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Abstract

Optical sensors (cameras, lidars, and radars) are commonly used for perception in
automated vehicles. The primary function of these systems is to detect obstacles in
order to avoid them. However, adverse weather conditions such as rain or fog can disrupt
these information streams, impacting the performance and safety level of autonomous
vehicles. The Cerema, through its ”PAVIN Fog&Rain” platform, conducts evaluations
of these sensors under controlled rain and fog conditions. In order to perform testing
in a vitual environment allowing to consider a large variety of scenarios, what can
be achieved by developing a digital twin of the platform, it is necessary to develop a
robust model of electromagnetic wave propagation in fog whose outputs are close to
experimental meaasurements made in the platform. To achieve this modeling, a thorough
understanding of the fog droplet size distribution is required. In this thesis, we are
devising a method to identify this distribution using radiance data measured in the
Cerema’s Rain&Fog PAVIN platform.

In this work, radiance propagation modeling is based on the Lorenz-Mie theory. Our
goal is to reconstruct the particle size distribution, denoted as N, by inversely solving the
radiative transfer equation from radiation measurements at several wavelengths. This
approach enables the identification of fog’s optical characteristics through the evaluation
of coefficients in the radiative transfer equation, including the extinction coefficient,
absorption coefficient, scattering coefficient, and the phase function. Indeed, using the
Lorenz-Mie theory allows to express these coefficients in terms of the distribution V.
The radiative transfer equation (RTE) was originally introduced in astrophysics, nuclear
reactors, and atmospheric science. In our work, we focus on the 1D stationary radiative
transfer equation, which has a unique solution satisfying certain estimates.

Various authors have explored inverse problems related to radiative transfer equations.
The objective of the inverse problem is to reconstruct the absorption and scattering
coefficients, as well as the phase function from experimental data. This coefficient
reconstruction has been studied by several authors in two and three dimensions for both
stationary and non-stationary RTEs.

In our study, we introduce a minimization problem with an objective function that
enables the identification of the distribution N. This function quantifies the difference
between measured and radiative transfer model-evaluated radiance, with the distribution
N as input. We show that the objective function is continuous, differentiable, and strictly
convex, ensuring a unique solution for the minimization problem. We then apply the
Barzilai-Borwein algorithm to minimize this function by using a gradient descent based
method to solve our minimization problem: we will introduce an adjoint problem to

the RTE allowing us to easily calculate the cost function gradient. Comparisons with
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other minimization algorithms, such as CG-Polak-Ribiere and CG-Daniel, have been
conducted. Our problem is formulated in two dimensions: x for spatial coordinates and p
for the radiation direction. We approximate both the direct and adjoint problems using
the double Legendre polynomial basis decomposition, discretizing x while functionally
decomposing on a double Legendre polynomial basis for the p variable. Code validations
have been performed using the explicit solutions provided by Dautray-Lions. Leveraging
the Lorenz-Mie theory, we have formulated the inversion problem for the 1D case,
validating against the explicit case (where the collision operator is null). Mathematical
analysis of the problem subsequently yielded specific results.

Optical characteristics of the medium are evaluated through the inversion of the
radiative transfer equation, yielding numerical reconstruction results in various scenarios
(direct measurements in front of the light source and inverse measurements of backward-
diffused luminance). At present, the droplet size distribution has been reconstructed using
synthetic measurements (model outputs) derived from a target granulometry distribution.
Simulations have been performed using artificial fog droplet size distributions from the
PAVIN platform at Cerema [I], natural distribution [2], and for distribution obtained
from the theoretical model as Shettle-Fen [3].

The identification results are obtained by using two different source types which are
the Lambertian source and the Collimated source. For both source types, we obtained a
good approximation of our DSDs. We also give numerical results of the DSDs identifi-
cation in the anisotropic case with the Henyey-Greenstein phase function and we do
not limit ourselves to the Lorenz-Mie phase function. In all these cases, we obtained a
good approximation of the droplet size distribution. Also, we studied in each case the
robustness of our identification method by adding several noise levels to our synthetic
measurements. The effect of the noise level on the extinction coefficient computed from
the approximated DSD and on the visibility is presented in some cases.
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Résumé étendu de la these

Pour les systemes de véhicules automatisés, les conditions routieres dégradées peuvent
poser de sérieuses difficultés. En effet, ces systemes utilisent un réseau complexe de
capteurs optiques comme des caméras, des LiDARs, des RADARSs pour comprendre leur
environnement et ajuster leur comportement de conduite. Le brouillard en particulier
présente plusieurs défis qui pourraient empécher les voitures autonomes de fonctionner
comme prévu. Le brouillard diminue significativement les capacités visuelles des capteurs
tels que les caméras et les LIDARs. Pour cette raison, il pourrait étre difficile pour ces
capteurs de reconnaitre les obstacles et les objets dans leur environnement. La capacité
du systeme autonome a prendre des décisions sécuritaires peut étre limitée par la nature
incertaine ou partielle des informations recues par les capteurs. Les signaux générés par
les capteurs RADAR et LiDAR peuvent étre réfléchis, absorbés ou dispersés par les
gouttelettes d’eau en suspension dans l'air. Cela présente un danger pour la sécurité
routiere, car cela peut entrainer des erreurs de détection, des résultats incorrects, voire
une perte totale de détection.

Le développement des véhicules autonomes nécessite 'intégration de nombreuses
technologies d’assistance a la conduite qui reposent sur des équipements optiques tels que
le RADAR, le LiDAR, les caméras, et d’autres. Ces technologies servent a des fins telles
que l'identification des obstacles, la détection des piétons, la reconnaissance des panneaux
de signalisation et I’ajustement de la trajectoire. Assurer la sécurité et la fiabilité de ces
dispositifs est une préoccupation majeure, car il est largement reconnu que des conditions
météorologiques dégradées telles que la pluie, la neige ou le brouillard peuvent perturber
leurs performances. Selon les différentes feuilles de route francaises ou européennes [4]
sur la mobilité automatisée, la simulation numérique est un outil pertinent a développer
pour évaluer la sécurité dans les situations les plus variées possibles, ce qui est difficile a
réaliser avec des tests réels. Les simulateurs actuels de capteurs perceptifs sont largement
basés sur des modeles simplifiés de 'interaction des rayons lumineux avec le brouillard,
ce qui remet en question le réalisme des simulations, pourtant crucial pour faire des
simulateurs des outils d’évaluation de la sécurité pour les véhicules automatisés.

La simulation des capteurs perceptifs automobiles dans des conditions de brouillard
doit tenir compte de la modélisation de la propagation des ondes électromagnétiques
a travers un milieu diffusant. Les caractéristiques optiques de ce milieu doivent étre
connues pour simuler 'extinction du rayonnement.

Pour évaluer les capteurs perceptifs (caméra, RADAR, LiDAR) ou leurs simulateurs
en conditions météorologiques dégradées, la platforme PAVIN Brouilard&Pluie du
Cerema est mise a contribution dans de nombreuses études et projets. Cette évaluation

doit étre garantie par une bonne connaissance de la microphysique des hydrométéores



produits dans la plateforme, notamment pour le cas du brouillard. En effet, les différentes
longueurs d’onde dans lesquelles operent les capteurs perceptifs (du visible a I'infrarouge
thermique) conduisent & des propagations électromagnétiques sensibles a la taille des
gouttes de brouillard. Des capteurs analysant la distribution de la taille des gouttes
sont utilisés mais ils n’offrent des mesures que tres locales et qui peuvent ne pas étre
assez représentatives d'une distribution “moyenne” du milieu. Une approche pourrait
étre d’évaluer des modeles de propagation d’ondes basés sur des mesures spectrales de
rayonnements issus d’'une source de lumiere placée dans la plateforme. Notre objectif
est de caractériser le brouillard produit par une DSD moyenne compatible a la fois
avec les mesures de rayonnement et la modélisation physique de la propagation. Ceci
constitue la définition de ce que nous entendons dans notre travail par identification de la
distribution de la taille des gouttes du brouillard (DSD), a savoir la recherche d'une DSD
compatible avec des mesures expérimentales interprétées par une modélisation donnée.
Nous proposons différentes modélisations et différents types de mesures. Par ailleurs,
nous évaluons cette identification par une quantification de la proximité des sorties de
modele aux mesures (luminance, éclairement), ainsi que par celle de la proximité portant
sur des grandeurs calculées a partir de la DSD comme le coefficient d’extinction ou la
visibilité météorologique. La DSD pour le cas du brouillard est un parametre clé qui
régit les caractéristiques optiques en fonction de la longueur d’onde du rayonnement [5].
Une DSD est une fonction N(r) (cm™ pm™!) telle que N(r) dr représente le nombre de
gouttelettes d’eau contenues dans un volume de 1 cm?® dont les rayons appartiennent a
(r,r 4 dr). La théorie de Lorenz-Mie [0] est utilisée dans ce travail pour exprimer les

parametres optiques grace a la DSD.

D’autre part, dans les domaines de 'optique et de I'imagerie, la reconstruction
des propriétés optiques est un domaine important. Il consiste a extraire et étudier
les propriétés significatives d’'un milieu ou d’une substance en fonction de la maniere
dont ces propriétés interagissent avec la lumiere. Plusieurs domaines, dont la médecine,
la science des matériaux, la télédétection, entre autres, utilisent la reconstruction des
propriétés optiques.

Fondamentalement, la reconstruction des propriétés optiques utilise les facons
spécifiques dont la lumiere réagit avec divers matériaux. Cette interaction donne lieu
a des phénomenes tels que I'absorption, la diffusion, la réflexion et la transmission,
chacun fournissant des informations cruciales sur les propriétés du matériau. Il s’agit
pour l'essentiel d’identifier 'indice de réfraction, le coefficient d’absorption, le coefficient
de diffusion et le facteur d’anisotropie. Pour reconstruire les propriétés optiques, diverses
approches d’imagerie et spectroscopiques peuvent étre appliquées. Ces approches utilisent
fréquemment des technologies avancées, telles que des spectrometres, des lasers, des
détecteurs et des algorithmes complexes d’analyse de données. Selon I'application, les

propriétés optiques peuvent étre reconstruites en temps réel ou apres traitement, et elles
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peuvent fournir des informations précieuses sur les tissus biologiques, les échantillons
environnementaux, les matériaux semi-conducteurs, et bien plus encore. La reconstruc-
tion des propriétés optiques a un énorme potentiel, mais elle présente également des
difficultés. Les méthodes de reconstruction des parametres optiques sont utilisées dans

plusieurs domaines d’application [7], 8, O, 10} [1T], 12} [13].

Objectifs et méthodologie

La simulation des capteurs perceptifs dans le brouillard doit tenir compte de la
modélisation de la propagation des ondes électromagnétiques a travers un milieu in-
termédiaire. Les caractéristiques optiques de ce milieu doivent étre connues afin de
simuler 'extinction du rayonnement. La distribution de la taille des gouttelettes pour
le cas du brouillard est un parametre clé qui détermine ces caractéristiques optiques
en fonction de la longueur d’onde du rayonnement [14], 15, [5]. L’objectif de ce travail
est de proposer une méthode pour identifier cette distribution a partir de mesures de

rayonnement interprétées a ’aide de 1’équation de transfert radiatif.

Dans ce travail de these, nous cherchons a identifier la distribution de taille des
gouttelettes avec des modeles pouvant impliquer un opérateur de collision et ne nous
limitant pas a la solution de Beer-Lambert. L’opérateur de collision représente les inter-
actions entre les particules du milieu et la radiation électromagnétique. Ces interactions
peuvent inclure I'absorption de photons par les particules du milieu, la diffusion de
la radiation par ces particules, ainsi que I’émission de photons par les particules du
milieu. Par conséquent, il est essentiel de développer des processus numériques pour
résoudre 1’équation de transfert radiatif complete. Nous utilisons ensuite ces procédures
en utilisant une méthode basée sur la descente de gradient pour résoudre notre probleme
de minimisation : nous introduirons un probleme adjoint a ’équation de transfert ra-
diatif nous permettant de calculer facilement le gradient de la fonction de cotit. Il est
important de noter que le temps de calcul de ces procédures dépend davantage des
parametres de discrétisation pour résoudre I’équation de transfert radiative (ETR) et
son probleme adjoint que du nombre de parametres décrivant la distribution de taille
des gouttelettes. En effet, la méthode d’inversion que nous développons n’a pas besoin
de modéliser la DSD inconnue comme cela a été fait dans [16], [17, [18, 19, 20], ou les
auteurs reconstruisent certains modeles de distributions de fréquences de volume (Loi
Log-Normale et lois gamma qui dépendent de deux parametres) en utilisant la loi de
Beer-Lambert (sans le terme de diffusion). Avec notre méthode, nous sommes capables
de fixer un nombre souhaité de classes de rayon pour définir la DSD sans impact sur
le temps de calcul puisque nous utilisons une méthode de descente de gradient pour
laquelle le gradient de la fonction de cout est calculé grace a un probleme adjoint du
modele de transfert radiatif dont la résolution numérique est tres peu sensible au nombre

de classes de rayon. Pour les applications numériques, nous utilisons les 60 classes de
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rayon entre (0,15 pm-8,5 pm) de I'analyseur de particules PALAS Welas du Cerema.

Contributions de la thése

Le résultat principal de ce manuscrit est 'identification des distributions de taille
des gouttelettes (DSD) du brouillard par des mesures de rayonnement dans la plage
de 350 nm a 2500 nm [2I]. Pour le probleme d’identification, une étude théorique et
numérique de I’équation de transfert radiatif stationnaire unidimensionnelle est réalisée
en utilisant la méthode de Yvon [22]. Nous prouvons la consistance du probléme inverse,
puis nous effectuons des expériences numériques en utilisant des données synthétiques.
L’identification de la distribution N nous permet de calculer les propriétés optiques
en utilisant la théorie de Lorenz-Mie [6]. Nous avons élaboré une méthode qui permet
I'identification d’une large gamme de distributions rencontrées dans les brouillards na-
turels et ceux générés artificiellement dans la plateforme PAVIN. Dans cette étude, nous
avons évalué notre méthode sur des DSD acquises par des mesures dans des conditions
naturelles [23], des conditions artificielles [24], et via des modeles [3]. Les résultats
numériques suggerent que la méthode permet l'identification de la DSD avec différents
modeles de transfert radiatif (Beer-Lambert, isotrope et opérateur de collision anisotrope).

Plan du manuscrit

Chapitre [1; Dans ce chapitre, nous commencons par introduire le cadre de la these
dans la Section [1.1l Dans la Section [1.2, nous donnons la motivation pour identifier
la distribution de la taille des gouttelettes et nous présentons également la plateforme
"PAVIN Fog&Rain”. Dans la Section nous présentons la relation entre le brouillard
et la visibilité et nous rappelons les quatre classes de visibilité routiere. Un protocole
de mesure de la visibilité est présenté dans la premiere partie de cette section. Dans
la deuxieme partie de la Section [1.3] nous définissons le brouillard et nous donnons
quelques types de brouillard (le brouillard de radiation et le brouillard d’advection). Des
distributions de tailles de gouttelettes artificielles mesurées sur la plateforme PAVIN
au Cerema sont données pour différentes visibilités. Nous donnons également quelques
modeles théoriques de la distribution de la taille des gouttelettes. Nous terminons la
section avec la distribution réelle de la taille des gouttelettes mesurée lors de la campagne
Paris-Fog en 2007. Les principaux objectifs de cette theése sont discutés, ainsi que notre
méthodologie de recherche dans la Section [I.4, Dans la Section [I.5 nous résumons
I'organisation de ce manuscrit. A la fin de ce chapitre, nous abordons les contributions
scientifiques dans la Section [1.6

Chapitre [2} Ce chapitre commence avec la Section 2.1] qui offre un apergu des recherches
antérieures sur la reconstruction directe des propriétés optiques pour diverses applications.
La Section présente une revue de 1’état actuel de la recherche sur I'identification

de la distribution des tailles de particules dans le brouillard. Cette section est divisée

viil



en deux parties. Dans la premiere partie, la méthode d’identification de la distribution
est présentée en utilisant ’équation LiIDAR. La deuxieme partie présente la méthode
d’identification en utilisant un modele simplifié de ’équation de transfert radiatif, en

particulier le modele de Beer-Lambert.

