we proved here that relatively weak perturbations do not affect the self-averaging.

4.4. Concluding remarks. We have analyzed and explained the effect of medium
perturbations during a time reversal experiment. Our analysis was carried out for
a high frequency regime where the TRM size is much smaller than the propagation
distance. The medium is anisotropic and its longitudinal and transversal correla-
tion lengths are much smaller than the propagation distance and the TRM size,
respectively, and the first ratio is smaller than or comparable to the second. Fur-
thermore, the fluctuations of the refractive index are weak and the perturbations
are relatively small and we considered an initial pulse generated by a localized
source.

We proved that perturbations do not affect the main properties of the re-compre-
ssed wave, namely, super-resolution and statistical stability but produces a pulse
smeared in time. Moreover, the influence of the perturbations can be quantified
through the statistical properties of the medium.

Acknowledgments. The authors want to thank Prof. K. Huang from UCI, for
his help with the numerical simulations.

APPENDIX A. DIFFUSION LIMIT OF THE CHARACTERISTIC ODES

In this appendix, we study the weak convergence of stochastic processes associ-
ated with a system of ODEs with a special form. These auxiliary results are used in
the main part of the paper to study the characteristic ODEs (35). Actually, we will
study a system of ODEs slightly more general than these equations. Our analysis
follows the same lines as in [25, 26].

This appendix is organized as follows, in A.1 we present the conditions satisfied
by the random field associated with the right-hand side of the system of ODEs. In
Section A.2, we study the one-particle problem and characterize the weak limit of
the solution to the ODEs. Section A.3 is concerned with the two-particle problem,
that is, we analyze the weak convergence of the joint solution to the ODEs that
start at different points.

A.1. Introduction . Let (2, F, P) be a probability space and the vector field
F:R™1 x Q — R! be jointly measurable with respect to B™+! x F, where Bm+!
is the o-algebra of Borel sets in R™+1 and assume that m < I. We also assume that
the random field F'(y) = F(y,w) is stationary and sufficiently smooth with respect
to y. We use the representation || f||cc = ess-sup,cq [f(-,w)|-

More specifically, we assume that the random field F satisfies the following con-
ditions:
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(C.1) Therandom field F' is strictly stationary and has mean zero, i.e. E{F(y)} =
Jo F(y,w)P(dw) =0, Vy € Rm+1
(C.2) The derivatives %F(y,w) = M%F(y,w) exist for P almost all w
o0 Oy
and satisfy the continuity condition

0 0

li —F(s,h) — —F(s5,0)||cc =0,
(50) Jim | ) = 52 (5, 0) o0 =0
|h|—0
when the index o = (0, 1, ..., ) and |af = 37" oy < 3.

(C.3) F is exponentially ¢-mixing. More precisely, for A C R™*1 set
Gan =o{F(y,") 1y € A}
and for A; C R™T1 j = 1,2 define

d(A1, Ao) = sup |P(B) — P(B|A)].
A€GA,,BEGA,

Define the uniform mixing rate as
(5].) qb(g) = sup{¢(A1,A2) : Aj S Berl, d(Al,Ag) > ,Q}

where d(A1,As) = inf{|y1 — y2| : yi € A;}, then there exists a constant
C1 > 0 such that

(52) p(0) <2e 12 o>0.

(C.4) We let
R(y) = E{F(y)® F(0)}, yeR™"!
be the covariance matrix of the vector field F(-). Note that (52) implies

that there exists a constant Cy such that

0 _lyla
I ye i )] < Cae &, Vy eR™M ij=1,...,1

(53)
where |y|2 represents the euclidean norm of the vector y and the index
a=(0,a1, - ,ay,) with || <2.

(C5) (a) Assume that R;; € C®°(R™"), 4,5 = 1,...,1. Consider the [ x I
matrix A(q) and the I-dimensional vector b(q) with elements

36%‘ -
94, (a)

Aij(@) = a55(@) + a5i(q) and bi(@) =

where
aij(d):/ R;j(s,sq)ds.
0

(b) Suppose that the matrix A(q) is positive-definite and let C'(q) be its
positive symmetric square root. We further assume that the m x m
sub-matrix C(q) with elements éjj(q) = Cy(Q), 4,5 =1,...,m is
non-singular Vq € R™.



24 DANIEL G. ALFARO VIGO AND KNUT SOLNA

A.2. One-particle problem . For any 0 < € < 1 define the stochastic process
(x°(s),q°(s)) = (x°(5,w),q(s,w)) with values in R™ x R!, s > 0, w € Q as the
solution of the system of ODEs

dx¢

ds =4

dq© 1 s x°©
(54) S M

ds — e ‘€ e
(XE (0)7 qE (O)) = (X07 QO)
where (X9, qo) is non-random and ¢ represents the R"-projection of q°.
Next, we focus on the weak convergence of the stochastic process defined above

as € goes to zero.
Consider the diffusion operator

~ 2 ~ .
{% S A (@ g (@) + i bi(@ gl (@), ifa=1
l 2 l .
3 2 =1 Aij (0)%@) + 2 i bi(O)g—i(q), if0<a<l

for all f € C?(R!). From the conditions above follows that this operator is well-
defined. Furthermore, if the random field F'(-) is isotropic then we have that

%vq : (A(él)vqf), ifa=1
Ve (A(0)Vqf), if0<a<l

(55) L%f(a) =

(£f)(a) = {

and
+oo
Aij(a) =/ Rij (s, sq)ds.
For a positive integer n, let us represent by C" = C([0,00); R™), the space of
continuous functions from [0, 00) to R™. The following theorem is a generalization
of the results in [25, 26].

