Chapter 4
Linear Waves

This chapter studies linear waves propagating in continuous media. For homoge-
neous media the method of solution is Fourier’s transform which is based entirely on
the linear superposition principle. For weakly inhomogeneous media the variational-
asymptotic method has to be used instead.

4.1 Hyperbolic Waves

Differential Equation of Wave Propagation. In contrast to vibrations of continu-
ous systems, waves transport disturbances and energy from one part of the medium
to another with a recognizable velocity of propagation. Thus, we are dealing locally
with transient processes. The equations governing wave propagation remain exactly
the same as the equations of motion for continuous oscillators. In addition, the initial
and boundary conditions have to be specified. If the influence of the boundary can
be neglected, then it is convenient to consider waves propagating in infinite media.
In this case the radiation conditions are required to select the physically meaningful
solution.

1-D Problem. We begin first with the most simple situation, namely, with the prop-
agation of hyperbolic waves in one dimension governed by the equation

2
Uy = C U xx-

As one remembers from Section 3.2, this equation describes flexural vibrations of
a pre-stretched string, or longitudinal vibrations of an elastic bar. Now instead of
vibrations (or standing waves) we want to analyze wave propagation. If the bound-
aries of the medium are far away from the point of interest so that waves do not still
interact with them, we may consider the idealized situation of waves propagating in
an equivalent infinite medium. Introducing the characteristic coordinates o = x — ct,
B = x+ ct, we transform the above equation to
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which yields the general solution obtained first by d’ Alembert

u(x,t) = f(o) +8(B) = fx—ct) + glx+ct).

This formula represents two waves traveling through the medium with the constant
velocity c; f to the right, and g to the left. Note that the observer moving to the right
(or left) with the velocity ¢ does not see any change of wave shape associated with
f (or g). Such waves are called dispersionless.

For the initial value problem

u(x,0) = up(x), wuy(x,0)=vo(x),
we determine f and g from the initial conditions

u(x,0) = f(x) +g(x) =uo(x), u(x,0)=—cf (x)+cg'(x) =vo(x),
giving

u(r) = ;[uo(x — et) + up(x+ct)] + 216 / _t’ vo(&)dE.

We can also solve the signaling problem for the half-axis x > 0 of outgoing waves
with
ux(0,1) = p(t).

In this case the solution reads

u(x,1) = —cq(t —x/c),

where ¢(t) is the integral of p(z).

3-D Problem. According to Hadamard’s idea, waves propagating in three dimen-
sions will be easier to study than those in two dimensions, so we start with the 3-D
case. We first look for particular solutions of the wave equation

Uy = C2Au (41)

in the 3-D space. This equation describes sound waves in fluids and gases, as well
as dilatational or shear waves propagating in infinite elastic solids (see Section 3.6
and exercise 4.2). Since equation (4.1) is linear, its particular solutions always exist
in form of harmonic (also called monochromatic) waves!

M(X,l) _ ei(k~x—wt)

9

' We work directly with the complex form of the solution keeping in mind that the real or
imaginary part should be taken when necessary.
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where K is the wave vector and @ the frequency. Indeed, substituting this Ansatz
into (4.1), we obtain the equation

(7(1)2+62‘k|2)€i(k'x_wt) =0,

with [k| = \/ k% 4 k2 4- k2 being the magnitude of k. As the exponential function is

not identically zero, ® must be related to k by
o = *clKk|.

Thus, for each non-zero wave vector k there are two harmonic waves corresponding
to @ = c|k| or @ = —c|k|. We refer to them as branches.

For the moment let us concentrate
just on one branch since the general so-
lution is simply the linear superposition
of them. Taking the real part, we present
the monochromatic wave as

u(x,t) = cos(k-x —c|k|r).

We call 0(x,t) = k-x — c[k|r phase; it
determines the position on the cycle be-
tween a crest, where u has a maximum,
and a trough, where u achieves a min-
imum. This particular solution is called
a plane wave because the phase surfaces
0 = const are parallel planes as shownin Fig. 4.1 Plot of cos(x+y)

Fig. 4.1 1in 2-D case. The gradient of 0 in

the space is the wave vector k, whose di-

rection is normal to the phase planes and whose magnitude x = |Kk| is the average
number of crests per 27 units of distance in that direction. In Fig. 4.1 the wave
vector is k = (1, 1) in the (x,y)-plane. Similarly, —6, is the frequency m = cx, the
average number of crests per 27t units of time. The wavelength is A = 27/ and the
period is T = 27/ @. The wave motion is recognized from the phase. Any particular
phase surface moves in the space with the normal velocity @/k = ¢ in the direction
of k. Thus, for the wave equation u, = c*Au the phase velocity agrees with the
usual propagation speed.

The monochromatic plane waves play a key role in the theory of linear waves
propagating in homogeneous media because the general solution can be obtained
by the linear superposition of these waves with various wave vectors. This leads
to Fourier’s integrals, where the contribution of each monochromatic plane wave
is Fourier’s component of the wave packet. We postpone the derivation of general
solution based on this Fourier’s analysis to the next Section 4.2. However, in what
follows we want to use the monochromatic plane waves to study reflection and re-
fraction of waves.
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Reflection and refraction of waves. When a monochromatic plane wave is incident
on the boundary between two different media, it undergoes reflection and refraction.
The motion in the first medium is a combination of the incident and reflected waves,
whereas in the second medium there is only one, the refracted wave. All three waves
have the same frequency ; the relations between their amplitudes and wave vectors
are determined by the boundary conditions. Consider for definiteness the reflection
and refraction of sound wave at a plane surface separating two media, say air and
water, which we take as the (x,y)-plane. Because of the translational invariance in
the x- and y-directions, all three waves have the same components ky, k, of the wave
vector, but not the same component k.

For simplicity let us consider wave propagating
in the (x,z)-plane. Then k, = 0 in all three waves, so
they are coplanar. Let ¥ be the angle between the
direction of wave propagation and the z-axis (see
Fig. 4.2). From the equality of k, = (®@/c)sin®
for the incident and reflected waves, it follows that
% = v, i.e. the angle of incidence ¥ is equal to

ZA

ON/6: > that of reflection . The similar equality of k, for
Q. X . . . ,
2 the incident and refracted waves implies Snell’s law
sindy ¢y
sinth ¢’

where c¢; and ¢; are the velocities of sound in these
Fig. 4.2 Reflection and refrac- (w0 media.

tion of waves In order to obtain the relation between the in-

tensities of these three waves, we write the velocity
potentials as
) o o
o1 = A £i0l(z/c1)cos V1 +(x/cr)sin t],
(pi — 14/1 eiw[(fz/cl )cos ¥ +(x/01 ) sint 71] ,

0 :A2eiw[(z/cz)cosz?zir(x/cz)sinﬂzft]7

where A, A}, and A; are the complex amplitudes of waves. At the boundary z = 0
the pressure p = —p ¢, and the normal velocities v, = ¢, in the two media must be
equal; these conditions lead to the relations

cos

(A=Al = 02,

p1(A1 +A7) = p2Aa,
)

The reflection coefficient R is defined as the ratio of the average energy flux in the
reflected and incident waves. Since the energy flux of sound wave is cpv? (see the
general derivation in Section 4.4), we have R = v}?/v? = |A]|>/|A;|?, where bar
denotes the time average. A simple calculation gives
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The angles ¥ and ¥, are related by Snell’s law; expressing ¥, in terms of ¥, we
can put this formula in the form

2C2 COSU| — P11/ C7 — C sin 1
0 2~ c3sin? ¥

2 Cp COS U1 14/C7 —C sin 1
O+ ?—c}sin? 9

For normal incident (% = 0), this formula gives simply
2
R— (chz —picy >
p2ca2+pici

Solution as a Superposition of Spherical Waves. There is a simple way to obtain
the solution of the wave equation in 3-D case as a superposition of spherical waves.
We start by assuming first the spherical symmetry of a particular solution about
the origin: u = u(r,t), where r is the distance from the origin. The wave equation
reduces to

> Uy = Uyr + upy.
c r
This equation can be rewritten as

1
2 (ru) oo = (ru)

which is exactly the 1-D wave equation for ru. Thus, the particular solution reads

f(rfct).

u(r,t): ;

Here we select only the outgoing wave. This selection is equivalent to posing the
radiation condition which requires that waves can only propagate from sources to
infinity. If the source generating waves is found at point €, then the particular solu-
tion takes the form

f(x=8&l—cr)

x—&]
Now the particular solution of (4.1) can be constructed as a linear superposition of
spherical waves

S(x—&|-er) ,

ot = &) "7 5 Pag, @)

where d& = d&1d&,d&;. In the integrand we take Dirac’s delta function representing
the unit source, while function y(&) accounts for the fact that waves coming from
different points will have in general different intensities. The form (4.2) suggests
the introduction of spherical coordinates (p, ¥, @) with the origin at x yielding

u(x,t) =
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¢(x,t):/ / / y(x+pho(p —ct)psinddodddp
o Jo Jo
n 2n
— et / / w(x +cl)sind dpdo, 4.3)
0 Jo

where 1 is the unit vector from x to &€ having the cartesian components
1= (sin ¥ cos @, sin ¥sin @, cos V).

As t — 0 the right-hand side of (4.3) tends to zero. For a continuously differentiable
function w(x) we may differentiate this expression with respect to 7 and find the
limitast — 0

0+(x,0) =4mcy(x).
Thus, the integral

t T r2n
o(x,1) = / / vo(x + ctl)sind do dd
4 Jo Jo
solves equation (4.1) with the initial conditions
u(x,0) =0, u;(x,0)=vo(x).

Note that this solution can also be represented as a surface integral

B 1
 Amct

o (x,1) /S(t) vo(x+ctl)da,

where S(r) is the spherical surface with center at x and radius ct.

To satisfy the remaining initial condition u(x,0) = uo(x) we use the following
property: if ¢ is a solution of (4.1), then its time derivative ¢, is also the solution.
Consider the solution of the form

%(Xat) = ¢.,Ia

where ¢ is given by (4.3). In this case it is easy to check that, as t — 0,
x(x,0) =4ncy(x), x(x,0)=0,=c*Ap =0.

Therefore we choose now y(x) = ug(x)/4mc and get for y
=21 ! [ wox-+and
X,1) = x+ctl)dal .
X% ot | 4rc’t Jsq) o

The complete solution reads

d 1 1
u(x,r) = Y [4”0% /S([) uo(x+ctl)da} + At /S(t) vo(x+ ctl)da. (4.4)
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Equation (4.4), called Poisson’s formula, represents the total contribution of the
instantaneous sources which send spherical waves to point x at time #; they are all
exactly a distance ct away and their contributions traveling with speed c arrive at x
just at time 7. Notice that sources inside S(¢) do not contribute to the solution at x.
Thus, there is no “tail” for spherical waves. This is no longer so in 2-D case as will
be seen in the next paragraph.