Chapitre [3; Dans ce chapitre, nous présentons une introduction générale au transfert
radiatif et a ses différents domaines d’application dans la Section [3.1} Dans la Section |3.2]
nous donnons la dérivation de I’équation de transfert radiatif et le processus d’absorption,
de diffusion et d’émission. Nous terminons cette section par le bilan de I’équation de
transfert radiatif dépendant du temps. Les différents types de fonctions de phase utilisés
dans ’équation de transfert radiatif (telles que les fonctions de Rayleigh, de Mie et de
Henyey-Greenstein) sont présentés dans la Section Dans la Section , nous discutons
de la théorie de la diffusion de Lorenz-Mie. Cette théorie explique comment les ondes
électromagnétiques interagissent avec les petites particules. Nous donnons également
dans cette section 'expression des propriétés optiques en fonction de la distribution de
la taille des gouttelettes de brouillard. Dans la Section 3.5, nous rappelons 'existence
et 'unicité de la solution de 1’équation de transport dépendante et indépendante du
temps donnée par plusieurs auteurs. Une estimation L™ de la solution est également
donnée dans cette section. Nous terminons ce chapitre par la Section |3.6| qui récapitule

la formulation intégrale de la théorie du transport.

Chapitre 4: La Section présente une introduction générale a I’équation de transfert
radiatif stationnaire unidimensionnelle et a son calcul a partir de I’équation de transfert
radiatif tridimensionnelle. Ensuite, dans la Section [4.2] nous passons en revue l’existence
et I'unicité de la solution de cette équation. Nous fournissons des solutions exactes dans
certains cas pour 1’équation de transfert radiatif stationnaire dans la Section .3 Ces
cas sont utilisés par la suite pour vérifier nos approximations numériques. La Section [4.4]
présente différentes méthodes utilisées par plusieurs auteurs pour approximer I’équation
de transfert radiatif. Nous étudions dans la Section [£.5] les approximations numériques
présentées dans la Section [£.4] avec une analyse de leur convergence sur les cas explicites

donnés dans la Section .3l

Chapitre Ce chapitre commence avec la Section qui présente les différentes
distributions des gouttelettes utilisées dans notre méthode de reconstruction. Dans la
Section [5.2] nous présentons également les problemes inverses mal posés et la méthode
de décomposition en valeurs singulieres (SVD) pour résoudre le probleme mal posé, et
nous détaillons la DSD que nous utiliserons pour tester la méthode de reconstruction. Le
probleme inverse basé sur la descente de gradient et la fonction de cout sont présentés,
ainsi que leurs propriétés, dans la Section [5.3] Nous donnons également dans cette
section I'expression du gradient de la fonction de cout en termes d’un probleme adjoint a
I’équation de transfert radiatif (ETR), et nous rappelons 'algorithme de Barzilai-Borwein

pour minimiser la fonction de cotit.
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Chapitre[6;: Dans la Section[6.1] nous présentons les résultats numériques sur I'identification
de la distribution de taille des gouttelettes (DSD) avec une source lambertienne en util-
isant des mesures synthétiques (résultats de simulations avec de vraies DSD et certains
modeles de DSD en entrée) dans le cas de la modélisation de Beer-Lambert (sans diffusion
multiple), ainsi que dans les cas d’opérateurs de collision isotropes et anisotropes. Nous
étudions également dans cette section la robustesse de notre méthode d’identification en
ajoutant plusieurs niveaux de bruit a nos mesures synthétiques. Cette section se conclut
par une étude de l'effet du bruit sur le coefficient d’extinction calculé a partir de la
distribution approchée. De maniere similaire a la Section (6.1, nous présentons dans la
Section I'identification de la distribution de taille des gouttelettes en utilisant une
source collimatée, et une étude de robustesse est également présentée. Dans la Section[6.3]
nous présentons les résultats d’identification dans le cas anisotrope avec des sources
lambertienne et collimatée en utilisant la fonction de phase de Henyey-Greenstein.
Chapitre [7} La Section [7.I]offre une revue de I'équation de transfert radiatif stationnaire
tridimensionnelle et explique la méthode numérique utilisée pour I’approximer en utilisant
le simulateur SWEET développé au Cerema. La caractérisation de la source utilisée
dans nos mesures expérimentales sur la plateforme PAVIN est décrite dans la Section [7.2]
Nous terminons ce chapitre avec la Section [7.3] dans laquelle nous comparons les données
numériques obtenues grace a l'utilisation du simulateur SWEET avec les données
expérimentales réalisées dans la plateforme PAVIN du Cerema.

Chapitre [8} Ce chapitre constitue une conclusion des travaux de la theése et donne des

perspectives pour de nouveaux travaux.



Nomenclature

Ix
JE

J1

synth
M)\

N

N*

Greek Symbols

“
Subscripts/Superscripts
abs

ext

platform PAVIN length, m

positive function which explodes for small radii
number of measurement points

radiation intensity, W m~2sr Im~?!

cost function with the regularization term
cost function without regularization term
kth iteration

number of wavelengths

synthetic measurements, W m~2sr~Im~?!
droplet size distribution (DSD), cm™3um™1!
target droplet size distribution, cmfgu‘mf1
aperture angle of sensor

Dirac function

regularization parameter

noise level

position angle of the sensor

wavelength, nm

cosine of polar angle 6

absorption

extinction

No, N1
A
Qabs
A
Qewt

X
Qsca

RC

RE

Vim

Tabs

A
Text

GSCH,

£

synth

initial DSDs for the minimization algorithm
absorption efficiency

extinction efficiency

scattering cross section

particle radius, pm

relative cost

relative error on DSD

random variable with uniform law on (0, 1)
meteorological visibility, m

spatial position, m

absorption coefficient, m~1!

extinction coefficient, m™ 1

scattering coefficient, m~1!
optical thickness

scattering phase function

Mie scattering phase function

scattering

synthetic




Contents

[Acknowledgements|

[Abstract]

IB; 77 1 ] ] ]\ I

(1.3

Fog and visibility] . . . . . . . .. ..

(1.3.1 Visibility|. . . . . . . . . .o
(1.3.2 Typesof Fogl . . . .. . .. ... ...

(1.4

Objectives and Methodology| . . . . . . . . ... ... ... ... ....

(1.5

Manuscript Plan| . . . . . ... ... oo

[.6 Scientific Contributionl . . . . . . . . . . . . . .. ...

State of the art on the particle size distribution identification|

P

Review on the identification of optical properties|. . . . . . . . . . ...

[2.2

Review on the identification of tfog DSD|. . . . . .. .. ... ... ...

[2.2.1 Identification by using LIDAR equation|. . . . . . . . .. .. ..
[2.2.2  Identification by using Beer-Lambert modellingl . . . . . . . ..

Review on the radiative transfer equation|

[3.2

Derivation of the radiative transfer equation . . . . . . . . . . .. ...

[3.2.1  Extinction process| . . . . . . . ... ... ...

[3.2.2  Transfer equation (Energy balance)l . . . . . .. ... ... ...

[3.3  Different types ot phase functions for the radiative transfer equation| . .
[3.3.1  Henyey-Greenstein phase tunction| . . . . . . . . ... ... ...
[3.3.2  Rayleigh phase function| . . . . . . ... ... ... .......
[3.3.3  Lorenz-Mie phase function| . . . . . . . . ... ... ... .. ..

[3.4  Lorenz-Mie scattering theory|. . . . . . .. . ... ... ... ... ...
[3.4.1 Particles in an absorbing medium| . . . . . . .. ... ... ...
[3.4.2  Optical properties|. . . . . . . . . . .. ... ...

[3.5  Existence and uniqueness of solution for the transport equation|

iii

xi

11
11
13
17
19
20

21
21
25
25
27

29
29
30
31
32
33
34
35
36
36
37
39
42



CONTENTS

[3.5.1 Time-dependent case| . . . . . . . .. ... ... ... .. 43
[3.5.2 Time-independent case| . . . . . . . . ... ... ... 44

[3.6  Integral formulation of the transport equation . . . . . . . ... .. .. 45
[3.6.1 Integral formulation for time-dependent case| . . . . . . . . . .. 45
[3.6.2  Solution of time-independent transport equation . . . . . . . .. 47
One-dimensional stationary radiative transfer equation| 48
M1 Generalintroduction] . . . . . . . . . .. . oo 48
[4.2  Existence and uniqueness ot solutions of the 1D stationary radiative |
transfer equation| . . . . . . .. ... 50

[4.3  Some explicit solutions of the 1D radiative transter equation| . . . . . . 53
4.3.1 Case without collision operator (L) =0) and ¢y =0[. . . . . . 53
[4.3.2  Case without collision operator (KL, = 0) with a source expressed |

by a Dirac function| . . . . . . . ... 53

[4.3.3 Case with phase function ®, = 1 and source term g, expressed |

by the Dirac function| . . . . . . .. . ... 54

[4.4  Numerical schemes to approximate the RT'E|. . . . ... ... ... .. 55
[4.4.1  Finite difference method . . . . . . . . . .. ... 55
[4.4.2  Decomposition in Legendre basis| . . . . . ... ... ... ... 59

[4.5 Numerical study of the 1D stationary radiative transter equation dis- |
cretizationl . . . . . . . .. .. 62
[4.5.1 A nondimensionalization of the radiative transfer equation| . . . 62
[4.5.2  Convergence error w.r.t. Legendre series truncation and spatial |
discretizationl . . . . . . . .. 63

Droplet Size Distribution Identification| 70
H.1  The DSD used in the identification method. . . . . . . .. ... .. .. 70
(5.2 Ill-posed problems and SVD method| . . . ... ... ... ... .... 72
(5.3 Identification ot the DSD by a least-squares optimization method| 76
[5.3.1 The cost function and the minimization problem|. . . . . . . .. 76
[5.3.2  The cost function gradient and the adjoint problem of the RTE| 7
[>.3.3  Approximation of the gradient|. . . . . . . . .. ... ... ... 79
[5.3.4 lterative minimization algorithm| . . . . . . .. .. .. ... .. 80
Numerical results of the Droplet Size Distribution Identification| 81
[6.1  Droplet size distribution identification results with Lambertian source] . 81
[6.1.1  Determination ot the best minimization algorithm| . . . . . . . . 83
[6.1.2 Beer-Lambert case (see Section [2.2.2)( . . . . ... ... ... .. 85
[6.1.3 Isotropic collision operator case| . . . . . .. .. ... ... ... 88
[6.1.4  Anisotropic collision operator case/. . . . . . . . .. ... .. .. 90




CONTENTS

[6.1.5 DSDs identification for different visibility| . . . . . . . . . .. .. 90

[6.1.6 Noise adding on the measurements| . . . . . ... ... ... .. 91

(6.2 Droplet size distribution identification results with collimated source[. . 95
[6.3 Identification with Henyey-Greenstein phase function| . . . . . . . . .. 98

[7 Experimental measurements and 3D numerical simulations| 103
[ 1 TIntroductionl . . . . . . . . . . . . . 104
[7.2  Representation of the source| . . . . . . .. ... ... ... ... ... 105
[7.3  Comparison between experimental and numerical data] . . . . . . . .. 106

[8  Conclusions and perspectives| 111
BRI Conclusionl. . . . . . . . . . 111
[8.2  Perspectives| . . . . . . ... 112
[8.2.1  Experimental validation of the identification method| . . . . . . 113

[8.2.2  Application in other fields| . . . . . . .. ... .. ... 113

[A° Decomposition on the basis of Legendre polynomiall 115
[A.1 Decomposition of S; and S; on the basis of Legendre polynomial . . . . 115
[A.2  Decomposition of the phase function on Legendre basis| . . . . . . . .. 116
[A.3 Decomposition of the intensity on a double Legendre basigl . . . . . .. 118

[B Cost function properties| 122
[B.1 Strict convexity of the cost function| . . . . . . . .. ... ... .. 122
[B.2  Continuity of the cost function|. . . . . . . . ... .. .. ... ... .. 123
[B.3  Difterentiability of the cost tunction| . . . . . . . . ... ... ... ... 125
IC_Gradient of the cost function| 128
[List of Figures| 130
[List_of Tables| 134
[Bibliography| 136




Chapter 1

Introduction

The development and implementation of optical devices for Intelligent Transport Systems
(ITS) are heavily impacted by the optical characteristics of the road scene (including
atmosphere). The way that light interacts with the matter in the air (e.g. fog, rain, snow)
is directly influenced by optical characteristics such as light scattering, absorption, and
refraction. The knowledge of these characteristics in the context of I'TS is essential for
the effective operation of many technologies employed in contemporary transportation.
In the development of automated vehicles, for instance, it is essential to correctly identify
the optical properties of the surrounding environment so that the sensors and cameras
can detect and recognize the road conditions, barriers and other vehicles. Using this
knowledge, one can then move safely while driving. Additionally, optical properties
are important in the construction of intelligent traffic management systems that use
real-time data to improve traffic flow, reduce congestion, and improve overall safety.
By applying our understanding of optical properties, ITS can transform transportation

by creating safer, more practical solutions that benefit both people and society as a whole.

In this chapter, we start by introducing the thesis framework in Section [I.I} In section
[1.2] we give the motivation for identifying the droplet size distribution. We also present
the "PAVIN Fog&Rain” platform. The major objectives of this thesis are discussed
together with our research methodology in Section [I.4] In Section [I.5] we conclude by

summarizing the organization of this manuscript.

1.1 Thesis Framework

The University of Clermont Auvergne has obtained the label "initiatives of excellence”
(I-SITE) of the program ”investments of the future”, which aims to establish a limited
number of French universities to promote all their research and training activities
internationally.

The work done in this thesis is part of a research activity related to autonomous transports
for the Center of International Research on Innovation Transportation and Production
Systems (CIR-ITPS) in the domain of Intelligent Automated Transport, funded by the
[-Site CAP 20-25 Project. Additional information are available in the official website:
https://cap2025.fr/. The theme of Intelligent Automated Transport aims to increase
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the intelligence, functionality, and automation of robotic systems (mobile robots and
collaborative robots) by taking into account both their adaptability and ergonomics,
and the almost unavoidable interactions they have with humans.

Cerema, a public institution under the supervision of the Ministry of Ecological Transition
and Territorial Cohesion, supports the State and local authorities in the development,
deployment and evaluation of public policies for development, including transportation
systems. Additional information are available in the official website: https://www.
cerema.fr/fr. The activities of Cerema are organized around six complementary areas
of action aimed at assisting local stakeholders in the realization of their projects.

The research domain of this thesis is focused on ”Mobility” in the area of ”Intelligent
Transport Systems (ITS), Traffic, and Regulation: autonomous Vehicles”. This research
is done within the ITS research team of Cerema [25].