Theorem A.l. Suppose that conditions C.1-C.3 and C.5(a) above are fulfilled.
Then the stochastic process (x(s), q°(s)) converges weakly in C™*! as e — 0, to the
process (x(s),q(s)) such that

x(s) = x0 + /OS a(s)ds’

and q(s) is the diffusion process in C' with generator L% defined by (55) starting
from qo.

The proof of the above theorem is very similar to that of Theorem 3 in [25,
page 105] and consequently we only highlight the main ideas. Let R¢ denote the
probability measure induced by q¢(s) on C'. It is enough to establish that R® weakly
converges to Rg,, the probability measure of a diffusion in C! with generator £¢ and
starting from qg. The main idea of the proof is to study a truncated process whose
dynamic up to a certain stopping time coincides with that of the original process.
Furthermore, the weak limits of the truncated process can be identified along with
some relevant properties. Finally, by using a measure theoretic argument the weak
convergence of the original process is established.

We remark that for the study of the one-particle problem one can assume less
restrictive conditions. Namely, we can assume that the random field F'(-) has the
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following uniform mixing properties. Let
Gi=ofF(u,y,):s<u<t yeR"}
and define the uniform mixing rate as

(56) ¢(s) = supsup{|P(B) — P(B|A)| : A€ Gy,B €G>}
r>0
And further, assume that

(57) /00 s°¢1/2(s)ds < c.
0

In particular, if the condition C.3 presented early holds then the mixing condition
(57) is satisfied.

Moreover, the condition C.5(a) is used in the proof only to ascertain the unique-
ness of the corresponding diffusion process and weaker conditions that assures this
property can be found in [31].

A.2.1. Mizing Lemmas. For estimating some integrals in this section we will use
two mixing lemmas which are slightly modified variants of the Lemmas 1 and 2 in
[25, pp. 109 and 112].

Consider the random fields U,V : [0,+00) x R™ x Q@ — R that are strictly
stationary and satisfy the continuity conditions

68 Jim [U(sh) = U(s,0) = Tim [[V(s.h) = V(s. 0]l =0
for any s > 0.

Lemma A.1. Assume that U(Z,y) is QO  measurable and E{U(Z,y)} = 0 for
each fizedy € R™. Further, let Z(Z), o < T be a ,C';g/é measurable random variable.

Then for any 0, 0 < p < o < 7 and a Qg/e measurable random variable y, with
values in R™

(59) E{U(Z.y)2(2)}]| <

Proof. The proof is standard and is based on an approximatlon argument and a
well-known mixing result of Ibragimov & Linnik [24].

Let 1 = (I3,...,1l,) € Z"™ and M; be a positive fixed integer, we introduce the
notations C1 = [ly/My,(lh + 1)/My) x -+ X [ln/My, (I, + 1)/My) C R", y1 =
(201 + 1)/My),..., (2L, + 1)/M7) € R™, the event 4 = {w : y, € C1} and its
indicator function I} = 14,.

Choose an arbitrary ¢ > 0 and select M sufficiently large such that ||U(Z,y) —
U(Z,¥1)|lcc < 6 for every 1 and y € C;. Furthermore, we have the following
estimates

B{U(Z.y)Z(2)}| = |ZE{U(§,yg>Z<§>A}|

T eE{|Z(2)]}-

=12 Zye) — U 30)Z(2)0} + B{U(Z,50) 2(Z) B} )|

SZ{E{IU (Z.¥0) = U I Z(D) |0} + | B{U(Z 30 2(2) 0} )}
1
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The first term above is estimated by using the approximation assumption and the
second one by using the results from [247 Theorem 17.2.3, pp. 309-310] to get

|E{U( Yo)Z )||U( )Iloo)E{lZ( )|}
T o
g(6+2w >mu;fmuJEﬂzgw}
Since § is arbitrary the conclusion of the lemma follows. O

The following result is a useful variant of Lemma A.1.

Lemma A.2. Assume that U(Z,y), V(Z,y)) are QT/E and gg/e measurable, re-
spectively, for each fized y € R™. Assume also that E{U(Z,y)} =0 and set

Wi(r/e,o/e,y) = E{U(T/e,y)V(a/e,y)}.

Furthermore, let Z(2), y, be a real and R™-valued, respectively, Qg/e measurable
random variables. Then for any o, 0 < o <o <7

T O

E{ZE) Uy )V(Zy0) - W(E 2, y,)]} <

T—0,~51,0

~1 1 0 T
134 (T3 (UMl lV(E, Ve B2
Proof. First we apply Lemma A.1 with UV — W substituted for U to show that
0 T o T o
E{Z(SY U~ Zy)y—w(l, 2 <
EZO Uy V() -WE Ly} <
~ 0 % T
4TIV lV ()l B |Z(2)]}

smWHWWWM%ﬁW(MWHMWMWWB

lemma again, now with ZV substituted for Z to obtain
(62)

‘E{Z(g)U(E,yQ)V(%ayQ)H =

o T o 0
U= MeollV (= M B{]Z(2)]}-
€ € €
For a fixed y, by applying [24, Theorem 17.2.3, pp. 309-310] one gets

[E(W(Z. 2.9} <

Ul VE oo

and consequently

63) |B{ZEW(E, 2y} <

o T o 0
MU sV (= M E{]Z(2)]}-
€ € €
By combining the inequalities (61)—(63) the desired estimate follows. O

A.2.2. Truncated process. Let M > |qo|, consider a cutoff function ¢y : RY — [0, 1],
oum € C(RY) such that

0, laf=2M
64 = ,
(64 W@{MMM
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set GM(y,q) = o (q)F(y) and define the truncated system of ODEs:

dXE7M ~e,M
(65) ds @
d e,M 1 e,M
q — _GM(f X e,M)

ds Ve ¢ e 4

with initial conditions (xg, qp).