2-D Problem. The solution to the 2-D problem can be obtained from the 3-D solu-
tion by assuming uy(x) and vo(x) to be independent of x3. Suppose now that nonzero
values of ug(x1,x2), vo(x1,x2) are specified in a finite domain Cy of the (x1,x2)-
plane. From the 3-D point of view, the non-zero initial data occupy the cylinder C
with generators parallel to the x3-axis based on the cross section Cy. Thus, the do-
main of initial disturbances is no longer compact in the space. For a point outside
the cylinder C, the construction of wavefront is as before, but the spheres with the
center at x will intersect C at all time after the first time of intersection (see Fig. 4.3).
This accounts for the “tail” in the 2-D case and shows clearly the difference between
2-D and 3-D cases.

XA
/\ 7E2’E3
G| o
XXy [ELE, =
S(1) C

Fig. 4.3 Reduction of wavefront from three to two dimensions

Let us consider now the integrals in (4.4) at some fixed point (x;,x,0). At point
(&1,&2,&3) on S(2) (see Fig. 4.3) the value of ug is up(&;, ;). The outward normal
to the sphere has a component n3 given by

& _ V(-8 (n-&)?*

n =
} ct ct

The surface element da is equal to d&;d&;/|n3|, where d&d&, is its projection in
the (x,x2)-plane. Therefore, taking into account the two equal contributions from
above and below the (x1,x;)-plane, we have

1 B uo(81,82)d&1ds,
sm i 00T = s [ g e e
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where o (1) is the interior of the projection of S(¢) onto the (x;,x2)-plane:

o(t) ={(&1,&) | (x1 = &)+ (n—&)* < 7).

Thus, the solution of 2-D problem reads

o[ 1 uo(&1,82)dE1d¢
u(xy,x,t) = lznc/ ek — ’ 1_ 2 )21—()622—52)2

1 Vo(él,éz)d&d@z
+ 21c /(;'(t) \/C2l‘2 — ()C] — 61)2 - ()Cz — 52)2.

Since the integrals are taken over the whole domain inside the circle (x; — &) +
(x2 — &)? = ¢*2, not just its boundary, the disturbance continues even after this
circle completely surrounds the initial domain Cy.

Geometrical Optics. Although the exact solution to the wave equation has been
found, the computation of Poisson’s integrals is not always easy, even if we do it
numerically. A simplification is possible if the wave packet may be regarded as
plane in any small region of the medium. For this to be so it is necessary that the
amplitude and the direction of propagation vary only slightly in one wavelength. If
this condition holds, we can introduce the idea of rays as lines whose tangent at any
point coincides with the direction of wave propagation. Then, to find the wavefront
we need just to find the rays while ignoring the nature of wave propagation. This
task will be done within the so-called geometrical optics which turns out to be valid
in the high frequency (short wave) approximation.

We derive the equations of geometrical optics by assuming the periodic solution
with a given frequency @: u(x,t) = w(x)e '®". Then the wave equation reduces to

Helmbholtz’s equation
2

(0]
Aw+ w=0.

c2

For large value of ®/c, a standard method of finding the asymptotic solutions? is to
take

w = N[0 (x) + i) wi(x)+ ..., (4.5)

where functions o(x) and w;(x) are to be determined. Substituting (4.5) into
Helmholtz’s equation and keeping the asymptotically leading terms only, we obtain

ia)c(x)[

1 1
e 0*(—0 404+ 2ot wi) +io(Aow+20awoe) + .. ] =0.

The exponential function can be dropped in this equation. Then, equating the asymp-
totically leading terms at > and @ to zero, we obtain

2 Which is called WKB-method [6].
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Cada= 2 4.6)

AGW() + 20-7aW0’a = O.

The first equation is called eikonal equation which determines o (x). The second
equation, called transport equation, can be used to find wy(x).

The eikonal equation (4.6);, as a nonlinear partial differential equation of first
order, may be solved by the method of characteristic curves [12]. If we introduce
Pa = O, and write this equation as

1 1,

H= 2CPocPa* 2C =0,

the characteristic curves are defined by the equation

dxg

ds P

Parameter s is the arc-length along the characteristic curve, because c>pypy = 1.
The full set of characteristic equations reads

dxg, dpq 0 do 1
=C =0, = .

ds Par s ds ¢

Looking at the asymptotic solution (4.5), one may

recognize that 0 = o(o(x) —¢) is the phase of the

wave packet. Let us choose the initial phase such that >
0 = 0 corresponds to the wave front. Thus, the equa- Si
tion of the wave front is o(x) = . Since the vector So

. . s=ct
p = Vo is normal to the wavefront, the first equation

for the characteristics tells us that the rays are also
normal to it. The second equation shows that p is
constant on the ray, so the rays must be straight lines.
The new wavefront at time ¢ + #; (with small #;) can
be constructed by drawing the family of straightlines  Fig, 4.4 Wavefront and rays
normal to the wavefront at time #, and by the third
equation, 6 = s/c, so t = s/c, and the new wave-
front is a distance ct; out along the rays (see Fig. 4.4). This is Huygens’ principle
which agrees also with Poisson’s exact solution (4.4) found previously.

It remains to solve the transport equation which is the linear equation for wy. Its
characteristics are the same rays, so we can write this equation as

1 dwy 1

— Ao.
wo ds 2

The integration is straightforward once o (x) has been determined. But due to the
implicit form of o (x) we proceed a little differently. First we note that (4.6), takes
the divergence form
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(GT(XW%)#X =0.

Let us consider a tube formed by rays going from the initial wavefront Sy to the
current wavefront S; as shown in Fig. 4.4. We integrate this equation over the volume
of the tube. The use of Gauss’ theorem gives

/nao-7aW(2) da = O,

where n is the outward normal and the surface integral must be taken over the sides
Y and ends Sy, S; of the ray tube. As the rays are orthogonal to the wavefronts
0 =1,nq04=0o0nZX. On S, the normal n and Vo are in the same direction, so
ng0.o = |Vo|=1/c. Similarly, nq06, = —|Vo| = —1/c on Sy. Thus,

/w(z)da:/ wida.
St So

This equation expresses the conservation of energy flux along the ray tube.

The geometrical optics can also be developed for anisotropic and inhomogeneous
media [53]. However, one should be cautious near the point where ¢ = 0 (called the
turning point) as well as near the caustics, where this type of approximation needs
to be modified.

4.2 Dispersive Waves

Differential Equation and Dispersion Relation. Typically, the differential equa-
tion governing the propagation of dispersive waves in a homogeneous medium can
be written as

P(0;,0¢)u=0. 4.7)

Here P(r,sy) is a polynomial of the variables r and s, with constant coefficients,
o, and d,, are the partial derivatives with respect to ¢ and x4, respectively. Some
examples in 1-D case which will be used as illustration are

M_’n“i’ng*Czu’xx :O, P(a,,&x) = 8,2+603fC28X2,
Ugt + VPt yoe =0, P(0;,0) = F +ydy, (4.8)
U+ 0ttt + Bty =0,  P(r,0y) = 9, + 00y + B5.

The first equation describes free vibrations of a string with an additional restoring
force proportional to u, or thickness vibrations of a rod [31]. It is also the Klein-
Gordon equation of quantum mechanics. The second equation of (4.8) corresponds
to Bernoulli-Euler’s beam theory (3.27) with vy = \/ EI/u. The last equation is the
linearized version of Korteweg-de Vries equation describing small amplitude long
water waves and various other dispersive waves.

Since (4.7) is a linear differential equation with constant coefficients, its particu-
lar solutions always exist in form of harmonic waves
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M(X,l) _ ei(k~xfwt)’
where K is the wave vector and @ the frequency. Indeed, substituting this Ansatz
into (4.7) and using the property of exponential function, we see that k and @ have
to be related by the equation

P(—iw, ikg) = 0.

This is the so called dispersion relation which contains all the information about the
differential equation. Knowing this dispersion relation we can restore the governing
equation by using the correspondence: d; <> —i®, dy > iky. Note that the above
derivation can easily be generalized for the situation when u is a vector. In this case
P becomes a matrix, whose elements are polynomials of » and s,. The harmonic
wave form of particular solutions remains, with a small modification that a constant
vector a as a factor has to be included. Nontrivial solutions exist for the vanishing
determinant of the matrix, whose elements are polynomials of —i® and ik, yielding
the dispersion relation (see exercise 4.4).
We assume that the dispersion relation may be solved with respect to @ giving
real roots
o =Q(Kk). (4.9)

In general there will be a number of such solutions, with different functions Q (k).
We refer to them as branches. For example, if u satisfies Bernoulli-Euler’s beam
equation (4.8),, then the dispersion relation reads

—0?+ 7k =0.
Solving this with respect to @, we obtain two branches
o=y o=—yk.

In contrary, the linearized Korteweg-de Vries equation (4.8)3 yields only one branch
given by
o = ak— k.

For the present we study just one branch since the general solution is simply the
linear superposition of them. The monochromatic plane wave corresponding to this
branch is

u=-cos(k-x—Q(Kk)r).

We call as before 6 =k -x — Q(k)r phase which determines the wave motion. Any
particular phase surface moves in the space with the normal velocity Q(k)/k in the
direction of k, where x = |k|. We define the phase velocity as

Q(k)
K

)
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where n is the unit vector in the k-direction. For the hyperbolic waves governed
by the equation u, = c2Au considered in the previous Section the phase velocity
is constant and agrees with the propagation speed c. In general ¢ depends on «x, so
different waves propagate with different velocities causing the change of shape. This
explains the adjective “dispersive” for such waves. We classify waves as dispersive

if Q(Kk) is real and the determinant of the matrix agjg{ﬁ is not identically zero
(see [53]). This definition excludes hyperbolic waves.

Solution. The general solution of (4.7) can be obtained by the linear superposition
of particular solutions using Fourier’s integral

u(x0) = [y i@0ag,

where dk = dk;dkydks. Function y(k) accounts for the intensity of waves with
different k and may be chosen to satisfy arbitrary initial data, provided these data are
described by regular functions admitting the Fourier transform. For illustration let us
consider the first two equations in (4.8). Each of them has two branches @ = £Q (k),
and since we are in 1-D situation,

M%ﬂ:i/mwﬂméh4QHWk+/mwakk”m“%M. (4.10)

As there are two branches, u(x,#) must satisfy two initial conditions

u(x,0) =up(x), us(x,0) =vp(x).

This leads to
[ w6+ el dic = o).
[ —i2®lv® - va)edk = vo(v).
Applying the Fourier transform to these equations, we obtain
vi (k) + ya(k) 2/u0 Ve ®dx = Uy (k),
—iQ (k) [y (k) —yr (k)] = - /_w vo(x)e” ®dx = Vy (k).

Solving the above equations with respect to y; (k) and yn (k) gives

)+t |« et = ) [ -]

)
Since up(x) and vo(x) are real, their Fourier images Uy(k) and Vp(k) satisfy the
properties

1

v (k) = )
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UO(fk) = Ug(k)v VO(fk) = VO*(k)v
where asterisks denote complex conjugates. Thus, if Q(k) is odd function, then
vi(—k) = yi(k), wa(—k)=v;5(k).

If Q(k) is even function, we have

vi(—=k) =y (k), ya(—k)=yi(k).
It is easy to check that the solution is real in both cases as expected.