Regardless of the mode of transportation, the autonomous vehicle is upending existing
transportation structures. Experiments are frequently required due to the field of
intelligent transportation’s ongoing developments. Several autonomous transport projects
are being carried out for this purpose. For example, the SCOOP project [26] is a national
project to deploy a Cooperative Intelligent Transport Systems (C-ITS) technology system
that enables the exchange of information between vehicles and between vehicles and
infrastructure, with the aim of improving safety for road users and staff, developing new
services and preparing for the vehicles of the future. The C-ROADS project [27] is also
a continuation of the SCOOP projects, whose use cases were extended by integrating
urban situations and opening up technologies to new modes of communication between
vehicles and infrastructure and between vehicles. In this context, we also mention several
projects such as InDiD [28], SAM [29] or PRISSMA [30].

1.2 Context and Motivation

The progress in autonomous vehicle technology requires the integration of multiple
driving assistance technologies utilizing optical equipment such as RADAR (Radio
Detection and Ranging), LiDAR (Light Detection and Ranging), cameras, and other
sensors. These technologies play vital roles in tasks like obstacle identification, pedestrian
detection, recognizing traffic signs, and adjusting vehicle trajectory.

As mentioned in [31], LiDAR systems operate by measuring the time it takes for a pulsed
light emitted from a laser to travel to an emitter. The emitted light falls within the
infrared spectrum, specifically at wavelengths of 905 nm or 1550 nm which is specific to
the domain of application. The choice between these wavelengths is influenced by energy
considerations, as emissions at 905 nm require less energy than those at 1550 nm. This
difference in energy absorption is attributed to water in the atmosphere, which begins
absorbing energy beyond 1400 nm. In 2014, the authors in [32] studied the effect of
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adverse weather on LiDAR sensor performance. The 905 nm wavelength, constrained by
safety power limits, provides a detection range of approximately 100 meters. In contrast,
the 1550 nm wavelength extends the detection range to 200-300 meters.

RADAR systems [33], functioning as an electromagnetic sensor, are capable of detecting,
locating, tracking, and identifying various objects over long distances. Its operation
involves emitting electromagnetic radiation towards targets, evaluating the reflected
waves. Targets can include aircraft, ships, satellites, cars and even astronomical objects.
As well as detecting the presence, position and speed of these objects, RADAR can in
some cases provide details of their size and shape.

The development of fully autonomous vehicles is dependent on extensive sensor testing
and validation, which includes subjecting these sensors to a series of experiments that
simulate various extreme weather conditions. It is worth noting that the current state of
automotive sensors suggests that they may face difficulties in identifying objects under
such conditions. It is worth noting that the performance of the sensors may be limited in
certain weather conditions, which could pose a risk. Therefore, it is important to conduct
comprehensive studies of these sensors, particularly in adverse weather conditions.
Adverse weather conditions, such as snow, fog, and rain, provide a serious challenge for
drivers, especially automated systems. This becomes much more difficult when developing
software for self-driving cars, as it must be capable of adapting to a wide range of external
situations, reflecting how humans deal with similar challenges [34] 35], 31l [36].

The World Meteorological Organization (WMO) [37] defines fog (presented at the left
of Figure as a suspension of very small, usually microscopic water droplets in the
air, reducing visibility at the Earth’s surface [38]. The term is used when the horizontal
visibility is reduced to less than 1 km. Furthermore, the WMO defines rain (presented
at the right of Figure as precipitation of drops of water that falls from a cloud. The
number density and size distribution of raindrops vary considerably with the intensity
and nature of the precipitation.

|| TP

Figure 1.1: Fog with visibility about 100 m (left). Illustration of the relative size of drops of
rain and of drizzle (right) [37].

The reduction in visibility depends on the structure of the fog, and especially on the
number density and size distribution of the droplets. The structure can vary considerably
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over time and space.

Due to the visibility reduction, fog can affect human activities in many fields like free-
space optical (FSO) communication, aviation or ground transportation [39, [40} 4T]. In
this latter field, adverse weather conditions are issues for the development of intelligent
vehicle and autonomous driving since perceptive sensors like camera, RADAR and
LiDAR are largely employed [42, 43| [44], 45], 46, [47]. Hasirlioglu [48] conducted a study
of the influence of rain and fog on the detection of objects by camera, LIDAR and
RADAR. Fog and rain were simulated in real world. His results highlight that the
three sensors are affected by rain with more or less severity. Reduced contrast affects
camera images. The main effect of adverse weather conditions on camera is the loss
of contrast making it more difficult to identify or detect objects in the images. Also,
LiDAR has a poor detection range and also blocks visibility in powder snow, strong
fog, and heavy rain [49, 50]. Compared to LiDAR, the RADAR performs better in
adverse weather. As mentioned in [51], weather affects RADAR in two ways, which
are the attenuation and the backscattering. Attenuation decreases the signal’s received
strength, while backscattering increases interference at the receiver. In [52], the authors
demonstrate the complementary characteristics of cameras and RADARs, and Singh [53]
illustrate these characteristics in Figure [1.2]

Weather Robustness
Size & lllumination
Cost Robustness
Sem- 3D \
Camera antic Depth = y
Info. Info. _ !
X //’
Veloci i .
info.” Resolution LIDAR
Detection Range
Radar Camera + Radar

Figure 1.2: Sensor characteristics (presented in [53]) of camera, RADAR, and LiDAR.

It is important to know the impact of fog on the artificial perception of autonomous
vehicles, particularly in challenging weather conditions, in order to guarantee the safety
and efficacy of these developing technologies. Researchers and engineers are exploring
solutions to enhance the robustness of perception systems in challenging conditions.

This will further improve the reliability and adaptability of autonomous vehicles when
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faced with various environmental challenges.

Many roadmaps [54] 4] of European and worldwide institutions responsible for trans-
portation public policies highlight the driving scenario approach to demonstrate the
safety of automated road transport systems, including scenarios based on realistic digital
simulation taking into account adverse weather conditions.

The main issue with the numerical simulation tools used concerns their realism, even
more so when they are used for autonomous driving safety assessment. The simulation
of automotive perceptive sensors in fog conditions must take into account the modelling
of the propagation of electromagnetic waves through a participating medium. For these
optical sensor simulators, we can recall the Ansys AVxcelerate simulator [55], which
provides physics-based accurate sensor simulation. It comes with a complete set of
parametric physics-based sensor models. There are also several other simulators such as
Electro-Optics Sensor Simulation [56], Mitsuba [57], AVSimulation [58], Carla Simulator
[59]. These simulators use different types of modelling. For example, in [38] the authors
present a comparison between a simple model using Koschmieder’s theory based on the
Beer-Lambert law (exponential attenuation of the light in fog w.r.t. the distance between
emitter and receiver) and the full modelling of the radiative transfer equation by using
Cerema’s SWEET simulator based on the Ray-tracing method [38]. This comparison is
illustrated in Figure for night and day conditions.

Figure 1.3: Simulated images for the intra-urban scene with the Cerema SWEET simulator
[38] without fog (a) and with fog for visibility 20m (b) and with the Koschmieder model (c) in
the night condition (left), and in the day conditions (right).

In addition, the images in Figure [I.4] show a section of the French A75 highway, at
the Col de la Fageole point, without fog (a) and with fog (b) (see [60] for a detailed
description of the database). Figure with fog can be compared to the simulated
images (Figure in the left and right). Although the latter is not made in the same
scene, it still allows us to observe a similarity in the visual aspect of the fog in all these

images (i.e., blurry effects). This confirms the realism of the rendering performed by
SWEET.
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Figure 1.4: Real camera images taken from a section of the French A75 highway (at the Col
de la Fageole point) without fog (a) and with fog (for visibility 156 m, (b)), both images are

in grayscale (see [60]).

As shown in [38], more relevant modelings are needed to capture the contrast attenuation
in foggy conditions close to the ones observed in real conditions, which is all the more
true when the fog is dense. It is then necessary to take into account the in-scattering
term (collision operator) which represents the interactions between the particles of the
medium and electromagnetic radiation. These interactions may include the absorption
of photons by the particles of the medium, the scattering of radiation by these particles,
as well as the emission of photons by the particles of the medium.

Figure 1.5: Pixel lines (in red) and contrast polygons (in blue/green) for the urban simulated
scene (a) and the real one from a section of the French A75 highway (at the Col de la Fageole
point) (b).

In addition, the authors in [38] analyze the evolution of the pixel lines. In the bottom of
Figure [L.6] the peak in all the curves without fog (solid lines) represents the studied
object, marking the ground in the case of real camera images (Figure ) and the edge
of the sidewalk in the case of the intra-urban road simulated scene (Figure [L.5h). The
presence of fog in the scene was simulated by SWEET, and in the real road scene, it
attenuates the peak representing the object (ground markings, edge of the sidewalk)
and slightly lighten the scene around as can be seen through the curves in the broken
line of Figure (left and right). However, in the case of the Koschmieder model, the
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behavior is completely different, and this again confirms that this model excessively
brightens the whole image as can be seen in the bottom of Figure [1.6]
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Figure 1.6: Comparing the intensity of a pixel line for images coming from SWEET (left),
Koschmieder (middle) and real camera images (right) [3§].

The simulation of perceptive sensors in fog conditions must take into account the
modelling of the propagation of electromagnetic waves through a participating medium.
The optical characteristics of this medium must be known in order to simulate the
extinction of the radiation. These optical characteristics are computed from the droplet
size distribution (DSD) by using the Lorenz-Mie scattering theory [6]. Then, the droplet
size distribution of fog is a key parameter that governs these optical characteristics
depending on the radiation wavelength [14], 15, 5]. A DSD is a function N(r) (cm™
nm~!) such that N(r)dr represents the number of water droplets contained in a volume
of 1 ecm?® whose radii belong to (r,r + dr). There is an extensive literature on modeled
or measured fog droplet size and other characteristics like liquid water content, total
concentration of drops, mean diameter [39, [61), 621 [63] 64], 65, [66], 62, 67, 68, [69] (70, [71), [72]
(73, [74, [75, [76, [77, 24, [78]. All the experimental studies show that fog droplet size ranges
from a few tenths of a micron to a few tens of microns [79, 80, [39, K1l [40} 82], 83, [84].
Other studies attempt to characterize the droplet size distribution (DSD) by modeling
them. Two main categories of laws are used for fitting: shifted gamma laws [85] [86, 87, [8§]
and log normal laws [89, [67].

To evaluate the impact of the adverse conditions on optical sensors, the French research
and technical center Cerema operates the European Rain and Fog PAVIN platform [90],
presented in Figure In front of the control station, the track is divided into two
parts (a solid tunnel and a greenhouse with a removable opaque cover), allowing tests
to be conducted in both daylight and nighttime conditions, following a wide range of
scenarios.
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“-_:{ Cerema

Figure 1.7: Overall structure of Cerema Adverse Weather platform [I].

The installation consists of a covered track that is 30 meters (see Table|1.1)) long and is
specially constructed using a number of elements, including a rain and fog generator,
weather sensors, and reference vision sensors.

Fixed section (Tunnel) | Greenhouse
Length 15m 16 m
Wide 5.5 m 5.5 m
High 2.25m 2.25m

Table 1.1: Geometric characteristics of the Fog and Rain platform.

As presented in Figure the optical sensors and cars can be exposed to controlled
artificial fog and rain [1, 62, O1], [5]. This platform allows to study human perception in
adverse conditions [92, 03], vision system capabilities in fog or rain conditions [94 95,
96, 97, O8] or computer vision algorithms for object and weather detection [99, 100, [60].
Regarding the assessment of how adverse weather conditions affect the functionality of
vehicle perception systems, as mentionned in [90] , the first public work was conducted in
the context of the AWARE project ” All Weather All Roads Enhanced vision” from 2014
to 2017 which develop an ”all weather/conditions” visibility sensor, especially for use in
adverse conditions such as at night and in fog, in order to see the vehicle’s surroundings
and detect risks, as part of an effort to provide an affordable solution. Its applications
target the automotive and aerospace industries. This topic was then continued in the
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Cerema Fog and Rain PAVIN platform Si& Cerema

Figure 1.8: Representation of the evolution of optical sensors at the Cerema’s platform in
presence of fog.

DENSE project [101] ”aDverse wEather eNvironmental Sensing systEm”, launched in
2016, with the objective to eliminate one of the most pressing problems of automated
driving: the inability of current systems to sense their surroundings under all weather
conditions.

We summarize the types of studies that can be conducted in PAVIN platform:
1. Validation of sensors and products to be deployed outdoors.

2. Performance measurement of driver assistance systems/ ADAS (pedestrian and
obstacle detectors).

3. Performance measurement of innovative road signalling and lighting systems.
4. Study of driver perception in conditions of reduced visibility.

5. Development of new imaging technologies adapted to fog and rain conditions
(infrared, laser, RADAR).

6. Comparison between artificial vision systems and humans.
7. Design of 3D image and point cloud analysis and processing algorithms.
The reproducible weather conditions available in the PAVIN platform are:

1. Dense to light fog by dissipation (not stabilized), weather visibility 10 m to 1000
m.

2. Dense fog at a stabilized level; weather visibility from 10 m to 80 m.

3. There are two types of fog particle size: radiation (0.8 microns) and advection (0.8
to 8 microns), as shown in the top of Figure m
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4. Steady-state heavy rain: rain intensity from 20 mm/h (maximum duration is 100

Concentration (cm=3 um-?)

minutes) to 180 mm/h (maximum duration is 9 minutes) as shown in the bottom

of Figure [1.9]
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Figure 1.9: Rain intensity measured within the PAVIN platform (mm/h) [90].
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Figure 1.10: Particle size distribution of the PAVIN platform fogs compared to different
models [24].

We give in Figure [1.11] various experimental tests of the sensor detection in the presence
of fog in day and night conditions [90]. From the figures in the middle of Figure [L.11} we
can observe how the presence of fog limits the visibility and the detection of obstacles.
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Figure 1.11: Some tests of sensor detection in both daylight and nighttime conditions in the
presence of fog.

1.3 Fog and visibility

The safety and vision of drivers on the roadways can be significantly impacted by the
road fog. It happens when the vision is lowered due to tiny water droplets suspended in
the air, which is unsafe for drivers. High-traffic locations, coastal regions, and lowlands
where humidity and cold temperatures are prevalent, can be particularly difficult due
to this weather phenomena. When air humidity and relatively low temperatures mix,
it frequently results in road fog. Fast cooling hot, humid air approaches its saturation
threshold, where moisture condenses into minute droplets of suspended water. This
procedure produces a dense haze that reduces vision, making driving challenging and
sometimes hazardous.

Road fog has several negative effects. As drivers have less time to respond to barriers,
other cars, and rapid changes in traffic, reduced vision dramatically raises the probability
of traffic accidents. In conclusion, road fog is a complicated meteorological phenomenon

that may have detrimental effects on the safety of the road.

1.3.1 Visibility

The meteorological visibility, noted by V;, (expressed in meters), is defined by the
World Meteorological Organization (WMO) [37] as the greatest distance at which a black
object of suitable dimensions can be seen and recognized against the horizon sky during
daylight or could be seen and recognized during the night if the general illumination
were raised to the normal daylight level.

Different methods to estimate the meteorological visibility distance have been developed
in the field of transportation. One family of methods estimates the contrast of objects in

the scene and assigns a distance, usually assuming the road is flat. Bush et Debes [102]
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use a wavelet transform to detect the highest edge in the image with a contrast above 5%
in a region of interest that encompasses the road pavement. A system for estimating the
meteorological visibility distance with the same principles is proposed by Zhao-Zheng
et al. [I03], except that it uses the algorithm proposed by Hautiere and al. [104] to
estimate the contrast. In the field of transport, various techniques have been devised to
estimate meteorological visibility distance. One type of approach involves measuring the
contrast of objects in a visual image and then determining distance, often under the
assumption of a level road surface. Bush and Debes [102] employs a wavelet transform
to identify the most prominent edge in the image, considering a contrast threshold of at
least 5% within a predefined region of interest that encompasses the road pavement. A
comparable methodology for estimating meteorological visibility distance, based on the
same principles, is presented by Zhao-Zheng and al. [103]. However, in their approach,
they utilize the contrast estimation algorithm introduced by Hautiere and al. [104].
The visibility is written more commonly, for a contrast threshold of 5%:

1 ) 3

ext ext

where 02, is the extinction coefficient.