For each fixed M, we will prove now the tightness of the family of measures
R&M induced by the truncated process q©*(s) in D' = D([0,00);R!), the space
of ‘cadlag’ functions from [0,00) to R! with the Skorohod topology. Further, we
simplify the notation by suppressing the index M.

The proof relays on the approach of [25, pp.107-108]. We will obtain that for
0<t<u<T < oo there exists C = C(T) independent of € € (0, 1] such that

(66) Efla‘(u) — a*(t)*@} < C(u — t) E{®}
for ® = O(s,t) = |q°(t) — q°(s)|", 0 < s < tand r=0,2.
We have that

l u T € T
o () — G ()2 = — > 4 Gi(zail (U; ),qe(o))(QE(U)—QE(t)) drdo
Ve do € €
i=17/t 7t

_zz w e 1 .EX(U)
—€Z/t/t{ZIGJ(€,

8G(Tl(,)
Jqj "€

T—0

a“(0)) [ (a(0) — 4:(1))

a'(0)) + 6,y -, 1)

a(0))]

e €@

(45(0) — af() 252, i)

+ Oyy € €2

M3

- —70 4(0))
k=1

x Gk(% E(U),qe(o))}dea

6(1

where 1¢(0;7) = x°(0) + (7 — 0)@°(0) and consequently

w L
Blla ) —aOF 8} = [ 320 ) + 6,100 +ZLZ)

where

E{/ 0G: ™ TOi7) e(o0)6, (2. 2 (o)

(9(]] € [
< (d <>—qi<>)do<1>}
- C D qonen 2, XD (oo @)
1) = 2 B / ‘;jk Z oD g onen XD o))

x (¢i(0) = ¢i (1)) (T — 0)do }
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A straightforward application of the mixing Lemma A.1, leads to the following
inequalities

IP(r) < IVeul=lFI2% E{|<1>|}— )do < CLE{|®[}
@) < |FILE{8)2 / B{|o]}
1) < [ FlulVFE{8)} 2L =3 <T—o>¢3<¥>dagcgel—w{|¢|}

from which the estimate (66) immediately follows with C' = I(C1l + Cs 4+ Csm).
We only prove the first inequality as the others can be obtained in a similar way.
Let n = m, set

Yo =190; 7), U(E,y) = Fz(%, 6%) and
V() = G2 o la0)a () — a0 (5 20t

These functions satisfy the assumptions of the lemma since for any s > 0 we
have that x¢(s), q°(s) are ,C';S/e measurable, and as a consequence 1¢(s;7) is also.
Furthermore, |¢f (o) — ¢f(t)| < 4M and ||Vl < oo therefore, after substitution
in (59) one gets the demred result since E{|V(Z)[} < 4M||V<pMHOOHF||OOE{|<I>|}

A.2.3. Limit identification. Our next step consists in the identification of the limit
points of R¢. We proceed as in [25] by first identifying the limit points of R%Y in
D'. Representing by X (¢) the t-coordinate function in D! the corresponding o-fields
of subsets are given by
M) =o{X(t) :u<t<v}

Assume that {e,} is a sequence of positive numbers approaching zero such that
the sequence of measures { R¢»M} weakly converges to R on D! as n — oo. For
any f € C(R') with compact support define

l

1 0% f of
(67) £ fla) = 5 §£:<A£f(q)5qiaqj4—2{:bfl(q)ga;

ij=1

i=1
where

Aij(q), ifa=1
AM(q) = 3 "o
MM)<MAQX{&Am7ﬁO<a<1

! ( (g ; —
QOM( )a’lj (q)) ifa=1
bM — 0qj
v @) = eule) le {—Wé‘g.(q) ai;(0) + ¢ (q )aa” (0), if0<a<]l.
We show that f(X fo LM (X (s))ds is a (RM, M{) martingale. To establish

this fact it sufﬁces to prove for any integer n > 0, bounded continuous function
®: (R - Rand s; <---<s, <t<u that

(68) EM{(F(X(w) — FX(E)OX(51), - X(52))} =
BM / £ F(X()B(X (1), - X(52))}

where EM{.} represents expectation with respect to RM.
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We further study the quantity

(69) I=E"{(f(X(u)) ~ f(X0)P(X(s1), -+, X(s0))}

= lim B{(f(@™M () ~ fla™ M (0)(a™ M (s1), -+, a™ Y (s0)}.
To simplify notations, we drop the index n and let € go to zero through the sequence
{en}.