Large Time Asymptotics. Although Fourier’s integrals give the exact solution, its
behavior is still difficult to analyze. For wave propagation it is important to know
the behavior of solution in the limits # — co and x — oo while x/¢ is held fixed. Let
us analyze first the typical integral

umo:[:wmﬁmmwﬂ
in 1-D case. In the limit # — oo at fixed x/f we can write this integral as
u(x,t) / y(k 1 g, (4.11)
where y (k) is the following function

1) =20 K.

Here x/1 is regarded as a fixed parameter. The asymptotic behavior of integral (4.11)
as t — oo can be studied by the method of stationary phase [6], according to which
the main contribution to the integral comes from the neighborhood of stationary
points of x (k) such that

x'(k)=Q'(k)—" =0. (4.12)

Otherwise, the integrand oscillates rapidly and makes little net contribution to

u(x,t).
Assume first that y (k) has one stationary point at k = k. To find the leading
contribution we expand y(k) and (k) in Taylor’s series near k = ks

W = y(k), ()~ (k) + )2 (k) (k— k).

provided x” (ks) # 0. Substitution of these formulas in (4.11) leads to

U, ) = (ke H /°° k2 ()t g

—o0

The remaining integral can be reduced to the standard integral
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<2 b4
/ eazdzz\/
oo o

by rotating the path of integration through £ /4; the sign should be chosen to be
the same as that of y” (k). Thus,

27T ikox—i. _insi ny! X
u(x,t) o~ W(kS)\/IUC”(k ) oikox—iQ (ks )i— T signy” (k;)

If there are several stationary points, the contributions from their neighborhoods
have to be summed up to get the final result.

For the case of two branches with @ = +Q(k), the solution is given by (4.10).
Assuming further that Q'(k) is monotonic and positive for k > 0, we analyze the
asymptotic behavior of (4.10) for x > 0. If Q(k) is even, then €’(k) is odd and
there is only one positive stationary point for the first branch denoted by k;(x,):
Q'(k) = x/t for x/t > 0. The second branch has also one stationary point equal to
—ks(x,t). Combining two contributions of the branches, we get

2 ; ; im : "
u(x,t) ~ 2Re q/](ks)\/ T giko—i@k)i—Fsigny" (k) forx/t >0. (4.13)

12" (ks)|

It is easy to see that the case of odd function Q (k) leads to the same result.

Group Velocity. At any point (x,7) formula (4.13) determines a local wave number
kg(x,t) and the corresponding local frequency @ (x,1) = Q (ks(x,?)). By introducing
a phase

0(x,1) = ks(x,1)x — w5 (x,2)t,

we may present (4.13) in the form
u(x,t) ~ RelA(x,1)e )], (4.14)
where the complex amplitude is

21

—Figny” (ks)
11" (ks)|

A(x,t) =2y (ks)\/

The difference between (4.14) and the monochromatic waves is that A, k, and @
are no longer constants. However, this asymptotic formula still represents a nonuni-
form wave packet, with a phase 6 describing the oscillations between crests and
troughs. It is natural to define the local wave number and frequency as 6 and —0,,
respectively. In our nonuniform case we have

0y = ks xx+ ks — Q' (ks ks xt = ky(x,1),
671 = ks_’,x - Q/(ks)ks,tt - Q(ks) = 7605()C,t),
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so the local wave number and frequency introduced above agree with these defini-
tions. Moreover, the local wave number and frequency satisfy the dispersion relation
even in the nonuniform wave packet. Mention that the relative changes of the local
wave number k; in one period and in one wavelength are small. Indeed, from (4.12)
we see that the quantities

ks x Q1 ky 11

Dy

ke kQ'x  ky  kQ't

are small for large x and 7. Thus, k;(x,7) is a slowly changing function in one period
and one wavelength. The same is true of the frequency @, and amplitude A.

Iy

>
:

X

Fig. 4.5 Group (solid) and phase (dashed) lines for waves in beam

Let us have a closer look at the equation (4.12) determining k;(x,7). According to
that equation an observer moving with the velocity Q' (k;) will see the wave number
ks and the frequency wy. Therefore we call the velocity

group velocity, or the velocity for a group of waves. To illustrate the distinction be-
tween the phase and the group velocities we consider equation (4.8), for Bernoulli-
Euler’s beam. The dispersion relation for the branch of waves propagating to the
right is

Q(k) = yk*.
Therefore the equation determining k becomes x/r = Q'(k) = 2yk. Thus,
2 2
x x x
k= 0= 0 =kx— ot =
2yt’ 4y’ * 4yt

The group lines of constant k and @ are the straight lines 2);1 = const. The lines of

2 oqe .
constant phase 6 = const are the parabola XW = const. These two families of lines

are shown in Fig. 4.5. We see that the group velocity Q' (k) = 2yk is twice the phase
velocity w/k = yk for waves propagating in Bernoulli-Euler’s beam.



166 4 Linear Waves

Fig. 4.6 Comparison of exact and approximate solutions

To compare the solution obtained by the numerical integration of Fourier’s in-
tegrals with the asymptotic solution (4.14) let us set ¥ = 1 and assume the initial
conditions as follows

u(x,0) = uo(x) = 2me ™", u,(x,0) = vo(x) =0.

Then vy (k) = e/ /+/2 and the asymptotic solution takes the form

2o

u(x,t) ~ wl(;)\/fcos(m‘ — 4).

Fig. 4.6 plots the exact solution in terms of Fourier’s integrals computed numerically
at time = 100 and the above asymptotic solution at the same time, where the results
are nearly identical.

The other important role of the group velocity appears in studying the distribution
of amplitude A(x,?). It turns out that |A|?> propagates with the group velocity. To
show this let us compute the integral of |A|> between two points x, > x; > 0. From
the above formula for A we have

2y (k) Wy (ks)

dx.
L Q7 (k)|

X2
o) = / AA* dx =870
X1 X
In this integral ks is the root of (4.12). Using the transformation x = Q' (k)t as a
change of variable x — k, we rewrite Q(¢) in the form
ky
0(0) = [ “wiwi (V.
1

provided Q" (k) > 0, where k; and k; are defined by
X1 = Q/(kl)t, Xy = Q/(kg)l‘.

If Q" (k) < 0, the order of the limits must be reversed. Now, if k; and k; are held
fixed as ¢ varies, Q(¢) remains constant. But for the fixed k; and k, the points x;
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and x, are moving with the group velocities. Thus, the total amount of |A|?> between
any pairs of group lines remains constant, and in this sense, |A|> propagates with the
group velocity. Moreover, we will show in Section 4.4 that the energy also propa-
gates with the group velocity. This puts the question to the radiation conditions for
the dispersive waves.

Kinematic Derivation of Group Velocity. We see from the previous paragraph that
the concept of group velocity is quite crucial in understanding the phenomenon of
wave propagation. This concept must appear and be equally important for inhomo-
geneous media as well as for non-linear problems, where Fourier’s analysis are not
directly applicable. Therefore we try to develop below the direct kinematic approach
based on the more intuitive arguments rather than using Fourier’s integrals and the
method of stationary phase. We assume that a wave packet under consideration pos-
sesses a phase function 6(x,?), and that the wave number and frequency defined by

k=0, =—0;, (4.15)

are slowly changing functions of x and ¢. If, further, we know or can derive for them
a dispersion relation
o =Q(k), (4.16)

then we have an equation for 6 and we could proceed to solve it to determine the
geometry of the wave pattern. The convenient way is to use the kinematic relation

k_’[ + (1)7)5 == O7

which follows from (4.15). This equation can be regarded as the conservation of
waves, with k being the density of waves and @ the flux of waves. Combining it
with (4.16), we get a non-linear partial differential equation to determine k(x, )

ki +C(kkey=0, C(k)=Q' (k). 4.17)

We see that the group velocity C(k) is the propagation velocity for the wave num-
ber k. This equation can be solved by the method of characteristics. For an initial
distribution k = f(x) at r = O the solution is

k=f(5), x=¢+v(S),

where vg(&) = C(f(§)). Thus, the observer moving with the group velocity sees
always the same local wave number k. It is interesting that the above equation for k is
non-linear and hyperbolic, even though the original problem is linear and in general
non-hyperbolic as in example (4.8),. In this sense one can preserve the association
of wave propagation with hyperbolic equations, but there is a considerable non-
hyperbolic background.

Extensions to 2- and 3-D Cases. It is not difficult to extend the obtained results to 2-
or 3-D problems. Since the exact solution is expressed in terms of multiple Fourier’s
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integrals, the asymptotically leading terms in the limit # — o with x/¢ being held
fixed can be obtained by the method of stationary phase. For d-dimensional space
we can show that

u(x) = [yl 0a

~ (k) (zf)m (det

where K; satisfies the equation

a0 |\ kX iRkl
gka &kﬁ ’

0Q2(k) xq

kg t’

and { depends on the number of factors i /4 arising from the path rotation. We
could use this asymptotic solution to study the group velocity in 2- or 3-D cases.
However, it is simpler to develop the direct kinematic approach which may also be
applied to weakly inhomogeneous media.

We consider the slowly varying wave packet in the form

u(x,t) =acos0,

where the amplitude a and the phase 0 are functions of x and . We define the wave
vector k and frequency w by

kaze_’a, COZ*Q,. (418)
We assume that a dispersion relation is known and can be written as
o = Q(x,K). (4.19)

For homogeneous media the dispersion relation does not depend on x and can be
obtained from the monochromatic plane waves. For weakly inhomogeneous media it
would appear reasonable to find the dispersion relations first for constant parameters
of the media and then reinsert their dependence on x. This will be justified by the
variational-asymptotic method in Section 4.4.

Now, by eliminating 6 from (4.18), we have

ka_’[“rw’a :O7 ka_’ﬁ _kﬁ7a :O

Then, if ® = Q(x,k) is inserted into the first of these equations,

0Q
8k,3 kﬁ’a -

2Q

k .
o T 9x

Since ko g = kg o, this may be modified to
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2Q
ka,t+Cﬁka,ﬁ:_8x , (4.20)
o
where 90
Cg = .
P kg

The group velocity C defined in this way is the propagation velocity in (4.20) for
the determination of k. Equation (4.20) may be written in the characteristic form as

dka:_8!2 on dxa:8£2. @21
drt dxg, dt kg

Note that k is constant on each characteristic when the medium is homogeneous in
x, and then the characteristics are straight lines in the (x,7)-space. Each value of
k propagates with the corresponding constant group velocity C(k). For inhomoge-
neous media this is no longer valid: the values of k change as they propagate along
the characteristics and the characteristics themselves become curves. However, since
the medium is time-independent

20
or 0,

the frequency remains constant along the characteristics.

It is interesting that equations (4.21) are identical with Hamilton’s equations in
mechanics if x and k are interpreted as coordinates and impulses while Q(x,k) is
taken to be the Hamilton function (cf. Section 7.1). If instead of eliminating 6, we
substitute for @ and k in the dispersion relation —d6/dt and 90 /0Jx, respectively,
then the following equation holds true

(0]
=w;+Cgwg =
g = QT Cp@p

20 20
ot +Qx, ox

This is nothing else but the Hamilton-Jacobi equation, with 6 being regarded as the
action [5] (see also exercise 7.2).

) =0.