In meteorology, the presence of fog is considered when meteorological visibility drops
below 1000 meters. In a road context, fog becomes critical when meteorological visibility

drops below 400 meters. In [I05], four classes of road visibility are defined as presented
in Table [1.2

’ Visibility class H Meteorological visibility distance (V},, in meter) ‘

Class 1 between 200 and 400 m
Class 2 between 100 and 200 m
Class 3 between 50 and 100 m
Class 4 less than 50 m

Table 1.2: Fog classes in a road context according to [105].

Based on these information, a road visibility sensor must affect to one of these four
visibility classes and detect the origin of the visibility reduction.

The meteorological visibility distance is measured by using different types of instruments,
which make it possible to detect fog by measuring the extinction coefficient, for example,
we have the transmissiometers and scatterometers. The PAVIN Fog&Rain Platform is
equipped with the transmissiometer DEGREANE HORIZON TR30 presented in Figure
12
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1.3. FOG AND VISIBILITY

Figure 1.12: The transmissiometer DEGREANE HORIZON TR30 used in the PAVIN Fog&Rain
Platform

Their basic principle consists of measuring the attenuation of a light beam as it passes
through a fluid over a given distance [37]. Transmissometers are used mainly in aeronauti-
cal meteorology, but they find applications in other fields, such as oceanography. Visibility
is calculated using the extinction coefficient over the known distance between the two
instruments. In general, transmissometers measuring visibility in the atmosphere using
a wavelength of about 550 nanometers, roughly in the middle of the visible spectrum.

The extinction coefficient o2, is given by using the Beer-Lambert law

1T
I = Ihe ot = ol = == In (1) , (1.2)
0

where Iy is the emitting luminous flux and I is the luminous flux received at distance d.
Figure [1.13| represents the protocol to measure visibility by using the Beer-Lambert law.

I |

J
Emitter P f /4 Receiver
e - _-;___ "~
RS - O——,O
Flow emitted ) RN Flow transmitted
Iy I

Figure 1.13: Protocol to measure the visibility

1.3.2 Types of Fog

By definition, fog is the suspension in the atmosphere of very small water droplets
reducing visibility on the ground to less than one kilometer. Fog is actually a cloud
whose base touches the ground. The World Meteorological Organization (WMO) explains
several types of fog [37]. The two most common types of fog are the following;:
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1.3. FOG AND VISIBILITY

1. Radiation fog: Radiation fog usually forms at night, when the earth’s surface is
cooled by radiation and in turn cools the adjacent air which reaches its saturation
temperature. This type is made up of “small droplets”, with diameters distributed
around a mode between 1 and 10 pm.

2. Advection fog: Advection fog forms when relatively warm moist air moving over
a colder surface cools on contact with that surface until it reaches its saturation
temperature. This is the case, for example, when relatively warm moist air moves
over a cold sea (“sea fog”) or frozen or snow-covered ground. This type is made
up of “large droplets”, with diameters distributed around a mode between 10 and
20 pm.

Figure 1.14: Radiation fog (left) and Advection fog (right). Official website (WMO)

The Cerema, from its PAVIN Fog&Rain platform, can produce artificial fog. The fog
production process consists of spraying pressurized water from injector rails suspended
from the ceiling. The qualification of this equipment has made it possible to establish a
mode of the particle size distribution of the order of a micron in diameter whatever the
concentration [106].
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Figure 1.15: Droplet size distributions N for the artificial fog measured at PAVIN platform of

Cerema for different visibility.

We note that the droplet size distribution DSD is the number of water particles per em?

for each radius 7. The DSD is expressed in em=3um~! as a function of the radius r of
water particles expressed in um, and is denoted by N. We present in Figure [I.15] various
droplet size distributions measured in the PAVIN platform at Cerema [I].

Radius (um)

Figure 1.16: Droplet size distributions for a real fog (Paris-Fog campaign [2])

There is another type of particle size distribution, we give in Figure the particle size
distribution of natural fog. These distributions were measured during an episode of fog on
the night of March 13 to 14, 2007 on the French Palaiseau site (Paris-Fog campaign [2]).
Several comparisons between these distributions and artificial distributions measured in
PAVIN platform are already carried out in [24]. We observe that the natural distribution
of fog has forms similar to that of the distribution of the artificial fog presented in Figure
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1.3. FOG AND VISIBILITY

In addition, for these two types of fog, it is noted that the greatest number of
concentration is for the particle of the radius varied between 0.3 pum and 0.6 pum.

Most studies dealing with the propagation of light in scattering media are based on
granulometric models [I07], with one of the reasons being the extreme difficulty of
collecting experimental data. Among the various laws used to model the granulometric
distribution of a natural polydisperse medium [86, 87, 88|, 89, [67], the modified gamma
distribution proposed by Deirmendjian [6] is the most widely applied to fog [108] 109]:

N(r) =crfe ™ r>0, (1.3)

where N (r) is the number of particles per radius class, and ¢, 3, d, and v are parameters
used to fit the model to observations. Shettle and Fenn [3] proposed a typology of
different types of fog into four classes for which they provide values for the parameters
in equation ([L.3). Table presents the coefficients given in [3] for modified Gamma

laws (|1.3) to represent the particle size distributions of natural fog where r,, represents
the peak position for each model.

’ Types of fog H Model  r,,(um) c g d v ‘
Advection fog 1 10 0.027 3 03 1
Advection fog 2 8 0.06592 3 0.375 1
Radiation fog 3 4 237306 6 15 1
Radiation fog 4 2 6075 6 3.0 1

Table 1.3: Coefficients given in [3] for modified Gamma laws 1) to represent the particle
size distributions of natural fog.

Figure [1.17] represents the modified gamma law fog particle size models proposed by
Shettle and Fenn [3] and given in Table [1.3|

2 . . 100 . .
—Model 1 —Model 3

151 —Model 2 = —Model 4
3 :
1 7 50f
£ S
S S
= 0.5} =

0 : 0

107 10° 10’ 102 107 10° 10’ 102

Radius (um) Radius (um)

Figure 1.17: Modified gamma law fog particle size models proposed by Shettle and Fenn [3]

Shettle models always tend to overestimate the size of drops. These models are used
to characterize fog of large drops (highest concentration for drops of radius 2 and 4
micron). Natural and platform mists are quite close. Comparison in terms of extinction
for the wavelength 550 nm was made in [24].
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1.4. OBJECTIVES AND METHODOLOGY

1.4 Objectives and Methodology

As already mentionned, the simulation of perceptive sensors in fog must take into account
the modelling of the propagation of electromagnetic waves through an intervening
medium. The optical characteristics of this medium must be known in order to simulate
the extinction of the radiation. The droplet size distribution for the fog case is a key
parameter that determines these optical characteristics depending on the radiation
wavelength [14. [15] 5.

The PAVIN Fog&Rain platform is a tool for evaluating perceptive sensor simulators
by performing physical tests of wave propagation based on radiation measurements. In
this platform, we already use particle size analyzers PALAS WELAS 2100, presented in
Figure , to measure the DSD. These measurements are very local (1 cm?®) and may
not be representative at the whole platform scale (400 m? of fog).

Figure 1.18: Aerosol Sensor welas 2100. Equipped with a small measurement volume and
are used for coincidence-free measurement with a maximum number concentrations of up to
500,000 particles/cm3. Measuring range: 0.2 — 10 um / 0.3 — 17 pm / 0.6 — 40 pm.

Therefore, our objective is to identify representative droplet size distributions of fogs
produced in the platform thanks to radiance or irradiance measurements performed
in Cerema’s PAVIN platform. Figure [1.19 shows a diagram of experimental protocols
allowing to perform the identification: a spectrally continuous light source illuminates
the foggy medium and spectral measurements are made in forescattering (left) and

backscattering (right) situations.
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Figure 1.19: Diagram of the protocol for the experimental measurements.

The aim of this thesis works is then to propose a method for identifying the DSD
from radiation measurements interpreted using the one-dimensional stationary radiative
transfer equation. The reconstruction method is done by minimizing a cost function which
corresponds to the error between the measurements and the digital model output. We aim
to examine the identification of the DSD with radiative transfer models that can take into
account the in-scattering term and do not limit us to the basic Beer-Lambert solution as
mentioned by several authors. Consequently, it is essential to develop numerical processes
to solve the complete radiative transfer equation. Several finite difference methods are
used by several authors to approximate the one-dimensional stationary radiative transfer
equation. In our work, this equation is approximated by using a decomposition method
on the double Legendre basis and the optical properties are computed by using the
Lorenz-Mie scattering theory from the fog droplet size distribution. We then use these
procedures in a gradient descent-based method to solve our minimisation problem: we
will introduce an adjoint problem to the radiative transfer equation allowing us to
easily calculate the cost function gradient. It is important to note that the computation
time of these procedures depends more on the discretisation parameters to solve the
one-dimensional stationary radiative transfer equation and its adjoint problem than
the number of parameters describing the DSD: the inversion method we develop does
not need to model the unknown DSD as made in [16], 17, [I8] 19 20] where the authors
reconstruct some models of volume frequency distributions (Log-Normal and gamma laws
that depend on two parameters) by using Beer-Lambert law (without the in-scattering
term). With our method, we are able to fix a desired number of radius classes to define
the DSD without impact on the computing time since we use a gradient descent method
for which the gradient of the cost function is calculated thanks to an adjoint problem
of the radiative transfer model whose numerical resolution is very low sensitive to the
number of radius classes. For numerical applications, we use the 60 radius classes (0.15
pm-8.5 pm).

The main result of our works is the identification of the droplet size distributions
(noted also by retrieval of droplet size distributions) of fog by radiation measurements in
the range 350 nm - 2500 nm [21]. For the identification problem (or retrieval problem),

a theoretical and numerical study of the one-dimensional stationary radiative transfer
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equation was carried out by using the Yvon method [22] to solve the RTE (double
Legendre method). We prove the well-posedness of the underlying inverse problem of
the RTE and then we conduct some numerical experiments using synthetic data. The
identification of the distribution N enables us to calculate the optical properties using
the Lorenz-Mie theory [6]. We have devised a method that allows identification of a
broad range of distributions encountered in natural fogs and those artificially generated
in the PAVIN platform. In this study, we evaluated our method on DSD acquired through
measurements in natural conditions [23], artificial conditions [24], and via models [3].
The numerical results suggest that the method allows the identification of the DSD with
different models of 1D radiative transfer (Beer-Lambert, isotropic in-scattering operator
and anisotropic in-scattering operator).

1.5 Manuscript Plan

This thesis is structured as follows. A literature review on the optical properties and
the droplet size distribution identification are presented in Chapter [2 In Chapter 3] a
literature review is presented, covering the radiative transfer equation, its derivation,
and their field of application. Also, the Lorenz-Mie scattering theory, which enables the
expression of optical properties regarding fog droplet size distributions, is presented in
this Chapter. Next, a 1D case of the stationary radiative transfer equation is presented
in Chapter [d] with the existence and uniqueness of the solution and its theoretical
and numerical resolution. In Chapter 5], we detail the DSD we will use to test the
reconstruction method. Additionally, the gradient descent-based inverse problem and
the cost function are presented along with their properties. This chapter discusses the
expression of the cost function gradient in terms of an adjoint problem to the RTE.
The numerical results on the DSD identification using synthetic measurements (output
of simulations with real DSDs and some DSD models as input) in the Beer-Lambert
modelling case (without multiple scattering), isotropic, and anisotropic collision operator
cases are presented in Chapter [6] In Chapter [7 a detailed account of the experimental
procedure used for the measurements performed on the PAVIN platform is presented.
This chapter also presents a comparison between 3D numerical simulation of radiative
transfer equation and experimental data acquired in the PAVIN platform. The manuscript

is concluded in Chapter 8| with suggestions for future study subjects.
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Chapter 2

State of the art on the particle size
distribution identification

The identification (or the reconstruction) of particle size distribution of a participating
medium is an important step in many scientific domains, including physics, meteorology,
chemistry, and biology. We recall that our objective is to characterise the fog produced in
the PAVIN platform by an average DSD compatible with both radiation measurements
and a physical modelling of electromagnetic propagation. This is the definition of what
we mean in our work by fog droplet size distribution identification, i.e. the search for a
DSD compatible with experimental measurements interpreted by a given model. We can
note that this identification leads to the quantification of some medium’s characteristics
calculated from the DSD, such as the extinction coefficient or meteorological visibility,
or more generally optical properties expressed thanks to the particle size distribution by
using the Lorenz-Mie scattering theory. For many applications, these optical properties
allow to understand the fundamental characteristics of the systems under study, in order
e.g. to optimize industrial operations and to obtain greater understanding of natural
phenomena.

This chapter starts with Section [2.1] which provides an overview of previous research
on the direct reconstruction of optical properties for various applications. Section
presents a comprehensive review of the current state of research on identifying particle
size distribution in fog. In a first part, the identification of the distribution is presented
using the LiIDAR equation. The second part concerned a simplified model of the radiative
transfer equation, specifically the Beer-Lambert model.

2.1 Review on the identification of optical properties

In the fields of optics and imaging, optical properties reconstruction is an important
area. It consists of the extraction and study of significant properties from a medium
or substance based on how those properties interact with light. Several fields, includ-
ing medicine, materials science, remote sensing, and others use the optical properties
reconstruction. Optical properties reconstruction enables to explore the composition,
structure, and behavior of things at both the micro and macro scales by using the laws

of light-matter interaction.
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Fundamentally, optical properties reconstruction makes use of the specific ways that
light reacts with various materials. This interaction results in phenomena like absorption,
scattering, reflection, and transmission, each of which provides crucial information about
the material’s properties. To reconstruct optical properties, a variety of imaging and
spectroscopic approaches can be applied. These approaches frequently use advanced
technology, including spectrometers, lasers, detectors, and complex data analysis al-
gorithms. Depending on the application, optical properties can be reconstructed in
real-time or after processing, and they can provide valuable information about biological
tissues, environmental samples, semiconductor materials, and more. Optical proper-
ties reconstruction has huge potential, but it also has difficulties. Research challenges
include the actual difficulty of light-matter interactions, the requirement for precise
measurements, and the creation of intricate mathematical models. But as the subject
continues to develop, thanks to improvements in technology, computational capability,
and multidisciplinary collaborations, we can investigate previously unknown parts of
materials and biological systems. The optical properties reconstruction is employed in
several application areas to learn more about the composition, structure, and optical
characteristics of the samples or objects under study [110} [7, 11T, 8, 9} 10} 1T, 12} [13].
In Figure [2.1], we give some fields of use for optical properties reconstruction.

Meteorology [103] Teledetection [102]

Application for
optical properties
reconstruction

Optical

Astrophysics [104] tomography [11]

Figure 2.1: Various applications for optical properties reconstruction

We now go into more detail concerning the ways optical characteristics are used in
various fields:

1. Meteorology [111]: The relationship between meteorology and optical property
conversion is crucial to improve the precision and reliability of remote sensing data
and derivative products used in several applications, including weather forecasting,

environmental monitoring, agriculture, and climate research.