We have that 6 f(q™)(u,t) = f(q“M(u)) — f(q“M(¢)) can be re-written as

ZICRICY fZ/ 744 e (LD gt r)ar
\/_Z/ 7. (4 e 2B oy
+ [ M ope 2D g o)) o ar
=_i/{}§j (e (T ey
o[BG T o)
b

e, M
) S PR do bd
* B e 6@ 9" ()G (o —= 4 (0))] U} T

We shall multiply by ® = ®(q°(s1),---,q%(s,)) and pass to the limit as € | 0. By
applying the mixing Lemma A.1 to the first term on the right-hand-side we get

oM (T 1Mt )y
ML 2 BT GeM )@
St S e C I ey
<||vf||00||F||OO||q)||oo\/—
For the other terms we introduce the notations
1 M (T IE’M(WT) e, M
o= [ e ene, ST a6
&M
xGM(",X ("),q () bdodr,
[ad
1M (g; 1)
2 — GM T ) e, M
b= [ ] e enet G o)
o x“M(g)

M,

€ €@

,q°"(0)) @dodr,
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v 0 OGM 1 1M (g; 1
5= o [ e a o) G T g o)

Oy € €2

o x©

M M
XGk (67

o)

,q“M (o)) ®dodr

ea

Next, we compute the limit of E{I}j} when € — 0. By introducing the functions
Hij(T/€7 0'/6, Y1, yQ) = Fi(T/ea yl) Fj(0/67 YQ)a

Erij = E{HU} and ﬁij = Hz‘j — Er

7R
we have that Iilj = 1'-1-1 + Iv142 where

11 - e,M e,M
1 =1 [ S e Denta o) S (q (o)
v 1 oo 19M(o;7) x9M (o)
X (/U Hy(Z, 2, — 7 5 )dT)CPdJ
12 _ l/u /T of e, M e, M dpm e, M
Ly =7 ). bq (@“" (o) (@™ (o) —— 94, (@“" (o))
~ e,M e,M
XH@J(Zagal (: T)7X ( ))(I)dO'dT
€ € € €2
Furthermore,
u e,M( . e, M =
1/ Hw(z z’l (:,T)’X a( ))dT_/ R”(S 561 aqu( ))dS
€ ), € € € € 0
and we get that
I“}—»EM{/ bt (X f(X(o))cbdo—}

where

Jq; a;;(s,0)ds if0<a<l.

Next we show that E{I}?} — 0. Let us decompose this term as I}? = J& + J3
where

M (q) = o )&PM( y {aij(s, sQ)ds ifa=1,
ij

=1 | [ St oot ) S a0
xﬁu(g % IEM(t T),IE Me( ))cbdo—dT

B= [ ][ S when e o) St @ o)
><I:Iij(g,%,IEMe(aMT),IEMe(f;U))}CI)ddedT.

Applying the second mixing Lemma A.2 with n = 2m,
T T o o

U(Zay):Fi(27y1)v V(zv}I):Fj(zayQ)v
28) = earta M (o) 2 4 () 5 (),
ey, = 1M (p;7),1°M(p;0)) and p=1t,
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we get that

E(ILY < 4| Var o FIZ E{®[} - / / 34 (T

o —

)(;;%( t)dO'dT — 0.

€

For ij we have the following decomposition

a@ xM
T5 = 372 / / / GqZJ EM(p))Géw(g’ %’qeyM('g))

=1

le,M( IE’M(

p;T)
m x€ M
+3Oula M (p)E (2, XD ey

€ v

~ T O

p;o))

) 60‘

OH,; (Z o 19M(p; 1) 19M(p; 0)

Ay "€’ €’ €

x [(F=2)

6(1

)

3 60’

e,M e,M
p)OHy 7 o 1M (i) 1M (pio ))]}(I’dpdadT

oy "€ €’ €® €

Z ijs + Z zgk + K’ij)

k=1

+ (%

6(1

where ©)/(q) = g{{i (@)pr(q) 88‘2‘? (q). Now applying the second mixing Lemma
A.2 with
T T o o
U(Zay):Fz(27Y1)7 V(_7Y):Fj(zay2)a
00y
e’ 0,
and €%y, = (1 (p;7),1™ (p; 0)),

EM(

(@ (a2 X e gy

for

700 . x&M .
K= / | [ St e 2 2 g

60.
N 1¢ M le,M .
Hi; (T d (p:7) ) (57 o) ) ® dpdodr
€

e €’ €@

we get that

B < IVeulalFlEel o5 [ [ [ 6
< Ci(u—t)Ve— 0.

Furthermore, applying the second mixing Lemma A.2 with

T oF; T o O
U(_’y)_ﬁ—yé(?m)’ V(?Y)—FJ(G,YQ%

€

T — x&M
2(0) = T Dyouta M (et LX) g p))e

and €'y, = (1°M(p;7),1°™ (p; 0)),
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for
e,M
€, p X €
uk 63/2/ / / Ou(q M GM( ca ( ) q7M(P))
6H” T o IEM(p 7) 1M (p; o)
d dpdod
(ea)ayk(ee e’ e ) @ dpdodr
we get that

T—0

B < lOulll Pl E(2) 5 [ dr [ dodt ()
< [ (D

< Co(u—t)e/?7 = 0.

Then using

T T o OF; o

U(EﬂY):Fi(zﬂyl)v V(Evy) ayk(eay2)

— Xe,M
Yot (et (2 X2 g iip)e

€ €
and ey, = (1°M(p;7),19M (p; 0)),

for
e,M
eM M P X7 ( ) e,M
mk 63/2/ / / Oum(q )G ( ca ;4" (p))
r o 16M<p n) 1M (p;0)
ca ) zjﬂ/k(e ¢’ ca ; ca )(I)dde'dT,
we get that

T—0

[B{KEH < 100l oo | Fll oo B 1} 3/2/ dT/t 1odh (120

x / (T34 T Ly

6(1

< Cy(u —1)e¥/?7% = 0.