4.3 Elastic Waveguide

In signal processing it is often necessary to delay signals by sending them through
an elastic waveguide which serves as the delay line. Due to the interaction of waves
with the free boundaries, this device exhibits dispersive waves with infinite number
of branches. The other interesting property of elastic waveguides is that the phase
and group velocities may have different signs for some high-frequency thickness
branches. Such waves are called “backward waves”. Their presence plays a decisive
role in posing the radiation conditions. Guided wave propagation is used intensively
also in nondestructive testing as well as in seismology.
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Fig. 4.7 Strip of thickness &

Equation of Motion. For simplicity, let us consider the most simple example of
waveguide, namely an elastic strip of thickness /4, as shown in Figure 4.7. The carte-
sian coordinate system is selected, with (x,y)-plane coinciding with the middle sur-
face of the strip. The face surfaces of the strip are given by z = +4/2. Assuming
that the strip is made of a homogeneous isotropic elastic material, we write down
the three-dimensional equations of its motion in terms of the displacements

pug = (A JF“)“B,IM + Hug ggs

where A and u are Lamé constants. The traction-free boundary conditions on the
face surfaces z = +h/2 read

606Z|z=:th/2 = [/1“[3,[35& + U (Ug s+ uza)] \z:ih/z =0.
We non-dimensionalize these equations by introducing the following variables
tes 1

t_: (xayaz): h

iy (x,,2),

where ¢; = \/ W/ p is the speed of shear wave in an infinite solid. The equations of
motion and the boundary conditions then take the dimensionless form

Ug s = (1 +7)M[3,[3a+ua,[3[37

(4.22)
[vup g oz + (toz+ tza)ll =412 =0,

where y= A /u and the bars are dropped for short.

Rayleigh-Lamb Dispersion Relation. Let us look for particular solutions of the
boundary-value problem (4.22) in the form

Uy = fo (z)ei<kx_wt>.

Substituting this into the equations (4.22), we obtain two uncoupled systems.
For the shear waves (SH-waves)? with

Uy = fy(z)ei(k)ﬁwt)v uy=u, =0,

3 This terminology arose in seismology where the boundary surface is usually horizontal.
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we have

f:‘/'/ +p%f} = Oa

(4.23)
f}/v‘z:i]/Z = Oa
where the prime denotes the derivative with respect to z and
p% =0’ — k.
The eigenvalue problem (4.23) yields the following eigenfunctions:
=acos2nnz, =2mn, for SS-waves,
Vi b2 (4.24)

fy=asinw(2n+1)z, pr=mn(2n+1), for AS-waves,

where SS stands for the symmetric shear waves, while AS for the antisymmetric
shear waves.
We turn now to the second case, for which

e = (2w = f(2)e B, uy =0,
Substitution of these formulas into equations (4.22); gives

fl+ (1 +p)ikfl+ (@ —n %K) £ =0,

- ’ (4.25)
N7 A+ (L y)ikfi+ (0 =) f. =0,
where
N A+2u u \/1 —2v
2
= 2 = = =
n Y+ u o n \/?L ou 29y’
with v being Poisson’s ratio. The boundary conditions (4.22), become
-2 o .
kfc =0,
nf +vikfi 4.26)

fi+ikf,=0.

The eigenvalue problem (4.25) and (4.26) admits the symmetric and antisymmetric
solutions of the type

fe(z) —even, f.(z) —odd (L-waves),
fi(z)—odd, f;(z) —even (F-waves).

The characteristic equation of the system (4.25)

s+ -n72> (1+7y)iks

(14 7p)iks 1725+ 0* — k> =0

det

has four roots given by
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s12 ==xip1, p1= \/7120)2 — k2,
$34=%ips, p2= Vor—i.

Therefore the symmetric solutions corresponding to longitudinal waves (L-waves)
read

fx =i(Akcos p1z+ Bpacos prz),

) ) 4.27)
f. = —Apisinpiz+ Bksin pyz,

where A and B are still unknown constants. The four boundary conditions on z =
+1/2 reduce to two equations in A and B

p

(K> — p3) cos 1721 A+ 2kpacos 223 =0,

(4.28)
—2kp; sin 1721A + (k* — p3)sin 17223 =0.

Equating the determinant to zero, we obtain from (4.28) the dispersion relation

(k2 —p%)zsin(pz/Z) cos(pi/2) +4k2p1p2 sin(p1/2)cos(pz/2) =0. (4.29)

This is the Rayleigh-Lamb dispersion relation for the propagation of the L-waves in
this waveguide. From (4.28) we also obtain the amplitude ratio

A 2kpycos(pr/2) (k2*P%)Sin(Pz/2).

B (K—pdcos(pi/2)  2kpisin(pi/2)

Next, we consider the antisymmetric solutions corresponding to flexural waves
(F-waves), which are given by

fe=1i(Cksinpiz— Dpssinp,z),

(4.30)
f. =Cpicospiz+ Dkcos p»z,

where C and D are unknown constants. The traction-free boundary conditions at

z==1/2 reduce also in this case to two equations for C and D

p

(k* — p3)sin 1721 C —2kpysin 22D =0,

2kp; cos 1721 C + (K> — p3) cos PzzD =0.

Since the determinant should vanish to guarantee nontrivial solutions, we derive
from here the following dispersion relation for the F-waves:

(k> — p3)*cos(pa/2)sin(py /2) + 4k>pi pacos(p1/2) sin(pa/2) =0.  (4.31)

This is the Rayleigh-Lamb dispersion relation for F-waves. We also obtain the equa-
tion for the ratio C/D
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C  2kpysin(p2/2) (k2fp%)cos(p2/2).

D (K —pd)sin(pi1/2)  2kpicos(pi/2)

Mention that both equations (4.29) and (4.31) can be combined in a single equation

(4.32)

tan(p2/2) 4p1pak? ! + for L-waves,
tan(p1/2) (K2—p2)2] —  for F-waves.

Dispersion Curves. The dispersion relations (4.24), (4.29) and (4.31) were obtained
independently by Rayleigh and Lamb [28, 44]. However, due to their complexity,
the full analysis of branches of the dispersion curves in the (k, )-plane, as well as
branches with imaginary and complex wave number k, was completed much later
(see, for instance, [31]). We provide here the detailed asymptotic analysis and nu-
merical simulations of these equations.

i Im(k)

Fig. 4.8 Dispersion curves of shear waves

For SH-waves the dispersion relation (4.24) shows that for each number n =
0,1,2,... there are two branches

0= :|:\/7T2(2n)2 + k%, for SS(n)-waves,
0= :i:\/rcz(Zn +1)2+k2, for AS(n)-waves.

The plus or minus sign indicates the direction of wave propagation. All SS- and
AS-waves, except SS(0), are dispersive. At some real and fixed wave number k
the eigenfunctions (4.24) form a complete orthogonal basis in the space of regu-
lar functions of z. Thus, the series of Fourier’s integrals over all branches solves
the initial value problem for the infinite strip with arbitrary regular initial displace-
ment uy0(x,z) and velocity vyo(x,z). The solvability of signaling problem for a semi-
infinite strip requires the inclusion of solutions with imaginary k. We observe that
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the wave number k becomes imaginary for ® < @, where ®, = 2nx for SS(n) and
. = (2n+ 1)1 for AS(n). The frequency . at which the group velocity becomes
zero is called a cutoff frequency. Thus, the free propagation of the correspond-
ing branch does not occur at frequencies lower than the cutoff frequency. Several
branches of the dispersion curves are plotted in Fig. 4.8. Since the dispersion curves
for real k are symmetrical about the w-axis, the (k, ®)-half-plane with negative real
k can be replaced by the (k, )-half-plane with positive imaginary k. Looking at the
dispersion curves we recognize that at a given fixed frequency there are only a finite
number of real k for SH-waves. Thus, we have only a finite number of propagating
waves. To satisfy arbitrary boundary conditions for a semi-infinite strip at x = 0 in
the signaling problem, we have to combine these propagating waves with an infi-
nite number of solutions having imaginary k and corresponding to non-propagating
modes. These modes describe vibrations which are localized near the edge of the
strip.

We turn now to the longitudinal and flexural waves characterized by the disper-
sion relation (4.32) and consider the case of real k. Depending on whether (k, ) is
found in the regions I, II, or III, as shown in Figure 4.9, we may have p;, p, being
both imaginary, one imaginary and one real, or both real, respectively. The disper-
sion relations will alter their forms accordingly. In the region I p; = ig1, p» = iqo,
where g1 = \/k> — 1202, ¢ = V/k* — ®2. The dispersion relations take the form

tanh(q>/2) 4412k ! + for L-waves,
tanh(q;/2) ( 2 ’

et a3) —  for F-waves.

To find the asymptote of the first F-branch for small k£ and @ we expand the hyper-
bolic tangent
1
tanhx = x(1 — 3x2 +...).

Retaining the first two terms, we reduce the dispersion relation for F-waves to

2(1-3(a2/2)%) (K +g3)>
1
3

a(1-3(q1/2?) 4k
We put this in the form

1

Sk -

1
~(K —g3)? 141 +a3)*.
Expanding this and keeping the terms according to Newton’s rule, we obtain the

asymptotic formula

1
2 _ 4 6
0] _6(17v)k +O0(k°).

which agrees with that of the plate theory.
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Fig. 4.9 Three regions of the (k, ®)-plane

In the region II p; = iq;, and equation (4.32) becomes

tan(p>/2) N [ 4q, pok? Tﬂ + for L-waves,
tanh(q;/2) ~ [(k2—p3)2] ' |- for F-waves.

The lowest F-branch has no roots in this region. For the lowest L-branch we replace
tanx ~ x and tanhx ~ x giving

P2 A4qipak?
¢ = (kz_pQ)za or (k27p%)2 :4k2q%
2

Keeping the main terms in this equation we find that

2 2 5 4
0= 17\/1{ +O0(k%),
which agrees again with the plate theory [31].

Let us consider now the high-frequency branches of L- and F-waves. We are
interested in the asymptotic behavior of the dispersion curves near the cutoff fre-
quencies in the long-wave range k < 1. Since the dispersion curves are in the range
o ~ 1 and k < 1, we have to analyze (4.29) and (4.31) in the region III of the (k, )-
plane (see Figure 4.9). Setting k = 0 in (4.29), we see that the cutoff frequencies .
of L-waves are the roots of the equation

W now.

It implies that
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The first family of roots corresponds to the cutoff frequencies of the series L, the
second one to the cutoff frequencies of the series L .

We turn to the branch L (n). To study the asymptotics of the dispersion curve
near the cutoff frequency w. = 27n we introduce the notation

o’ =0l+y, K=x

with x and y being small quantities. Expanding the left-hand side of equation (4.29)
in the Taylor series of x and y and keeping only the principal terms in accordance
with Newton’s rule, we obtain

@, @, @,
o2 cos ZC 4, (y —x)cos n2 ‘ +4xn @] sin n2 “ cos 2C =0.
Solving this with respect to y we get finally
16nt /2
o? = a)02+ (1- ntan(no./ ))kz.

0%

For the branch L (n) with @, = m(2n+ 1)/1 we obtain after performing the same
operations
) 2 1 n 16cot(m./2)
n @
Analogously, the asymptotic analysis of the Rayleigh-Lamb equation for F-waves
leads to the following cutoff frequencies

VK2

W, = , or w.=mn2n+1).