2. Remote sensing [110]: Refers to the acquisition of information about an object
or area from a distance, typically using sensors on aircraft or satellites. Remote
sensing is the study of electromagnetic radiation’s interactions with the Earth’s
surface and atmosphere, particularly visible and near-infrared light, in the context
of optical characteristics.
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3. Astrophysics [I12]: The reconstruction of optical properties is an important ap-
proach in astronomy that allows scientists to derive critical information about
objects based on the light that they produce, absorb, or disperse. Astrophysicists
can get a better knowledge of the universe’s nature and features by employing

various spectroscopic and detection techniques.

4. Optical tomography[IT], 12]: This imaging technique uses light to create cross-
sectional pictures of a sample or object. To discover more about the sample’s
internal structures and optical properties, measurements and examinations of how
light interacts with the sample are required. Absorption and scattering are key
optical properties in this context.

In summary, the identification of optical properties is essential in optical tomography,
remote sensing, and biomedical imaging. These techniques exploit the interactions of
light with different materials and tissues to provide valuable insights and information in
their respective fields of application.

To reconstruct these properties, it is necessary to introduce the inverse problem of RTE,
which is studied by several authors [113] [114]. RTE is a fundamental radiometric equation
that defines how light propagates, reflects, and diffuses in a material. However, due to the
non-linear and ill-posed character of the problem, as well as uncertainty in the observed
data, inversion of the radiative transfer equation can be difficult. To achieve reliable
estimates of optical characteristics, inversion procedures frequently include complex
numerical techniques such as optimization methods, regularization algorithms, and light
scattering models. This type of equation was introduced in astrophysics, nuclear reactors,
and atmospheric science [I15], 116, 117]. We are interested in the reconstruction of the
optical properties (scattering coefficient, absorption coefficient, and phase function) in a
time-independent case. Concerning the time-dependent case, we mention [118] [119] [120].
We present in Figures various reconstruction methods for optical properties. Some
authors use an exact method to reconstruct these properties [121] based on the knowl-
edge of the Albedo operator which maps, for a given domain, the incoming flux to the
outgoing flux under some conditions based on these properties. In [121], the authors only
reconstruct the absorption and scattering coefficients in two dimensions, while in three
dimensions, they reconstruct all these properties. In dimension n > 3, Bal and Jollivet
[122] investigated the stability of the reconstruction of the scattering and absorption
coefficients from the knowledge of the full Albedo operator.

There are authors who reconstruct these properties using numerical approximation
methods. We mention the work of Klose, Netz, Beuthan, and Hielscher [123], where
they evaluated the radiative transfer equation in two dimensions. The authors present
a number of tissue phantoms to investigate the sensitivity of the fluence (the integral

of radiance) calculated using the radiative transfer equation and compare it with ex-
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perimental measurements. In their work, they used the Henyey—Greenstein scattering
function (for the phase function). After several tests on various optical properties, the
authors observe that without an accurate knowledge of the anisotropy factor of the phase
function, the measured data cannot be properly predicted. After this study, the authors
have introduced the reconstruction of the absorption and scattering coefficients [124] by
assuming that the anisotropy factor of the phase function was known.

The absorption and scattering coefficients were reconstructed in two
Analytical dimensions, while all the optical properties in dimension n = 3. This
method method is based on the knowledge of the Albedo operator, which maps
the incoming flux to the outgoing flux.

Reconstruction
method of Reconstruction of the absorption and scattering
optical properties coefficient by assuming that the anisotropy factor of the phase function
is known.

Numerical ' By using Tikhonov regularization, least squares method, levenberg-
method marquardt method.

Reconstruction of some models of volume frequency distributions (Rosin—

Rammler R-R, Log normal laws L-N, and Normal laws N-N) using Bouguer—

Lambert law. The identification of these distribution allows us to compute
the optical properties by using Lorenz-Mie scattering theory.

By using singular value decomposition (SVD), least squares method.

Figure 2.2: Representation of different reconstruction methods of optical properties.

Egger and Schlottbom [125] identify the scattering and absorption properties by assuming
that the phase function is known in three dimensions. These authors use the Tikhonov
regularization [126] in Banach spaces to provide a solution to this reconstruction problem.
We also mention [127, 128], where the authors reconstruct the optical properties by
assuming that one or two of these properties are known, and by using a reconstruction
algorithm based on the Levenberg-Marquardt regularization [129)].

Finally, we mention [16, 130} 131], 132 18], where the authors reconstruct some models of
volume frequency distributions (Rosin-Rammler R-R, Log normal laws L-N, and Normal
laws N-N) using Bouguer-Lambert law, I = Ipe=t? which expresses the attenuation of

the luminous flux I; at the value of I as a function of the distance d and the extinction

A

2.t Chapter |5 provides more information about the reconstruction of optical

coefficient o
properties by using the particle size distributions.
To obtain the optical properties, one can use the LIDAR inversion theory rather than the

radiative transfer inversion theory. For example, we mention the Klett-Fernald inversion

for the authors James Klett 1985 [I33] and Fernald [I34]. This method is based on
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an inversion of the LiDAR signal by considering each wavelength independently. This
type of inversion requires an a priori knowledge of the aerosols by imposing the LiDAR
ratio (ratio between the extinction coefficient and the backscattering coefficient of the
aerosol, which does not depend on its concentration but on its microphysics), as well
as a boundary condition, a range in which the optical properties of the molecules and
acrosols are known. The LiDAR ratio has units of steradians (sr) and can vary for
common atmospheric scatterers from as low as 5 to about 100 sr, depending on the
size distribution, shape, and chemical composition of the particles. [I35], 136]. However,
these measurements are difficult in some cases and there is no system to obtain the
LiDAR ratio in the infrared.

2.2 Review on the identification of fog DSD

2.2.1 Identification by using LiDAR equation

As mentioned previously, some authors reconstruct the optical properties and then the
droplet size distribution by using the LiDAR equation and not directly the radiative
transfer equation. For example, we mention the Klett-Fernald inversion for the authors
James Klett 1985 [133], Fernald [134] and others [135, 137, 138 (139 136]. This method
is based on a LiDAR signal inversion by considering each wavelength independent of the
others. Figure represents a laser transmitter emitting light pulses in the atmosphere;
an optical assembly, usually a telescope, collects part of the scattered radiation, which,
after being filtered, is brought onto a photo-detector; the detected signal is then amplified,

digitized and processed to retrieve atmospheric parameters [140].

Processing
[] oo | 5
ST

Atmospheric
Data ] PO hp ey scatiered - gcatterers
acquisition detector 1 radiation

Optical filter

Receiving optics
Figure 2.3: Basic schematics of a LIDAR system (see [140]).
The LiDAR power, denoted by P*(x) (expressed in W), for a given wavelength \
and at distance x is given by the following LiDAR equation:
F T
cF) B (x) exp {—2/ o/\(z’)dz’] (2.1)
0

PXx) = P} E*A 5 o2
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where
1. P represents the initial energy of the pulses emitted;
2. E* is system efficacity;
3. A the surface area (in m?) of the optical reception system:;
4. cis the speed of light in vacuum;

5. F(x) is the overlap function between the emitted laser beam and the reception
cone of the LIDAR at distance z (with a value between 0 and 1);

6. a*(r) represents the extinction coefficient (or attenuation, in m~!) at x altitude
for a wavelength )\, it conditions the transmission of the atmosphere;

1

7. B*(z) represents the backscatter coefficient (in m™1.sr™1) at altitude x for a

wavelength .

It should be noted that the extinction and backscattering coefficients are the sum
of particle contributions (noted p) and molecular (noted m) evolving differently with
wavelength and altitude:

aMz) = ap(x) + oy, (@),

(2.2)

B ) = By(z) + By ().
Klett and Fernald [133| [134] simplify this equation by assuming F(z) = 2. Then the
equation becomes

Pz) = K*3Mx) exp [—2 /w o/\(:c’)dz’] : (2.3)
0
where
K* = RS B,

They proposed a resolution of this equation by making the hypothesis that a and § are

linked by the lidar ratio

_ az)
A (z)’

constant as a function of altitude and assumed known. According to the calculation

R)\

(2.4)

carried out in [I41], the backscatter coefficient 3*(z) obtained by the following form:
P x)x? exp {—2 (R)‘ — R%) /x B,’q\l(x)dx}
0

K> —2R> /x P 2")x" exp l—Q (R)‘ — Ri‘n) /m B (") dac”} da’
0 0

By (z) = — (@)

(2.5)
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where R,,, is the ratio between extinction and molecular backscatter. This ratio is

constant and its equal to
8

?.
Then, the extinction and backscatter coefficient are given by

A\ 288p
M) =117 x 1075 x [ ( )
(@) = LIT> 107 (0.55) 10137 )

R, =

(2.6)
3 A

67)7\1(3:) = 877_{_04171(1:)7

where p, A\ and T represent the pressure (in hectopascal "hPa”), the wavelength (in um)

and the temperature (in K), respectively. Then, by using ([2.4)-(2.5]), we can compute

A
p

After the reconstruction of the optical properties, Mueller-Quenzel [139] laid the foun-

the extinction aj(x) and the backscatter 3, (x) coefficient of particles.

dations of the inverse problem by showing numerically the feasibility of recovering
the distribution function of aerosol. For several years now, numerical studies have
been carried out on inversion algorithms, in particular by studying different regular-
ization methods. For additional details, interested readers can refer to the following
references [142, [143], 144].

2.2.2 Identification by using Beer-Lambert modelling

The Beer-Lambert law relates the attenuation of light to the properties of the
material through which the light is traveling. When a beam of parallel monochromatic
radiation light of intensity [y passes through a suspension of particle system (thickness
xo) with a refraction index different from that of the dispersed medium, the scattering
and absorption will lead to an attenuation of the transmitted light intensity. According
to the Lambert—Beer law, the transmitted light intensity I is defined as follows [145]:

I(A)
1 = —200eut(N), 2.7
where N denotes the particle size distribution. If the suspended particles are spherical,
and the multiple scattering and interaction effects are neglectable, the transmitted light

intensity I is expressed by the following integral equation:

In ([{f())\\))) = —1x ﬂ/r::lx ;\xt(r) r? N(r)dr, (2.8)

where Q2 , represents the extinction efficiency at the wavelength \ for a particle ra-

dius r. Various authors retrieve the particle size distribution by using model as the
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Rosin-Rammer (R-R) distribution, the normal (N-N) distribution and the logarith-
mic normal (L-N) distribution. These distributions depend on two variables and are
expressed as follow [146], T47]:

fun) = 1 (21)" e (- (f{)kl) | (29)

B 1 o [ (In(27) —In Dy)?
Ji-n(r) = > Sorr nk. Nor ety p ( 2(Inky )2 ) ; (2.10)

1 2r — Dy)?
st = e (-2 )

where r is the radius, D; is the characteristic diameters of these distribution functions

(2.11)

and k; the narrowness indices of the distribution.
The matrix equation describes the discrete form of (2.8]), without loss of generality, is:

AN = F, (2.12)
where A = (w;)1<<e,1<i<R;
0y = —m Qly(ry) 2 A
I, (:1:)) (IA (SU)>>
F=[In|-2+ g dn | =< N = (N(ry),---,N(rgr)).
(%65 1 (0) s M)

To solve our identification problem, the authors in [148, [10, 130, 18] introduce an
objective function which is the L?-norm of the residual between the real measured data,
Fus, and our forward modeled data, F'. This objective function was minimized by using
Genetic Algorithms (GA) [I7, 149], Fruit Fly Optimization Algorithm (FOA) [150], and
Particle Swarm Optimization (PSO) [I51 [I8]. Other algorithms are used, for example,
the conjugate gradient method (CG) [152].

A first look at may make one believe that size distribution retrieval is simple since
typical methods for solving are accessible [I53]. This is true when the matrix A is
well-conditioned. Unfortunately, this is not the case with our problem. The fundamental
problem comes from the well-known ill-posedness of the original integral equation. The
ill-posedness is frequently defined by a condition number x5(A) that is greatly more
than 1. Methods for solving this ill-posed linear problem are given by several authors
[154), 155, [156], 157, 158, [159] 160].

In this thesis, we introduce an inversion method aimed at reconstructing the particle
size distribution and, consequently, the optical properties via Mie theory. This approach
addresses ill-posed problems by incorporating a regularization term. Furthermore, our
inversion method is based on a complete modelling of the radiative transfer equation
including the collision operator. To the best of our knowledge, this approach is new and

has not been explored previously.
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Chapter 3

Review on the radiative transfer equa-

tion

In this chapter, we provide a general introduction to radiative transfer and its different
application domains in Section [3.1] In Section [3.2], we give the derivation of the radiative
transfer equation and the process of absorption, scattering, and emission. We end this
section with the equation balance of the time-dependent radiative transfer equation.
Different types of phase functions used in the radiative transfer equation (such as Rayleigh,
Mie, and Henyey-Greenstein phase function) are given in Section [3.3] In Section [3.5 we
recall the existence and uniqueness of the solution of both the time-dependent and time-
independent transport equation given by several authors. An L*>-estimate of the solution
is also given in this section. We end this chapter with Section which recapitulates
the integral formulation of the transport theory.

3.1 General introduction

The radiative transfer is an important theory in physics and astronomy. The radiative
transfer equation explains the propagation of radiation through a material. Knowledge of
how photons transfer energy through many substances, including the Earth’s atmosphere,
stars, planets, and even space clouds, requires solving of this equation. The radiative
transfer equation is a valuable mathematical tool for modelling and predicting light-
matter interactions in these various situations. This equation finds applications in various

fields, including:

1. Meteorology and Climatology: This equation, by studying how sunlight is ab-
sorbed, reflected, and emitted into the Earth’s atmosphere, helps to understand
the mechanisms of atmospheric heating and cooling and their role in climate

change.

2. Astrophysics: The radiative transfer is a fundamental theory in astrophysics.
Radiation from an astrophysical object has been conducted by that object via
radiative transfer. In order to comprehend the interpretation of data with regards

to an object’s structure, temperature, dynamics, and composition, it is important
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3.2. DERIVATION OF THE RADIATIVE TRANSFER EQUATION

to have a clear understanding of the mechanics behind this radiative transfer
technique.

3. Medical and Environmental Research: The interaction between light and biological
tissues and the oceans is modeled using the radiative transfer equation. Under-
standing light scattering within the human body as well as keeping a focus on
environmental health and water quality can all benefit through it.

4. Optical Instrument Design: The radiative transfer has been used by engineers to
design optical devices such as telescopes, radiation sensors, and lasers, optimizing
the way light is guided, focused, and detected.

Understanding and applying the radiative transfer equation is crucial for the study of
the universe and resolving practical challenges in areas such as meteorology, astronomy,
and biomedical research. The radiative transfer equation is an important mathematical
tool for simulating and forecasting interactions between light and matter in various
domains.

The radiation theory was established between 1890 and 1905 through the works of
Khvolson in 1890 and Schuster in 1905. Thereafter, the radiative theory was revisited
in the context of astrophysics, notably by Chandrasekhar [116]. This book examines
radiative transfer theory and its applications in astrophysics, covering topics ranging
from scattering to the numerical solution of radiative transfer equations. In the realm of
astrophysics, we reference [161] as an explanation of light’s passage through interstellar
space, stars, and galaxies. Within the domain of neutron transport in nuclear reactors,
Case and Zweifel [IT5] highlighted a similar theoretical framework in 1967. At present,
the ETR theory (Energy Transport and Radiation) is extensively used to investigate
radiative transfers that involve thermally emitting substances within partially transparent
materials. Additionally, we would like to mention [162], where the authors provide a
basis in both the theoretical and practical aspects of radiative transfer. The transmission
of solar and infrared radiation through dense clouds, the aerosol layer, and the oceanic
mixed layer is demonstrated with the application of heuristic models of scattering and
absorption, as well as a methodical approach to formulating and solving the radiative

transfer equation.