Finally, all these estimates lead to the conclusion that E{I}?} — 0, therefore

(70) }HEM{/ bl g;( (0)) ® do}
as € goes to zero. Furthermore, proceeding in a similar way one gets that
0% f
EM X (o)) ®d
13— ([ (X(0) g (X o) do)

}HEM{/ by §§< (7)) ® dor}
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as € goes to zero, where

by (X) = ar(X)

&pM(X % aij(f(), ?fCL:l
a;;(0), if0<a<1

o (X), ifa=1
Guis(0), ifo<a<1
{aij(X), ifa=1

(

Qjj 0), if0<a<l.
Note that
: &)
M _ M
2_: aan +Zb = LM f(X)
where £M is defined by (67) and bM(X) = Zé 1bfV]“( )+ S0, b2 (X)), So,

finally by adding all contributions we get that

1= BY{ [ ds fX () B (s1), X (5.))}
t
which together with (69) implies the desired result (68).

A.2.4. Remowal of cutoff and weak convergence. In this final step we remove the
cutoff in M and prove the weak convergence of the measures R¢. The argument is
the same as in [25, step (vi), pp. 118-120], so we just highlight the main points.

Since q“M(s) is continuous the measure R&M s actually supported in C!, fur-
thermore the uniform bounds in M of a;} and b} imply that R™ is concentrated
in C' and that the family of measures {RM} />4, is tight in C'. Next, if Mj, is a
sequence for which RM* converges weakly in C! to some measure R*, as the coef-
ficients of LM converge boundedly, and uniformly on compact sets to those of L,
and the RM martingale property (68) is valid, we get that

—/Otﬁf(X s))ds

is a (R*, M*})) martingale, where M*" is the trace of MY on C'. By the hypothesis
there is only one measure with this property, then R* = Rgy,,.

Next, let Sy be a closed subset of C([0,T];R!) and S = {X € C": X|jo.1] € So},
we can carry out the same calculations presented in [25, pp.119-120] to show that
limsup, o R{S} < Rq,{S}-

As in [25], this implies that for each bounded continuous functional ¥ on C! such
that U(X) depends on X (-) restricted to [0, 7] one has that

lim \I/(X)RE{dX}:/\IJ(X)Rqo{dX}.

And by appealing to the same argument presented there, we finally have that R¢
weakly converges to Rq, in .
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A.3. Two-particle problem . For any 0 < € < 1 define the stochastic process
(x5(s), a5 (s),x5(s),q5(s)) with values in R™ x R! x R™ x R!, for s > 0, as the
solution of the system of ODEs

dx§

ds =4q;

dqy 1 s X§

:—F —_. —

ds  \fe (e’ ea)
(71) x5 .
ds qz

dqgs 1 s x§
ds /e
(x1(0), 91(0),x5(0),a5(0)) = (%10, 410, %20, 20)

where (X109, q10,X20, q20) is non-random.

Theorem A.2. Suppose that conditions C.1-C.5 (page 22) are fulfilled. Assume
additionally that m > 2 and Q1o # Q20. Then the stochastic process (x5(s), q5(s), x5(s), q5(s))

converges weakly in C™ ! x C™* as e — 0, to the process (x1(s), q1(s), x2(s), qz2(s))
such that

X (8) = Xa0 +/ Qo(s)ds', a=1,2
0

and qq(s), a = 1,2 are two independent l-dimensional diffusions starting from qao,
a = 1,2, respectively. Furthermore, the generators Lg_, a = 1,2, corresponding to
these diffusion processes are defined by (55).

The proof of the above theorem follows the same lines as in the previous section,
the main different being the fact that we need to keep the trajectories separated,
in order to eliminate the mixed derivatives. This difficulty is overcome in the same
way as in Theorem 4.4 from [2, page 100].

We shall establish that the probability measure RS induced by the process
(q5(-),q5(-)) on C? weakly converges to the measure Ry = Rq,, ® Rqy,, Where
Rq., is the probability measure on C! associated with the diffusion starting from
dao With generator Lg_ .

We further consider the case where x19 = x99 = 0, remarking that in case this
condition is not satisfied we can proceed in a similar way.

A.3.1. Truncated process and tightness. For the two-particles problem the trun-
cated process is constructed in order to keep the trajectories bounded and sepa-
rated.

Let M > |qjo|, j = 1,2 and consider a cutoff function ¢ : R! — [0,1], o €
C>(R!) such that

0, |q]>2M

(72 par(a) = {1 oo

Let N > 0 and define Qn = {(&, @) € R*™ : |§; — qjo| < 27,4 = 1,2}.
Choose N such that vy = inf{|q} — &, : (&},a5) € Qn} > 0. We then have that
the cones in R™*! with vertex in the origin and basis B, = {(q,1) : |q — qao| <
ﬁ}, a = 1,2 are separated and consequently Ay > 0, where

Av = inf{la) — oqs| Ay — oay| s qp, = (@, 1), a = 1,2, (d),G)) € Qn}-
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Let py := 29%2pM, ¢t(P) = 1/p and t,(fl) =k/p1, k=1,2,.... We introduce the
smooth function ¢y : R™ — [0, 1], with uniformly in N bounded gradient and such
that