The first family of roots corresponds to the cutoff frequencies of the series F |, the
second one to the cutoff frequencies of the series F). Similar asymptotic formulas
for the corresponding dispersion curves in the long-wave range can also be obtained
(see exercise 4.9).

In the above consideration we implicitly assume the value of 1 such that
cos(nzn) # 0. In the opposite case the coefficient at y in the approximate disper-
sion equation vanishes, and the above equation fails to provide the true asymptotics
for long waves. Consider, for definiteness, the branch LH(n) and introduce the new
variables

o=w+y, kK=x
Expanding (4.29) in x and y and keeping their principal terms, we arrive at

W . N
e gin 191

2 2 4

0.
y? 4+ 4xnw?sin 112 “cos =0,

4
—m, cos
2

yielding
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0=0w0.=x 4 k.
(4
One can see from the last equation that the group velocity v, = d@/dk of L(1) does
not vanish at k = 0, but is equal to +2 /7, and consequently, the wave packet moves
without deformation in the long-wave range. It is also interesting to observe that, for
v = 1/3, the cutoff frequency of the branch L (1) coincides with that of the branch
L, (0).

L,(0) 5 m s k}

Fig. 4.10 Dispersion curves of L-waves

Figs. 4.10 and 4.11 show the dispersion curves of L- and F-waves, respectively,
for v = 0.25. Since the dispersion curves are symmetrical about the w-axis, it is
enough to show them in the first quadrant £k > 0, @ > 0. The lowest branches of
these waves, L(0) and F, (0), begin from the origin and approach asymptotically
the straight line @ = v,k as k — oo, where v, = ¢, /¢; is the dimensionless Rayleigh’s
wave speed which may be obtained as the positive real root of the equation

Vo —8vt 4 (24— 16m* W2+ 16(n% —1) = 0.

All other branches are high-frequency thickness branches which begin at the cor-
responding cutoff frequencies and approach the straight line @ = k as k — oo. This
means that the wave speed of these branches approaches that of the shear waves in
an infinite solid, ¢; = \/ U/p,as k — oo, It is interesting that the dispersion curves of
some branches, say L (0) or F”(l), have negative curvatures and slopes near k = 0.
We can recognize this also from the asymptotic formulas in the long-wave range de-
rived previously for these branches. Indeed, let us consider, for example, the branch
L, (0) for which &, = 7/n and

1 N 16cot(w,/2)

n? o s

o’ = (m/n)* +(
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F,(0)

F. (0) ‘ ‘ ‘

Fig. 4.11 Dispersion curves of F-waves

for small k. If v = 0.25, then the coefficient at k? is negative and equal to

1 n 16cot(w./2)

, = —3.56865.
n o

Consequently, the phase and group velocities have different signs in the long-wave
range. Such waves carry energy in one direction but their phase surfaces appear to
propagate in the opposite direction. Because of this property they are called “back-
ward waves”.

Now let us consider the solvability of the initial value problem for an infinite
waveguide and for arbitrary initial conditions. This solvability is guaranteed if the
eigenfunctions found in (4.27) and (4.30) form a complete orthonormal basis in
the space of vector-valued functions of z. To show that this is the case we rewrite
the equations (4.25) in the operator form

Lf = Af,

where L = ©? and

f— (fx(z)) Lf = (_fx,zz —(1+ '}/)ikfz,z + n_2k2fx>
fz(z) ’ *n_zfz,zz - (1 - ’}/)ikfx,z Jrkzﬂ .

It is easy to check the following property: if & is real, then the operator L is Hermi-
tian in the sense that

1/2
L)~ (Lef)= [ | &' LI Lga:=0
—1
for arbitrary two vector-valued functions f(z) and g(z) satisfying the boundary con-
ditions (4.26). Therefore, the eigenvalue problem (4.25) and (4.26) has a discrete
spectrum and the eigenfunctions form a complete orthonormal basis in this function
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space [23]. Thus, the series of Fourier’s integrals over all branches solves the ini-
tial value problem for the infinite strip with arbitrary regular initial displacements
ug(x,z) and velocities vy (x,z).

The signaling problem is much more

challenging, where many questions remain A

still open.4 Similar to the SH-waves, we ¢
have at a given fixed frequency only a finite
number of real k for L- or F-waves as seen T
from Figs. 4.10 and 4.11. But in contrast to
the SH-waves, the number of solutions with
A B C

imaginary k is also finite. It can be shown,
however, that there exists a countable num-
ber of solutions with the complex conjugate sa
k. To satisfy arbitrary boundary conditions
for a semi-infinite strip at x = 0 in the signal-
ing problem, we have to combine the prop- - - 1 s N
agating waves with those solutions having
imaginary and complex conjugate k. These
modes describe vibrations which are local-
ized near the edge of the strip. The other is-
sue is the radiation conditions. Since the backward waves are present, we propose
to select among propagating waves only those with positive group velocities which
transport the energy from the edge of the strip to infinity. In Fig. 4.12 presenting the
dispersion curves of branches Ly (0) and L (0) near the cutoff frequency w. = /0
the only waves corresponding to points A, B, C are selected if the frequency of the
sent signal is fixed at the level indicated by the horizontal line.

Fig. 4.12 Selected waves

4.4 Energy Method

Energy Balance Equation. Since waves transport energy from one part of the
medium to another, the energy balance of its fixed part must involve energy flux
entering the boundary. We want to derive the energy balance equation from Euler-
Lagrange’s equations of motion (3.51) in the general case. Multiplying equations
(3.51) with u;; and summing up over i yields

d JL n d JdL JdL 0
u; Uj —U; =0.
Yot duiy Y Oxe i o Y Ou;
This equation can be transformed to
8( &L)+ d ( 8L) JdL JdL JdL 0
u; u; —U; —U; —U; =0.
ot duiy dxg " i o it duiy Lot i o Y Ou;

4 For instance, the generalization of Saint-Venant’s principle to dynamics [15].
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Since u;; enter only the kinetic energy density which is quadratic with respect to
u;y, the first term gives

9, 9L 9, IK._ 0
P dui,s )= gy i dui,s )= 5, K)-

It is easy to see that the last three underlined terms lead to

JdL JdL JdL d

—y: —u: . - _ L).
Ui 1t aui,t Ui ot aui,a Uiyt au,- at( )

So, we obtain the energy balance equation in the form

d d JdL

o (K+U)+ e (i )=0. (4.33)

aui_’a

The first term of (4.33) corresponds to the local change of the total energy density
E = K+ U, while its gradient term describes the energy transported by the wave
motion. We therefore call Jo, = u;, a‘ffﬂ an energy flux.

Energy Propagation. To see how the energy is transported by the traveling waves
let us first consider the 1-D Klein-Gordon equation (4.8); which can be obtained
from the following Lagrangian

1 1
L= u?,—

5 2( 22).

a)§ W+ Uy
According to the energy balance equation (4.33) we have the energy density

1 1
E = u?,—&— 2(a)3u2+czu§),
and the energy flux

J= —cquu_,x.

As we know, the asymptotically leading term of solution can be written in form of
wave packet ‘
u~Re(Ae'®) = acos(0+ ¢),

where a = |A|, ¢ = argA. The wave number k = 6, the frequency @ = —6,, the
initial phase ¢, and the amplitude a are slowly changing functions of x and 7. We
use this asymptotic formula to compute the energy density and energy flux.

First we compute the term éuz, in the kinetic energy density
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together with terms involving a; and ¢,. Since a and ¢ are slowly changing func-
tions of 7, these terms can be neglected in the first approximation. Treating the other
terms in the same way, we obtain for the energy density

1 1
E = 2(a)2+c2k2)a2sin2(6+¢)+ 2w§a20052(6+¢).

Similarly, the energy flux becomes
J = P wka*sin®(6 + ¢).

Now let us take the average of these quantities over one period. Since the average
values of cos?(6 + ¢) and sin’(6 + ¢) over one period are equal to 1/2, we get

_ 1 -
E= 4(a)z+c2k2+co§)a2, J=_c wka”,

where bars over quantities denote their averaged values over one period. For Klein-
Gordon equation the dispersion relation of waves propagating to the right reads

o= \/wg+c2k2.

Therefore

_ 1 -1
E= 2(c2k2—|—a)§)a27 J= 2c2k\/a)§—|—c2k2a2.

As we remember, the group velocity is

_dQ(k) 2k

C(k) = )
dk \/ g + k2

so we get the following relation
J=C(k)E.

This relation turns out to be general.
Based on the above relation we are going to derive now the average energy bal-
ance equation
E;+(CE) =0, (4.34)

which can be interpreted as follows: the total average energy between any two group
lines remains constant, or, in other words, energy propagates with the group velocity.
For, if we consider the energy
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between two points x () and x»(¢) moving with the group velocities C(k; ), C(kz),
respectively, then
dE (2 JE
dt — Jy, Ot

if (4.34) is valid. Conversely, (4.34) is just the limit of the last equation as
X2 —x1 — 0.

To prove (4.34) we use the above formula for the average energy E = f(k)a>.
Substituting it into the left-hand side of (4.34), we obtain

dX+C2E2 7C]El =0

E; 4 (CE) .= f(k)[(a®), + (Ca®) x] + £ (k)a® (k, + Ck ).

The last term on the right-hand side vanishes due to (4.17). By the same arguments
given for E, the first term must vanish too since the expression in the square brackets
is the differential form of the result found in Section 4.2 that

IO
o) :/ a“dx
xp (1)

remains constant between any two group lines.

The established equations of energy propagation can easily be extended to the
cases involving more unknown functions and to higher dimension. Consider, for
example, the scalar Klein-Gordon equation in 3-D case corresponding to the La-
grangian

1 1
L= 2“721‘ — ) (wguz + C2u7au_’a).
From (4.33) follows the energy balance equation
E;+Jouo=0,
where

1 1 1
E = 2u2t + 2(1)3LL2+ 2C2u7au7a, Ja == 7C2M_’tu_’a.

For a slowly varying wave packet u = acos(6 + ¢) the average values of E and Jy,
over one period are

_ 1 - 1
E = 4(602+C2kaka+0)§)(12, Ja - 2C2wkaa2,

with k = V0 being the wave vector and w = — 6, the frequency. Since the dispersion

relation for the first branch reads @ = Q (k) = \/ @ + c2|K|?, we see that
Ja == CaE’

where Cy, is the group velocity
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Q kg,
ke [@+ kP2

The average energy balance equation becomes

Ca:

E;+(CoE) ¢ =0. (4.35)
Equivalently, the total energy in any volume V(r) moving with the group lines re-
mains constant

d/ de:/ E_,der/ ECyngda =0,
dt Jv) Vi) ()

where S(t) is the boundary of V (¢), n is the outward normal vector to S(), and Cyhg
is its normal velocity. The last equation is obtained from (4.35) by integrating it over
V(¢) and applying Gauss’ theorem. Note that equation (4.35) can be presented in the
characteristic form

dE _ dx
it ——352E on dta =Cqy (k).
So, the energy decays due to the divergence C o of the group lines. This effect is
due lonely to the dispersion as there is no energy loss in this case.