3.2 Derivation of the radiative transfer equation

The fundamental principles of radiative transfer rest upon our comprehension of how
energy propagates via radiation across space and materials. Electromagnetic radiation
spans various wavelengths comprising gamma and X-rays, visible light, microwaves, and

radio waves. The radiance is a fundamental aspect of radiative transfer theory. This is
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3.2. DERIVATION OF THE RADIATIVE TRANSFER EQUATION

the power per unit area of radiation that either travels or is emitted in a given direction
u at a point s in R® during a time period ¢. The unit sphere S? (refer to Figure [3.1] (left))
defines the direction w.

S? = {(cos®,sinf cosp,sinfsinp), 0 <O <7, <0< @< 2} (3.1)

The specific intensity (or radiance) is denoted by I typically expressed in watts per
square meter per steradian (WWm™2sr~!), and is given by the formula:

dg(t, s, u)
@7 dAdQdy’

where d¢ is the radiant energy passing through an infinitesimal area dA in an infinitesimal

I(t,s,u) = (3.2)

solid angle d) centered around a direction in the frequency interval [v,v + dv] (see

Figure [3.1|right)).

Figure 3.1: The spherical coordinates (left) and the geometric representation to define the
intensity (right).

We also can define the radiative flux vector gy, for a wavelength A as a function of the
intensity and the relation is given as follows:

qa(t,s) = /32 I(t, s,u) udS. (3.3)

3.2.1 Extinction process

In radiative transfer, the absorption process involves how radiation and matter
interact with each other leading to the transfer of energy from the radiation to the
material. Let I be the intensity flux in the direction u. We obtain, by noting that r = u-s
is the abscissa in the direction of flow, the following relation:

i
%(t, rou) = —o, Iy(t, 7, u). (3.4)
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3.2. DERIVATION OF THE RADIATIVE TRANSFER EQUATION

This intensity decreases because of the processes of absorption where o4, represents the
absorption coefficient.
The same relation is true in the case of extinction by scattering:

oI,

or

Then, we can introduce the extinction coefficient by the following form:

(t,r,u) = —on, In(t,r,u). (3.5)

“Ysca

A A A
Oext = Oabs + Oscas (36)

and we introduce the Beer-Lambert law with the solution I = Ioe_"?zt’", which expresses
the attenuation of the luminous flux I, at the value of I as a function of the distance r

and the extinction coefficient o2,,.

We note that the albedo a is defined from the relation between the extinction and
scattering coefficient. This relation is given as follows:

A

O-SCG,

PN
ext

a =
g,

where 02, is defined in (3.6)). From this relation, the albedo is therefore a quantity
between 0 and 1. We can say that if a = 1 the medium is totally scattering, and if a =0

the medium is totally absorbent.

3.2.2 Transfer equation (Energy balance)

To give the radiative transfer equation balance, it is important to describe the
detail of the scattering process. Scattering is the process, by which a photon’s direction
changes when it interacts with matter. This process may lead light to scatter (isotropic
scattering) or be angle-dependent (anisotropic scattering) leading to specific directional
changes. Finally, transmission occurs when electromagnetic radiation passes through a
material without being absorbed or scattered.

u
do’
dr
I — da
I ; -
u dA
da

Figure 3.2: Geometric representation to describe the RTE
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Figure represents the system to describe the radiative transfer equation, an intensity
flux enters a surface dA at a point r with a direction u and crosses a distance dr while
continuing in the same direction u with a loss of energy due to the process of extinction
described in the previous part. Other intensity flux enters the surface dA with a direction
v’ and continues with a direction u. In this case, it is important to add the phase function
which describes the probability of this phenomenon. This phase function is denoted by
®, and normalized as follows

1
W) € S x S, /S O (u, ' )dSY = 1. (3.7)

™

The isotropic case corresponds to a phase function ®, constant equal to one. The increase
in flux due to scattering between r and r 4 dr is then written:

oI 2
a—r)‘(t,r, u) = % /32 Iy(t,r,0)®)\(r,v,u) dv. (3.8)

In this case, and taking into account the extinction, the absorption and the scattering,

we obtain the following equation of radiative transfer equation:

101 .
287;(2% 707 U)+uvr[A (t7 7/', u)_'_o-é\xtj)‘(t’ T’ 'U/) - % /;2 [)\ (t, T7 U)éA(/r, U’ u) dv—i_Q/\(t, /r’ U),

(3.9)
é\a:t - U;\ca + O-zi\bs

and o2, denote the extinction coefficient and the scattering coefficient, respectively.

where c is the light speed in the host medium, ¢, is the source term, o

3.3 Different types of phase functions for the radia-

tive transfer equation

Phase functions play an important role in the radiative transfer equation because they
describe the angular distribution of radiation. The phase functions are used depending
on the context of the radiative transfer problem and the characteristics of the particles
or surfaces involved in the process. The choice of the appropriate phase function is
crucial to obtain accurate results when modeling radiative transfer in different media.
In the case of spherical particles (or an ensemble of randomly oriented non spherical
particles), the phase function then only depends on w-u’, where u and v’ are two different
vectors. In addition, we can express the value of cos© as a function of the spherical
coordinate of uw and v’ (see Figure left). This relation is given by the following
equality:

cos© = up’ + \/1 — /ﬂ\/l + 12 cos(p — '), (3.10)
where 1 = cosf and y' = cosé'.

In general, the phase function can be written in terms of the Legendre polynomial basis
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as follows:

$(cosO) = iak Pi(cos ©), (3.11)

k=0

where P, represents the Legendre polynomial of order £ and a4 is the coefficient
determined according to the phase function. The determination of the integer K depends
on the anisotropy of the phase function.

We present in the following some types of phase functions commonly used in this equation

3.3.1 Henyey-Greenstein phase function

This phase function is often used in radiative transfer models to represent anisotropic
scatterong, that is, scatterong that preserves a certain preferred direction. It is charac-
terized by a single parameter, the anisotropy factor g, which determines the degree of
anisotropy of the scatterong.

The phase function that we want to represent has azimuthal symmetry: it is therefore a
function of the only scattering angle © or its cosine. The function is expressed as follows
[163]:

1 1 —g?

P (") - 35
(c0s©) 4T (1 4 g2 — 29 cos(0))?

verifies the following condition

1
— | ®(u-u)du = 1.
4 /82 ( )
The anisotropy coefficient (or factor) g (dimensionless), is a measure of the amount of
forward direction retained after a single scattering event and has a probability density

with a single scattering direction as a parameter

1
g = {cos®) = T e O(u-u')u-u'du.

For example, if we develop the Henyey-Greenstein phase function on the Legendre basis
as mentioned in equation ([3.11)), we obtain a; = g*. Figure shows a polar diagram
of the Henyey-Greenstein phase function as a function of the polar angles for three

different anisotropic factors g.

34



3.3. DIFFERENT TYPES OF PHASE FUNCTIONS FOR THE RADIATIVE TRANSFER
EQUATION
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Figure 3.3: Diagram of polar Henyey-Greenstein phase function

In addition, the case ¢ = 0 corresponds to isotropic scattering. The value g = —1
represents the strictly backscattering case and g = 1 represents the strictly forescattering

case.

3.3.2 Rayleigh phase function

This phase function is used to represent scattering by particles much smaller than the
incident radiation’s wavelength (a particle known as Rayleigh), it behaves like an elec-
tric dipole. In the case where the incident wave is unpolarized, the phase function is then:

P(cos ©) = i(l + cos? ©),

where O is the scattering angle.
Figure [3.4] represents the Rayleigh scattering intensity for a particle where the incident
wave is coming from the left.

Figure 3.4: Rayleigh scattering intensity for a particle depending on the direction.
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3.3.3 Lorenz-Mie phase function

The Lorenz-Mie phase function [164) [6l [165] is used to describe how light is scattered in
different directions by particles of sizes comparable to the wavelength of light. It is widely
used to model radiative transfer in media containing particles such as water droplets in
clouds, dust particles in the atmosphere, and particles of various types of materials. The
phase function of Mie is determined by the optical properties of the particle and the
wavelength of the incident light. Figure represents the Mie scattering intensity for
small particles and for large particles where the incident wave is coming from the left.

Figure 3.5: Mie scattering intensity for small particles (left), and for large particles (right)

depending on the direction.

We detail the Lorenz-Mie scattering theory in the next section.

3.4 Lorenz-Mie scattering theory

The electromagnetic theory known as the "Mie theory” was introduced in 1908 by a
German scientist Gustav Mie [164] and extended by Mie in 1912. This theory describes
the scattering of light by conducting or dielectric spherical particles when their size is
similar to the wavelength of the incident light. The interaction of light with particles
in a medium results in light scattering. The dispersion of light in various directions
can be influenced by these particles’ sizes. The physical mechanism by which spherical
particles scatter light is explained by Lorenz-Mie theory. The principal outcomes of
Lorenz-Mie theory are formulae for figuring out scattering cross-section, and extinction
coefficients based on variables like particle size, material refractive index, and wavelength
of incoming light.

The Lorenz-Mie theory is used in many different fields of science and engineering. It
has been used to analyze and explain many optical phenomena seen in many situations.
For example, this theory is used in astronomy to study the scattering of solar light

by atmospheric particles, in meteorology to explain cloud light scattering, in optics to
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design particles for controlled light scattering, and in nanotechnology to characterize
nanoparticles and nanostructures. In conclusion, it is a fundamental theory for under-
standing how light interacts with particles of a similar size to its wavelength.

The Mie solution (also known as the Lorenz—Mie solution or Mie scattering) [164, 166]
solves the electromagnetic equations of Maxwell

AY + E*m?y =0,

by describing the elastic scattering of an electromagnetic wave by a spherical particle
with its diameter and its complex refractive index, m = n + ¢k, with n and k£ denoting
the real and imaginary part of the refractive index, the latter being linked to absorption
properties. Figure presents the refractive indices of pure water given by Segelstein
indices [167] as a function of the wavelengths.

0
B : = 10 > >
5 16f et it 3
g 1.6 £ maginary index]|
= = \N
T 1.4f 3
¥ w
< T 05
=1.2r 5 10
[ [
2 2
g
B f=}
Q.) k2
= 0.8 : : : A o710 . , ,
1072 107" 10° 10’ 1072 107" 10° 10"
Wavelength (um) Wavelength (pm)

Figure 3.6: Representation of the complex refractive index of pure water [167].

3.4.1 Particles in an absorbing medium

In light scattering solved by Lorenz-Mie theory, as shown in Figure a monochromatic
plane wave with a wave vector k = 27 /\ propagates in a medium with a refractive index
my. This incident wave encounters a sphere of radius r and refraction indices m. As a
result of the interaction, a wave is scattered by the sphere throughout space. Lorenz-Mie
theory allows us to compute the scattering properties of a single homogeneous, spherical

particle embedded in a homogeneous medium.
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my

Figure 3.7: A diagram to present the notations used in the scattering by a sphere.

The scattering properties are computed using the scattering amplitude functions S; and

Ss, which describe the scattering of an electromagnetic wave from a spherical particle
[164] [165]:

S () = 3 21 Ay () b M), (3.12)
n=1 n(n + 1)
+oo
i) = 32 L (5 i)+ o ), (3.13)
where the function 7, and 7, are related to the Legendre polynomials P, as follows [168]:
W) = AP Tl = ) — (- ) (314
dp du

Equation (3.14)) can be rewritten by the following recurrences:

mo(2) =0, m(z) =1,

2n —1 n

Vn>2m(z) =2 Tn—1(2) —

7Tn,2(2’),

n—1 n—1

{7’0(2) =0, 1(z) = z,
V> 2,7,(2) = 2(70(2) = Tu2(2)) — 20 — 1)(1 — 22) 71 (2) + T02(2).

The Lorenz-Mie coefficients a,, and b,, in equations (3.12)) and (3.13]) are complex numbers

which are composed of the spherical Bessel functions j,(z) and y,(z) in the following
way [166], [6]:

_ Un)¥a(a) —mn (@) d(@)
N = @) —muny) @) T (3.15)
bo(r, ) = L) Unlx) = Un(y) ¥i,(2)

M) Cale) — balg) ) (3.16)

where m is the complex refractive index of the medium, A is the wavelength in the host

medium, and
2rr 2rrm

38



3.4. LORENZ-MIE SCATTERING THEORY

r is the radius of a spherical particles and

%(2) = Z]n(*z) = %]n-y%(z)a

(3.17)
Gn(2) = 2 (Gn(2) = 19a(2) = /% (durs(2) + (D)0 1(2)) -
The Lorenz-Mie coefficients can be rewritten by
(222 + ) Re(w, (x)) — Re(w, 1 (x))
an(r, ) = —2 L , 3.18
) (22 4 2w, (z) — wya (2) 1)
_ (mAn(y) + 2)Re(wn(2)) — Re(wn_1(z))
) =T o A )+ D) w(e) 19
where
2n —1
n Y wy(x) = " Wy—1(x) — wy—1(x),
A (0) y n-yA,a(y)

(3.20)

wo(x) = sin(z) — i cos(x),

w_1(z) = cos(z) — i sin(x).

3.4.2 Optical properties

The extinction and scattering coefficients are expressed in terms of the droplet size
distribution N as follows [169]:

+o0 +oo
emt / emt ﬂ-T N( )d ; sca / sca 7T7” N( )dT
(3.21)
Similarly, the phase function can be expressed by the following form:
Usca( )¢>\ /’L7 / Qsca w)\<'l“ M) Tr N( )d (322)
where the scattering and extinction efficiencies are given by:
AL = SR f(zm 1) (lan(r, VP + [ba(r, A)?) (3.23)
sca 2 7T2 r2 — ) Y Y
2 400
2 L) = Py > (2n+ 1)Re (an(r, X) + bu(r,N)). (3.24)
n=1

For the Mie series presented in (3.12)), (3.13]), (3.23)) and (3.24)). Dave’s procedure [I70]
consists of stopping summation when |a,|? + |b,|? < 107, We denote by E the number

of terms in these series. Analysis of the convergence behavior of these series reveals that

it is only slightly influenced by refractive index and that £ ~ z. In order to get a more
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precise estimate, we followed the suggestion of Khare [I71] that E ~ x+cz'/3, where the
2'/3 term accounts for edge wave contributions. Upon generating a large amount of data
on E as a function of x using a convergence criterion like Dave’s [I70], Wiscombe [172]
found that these data could be excellently fit by:

x+4xt3 +1 if 0.02<z<8,
E(z)={ x+4.052"%+2 if 8 < <4200, (3.25)
x4 4xt3 42 if 4200 < 2 < 20000,

where FE is the truncation function of the size parameter x = 271/ \.

The extinction efficiency Q.,; and the absorbing efficiency ()55 are represented as a
function of the particle radius r at the top of Figure for different wavelengths (one
in the visible 0.55 um and three in infrared 8,10, 12 um). At the bottom of Figure ,
we represent these functions for different particle radii as a function of wavelengths on
the band [350 nm, 2500 nm|. The coefficient Q.,; is dimensionless and depends on the
droplet size and the wavelength varies between 0 and 4 and stabilizes around 2 for drops

with a radius of a few microns.

4 10° ;
3 i /
— A\ = 0.55um
1+ —\ = 8um
—\ = 10um
— A\ = 12um
0 10-10 L T
102 10° 102 102 10° 102
Radius (um) Radius (um)
10 10°
]! 3
< 10 <
—r = 0.5um) 10-5 —r = 0.5umj
—r = 2.5um —1 = 2.5um|
—7r = 5um —r = bum
—r = 10pm —7r = 10pum
= /=
0 500 1000 1500 2000 2500 0 500 1000 1500 2000 2500
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Figure 3.8: Extinction efficiency (top left) and absorption efficiency (top right) for four
wavelengths (one in the visible and three in the thermal infrared), as a function of the radius
of the sphere. Extinction efficiency (bottom left) and absorption efficiency (bottom right) for
four particle radii as a function of the wavelength in the band 350-2500 pm.