~ 0, ifl|ql> =
73) un(a@) = {1 A= v
» 1 |q| = N+1
and the cutoff functions ¥, : [0,00) x R™ — [0,1], a = 1, 2:
1 if ¢ > @
(74) Vota) =4 _ . ife >
UN(G — Qao), 0 <t <t®),

Further, we consider the functions & : R”™ x D™ — [0, 1] smooth when the path

X(-) € D™ is fixed and such that

(r1) ~
. 1, ifly— [ X(s)ds| > 2
(75) Er(y; X() = . fotlim . !
0, if [y — fo* X(s)ds| <,
and introduce the cutoff function Z : [0,00) x R™ x D™ — [0, 1]:
N 1, if0<t<t®
76 Ety; X(1) = - -
(76) (¥ X()) {fk(y;X(-)), if 71 <t < ¢ where ¢ > ¢(?).
We finally sum up the effect of all these cutoff functions by defining 6, : [0, 00) X
R™ x Rl x D™ — [0,1], o = 1, 2:

(77) Oult,y, a; X (1)) = pm(a@)Val(t, Q)Z(, y; X ().
Set
GM NPty q; X () = Oalet, ey, a; X () F(t,)
and define the truncated system of ODEs:

dii __ =€

ds =4q

dq§ 1 ewr,s X _

L geM2 Toge
ds \/E 1 (eveaaql)

(78) o

dX2 _ Ze

ds 2

dqgs 1 1,8 X5 _,
ds e * (e’e“’%)

with initial conditions (x19, Q10,X20, q20), Where
M, — ,M,N,p, =
Gy (ty,a) =Gy TPty g a5 (),
Moy o ,M,N,p, =
Gy (ty,a) =Gy Pty g ai (),

Note the simplifying notation M = (M, N, p, q).

We remark that the main differences between the cutoff function defined in
Section A.2 and the function ©, defined above are that the latter depends on
time ¢, both variables y, q and also, parametrically, on a path from D™; while
the former only depends on q. Furthermore, we notice that when 0 < ¢t < t® or
") < ¢ < ¢{"1) and the path remain fixed ©, is independent of ¢ and smooth on

k+
the other arguments.
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For each fixed M = (M, N,p,q), the tightness of the family of measures RS’M,
0 < € < 1, induced by the truncated process (q5(s),as(s)) in D2 = D([0, 00); R%)
follows after minor changes of the computations performed in Section A.2, since we
only need to establish inequality (66) for 0 < ¢t < u < t® or t) <t < u < t,(fﬂ

with £® < ¢{PV).
A.3.2. Limit identification. As in the case of one particle, our next step consists in

the identification of the limit points of the family of measures Rg™ ™" as e — 0.
We represent by X (t) = (X1(t), X2(t)) the t-coordinate function in D% and let

t
Ya(t):/o Xu(s)ds, a=1,2.

For any f € C§°(R?) define the operator

1) (g X0 = (LS A (s an X))ot
a=1,2 i,j=1 8(]1 aq]
0
+mesqa, (g}
J

with the coefficients defined as follows
it ~ A(q) lf a = 1
AM,;X-:Az,;X-X R
3 (5,0 X()) = A2 (s, 05 X () {Aij(o), e

bk(s, a4 X () = Aals, a; X ()

XZ oy (Ba(s, a4 X())ai; (@), ifa=1
= oz Aals, @ X ())ay (0) + Aals,q; X () 522(0),  if0<a<1
where
A5, @ X())Ou(s, . Ya(s); Xa()) and &= {1’ o=2
2, ifa=1.

We next establish a martingale property for any limit measure Ré‘z . We prove
that for any integer n > 0, bounded continuous function ® : (R?)” — R and
s1<- - Ssp St <u

(80) EI{(F(X(w) — FXE)BX(51), - X(52))} =
B / () X(O)B(X (s1), -, X (52))}

where EM{.} represents expectation with respect to RY . As has been remarked in
[26] it is sufficient to consider the case where 0 < ¢ < u < ¢ or t(pl) <t<u< t,(fﬂ
with ¢P1) > @),

The calculations for obtaining the martingale property are very similar to those
performed in Section A.2, therefore we will not present the details.
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We proceed to determine the limit

1) I=BY{(f(X(u) ~ F(X(0)B(X(51), -, X(s0))}
= lim B{(f(@" (1) = @ ()@@ (s1),-- " (s))},

where the sequence {¢,} is such that R;M weakly converges to Ré‘;f and €, — 0, as
n — +oo. To simplify notations, we drop the index n and let € go to zero through

the sequence {e,}.
We have that 6f(q°)(u,t) = f(q(w)) — f(@°(t)) can be re-written as

. MO e e T Xa(D)
sswn =7 3 [ @G T e
a=1,2
LN YO e (7 AT
= L [ {gpa oo =i aw
+ [t atonGa (C 2 o) dn ar
o [ L e T )
=3 [ oon 2w
a=1,2
T e €T o;T
w1 [ [ (tarton et €250 g o)
€ z 5((61(0.) —€ o an 760’
e Y e il
G 22T g (06,2 D g 00)
+T0 S D o D (7T g o)
k=1 ?
< G (2.5, g o) o

By multiplying with ®, we get the decomposition

m

l
5f(q€)(u7t)q): Z Z aij Z aﬁlj Z gﬂk]

i=1 1,2 k=1
a=1,2 A=
where

1 w9 T I 3T) _
i = = 8qi;(qe(t))GZ¢(} alt )7q3(t);qa(-))<1>dﬂ

o
fo= g [ apaien B G )

€ €

6(1

< Gy (2. %20 g (0):1a()) @i
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2 T 1(o;7) o
Bw=1 [ [ 52 7 OO G o)

a2, Xi( ) & (0);a,()) ddordr,

Igik:éﬂ/ / T—0) af (U))aagi(z,13(0;7)@;(0);%(.))