It seems clear that these results should be established once and for all by general
arguments without pursuing the detailed derivation each time. Such arguments are
provided by the variational-asymptotic method.

Variational-Asymptotic Method. In this paragraph we are going to apply the
variational-asymptotic method to quadratic functionals only. The generalization to
non-linear problems will be given in Chapter 8.

Consider the variational problem in form of Hamilton’s variational principle: find
the extremal of the action functional

Hui(x,0) = [[ L) dxa, 436
R

where R =V X (fo,1) is any finite and fixed region in (d + 1)-dimensional space-
time. We assume that u; are prescribed at the boundary dR. We look for the extremal
of this variational problem in form of a slowly varying wave packet’

ui:llli(eaxat)a (437)

where 6 is a function of x and ¢, y; are periodic functions (with the period 27) with
respect to 6. Function @ plays the role of the phase, while 8, and —8, correspond
to the wave vector k, and the frequency ®, respectively. We assume that the char-
acteristic scales A and 7' of changes of the functions 6 o, 6, and y;(0,X,)|g—const

3 The amplitudes a; appear later.
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are considerably larger than the characteristic wavelength A and period 7. The latter
are defined as the best constants in the inequalities

2r 2r

0al< 5 6=, (4.38)

while the former are the best constants in the inequalities

2r 21 2r 2r
|9’aﬁ‘§l/\’ |9’w‘§lT’ 9,at|§ ‘L'A’ |9,tt|§ ‘L'T’
Gavil < ¥ Al < T vl < (439)

where dy Wi = dy;/dxy with 6 = const, and J,;y; = dy;/dt with 6 = const. In
other words, the wave vector k, = 0, the frequency @ = —80;, and functions y;
change little in one wavelength and one period. Therefore it makes sense to call 6
“fast” variable as opposed to the “slow” variables x,, and . Thus, in this variational
problem we have two small parameters A /A and 7/T.

We now calculate the derivatives u; o and u;;. According to (4.37) we have

Ui = 0o Wi+ VioOo, Uig =0 Wi+ We0;.
Because of (4.38) and (4.39) they can be approximately replaced by

Ui = Yi90a, Uiz =Y;e0;.

Keeping in the action functional (4.36) the asymptotically principal terms, we obtain
in the first approximation

Io[wi] = //L(l/f,-, Vio8.0s Vo8, ) dxdr.
R

Let us decompose the domain R into the (d + 1)-dimensional strips bounded by the
d-dimensional phase surfaces 8 = 27n, n =0,£1,42,.... The integral over R can
then be replaced by the sum of the integrals over the strips

//dedt = z//L(qf,-, VioOa,Wip0,)kd0d(, (4.40)

R

where  are the coordinates along the phase surface 6 = const, and « is the Jaco-
bian of transformation from x,7 to 8, {y. In the first approximation we may regard
K, 04 and 0, in each strip as independent from 6. Therefore we obtain the same
problem in each strip at the first step of the variational-asymptotic procedure: find
the extremal of the functional

_ 27
Tolwi) = /0 L(Yi, Vi 06,0, Vi 60,) O (4.41)
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among periodic functions y;(0) with the period 27. Since the quantities ko = 60 o
and — = 0, change little within one strip, they are regarded as constants in the
functional (4.41). The Euler-Lagrange’s equation of this functional is a system of n
second-order ordinary differential equations. Its solutions contain 2n arbitrary con-
stants: n of them are determined from the conditions that y;(0) are 2z-periodic
functions, the other n conditions can be chosen by fixing the amplitudes a; as fol-
lows: max y; = |a;|, where a; are arbitrary real constants. We call this variational
problem strip problem.

Let us denote by 27L the value of the functional (4.41) at its extremal. The quan-
tity L is a function of a;, 0 o and 6,. The sum (4.40), as A /A — 0 and T/T — 0, can
again be replaced by the integral

//I:(ai, 0.q,0;)dxdt. (4.42)
R
Euler-Lagrange’s equations of the average functional (4.42) read
oL 0 oL 0 JL
=0 =0. 4.43
dai " 9190, " 9xe 90, (443

We will see that equations (4.43); express the solvability condition for the strip
problem leading to the dispersion relation, while (4.43), is equivalent to the equation
of energy propagation.

Notice that the variational approach described here was initiated by Whitham
[53]. His arguments were based on some heuristic reasoning. The variational-
asymptotic method in its most general formulation was proposed a little later by
Berdichevsky [7]. It has then been applied to a wide class of variational problems
having small parameters, including the homogenization of periodic and random
structures leading to the cell problems, as well as approximate theories of shells and
rods resulting in the thickness and cross-section problems (see [8,31]). In all prob-
lems the variational-asymptotic method yielded the same results as the traditional
asymptotic analysis of differential equations. But the former has some advantages
compared with the latter. First, as we have to deal only with the variational equation,
neglecting a small term in this equation means neglecting terms in several differen-
tial equations which are not always easy to be recognized as small ones. Second,
no ad hoc assumptions about the order of smallness are needed. The order of small-
ness of terms in the asymptotic expansion is determined exclusively by minimizing
the action functional. Thus, the more degrees of freedom and the more complicated
the energy and dissipation we have to deal with, the more effective we may expect
from the variational-asymptotic method compared with other traditional asymptotic
methods as will be seen in the subsequent chapters.

Applications. Let us investigate the strip problem and the average variational prob-
lem on some concrete examples. As the first example we consider 1-D Klein-Gordon
equation (4.8); corresponding to the Lagrangian
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Lo 1 5oy 29
L= 2u7t—2(a)0u +cu).

Then the strip problem becomes: find the extremal of the functional

- 1 1
hivl = [, (@ =R - ody?las

o 2 K 2
among 27-periodic functions y(6) satisfying the constraint max y = a. The quan-
tities @ = —0, and k = 0, are regarded as constants in this variational problem.
Lagrange’s equation implies that the 27-periodic extremal can only be of the form

¥(6) = acos(6 + ).

provided ®? — c?k* = 603. The latter is the solvability condition for the strip problem.
Substituting this back to Iy, we obtain the average Lagrangian

_ 1
L(a,6,,0,) = A (67 — wf —c?0%)a>.

Thus, the average Lagrangian does not depend on the initial phase ¢. Let us ana-
lyze now Euler-Lagrange’s equations of the average variational problem. Once these
equations have been obtained, it is convenient to work with them in terms of a, k,
: _ _ _
oL dJdL JIJL _

90 =% 900 oxaor =% (444
where

1
4((1)2 — g — 2K,

We see that the equation L , = 0 is nothing else but the solvability condition for the
strip problem which leads to the dispersion relation G(®,k) = 0. We can solve this

L=G(o,k)d®, G(wk) =

relation with respect to @ to have the explicit form @ = +Q (k) = i\/ F + k2.
The second equation of (4.44) can be written as

d ) n
ot Bx(G’ka )=0.

Since G(Q(k),k) = 0, we have

(G,waz) -

and consequently,

If we denote G (€2, k) by g(k), then (4.44), takes the form

(g(k)a?) ; + (g(k)C(k)a?) = 0.
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It follows from the consistency condition k; + @ = 0 that
k;+Ck,=0.
By using this kinematic relation, the factor g(k) can be removed so that
(@®) + (Ca®) » = 0.

This is nothing else but the equation of amplitude modulations. The equation gov-
erning energy propagation can easily be derived from here. We can also obtain the
energy equation directly from balance equation (4.33) for the average variational
problem.

Let us turn now to waves propagating in Timoshenko’s beam with the Lagrangian
given by (3.50). Introducing the unknown function u and the dimensionless variables
according to

u=nhy, f=tcy/h, X=x/h,

we present the Lagrangian in the form (the bar is dropped for short)

1
L:

o s o))

2 2
wi+ au’,) ~5
The strip problem becomes: find the extremal of the functional

21

_ 1 1
Io[y1, v :/0 [20)2(%2,9 +ays,) - 25kzll/22,9 - 2/3205(‘l/2+kv/1,9)2}d9

among 27-periodic functions W (0), W, (0) satisfying the constraints max y; = |a;|.
In this functional @ = — 0, and k = 0, are treated as constants. Lagrange’s equations
of this problem imply that the 27z-periodic extremal can only be of the form

yi(0) =ajcos(0+¢), vr(0)=azsin(6+¢).

The average Lagrangian becomes

- 1 1 1
L(ay,az,0,,0;) = 97%(a% + aa%) — 4s9_§a% — 4ﬁ2a(a2 — Oﬁxal)z.

4

The Euler-Lagrange’s equations dL/da; = 0 yield the system of two linear equa-
tions

(0* — B2ok?)a; + B*akay =0,
B2otka; + (w*o — sk> — B2ot)ay =0,

which has non-trivial solutions only if the determinant vanishes. This is the solv-
ability condition for the strip problem which leads also to the dispersion relation

(0% — B*ak®)(w* o — sk*> — B o) — B*a®k? = 0.
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One can check that this equation coincides with the dispersion relation obtained by
assuming the harmonic wave form. One can also find the amplitude ratio a; /a; from
this system. Finally, one can verify that the other Euler-Lagrange’s equation implies
the equation of energy propagation in this Timoshenko’s beam (see exercise (4.10)).

It is not difficult now to rederive the geometrical optics considered in Section
4.1 from the variational-asymptotic method. The same can be said about weakly
inhomogeneous media. This would be the case, for example, if the parameters wy
and c in the Klein-Gordon equation were functions of x. The derivation of the strip
problem remains unchanged. If the characteristic length of change of material pa-
rameters is much larger than the characteristic wavelength, then we can again regard
them as constant in this strip problem. After finding the average Lagrangian the slow
dependence of the material parameters on x can be reinserted. The method can also
be applied for the case of external forces which change slowly in time. In this case
the Lagrangian depends explicitly on time, but this dependence can be ignored in
the strip problem. However, the energy is no longer conserved. But notice that wave
action is conserved in all cases.

4.5 Exercises

EXERCISE 4.1. Solve the 1-D wave equation with ¢ = 1 and with the following
initial conditions

x+1 forxe (—1,0),
u(x,0)=0, u,;(x,00=¢1—x forxe(0,1),
0 otherwise.

Plot the solution at = 0.5 and at t = 10.
Solution. According to the d’ Alembert solution with ¢ = 1
u(x,t) = f(x—1)+g(x+1).
Functions f(x) and g(x) should be found from the initial conditions
u(x,0) = f(x) +8(x) =0, u;(x,0)=—f(x) +8'(x) = vo().
Thus, f(x) = —g(x), while g(x) satisfies the equation

. (x+1)/2 forxe (—1,0),
g’(x)zzvo(x): (I1—-x)/2 forxe (0,1),
0 otherwise.

Integrating this equation, we obtain for g(x)
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0 forx < —1,
) L+ 1)? forx € (—1,0),
X)) =
§ —2x=1)2+) forxe(0,1),
1/2 forx > 1.