Also, 1, is the Lorenz-Mie phase function for a particle of radius r as presented in
Figure [3.9 where p = cos#.
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Figure 3.9: Representation of the Lorenz-Mie scattering phase function .

This function is given by

)\2
27m2r2Q.,(r)

sca

Ya(r, p) = (IS (m)1* + 1S2 () ?) - (3.26)
We present in Figure [3.10] the Lorenz-Mie scattering phase functions for various particle
radii (0.5, 2.5, 5, 10 wm) and different wavelengths (0.55, 8, 12 um). For the particle
of radius, r = 0.55um, we do not observe a variation of the ¢, as a function of the
scattering angle for wavelengths in the infrared (8, 12 pm), which is not the case where
the particle radius increases.
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Figure 3.10: Lorenz-Mie scattering phase functions for various particle sizes and for different

wavelengths.
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In addition, for the visible wavelength 0.55 pm, we notice that as the particle size
increases, this function exhibits oscillations with respect to the scattering angle. Finally,
all of the curves in Figure take into account the change in the complex refractive

index of water as a function of wavelength.

3.5 Existence and uniqueness of solution for the

transport equation

In this section, we analyze the time-dependent transport equation from a mathe-

matical perspective. We recall that the most known existence and uniqueness results
of this equation are obtained by Case-Zweifel [I15] in 1967, Dautray-Lions [173], and
other authors [I74, [I75, [I76]. We present in this section the existence and uniqueness of
solutions for two different types of boundary conditions which are homogeneous and
nonhomogeneous boundary conditions. We have other types of boundary conditions
such as the specular reflection condition, diffuse reflection condition, rotation condition,
and translation condition (See Duderstadt-Martin [I77] and Bell-Glasstone [178] for
more information on these types of boundary conditions).
Before starting to present the results of the existence and uniqueness of the solution for
the RTE equation, we introduce some notations used in this section. Let X an open
domain in R?® where its boundary is denoted by 0X, and V € S? where S? is the unit
sphere. We define the following sets:

'=0X xV,

I'o={(z,v) e, v =0},
I'' ={(z,v) e, v <0},
I'y ={(z,v) el',v-1 >0}

(3.27)

I'_ and I'; presented in represent the set of points in phase space corresponding
to incoming and outgoing particles, respectively. We denote by n the unit normal vector
at the point x € X pointing outside X.

We also define the following Hilbert space:

Vi< p<+oo, WP=WP(X xV):={ue LlP(X,V);v-Vue LP(X,V)}.
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3.5.1 Time-dependent case

We are interested in this part in the solution of the solution to time-dependent
transport equation given by the following form:

(‘;?(t, xz,v) +v-Vou(t,z,v) + a(z,v)u(t,z,v) = / u(t,z,v") k(z,v,v") dv’
v

—|—q(t,l‘,?)), IH]O,T[XX X ‘/7 (3 28)
u(t,., ). =0, t €0, T, '

u(0,x,v) = up, on X x V.
We recall in Theorem the existence and uniqueness obtained by Dautray-Lions [I73]
ChapterXXI, paragraph 2.

Theorem 3.1. [175, ChapterXXI]
Suppose that the data of problem satisfy:

1. k is a positive function satisfying

/ k(r o) dv < My, ¥ (2,0') € X XV,

v (3.29)
/ k(r,v,v")dv’ < My, ¥V (z,v) € X XV,

g

where My and My are two constant positives;
2. a€ L>®(X xV),
3. q € LP(J0, T[xX x V), p€[l,+o0],
4. up € LP(X x V), pel, 4o

Then, problem (3.28) has a unique weak solution u in

ou
ot
ul.,.,0) € LP(X x V)i u, € LP(J0, T[xT_)}.

WP :={ue LP(]0,T[xX xV);— +v-Vu e LP(]0,T[xX x V);
In addition, if ug verifies
U - VUO S Lp(X X V), o = O,

and q¢ € C*([0,T]; LP(X x V), Then u is a strong solution of problem (3.28)) which
satisfies, ¥Vt € [0,T],

ue Y0, T L(X x V), v-Vu e CY[0,T); LP(X x V)),u(t,.,.),. =0.

Proof. The Theorem and its proof are presented in a more general form notably [173,
ChapterXXI, paragraph 2. O
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3.5. EXISTENCE AND UNIQUENESS OF SOLUTION FOR THE TRANSPORT
EQUATION

3.5.2 Time-independent case

Homogeneous boundary condition: We are interested in this part in the solution
of the time-independent transport equation where the source term ¢ does not depend

on the time t given by the following form:

v- Veu(z,v) + alz,v)u(z,v) = / uw(z,v") k(x,v,0") dp(v") + ¢(z,v), in X XV,
v

U|F7 =0.

(3.30)
Theorem 3.2. [173] Suppose that the data of problem (3.30)) satisfies:

1. Assume that there exist two positive constants My and M,, such that the positive
function k satisfies

/l{:(r,v’,v)dv < My, V(z,0')e X xV,
%

(3.31)
/ k(r,v, o) dv" < My, ¥V (z,v) € X x V.
%
2. For a >0, a and k satisfy (a.e in X x V)
a(z,v) —/ k(xz,v',v)dv" > «a,
v (3.32)

a(z,v) —/ k(xz,v,0")dv" > «a.
v

3. aeL®X x V).
4. q € LP( X XV),pel,+o0l.

Then, for any p € [1,4o00[, problem (3.30) has a unique solution u in WP such that
u=0onT_.

Nonhomogeneous boundary condition: The time-independent transport equation
with a nonhomogeneous boundary condition is given by the following system:

v- Veu(z,v) + a(z,v)u(z,v) = /Vu(:z:, V') k(z,0,0") du(v') + ¢(z,v),¥ (z,v) € X XV,

U‘F_ =4d.

(3.33)

Proposition 3.1. [175] Suppose that the data of problem (3.33|) satisfy:
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3.6. INTEGRAL FORMULATION OF THE TRANSPORT EQUATION

1. a and k satisfy a.e in X xV

aa(z,v) > / k(z,v',v)dv where 0<a <1,
v

2. a(z,v) > ag >0,
3. Vpell,+ool, ¢ € LP(X x V),

4. g€ L),
Then, the problem (3.33) has a unique solution u in L®(X X V') which verifies the
following estimation:
||u||L°°(X><V) < C(||q||L°°(X><V)7 HQHLw(R))a

where C' 1s a positive constant.

3.6 Integral formulation of the transport equation

In this section, we are interested in the computation of the integral formulation of
transport equations in both time-dependent and time-independent cases. Several authors
have worked on these types of formulations, such as Dautray-Lions [I73], and G.Allaire
[T76]. We present in this part the integral formulation obtained by G.Allaire [170].

In this section, we suppose also that a and k depend on time ¢ and the following

assumptions are made:

0<ac€CyRTxX xR"),

0<keCyRTxX xR"xR"), (3.34)

sup / k(t,z,v,v") dv" < oo.
(t,z,v)ERT x X xRn JR™

We denote by 7, , the exit time of X in the direction —v starting from = € X. 7, is

given as follows

Tx,vzlnf{t>0/$—tU¢X}

3.6.1 Integral formulation for time-dependent case

We are interested in this part in the integral formulation of the time-dependent
transport equation given by the following form:

Qu(t,z,v) + v Vyult,z,v) +alt, z,v)u(t, z,v) = / u(t, z,v") k(x,v,0") dv’
14

+q(t,z,v), in]0, T[xX x V, (3.35)
u(t,., ). =g, t€l0,T],

u(0,x,v) =wug, on I'_.
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3.6. INTEGRAL FORMULATION OF THE TRANSPORT EQUATION

Definition 1. Let ¢ = q(t,x,v) be a continuous function on |0, T[xQ x R". A function
u = u(t,z,v) that is continuous on 10, T[xQ X R™ is a generalized solution of the time-
dependent transport equation (3.35) if and only if, for all (t,z,v) €]0,T[xQ x R™, the
function

s u(t+ s, o+ sv,v)
is of class C for x + sv € Q, and it satisfies, for all s € R such that v + sv € €,

d
d—u(t+s,x+sv,v) +a(t+ s,z + sv,v)u(t + s,x + sv,v) = (Ku+ q)(t + s,z + sv,v),
s

where

Ku(t, z,v) :/ u(t, z,v") k(t, x,v,0") dv'.
1%

We have the following results:

Theorem 3.3. Suppose that ug € Cy(X x R™) and g € Cy([0,T] x T'_) such that
V(z,v) el'_, ¢(0,2,v) = up(z,v),

and q € Cy([0,T] x X x R™). Then, problem admits a unique generalized solution

u € Cy([0,T] x X x R™). In addition, for all (t,z,v) € RT x X x R™, the integral
formulation verified by the solution u is given by:

¢
u(t, x,v) = Licr, , uo(x — tv,v) exp (—/ a(s, (x+ (s —t)v,v) ds)
0

t
+ Lisr,, 9(t — Tow¥, T — Tp0@, V) €Xp <— / a(s, (x4 (s —t)v,v) ds)
t

—Tz,v
t

t
+ ( )eXp <—/ a0,z + (6 — t)v,v) d@) X (Ku+ q)(s,z + (s — t)v,v) ds,
max(t—Tz,v,0 S
(3.36)

where
Ku(t,z,v) :/ k(t,z,v,0" ) u(t,z,v") dv'.
1%

Theorem 3.4. Under the same hypotheses of the previous theorem, suppose that u is
the unique generalized solution of (3.35)). Then

o Ifug>00onX,g=>00n[0,T]xT_, and Q>0 on [0,T] x X x RN, then u> 0 on
[0,7T] x X x R";
e In addition, ¥ (t,z,v) € [0,T] x X x R",

u(t, z,v) < max (”uOHLoo(Xan) g ||g||L<>o([0,T}><F,)> Pt + T||Q||L°°([0,T}XXxR")eDt’

where
D= sup max (/ k(t,z,v,0") dv" — a(t, z,v), O) .

(t,x,v)ERT X X xR™

The proofs of these theorems can be found in [I76, Chapter 3.
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3.6. INTEGRAL FORMULATION OF THE TRANSPORT EQUATION

3.6.2 Solution of time-independent transport equation

According to the results presented in the previous part, we give in this part the existence
and uniqueness of the time-independent case and a L*-estimate obtained from the
L*>°-estimate of the time-dependent case by using the Laplace transform.

The time-independent transport equation with a nonhomogeneous boundary condition

is given by the following system:

(3.37)

u|r =9,

{ A+ v-V,+a(z,v)) d(z,v) = Ki(z,v) + q(z,v), (z,v)€ X xR",

where

Ku(x,v) :/ k(x,v, v )a(z,v")dv'.

n

Theorem 3.5. [176, Chapter 3, Section /]
Let
D = ||maX(]C1 — a, O)HLOO(XXR") .

For all A > D, Problem (3.37)) admits a unique solution which verifies:

- 1
] e ey < 55 max (a2 erey, Al egr ) -

Proof. The problem expressed in system (3.37]) can be derived from the time-dependent
problem by using the Laplace transform:

. I Y
u(z,v) = e Mu(t, z,v)dt,
0

where
0
o +v-V,+a(z,v) | ult,z,v) = Ku(t,z,v), (t,z,v) € Ry x X xR",
u, = A\g,
Upmo = G,

By Theorem [3.4] this time-dependent problem admits a solution u and verifies a L>-
estimate. Then, we obtain the existence and uniqueness of the solution @ of the problem

B-37). O

As presented in this chapter, we discuss the Lorenz-Mie scattering theory that explains
how electromagnetic waves interact with small particles. We also give the expression of
optical properties according to the size distributions of the fog droplets. The existence
and uniqueness of the radiative transfer equation was presented with the different
estimates existing in the literature. In the following sections of the manuscript, our focus
is directed towards the examination of the existence and uniqueness of the solution as
provided by the referenced Theorem [3.5
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Chapter 4

One-dimensional stationary radiative

transfer equation

This chapter is organized as follows. Section presents a general introduction to
the one-dimensional stationary radiative transfer equation and its computation from
the 3D radiative transfer equation. Then, in section we review the existence and
uniqueness of the solution of this equation. We provide exact solutions in some cases
for the stationary radiative transfer equation in section [{.3] These cases are used in the
sequel to check our numerical approximations. Section presents different methods
used by several authors to approximate the radiative transfer equation. We study in
section the numerical approximations presented in Section with an analysis of
their convergence on the explicit cases given in Section

4.1 General introduction

Slab modeling of radiative transfer refers to a simplified approach used in the field of
atmospheric and environmental science to analyze the interaction of radiation with a
medium (such as the Earth’s atmosphere) that can be approximated as a plane-parallel
slab. This approach can be particularly useful when dealing with scenarios where the
medium’s properties vary mainly in one direction (usually vertically) and do not change
significantly in the other directions. The basic concept involves dividing the medium into
thin horizontal layers or slabs, assuming that the radiative properties (like absorption,
scattering, and emission) within each layer are uniform. Each layer is then treated as an
individual unit, and the interactions of radiation with these layers are calculated and
modeled.

In the ”slab modelling”, the dependence of the intensity is w.r.t x only (x is the spatial
position), and not on y and z, denoted as r = (x,y, z). In order, for this modeling, to be
compatible with (2.5), it is sufficient to provide boundary conditions that satisfy the
assumption of independence with respect to y and z. Considering the spatial domain of
study (where the light source is positioned at x = 0):

X = {r:(x,y,z) € R3,x>0},
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4.1. GENERAL INTRODUCTION

with the variables (z,6, ), the time-independent radiative transfer equation can be
written, for a given wavelength A, as:

cos(@)aaf (2.0,9) = —oX (V)L (, 0, )

s“‘ // / (2,0, ¢") ¢ (cos O cos B + sinfsin ' cos (¢ — @', N))sin@'dp'db’.
(4.1)

In this work, we will focus on an intensity average over the angles ¢, defined as:
Vi > 0,50 < 0 <, Iy(z,0) = ;ﬂ 0% L(z, 6, p)dy. (4.2)

Then, we obtain:

(9] 2
cos(0) 52 (.0) + 02 (N) I\ (,6) = SCZW — / L(z,6)
2
X (/ by (cosfcos B + sinfsin b’ cos (o — '), N) dgp) sin 0'dy’do’.
0
(4.3)

Due to the 27-periodicity of the cosine function and denoted by w = ¢ — ¢’ we have:

27
/ ox (cosBcos +sinfsiné’ cos (¢ — ¢'), N)dp
0

2m
= o (cosfcos ' + sinfsin b cos(w), N) dw.
0

(4.4)

Then,
dl,
Ox

O'/\ T 1 2m
= %/ I\ (z,0") (/ o (cos B cos @' + sin O sin 0’ cos(w), N)dw) sin §'do’.