Qyr € €2

<2 “( ), 44 (0):8a (1)) Bdodr
By applying mixing Lemma A 1, snmlarly as in Section A.2, we get

[124] < 19 oo | Flocl @] e —= =C1ve—0.

7,

Next, we compute lim._q F{I},.}. By introducing the functions

aij
ij(T/evo—/anlayQ) = Fi(T/an1) Fj(0/67y2)7
Erij = E{HU} and ﬁij = Hl‘j — Erij,

: " 1 11 12
we arrive to the decomp051t10n Lo = 15i; + 155, where

m=t [ / B O ()90(05,(0). 6 5850

A

-t / e CIQICNEE ACIEABIAC)

, conwg (T 0 15(0;7) %5(0)
T L e LT

Moreover, since |15,(0;7) — X5,(0)| = (7 — 0)|a5,(0)| < 2M (1 — o) we get that

prl =11t =2 [ [ Statonen (o o) ailorias ()

€
00 e ceiovac (i (L 0 laloir) x6(0)
8qj (Taxa(o)aqa(0)7qa())Hz](ea 6’ ca 5 p )(I)dO'dT‘
< 02/ /(T—o—)lRij(T;J,T;Uag(a))uo—dT

< 026/ / s|Ri;(s, se Q5 (0))|dsda — 0.

Therefore,
2= [ 5@ )P o). )5 () G %4 (0). )55 )

X (/0 ‘ Rij(s, s€'7*Q,(0))ds) ®do + O(e)

uniformly in €2, and consequently we get that

aij aij

B{IL} — Bl / D0, X (0): X () 2L (X (0)) Bdo)
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where
M1 > = 00, -
boij (0,4 X () = Oalo,q, Yalo); Xa(-)) 90 (0,9, Ya(0); Xa("))
j
ISR ds ifa=1
J5" Rij(s,0)ds, if0<a<l.

Proceeding in a similar way as in Section A.2 we can prove that E{Ioljj} — 0 and
finally, get that

B{IL,} — f{/ D0, Xo(0): X () 2L (X (0) B o).

Furthermore, a straightforward modification of the corresponding calculations of
Section A.2 allows us to show that

B} = B[ olllo Xulo) KO) s (Ko @ do)

B{12) = B [ B2 0 X0 XO) S (X () o)

as € goes to zero, where

- ~ )ds, ifa=1
Xo(0); X()) = O2 (0, Ya(o); Ka()) x { Jo, Fis(5D ’
o0, Xa 0 X() = O3 0., Yo o) (”X{k PR

> 5 aR"“ q)ds ifa=1
bM2 ) 7X ') = 92 ) 7Y0t 7X(3z : X fooos Oy S o ’ ’
M0 = e valon a0 x| IO 0T

Next, we obtain that for a # 3, E{

case B{I2},;

I25:;} — 0. Tt is enough to prove that in this

} — 0 where

o aZf —e 7€ . o€ -qt (-
<w2@—// gt 0 VO T 017) ) )

o€ ~€ —€ 704 i% g
X (—)ﬂ(av Xﬂ(a)a qﬁ(0)7 qﬁ())Hlj(_a L P | e—a)(pd(de.

First consider that 0 < ¢ < 7 < t®. Since for 0 <s< t(® we have that
a5 (s) — @0l < NLH, v = 1,2, it follows that (@,xﬁ—@) € Qn and then

o

\/(T —0)2 4 |I5(0;7) — x5(0)[* = An7. Consequently, we have the estimate

Finally, by considering the condition (53) we get

u—t

|E{12};;} < _/ / N deT—Cgia/o se”C1ANSds 0.
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On the other hand, when t,(fl) <o <7T<L t,(ffﬁi with t,(cpl) > () we have the
following estimate

(83) [Oa(r,15(037), @5, (0); A5 (1)Op(0, X5(0), @ (o) @5 (1))

_ 1 (o;7) X5(0 A (==
By (2,2, 20T) Ty ¢ o TR

€ € v v

Indeed, either O, (7,15 (03 7), @5 (0); 5 () = 0, and then the estimate holds, or
§e(15(057);a5(+)) # 0. In the last case, we have that

15 (o 7) — x5(tF)] >

| =

Furthermore, |qj(s)| < 2M implies that
[%5(0) = x5(67))| < 2M (o — 1) < —
and consequently one has
- 1 2M 1

16(0;7) =x5(0)[ = - — — > =

and by considering condition (53) the estimate (83) follows. Furthermore, from
that estimate we obtain that

O/ U T e — 1
[E{I55i5 < ?3/ / ¢ OV T o dr
t t

(84) o u u;a
< Céeff“l / da/ dse= €15 0
t 0
where Cf = Q\C/%q and Cf = %

Finally, by adding all contributions we get that
I= EQM{/ asLM F(X(s)@(X (1), , X(sa)) |
¢
where £M is given by (79) which together with (81) imply the desired result (80).