The plot of this function is shown in Fig. 4.13.
gx)

05
04

03+

. . . .
2 B 1 2 X

Fig. 4.13 Function g(x)

Substituting g(x) and f(x) = —g(x) into the d’ Alembert solution, we can evaluate
u(x,t) and plot it at different instants of time. Figs. 4.14 and 4.15 show the solution
atr=0.5and t = 10, respectively. We observe that, at large ¢, the solution is constant
and equal to 1/2 inside the interval x € (— + 1,7 — 1). Besides, there are two wave
fronts of the width 2 propagating to the left and to the right with the velocity 1.

x,1)

. . . .
2 -1 1 2 X

Fig. 4.14 Solution u(x,t) atr =0.5

EXERCISE 4.2. For waves propagating in an infinite elastic material which is ho-
mogeneous and isotropic we seek particular solutions in form of plane waves
u = ae'(k*~9)  Show that there are two velocities of propagation given by
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u(x,f)

04+

031

02+

0.1+

I I I I X
-10 -5 5 10

Fig. 4.15 Solution u(x,#) atz = 10

A+2u \/u
Cqd = y Cs = s
P P

corresponding to dilatational waves (a is parallel to k) and shear waves (a is orthog-
onal to k). Generalize this to homogeneous anisotropic materials.

Solution. Consider first the general case of infinite elastic material which is ho-
mogeneous and anisotropic. Then it is easy to show that the extremal of the action
functional of this elastic material (see example 3.9) satisfies the Euler-Lagrange’s
equations
Pl — Eaﬁyéuy,éﬁ =0.
We look for the particular solutions of these equations in form of the plane wave
kyxy —ot)

Uy = aael( ,

where a and k are constant vectors. Substituting this formula into the equations of
motion and removing the non-zero factor e/ =®) we get the eigenvalue problem

(—pa)28ay+EaBy5k5kﬁ )ay =0,

with Koy = Eqpgy5kskpg being called the acoustic tensor.
We solve this eigenvalue problem for the case of isotropic material, for which

Eaﬁy& = ),305[3375 +.u(6ocy6ﬁ5 + 30553[3}/)~
The acoustic tensor becomes
Koy = A+ .U-)kaky + P—k25ay,

where k is the magnitude of vector k, that is, k = |k|. Without limiting generality we
may choose the x;-axis to be in the direction of vector k, i.e., k = (k,0,0). Then the
eigenvalue problem can be written in the matrix form
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—p+A+2u 0 0 aj 0
0 —pl4u 0 al|l=(0],
0 0 —pl+u) \a; 0

with ¢? = ©? / k? being the phase velocity of wave propagation. There are one single
eigenvalue and one double eigenvalue

Cl =Cq = l+2ua C2—C3—CS_\/H,
p p

corresponding to three eigenvectors
1 0
ai=(0], a=|1|, a3=|0
0 1

Thus, the first eigenvector a; points in the direction of k and describes dilatational
waves propagating with the velocity c¢;. Two other eigenvectors a; and a3 are or-
thogonal to k and correspond to shear waves propagating with the velocity c; which
is the double eigenvalue.

EXERCISE 4.3. Consider the “balloon problem” in acoustics: the pressure inside a
sphere of radius Ry is po + P while the pressure outside is pg. The gas is initially at
rest, and the balloon is burst at # = 0. The initial conditions for the velocity potential
read

7P/p0 0<r <Ry,

,0) =0, 0)=
¢(x,0) :(x,0) {0 Ry < r.

Find the change of pressure with time.

Solution. Due to the spherical symmetry, the velocity potential depends only on r

and ¢, so

o(r1) = f(r;ct) N g(r—&-ct).

r
Substituting this into the initial conditions, we have

P

0 Ro,
1)+ 8(r) =0, f’(r)g’<r>—{g°” o

These conditions determine f and g for positive values of their arguments. However,
itis also necessary to evaluate function f with negative argument in the solution. The
condition for that is obtained by requiring the absence of source at the origin

lim r° 99 =

0
=0 dr ’
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which implies
f(=ct)+g(ct)=0 fort>0.

The last condition determines f for negative argument in terms of g for positive
argument.
Solving the equations for f and g, we obtain

1P (2 p2
iy = (AR <o
0 otherwise,

and

4 pPoc

~1 P (x>~R}) 0<x<Ry,
0 Ry < x.

With these functions we find the pressure difference

P
P—Dpo=—PoQP; = or [(r—ct)F(r—ct)+ (r+ct)G(r+ct)],
where

F(x)=

1 —Rp<x<Ry,
0 otherwise,

and

1 0 R
G(x): < x < Ky,
0 Ryp<unx.

EXERCISE 4.4. Search for particular solutions in form of plane waves and derive
the dispersion relation for 1-D waves propagating in Timoshenko’s beam, the di-
mensionless Lagrangian of which is

1
5 [suzx + ﬁza(u + w,x)z].

1
L=

5 (wzt + au?,) —

Plot the dispersion curves and study their asymptotic behavior as k — 0 and k — oo.

Solution. Let u; = w and uy = u. From the Euler-Lagrange’s equations

d dL d JL JL

_ 9% 0, i=12,
ot duiy | Oxduix  ow

we derive

Wit —ﬁ2a(u+w_,x)_,x = 0,
oy — suw—l—ﬁz(x(u—kw’x) =0.

We look for the particular solutions of these equations in form of plane waves

()= ()
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where a; and a are constants. Substituting this Ansatz into the equations of motion
and removing the common non-zero factor k=01 e obtain

—0*+ B*ak? —B2aik a\ (0
B*aik  —aw®+sk>+B2o) \ay) \0)"
Nontrivial solutions exist if the determinant of the matrix vanishes yielding the dis-
persion relation

(—w* 4 B2ok*)(—ow?® + sk* + B*a) — B*a’k* = 0.

Thus, for each real k there are two real and positive roots of this dispersion rela-
tions corresponding to two different branches of the dispersion curves. To plot the
dispersion curves we use the following parameters

! 2\’ Bon 5o |
“aolaa) 0 PTT T ey

with v being Poisson’s ratio (see [31]). The plot of the dispersion curves for v =0.31
(dashed lines) are shown in Fig. 4.16. We also plot the dispersion curves of the two
first branches of F-waves according to Rayleigh-Lamb dispersion relation (solid
lines). The comparison shows quite good agreement in the long-wave range.

Im k- 1 2 3 4 5 Rek

Fig. 4.16 Dispersion curves of flexural waves propagating in a beam: a) 1-D Timoshenko
beam theory: dashed line and b) 3-D theory: solid line

In the long-wave range (k < 1) the asymptotic analysis of dispersion relation
yields the following formula
w* = sk* + 0(k®)

for the low-frequency branch, and

o* =B+ (af*+ ;)k2+0(k4)
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for the high-frequency thickness vibrations.
In the short-wave range (k — oo) the dispersion curves approach the asymptotes

o= Bvok and a):\/;k,

respectively.

EXERCISE 4.5. Solve the linearized Korteweg-de Vries equation with ¢ =0, f = 1
and with the initial condition u(x,0) = e Compute Fourier’s integral numeri-
cally® and plot the solution at r = 1.

Solution. Using the Fourier transform, we find that
u(x, 1) = /_ " Wkt g
where, for the linearized KdV equation with o =0, § =1,
Qk) = -k’

Function (k) should be determined from the initial condition

/ v (k) dk = u(x,0) = e .
Applying the Fourier transform to both sides, we obtain

1 /= 2 . 1 2
k) = —Xx 7lkxd _ —k /4.
v(k) 2n [me ¢ * 2\/716

Thus, the problem reduces to computing the integral
U s ik
u(x,t) = e e dk.
(e.1) /,m 2V/m

This can be done numerically by using the Fourier series package in Mathematica.
Due to the highly oscillatory integrand, we choose the maximum number of recur-
sive subdivisions to be 100 to achieve the required accuracy. The plot of u(x,t) at
t = 1 is shown in Fig. 4.17. We see the dispersive waves propagating in the negative
direction of the x-axis. For x > 0 the solution decays quickly and does not have the
oscillatory character. This behavior remains valid also for the later instants of time.

EXERCISE 4.6. Use the method of stationary phase to find the asymptotically lead-
ing term of the solution obtained in the previous exercise as 1 — oo at fixed x/r.
Compare this asymptotic solution with the exact one at r = 10.

6 Since the integrand is highly oscillatory, the accuracy is achieved only by increasing the
maximum number of recursive subdivisions.
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02+

.1ov\yk\/.lv v 5 0 X

Fig. 4.17 Solution u(x,t) atr =1

u(x,f)

A A
WAIRIRTRN

02+

=3

Fig. 4.18 Asymptotic solution u(x,7) atz = 10

Solution. For the large time asymptotics the method of stationary phase can be used
instead of numerical integration. In our case we rewrite the solution in the form

u(x,t) / v(k W g,

where

As we know, the main contributions to the integral come from the neighborhoods of

stationary points of x (k)

¥ (k) = —3%2 —f —0.

Thus, for x > 0 there is no stationary point, and the solution at fixed x/¢ and large ¢
must be nearly zero. For x < O there are two stationary points given by

—X

ky(x,1) = \/;f and  ky(x,1) = —kj (x,1) = \/ .-
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At these stationary points

1
ks — X/121‘.
wik) =, st

Taking into account that y” (ks) = —6k;, we find that

1 2 i3 in 1 2 i in
£) ~ x/12t\/ ikyxtiky e+ x/12t\/ —ikyx—ikit—"}
Ut = 6tk ¢ Toun’ 61k €

1
~ e)c/12t\/3tk1 cos(kix+ kit +m/4).

Fig. 4.18 plots the exact solution in terms of Fourier’s integrals computed numeri-
cally at time # = 10 and the above asymptotic solution at the same time, where the
results are nearly identical in the region x < 0.

EXERCISE 4.7. Show that the lowest branches of the dispersion curves of F- and
L-waves in an elastic waveguide approach the straight line @ = v,k as k — oo.

Solution. Consider first the lowest branch of L-waves which must be determined by
the dispersion relation

tanh(g2/2)  4q1q2k>

tanh(q1/2) (kK> +4¢3)*’

where

1-2
g =V -n20?, ¢ =Vk-0? 772\/ g \/ Y

A+2u Vo—2v

Introducing the dimensionless phase velocity v = @ /k, we can represent the above
equation in the form

tanh(kv/1 —12/2)  /1—-n22y/1 -2

tanh(ky/1—n22/2) (1—v2/2)?

As k — oo the left-hand side must go to 1 for any finite and fixed v € (0,1). Thus, v
must be determined from the equation

V1=n22yV1 -2 .
(I-v2/22

This equation has a unique solution v, = ¢, /¢, in the range v € (0, 1), where ¢, is
the Rayleigh wave speed (see exercise 4.9).

For the lowest branch of F-waves the dispersion relation is obtained from the
above equation by inverting the right-hand side, so @/k — v, also in the limit k — eo.

EXERCISE 4.8. Prove that all high-frequency thickness branches of F- and L-waves
in an elastic waveguide approach the line @ = k from above as k — oo.
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Solution. As seen from the Rayleigh-Lamb equation for L-waves, when v = 1/7
there is an infinite number of roots given by

r— 2nm ’
Vi/n?-1

This means that there is an infinite number of branches of the dispersion curves
crossing the straight line @ = k/7n and entering the region II as k becomes large.
The dispersion relation for L-waves in this region read

tan(kvv2—1/2)  /1-n22VA2—1

tanh(kv/1 — nv2/2) (1—-v2/2)?

n=1,2,....

For large k function tanh(k+/1 — n2v2/2) is close to 1, so the above equation can be

replaced by \/ y
[ (R AVA RS |
tan(kyv/v2 —1/2) = (—v2j22

This equation has an infinite number of roots for each fixed v € (1,1/1). From
this observation it follows that any straight line @ = vk, with v > 1, cannot be an
asymptote to any of the branches. Indeed, if the n-th branch would have v as the
limiting speed, the straight line @ = vk would intersect at most n — 1 branches (the
dispersion curves cannot intersect each other), but this contradicts the fact that there
are infinitely many dispersion curves intersecting this line. Thus, v must approach
1. In this limit the above equation can further be simplified to take the form

tan(kv/v2 — 1/2) = 4y/1—n2/v2 — 1.
Lete = V2 —1. Solving this equation, we find that, to the first order of €

2 2
kL o =  ©*—k*=(2mm)

e Jor/k-1

These equations of hyperbolas describe the asymptotic behavior of the dispersion
curves as k goes to infinity. The proof for F-waves can be done in a similar manner.

EXERCISE 4.9. Rayleigh surface wave. Determine the velocity of wave propagating
near the free surface of an isotropic elastic half-space.

Solution. Let us choose the coordinate system such that the elastic medium oc-
cupies the domain z < 0 with the plane z = 0 as its free boundary. We write the
dimensionless equations of motion

Ut = (1+ '}/)”ﬁ,ﬁa + U pp
and the traction free boundary conditions

[yug pOaz + (to s+ Uza)][z=0 = 0
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as in (4.22), where & is an arbitrary length. We look for the solution in form of the
surface wave propagating in the x-direction

7 sz i(kx—ot _ _ 7 sz ilkx—ot
ux:fxeze( ), uy =0, uszzeze( ),

with f; and f. being constants. Since the solution must decay exponentially as z —
—oo, we choose s to be real and positive. Substituting this Ansatz into the equations
of motion, we obtain the system

S+ —n7U (1+7)iks £\ (0
(1+7p)iks n2?+0*>—k*)\f) \0)°

The condition of vanishing determinant yields two real positive roots

S1= \/k2*772602a $2 = \/k27(1)2,

corresponding to two eigenvectors

(7)-() (G)-(%)
Ve s1)’ Ve k)’
provided (k, ®) is found in the region I. Thus, the general solution reads

uy = i(Ake®* + Bszeszz)ei(k"*wﬁ,
u; = (Asye’? —I—Bkeszz)ei(kx*w’).

The traction-free boundary conditions at z = 0 yield two equations for A and B

(n725i —Yk)A+ks2(n > —y)B=0,
2ksiA+ (s3+k*)B=0.

Equating the determinant to zero, we obtain from here the relation
(2K — )2 — 42\ /K2 — 202/ k2 — 02 = 0.

Introducing the dimensionless velocity of wave propagation v = @/k, we bring this
relation to the form

2—v)2—4y/1-n22/1 -2 =0,
or, equivalently,
Vo —8v* 4+ (24 — 16n* )W +16(n*—1) =0.

It is easy to see that this cubic equation with respect to v> has a unique root in the
range v € (0,1). The plot of v = ¢, /¢, versus Poisson’s ratio is shown in Fig. 4.19.
As the Poisson ratio changes from zero to 1/2, ¢, /cs changes from 0.874 to 0.955.
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Fig. 4.19 The dimensionless velocity of Rayleigh surface wave ¢, /cs versus Poisson’s ratio

EXERCISE 4.10. Derive the equation of energy propagation for Timoshenko’s beam
using the variational-asymptotic method and compare it with the similar equation
obtained via averaging the energy balance equation.

Solution. The Euler-Lagrange’s equation of the average variational problem

9oL oL
g do  dxdk

implies the equation of energy propagation

0

(wLy—L);+(—oLy) =0,

Wy

where ®L ,, — L is the average total energy density and — L is the average energy
flux (see exercise 4.12). For the Timoshenko beam we have

1 1 1
*(a? + oa3) — 4sk2a% - 4[3205(112 — kay)>.

L(al>a2akaw) - 4

Thus, the average total energy density reads

- 1

_ - 1 1
E=o0Ly—L= 4co2(a%+oca§)+4sk2a§+4l32a(asza])2,

while the average energy flux equals

1 1
saskw — 2[3206((12 —kay)a) 0.

J=—-owL;=
k 2
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Let us show that the same equation can also be derived by averaging the exact
energy balance equation (4.33). For Timoshenko’s beam theory the total energy
density is

1 1
E:K+U:2(w§+au§)+

S s+ Broutw )],

while the energy flux equals

JdL
8ui7x

J=u;; = fﬁz(xw_,,(u + W) — Sull .

The asymptotically leading terms of solution can be written in form of wave packet
we~ajcos(0+¢), u=~asin(6+¢),

where a; and a, are amplitudes of w and u, respectively. The wave number k = 0,
the frequency @ = —0,, the initial phase ¢, and the amplitudes a; and a; are slowly
changing functions of x and ¢. We use these formulas to compute the asymptotically
leading terms of the total energy density and the energy flux.

First we compute the kinetic energy density

1
[@%a}sin (0 + ¢) + ocw’a3 cos® (0 + ¢)]

1
(w?, + Om?t) ~,

2

together with terms involving a; and ¢,. Since a; and ¢ are slowly changing func-
tions of 7, these terms can be neglected in the first approximation. Treating the other
terms in the same way, we obtain for the total energy density

1
E=, [w?a}sin?(0 + ¢) + cw*a3 cos* (0 + ¢)]

1
+, [sk?a3 cos*(0 + ¢) + B2 a(az — ark)? sin> (0 + ¢)].
Similarly, the energy flux becomes
J = —B*awaj (ay — kay)sin®(0 + ¢) + swka3 cos> (6 + ¢).

Now let us take the average of these quantities over one period. Since the average
values of cos?(8 + ¢) and sin?(6 + ¢) over one period are equal to 1/2, we get

_ 1 1 1
E= 4a)2(a% + aad) + 4sk2a% + 4[3206(612 —kay)?,

and

-1 1
J= 2sa%ka)— zﬁza(az —kay)a o,

which coincide with the above equations obtained from the variational-asymptotic
method.
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EXERCISE 4.11. Solve the strip problem for 3-D Klein-Gordon equation
U+ cogu =c?Au

to find the average Lagrangian, the dispersion relation, and the equation of energy
propagation.
Solution. For 3-D Klein-Gordon equation corresponding to the Lagrangian
L=t ! (@Fu* + Pu g g),
2 St 2 ’ ’

the strip problem becomes: find the extremal of the functional

- 2 1
Bl = [ 1, (@ = Chaka) v — , @3y?]d6

among 27-periodic functions y(0) satisfying the constraint max ¥ = a. The quan-
tities @ = —6, and k = V0 are regarded as constants in this variational problem.
Lagrange’s equation implies that the 27-periodic extremal can only be of the form

¥(0) = acos(6 +¢),

provided w? — c?|k|?> = g, where |k|? = kykq. The latter is the solvability condition
for the strip problem. Using this solution, we compute the average Lagrangian

_ 1
L(a,04,6,) = A (07 — @) — c*0,00,4)a’.

Euler-Lagrange’s equations of the average variational problem, in terms of a, k, and
o, read B _ B
JL 0 d JdL Jd JL
da ' 0tdw Oxg dkg
Let us write L = G(®,k)a?, where G(0,k) = ; (0* — ©f — c*[k[?). We see that the
equation L, = 0 is nothing else but the solvability condition G(®,k) = 0 for the
strip problem which is equivalent to the dispersion relation

0.

0* = of + 2|k

We can solve this relation with respect to @ to have the explicit form o = +Q (k) =

+ \/ @3 + 2|k|2. The second equation can be written as
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and consequently,

If we denote G (£ (k),k) by g(k), then the second equation takes the form

(3(k)a?); + (3(K)Coa?) o = 0.
It follows from the consistency condition k¢ ; 4+ ®,o = O that
ko i 4 Cpkg, = 0.
By using this kinematic relation, the factor g(k) can be removed so that
(%) +(Cat®) o = 0.

This is nothing else but the equation of amplitude modulations. The equation gov-
erning energy propagation reads (see the next exercise)

(wLo—L);+(—oLg,).o =0.
With L = G(w,k)a® we get
E=wLy—L=(0Gy—G)d?,
and
Jo =—0L;, = —0G,a* = 0G oCod*.

Substituting these formulas into the equation of energy propagation and taking into
account the dispersion relation G(2(k),k) = 0, we easily see that it is equivalent to
the equation of amplitude modulations.

EXERCISE 4.12. Derive the following equations
(COZ;Q) - Z‘)J + (7(1)z47ka)_’a = O,
(kaLw) s+ (—kaI:_’kﬂ +Ldyp) g =0,
for homogeneous media, which can be interpreted as the energy and “wave momen-

tum” equations, respectively. What happens if L depends on the slow variables x,
and ¢?

Solution. The derivation of the energy equation is quite similar to that given at the
beginning of Section 4.4. Starting from the average Euler-Lagrange’s equation

2L 9 oL _,
I 00 Ixg Ok

and multiplying it with @, we obtain

O(Lw);—o(Lg,)a=0.
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Rearrange terms to get

(U)L_’w)_’t — (COZ/_’ka)ﬁx — (l)_’tL_’w + (l)_’aZz_’ka =0.

Replacing @ ¢ in the last term by —k, ; in accordance with the consistency condition
and taking into account the dispersion relations L, = 0, we see that the last two
terms give —ZJ since, according to the chain rule of differentiation,

JdL oL oL
= 00 9t1+aea9at+8

ll

aiy = 0L o+ koL,

Thus,
(COLw - L)J + (70)L7ka)_’a = 0.

Since ®L , is the average kinetic energy density K, the expression in the square
brackets of the first term is the average total energy density, while —@L,, is the
average energy flux. So, this equation is the equation of energy propagation.

The “wave momentum” equation can be derived by multiplying the average
Euler-Lagrange’s equation with kg,

kq (L,w),t — ko (Z«,kﬁ ),B =0
Rearranging terms to get
(kaLw):— (lc,),l_47;<[s ) —kaiLo+ kaﬁi_’kﬂ =0.

Replacing ks by —® ¢ and keeping in mind the dispersion relations, we reduce the
last two terms to L 4, s0

(kal_z7a)).,t + (*kazz,k[s + z‘aaﬁ)ﬁ =0

If the average Lagrangian depends on the slow variables x, (weakly inhomoge-
neous media) and ¢ (slowly changing external forces), the energy and wave momen-
tum equations change. In the case of slow dependence on ¢, the energy equation
becomes

(WLo—L);+(—wLy,) o0 =—0L,

where 0;L denotes the partial time derivative of L at fixed @ and k. In case of slow
dependence on x,, the wave momentum equation reads

(kaL.o)s + (~kaL gy +L8yg) 5 = oL,

where d, L denotes the partial derivative of L with respect to x4, at fixed @ and k.
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