A.3.3. Remowal of cutoff and weak convergence. In this final step, we shall remove
the cutoff and establish the weak convergence of (q{(),q5(-)). From now on, we
consider that all measures are supported in the corresponding space of continuous
functions and that the convergence also take place in this space. This property can
be established in the same manner as we did in Section A.2.

Next, for proving weak convergence we will follow the same strategy as presented
in [2, 26]. We first define a stopping time U(-; M, N, p, q) with the property that the
dynamics of the truncated and original systems coincide up to this time. Moreover,
this property allows us to identify any limit measure R3? with Ry on the o-algebra
corresponding to the stopping time. Finally, by choosing sufficiently large M, N
we get that U(-; M, N, p, q) converges to infinity as ¢ — oo and p — oo; from which
the weak convergence follows by the same calculations as in [2].
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Let X (-) = (X1(-), X2()) € C% and Y, (t) = [,

0 X, (s)ds. For such X(-) we define
the following stopping times

S(N,p) := lim S,(N,p)

n—oo

T(M):= lim T,(M)
Vi(p,q) := lim Vi (p,q)

where

1 1
N+l n for « =1 or 2},

1
To(M)=inf{t >0: |Xa(t)| > M — - for « =1 or 2},

S, (N,p) =inf{t:0<t<tP |X,(t) — qao| >

9 1
Va(p,q) = inf{t 2 (7, [Vi(t) - Ya(Ol < - + 2}

We also adopt the convention that if the corresponding set of times is empty then
the stopping time is infinite.
Let Ty > 0 and set

U(N,M,p,q) :={S(N,p) NT(M) AV (p,q)}
and
B(N,M,p,q) :={S(N,p) ANV (p,q) < T(M) AT},

note that B € MY (the o-algebra generated by the stopping time U). Moreover,
we have that
Ty < U((@ (), a5()) N, M, p,q)
implies that (a(s), a5(s)) = (a5 (s),a5(s)) for s € [0,Ty)
The following results will be useful for establishing the weak convergence. We
begin with two simple lemmas:

Lemma A.3. We have that limp;_.oo T (M) = 400, a.s. Ra.
Lemma A.4. We have that lim,_, S(N,p) = 400, YN a.s. Rs.

These lemmas are direct consequences of the continuity of the paths of the lim-
iting diffusion process.

The next lemma shows that S(N,p) A V(p, q) becomes infinity as ¢ — +o0,p —
+00 (in this order).

Lemma A.5. For N sufficiently large and T1,n > 0 arbitrary, one can find po
such that Ro{S(-;N,p) AV (:;p,q) < T1} <n for any p> po and q > qo(p).

Proof. Thanks to Lemma A.4, we can take po such that Ro{S(-; N,p) # +oo} < 2
for any p > pg. Moreover, because of the continuity of the paths we also can take
My = Mi(T1,n) such that Ro{supy<;<r [Xa(t)| > My, fora=1or2} < I
Now consider the event

By ={S(;N,p) =400 and sup |X,(t)| <M, a=1,2}.

0<t<T)
We will establish that for any fixed p > po,
(85) lim Ro{V(p,q) <T1;B1} =0,
q—00

and from this relation the lemma immediatly follows. 0
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The proof of equation (85) is a consequence of the following result. Define the
diffusion process I'(-) = (Z(-), X(+)) € R™*2! where Z(t) = fg (Xl(s) - Xg(s))ds
and X (-) is a diffusion associated with R. The process I'(-) has the infinitesimal
generator Lr = Lx, + Lx, + (Xl — Xz) V.

Lemma A.6. If condition C.5 is valid (i.e. the coefficients A;j,b; € C°(R™), the
sub-matriz C(q) is non-singular) and m > 2, then the process T'(+) is a hypoelliptic
diffusion.

Proof. We need to establish that the differential operator —0; + L;. is hypoelliptic.
The proof of this fact follows the same line of the corresponding result in [26, pp.
59-60]. O

Now we are ready to prove equation (85). The hypoellipticity implies the follow-
ing estimate for the probability distribution of I'(). For every 0 < to < T, A >0
there exists K = K (to, T, ) < oo such that
(86) P{|Z(s+1t) — Zo| < 0| X(s) = X0, Z(s) = Z1} < Ko™,

where p < 1,0< s <T,ty <t <T and |Xol|,|Zo|,|Z1] < A. Therefore we have
that

Ro{V(5p,q) <Ti; Bi} < Ro{ inf |Z(t)] <

t(P) <t<Ty B

;B1}

< R{ inf |Z<j5>|s23q;31}

t(P) <j6<Ty
T +1 1 1
< (L)KI— = K”—,l
Y qm qm
where § = ﬁ and K" is a constant that depends on T9,M; and p. Thus

Ro{V(;p,q) < T1;B1} — 0 as ¢ — oo when m > 2. This concludes the proof
of equation (85) and the Lemma A.5.

A straightforward and useful consequence of the lemmas above is given by the
next corollary.

Corollary A.7. For any n > 0, there exist sufficiently large M, N,p and q such
that

Now with the aid of the lemmas above we can establish as in [2] that for any
To > 0 and a continuous and bounded functional H on C% that is MI°-measurable,
we have that

timsup B{H (). a3(-)} < [ HOOR{dX),
The proof of this fact is just a repetition of the calculations in [2, pp. 126-127].
Finally, as in the cited reference, using the same argument presented in [25] (see
Section A.2) the proof of the weak convergence of RS to Ry = Rg,, ® Rqy, 1S
completed.
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