0 27 Jo
(4.5)
By introducing the variable p = cos € [—1,1], with du = —sin#df, the previous

cos(0) == (z,0) + o, (N)I\(z, 0)

equation can be rewritten as:

aI O’?Ca N ! / !/ /
W22 )+ o)) = = [y G Ny, (46)
where:
/ 1 2 /
Dy (p, ', N) = E/o A (uu /1= 21— COS(U)),N) dw. (4.7)

Then, we have the following equation for a wavelength A:

Naalx/\(xvli) + o) (N Iy(z, 1) = KIx(z, 11, N), (2, 1) € [0, 4+00) x [—1,1], (4.8)
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4.2. EXISTENCE AND UNIQUENESS OF SOLUTIONS OF THE 1D STATIONARY
RADIATIVE TRANSFER EQUATION

with the following boundary conditions:
I0,u)=1"(pn) for pu>0 ; xligloof(a:,u) =0 for p<0, (4.9)

where y = cos(f) denotes the cosine of the propagation angle, N € L?(RT) is the droplet
size distribution, and

O-é\xt(N> - O-(i\bs(N) + U;\ca(N>7
0_)\

N 1
’C_[A(ZE,,U, N) - 80(12() /_1 CI)/\(/%MI,N) I)\<x7ul) d:ulv

1 2
V(') € [1,10%, @a(p- ', N) = @, pf, N) = E/o oA(p - 4, N) dw,
where, Vw € [0,27], p- ' = pp’ + \/1 - /ﬂ\/l — 12 cos(w)

The condition ([3.7)) in one-dimensional space becomes

(4.10)

1 1
Ve [-1,1], §L1¢A(u,u’,N)dﬂ’=1-

4.2 Existence and uniqueness of solutions of the 1D

stationary radiative transfer equation

In this section, we review the existence and uniqueness of the solution of stationary
radiative transfer equation obtained by Case-Zweifel [I15]. We introduce the following
radiative transfer equation:

a‘[ ! / / /

po (@) + 1) = ¢ [ el N) I ) di (4.11)
We consider a region where a is constant and look for solutions of the homogeneous
equation there. These solutions will depend only on local properties. The idea is to
construct special solutions appropriate to various boundary conditions in terms of
superposition of the elementary solutions. We note that this problem is equivalent to
problem by applied a = 04¢4(N)/0ert(N) and the change of variable & = .. (N) .
Suppose that the phase function can be decomposed as follow:

K ok +1
¢(/JL.M/7N):Z 47T

k=0

Oy (N) Pr(pe - 1), (4.12)

where Py represents the Legendre polynomials defined for all 4 € [—1, 1] by the following
recurrence (see [168]):

Po(p) =1, Pi(p) = p,
(2k +1) k (4.13)

V> 1, Peyi(p) = mﬂpk(ﬂ) - mpkfl(ﬂ)-
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4.2. EXISTENCE AND UNIQUENESS OF SOLUTIONS OF THE 1D STATIONARY
RADIATIVE TRANSFER EQUATION

By combining the equation (4.12)) in (4.11) and by using the addition theorem for

spherical harmonics (See Appendix A in [I15]), we obtain the following equation:

1 gj:(:v,u) + I(z,p) = g Z;(Qk + 1)®4(N) Py(p) /_ 11 Po(p!) Iz, pd!) dyd. (4.14)

Translational invariance suggests trying (See Appendix F in [I15]):

I(x, 1) = e ¢, (n).

In analogy with ordinary terminology, the authors call that ¢, by the ”eigenfunctions”
and the corresponding v ”eigenvalues” of the radiative transfer equation. Then using
(4.14]), we get the following equation which verifies (,:

K

= mGn) = % Sk + VBB [ GUOPG it (4.15)

k=0

Our goal now is to find a solution to the equation represented by (4.15)). To do this,
we multiply the equation by the Legendre polynomial P, and we integrate over [-1,1].

Equation becomes (4.15)):

[ =R = /_11?é(%ﬂ)%(zv)&(umw ([ Gl Peluy dat ) .

(4.16)
We make the following notation:

and we note the following relations:

1
/ B(p) Pop) dp = 57— 0w,
~1 2l +1 (4.18)
pP(p) = 2 + [(l + 1) P (p) + 1P ()],
where 0, represents the Kronecker delta. Consequently, we derive the following relation-
ships:
k+1
1—c®
V(1 —c®r(N))Cur — 2k+1@,k+1 2k+1Cuk 1=
14 - 17
0 (4.19)
Cz/,l = V(l - C)a
3v3 1
G2 = (1—CV1)<1—C)—§.
Now, by using equation (|4.15|) and (4.17), we obtain:
v &
(v = m)G(1) = 5 2 (2k + 1)Pk(N) Pe(pr) G (4.20)
k=0
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4.2. EXISTENCE AND UNIQUENESS OF SOLUTIONS OF THE 1D STATIONARY
RADIATIVE TRANSFER EQUATION

By injecting (4.19)) in (4.20)), the solution of (4.15) is given by:

> 2k 4+ 1)®k(N) G Pe()

Glu) = PV FAV) o —p) i vel-11]
p (4.21)
> 2k + 1)k(N) G Pr(p)

Col) = 5 PV A0 - clse,

subject to the normalization condition

/_11 Go(p)dp = 1.

PV in (4.21) indicates that principal values is to be understood when integrating an
expression involving (,.

A(v) defined in (4.21)) can always be chosen such that the equation (4.22)) is satisfied

Av)=1-— % i(% + 1) (N)Co /1 Beit) (4.22)

k=0 Lry=p

This equation is obtained by using the normalization condition.
According to these results of Case-Zweifel [I115], the problem (4.8)-(4.9) has a unique
solution which decreases exponentially towards 0 as x tends to infinity. In the sequel,
we restrict the space domain to [0, D], as shown in Figure , and the radiative transfer
equation posed in [0, D] is given by the following problem [179, [176]:

B2 (o) + o (N ) = (KD (2,1, N) + (o), (1) € X,

(0, p) = I () for p>0 and I\(D,p) =I5 (u) for p<0,

(4.23)

where X = [0, D] x ([—1,0) U (0,1]). I, is the spectral radiance value at x = D which

is small if D is large enough. For the numerical applications, we will use I, = 0.

Propagation direction

Slab geometry

Figure 4.1: The geometry of the 1D slab for the investigated radiative transfer problem.
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4.3. SOME EXPLICIT SOLUTIONS OF THE 1D RADIATIVE TRANSFER EQUATION

i 2o (N
Theorem 4.1. [176] Assume o, (N) > 0 and suppose that USC“QU o, € Cy(([-1,0)U

abs
(0,1])* x R") and
o€ LX) , Iy eL>((0,1]), Iy € L*([-1,0)),
where Cy, 1s the space of bounded continuous functions. The problem has a unique

solution in Cy(X) which satisfies the following estimate

_ 1
1) < e (15 U e oy Ml ) - (420

abs

4.3 Some explicit solutions of the 1D radiative trans-

fer equation

In some cases, we provide exact solutions for the stationary radiative transfer

equation used in the sequel to check our numerical approximations.

4.3.1 Case without collision operator (KL, =0) and ¢\ =0

We are interested in the following system, with o2,,(N) > 0:

ext
L, .
—_— N)I =0 X
K o ('rnu’) +Uext( ) A('Tnu> ) (Q:a/J’) €A, (425)
L(0,p) =i (p), p>0 and Ly(D,p)=0,u<0.

It is easy to show the solution of (4.25)) is:

Lz, p) =L (p)e H1,0. (4.26)

4.3.2 Case without collision operator (KL, = 0) with a source
expressed by a Dirac function

We are interested in the following system, with 2,,(N) > 0 and 0 < d < D real numbers:

pR o) + o (NI ) = F(1)3a(a), () € X

(4.27)
L0,p) =0, u>0 and I\(D,u) =0, u<DO0.
The solution of (4.27)) is :
r—d)
Flp) ~Ten(NV)
I)\(.’L‘,ﬂ) = —F— € H 1(mfd)p,>0' (428)
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4.3. SOME EXPLICIT SOLUTIONS OF THE 1D RADIATIVE TRANSFER EQUATION

Proof of Equation (4.28). We multiply the first equation in (4.27) by exp(o2,,(N)z/p)
to obtain:
f(u)
v

L (explodayr/mn) = L exp(od, (V)a /i),

which leads to the existence of a constant k(u) such that:

) = exp(-a2¥)(o = /) (D2 Ho) + 50,

where Hy(z) = 1,54 denotes the Heaviside function at d, the primitive of 4. If 2 > d,
H,(z) =1, and therefore:

f(u)

Vi < 0, LD 1) = exp(—(N)(D — d)f10) ( n Kw) ~0,

which implies:

V<0, K(p) = —M.

i
If v < d, Hy(x) = 0, and therefore:

V>0, 10, 1) = exp(—05y,(N)(=d) /) K (1) = 0,

which implies:
V>0, K(u)=0.

Thus, we obtain Equation (4.28|).

4.3.3 Case with phase function ¢, = 1 and source term ¢,

expressed by the Dirac function

We are interested in the problem discussed in paragraph 4 of [I73] with 0 < ¢ < 1:

(9[,\ C 1 / ’ 1
ME(T#L) + (T, 1) = 5/_1 In(r, 1 )dp' + 55(7), T€R, pe[-1,0)u(0,1],

I(—o0o,p) =0, p>0 ; I\(+oo,p) =0, u<0.

(4.29)

o
where ¢ = 2% is the albedo, and 7 = 0.,  with z is the spatial position.

Oext
The solution is expressed by applying the Fourier transform to the variable p, and by
using Cauchy’s theorem of complex analysis.

1
The expression of T'(7) := / I\(7, ) dp, according to [173] is:
-1

—tT

V71 >0, T(T):@71—gg e—fOT+/+°o ‘
c &+ce—1 1 Qt{( —ilogtH)Z_i_(g 2}
2t

t—1 2t

dt, (4.30)
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where 0 < & < 1 verifies iy — catan(iy) = 0. We give in table some values of &
according to c.

c| 025 | 05 | 075 | 09
€ | 9.993x1071 [ 9.575x 1071 | 7.755% 10~ | 5.254x 10~

Table 4.1: Approximation of & for several values of c.

4.4 Numerical schemes to approximate the RTE.

In this section, we present some methods to approximate the radiative transfer
equation. The first method is based on the finite difference method as the ”Step scheme”
or ”"Diamond scheme” [176], and the second on the decomposition in the double basis
of Legendre [22]. In the sequel of this work, we use the decomposition method and we
give some numerical verification in the case of explicit solution of the radiative transfer

equation.

4.4.1 Finite difference method

We present here a method called ’Step scheme’, which discretizes the problem by
representing functions by a finite number of values. To simplify the notation, we set
1 =1,.

The stationary radiative transfer equation with the boundary condition is given by the
following equation:

ol Tsca(N) /1

M%(xnu)_‘_aext(]v) I(z, p) = 9 71(1)(/17”,7]\[) [(xhul)d#/? (z, 1) € X,

I(O,M) = IJF(”) if peE (07 ]-]a

I(D,p) =1"(n) if pel=10)
(4.31)
For problem (4.31)) to be well-posed (see Theorem [4.1)) we make the assumption that

the medium is sub-critical, that’s to say oups = et — Tsea > 0.

Diamond scheme: We give the following discretizations:

Tjt1/2 =jAx , jJ€ {1, ,M} , Az = %7
(4.32)
AL peg < pog1 < o < pg <0< g < oo < g < 1.

As presented in system [4.31] the right-hand side of equation contains an integral operator

(collision operator) involving the direction p. When we have to discretize transport
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4.4. NUMERICAL SCHEMES TO APPROXIMATE THE RTE.

collision operators, it is necessary to evaluate integrals with respect to the speed p. For
this we introduce weights wy € R and, for any function f, we approach the exact integral

by a Riemann sum

[ rmdnm Y fGu, (1.3
- k=—K k0

where
Wop=wg =0, p_p=—py for all k.

The mesh in space is always defined by the points w1/, defined in and the
symmetric discretizations in speed p, where the index k varies in {— K, ..., —1}U{1, ..., K'}
but does not take the value 0 so that no speed py is zero. The weights wy are also
symmetric and positive and the quadrature formula is . For any index k we will
denote []’-“ an approximation of I(z;, u), for j € {1, ..., M}, and [j]'c+1/2 an approximation
of I(xj1/9, pu), for j € {0, ..., M}.

For j € {1,..., M} and all the indices k, the diamond scheme is given by

Ik12_1k—12 Osca(N) =
ok j+/AmJ ! +0-e$t<N)IJ]'€: 9 ]]k7
) ) je{l,.., M} (4.34)
h G + 11
J 2 !
where ]_]’-“ is defined by
K
I'= > wdyull. (4.35)
I=—K,lI#0

In general, we prefer to use a very simple iterative method, known as iteration on the
sources [1706, Chapter 5, Section 2.

More precisely, we denote by n > 0 the iteration number. We initialize the algorithm
(called iteration on the sources) by setting, for n = 0,

I’ =o, (4.36)
then at iteration n > 1 we solve
e, -1 e, I Taea(N) -
m J+1/2Ax j—1/2 +Uext(N) Jj+1/2 5 j—1/2 _ 2( )Ijk,nfl ,jE {1,,M} (437>
and the angular mean
- K l',nfl +I;,n71
It = N @y, 5 U2 e {1, M) (4.38)

l=—K,l£0

The resolution of (4.37))-(4.38)) is very simple.
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4.4. NUMERICAL SCHEMES TO APPROXIMATE THE RTE.

e For p;. > 0 one solves (4.37)-(4.38) according to the increasing values of j starting
from the boundary condition
Iy = T (), (4.39)

and writing for j > 1, k € {1, ..., K}

fn (2 pe — Oeat(N) Ax) I]]-C’_"l/Q + 0sea(N) Az ff’n_l' (4.40)
Jt+1/2 (2 g, + Tert(N) Az)

e For 1, < 0 one solves (4.37)-(4.38) according to the decreasing values of j starting
from the boundary condition

I]]i;—lkl/Q = I (), (4.41)
and writing for j < M, k € {-K,...,—1}

[k,n (_2 Hi — Uext<N) ASC) Ijkinl/z —+ Usca<N> Azx [7]]?7”*1

i = 4.42
J+1/2 (=2 g + 0ext(N) Ax) ( )

Lemma 4.1. The sources iteration algorithm (4.40)-(4.42)) converges, as n tends to
infinity, to the discrete solution of scheme (4.34]).

Step scheme: We give the following discretizations:

rj=jAz , je{l,..M} | Aa::%,

(4.43)
1< pprg<prgn<.<p1<0<p<..<pg<l

We consider the “step” difference scheme which has the virtues of being extremely simple

and of always producing positive solutions.

Jk _ [k N
/ijiﬂ + O.éﬂ(]\]) [k _ Usca( )[k 1y, > 0’
Azx J 9 J .
A jE{l,.., M} (4.44)
Iy — I v Osca(IN) o
H’k;ij] + Uext(N) ]J = TI] i < 0’
where Ef is defined by
K
= 3wyl (4.45)
I=—K,l#0

Once again we solve (4.44) for the increasing j when u; > 0 and for the decreasing
j when gy < 0. In general, by using the iteration on the sources [176, Chapter 5,
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4.4. NUMERICAL SCHEMES TO APPROXIMATE THE RTE.

Section 2|. More precisely, we denote by n > 0 the iteration number. We initialize the
algorithm by setting, for n = 0,

-
I’ =o, (4.46)
then at iteration n > 1:

e For p; > 0 one solves ([4.44]) according to the increasing values of j starting from the
boundary condition

IV = I () (boundary condition in z = 0),

and writing for j € {1,.... M}, k€ {1,..., K}

k.n Th,n—1
]I?,n _ 2 /’l’kjjfl + Usca(N) AJ: I] j]‘g,n—l — i (,()l @l i Il‘,n—l‘ (447>
! (2 + 2062t (N) Ax) C 1=~ K140 n

e For 1, < 0 one solves (4.44) according to the decreasing values of j starting from the
boundary condition

IV =T () (boundary condition in x = D),

and writing for j € {M,...,1}, k € {-K,...,—1}

k,n 7kn—1 K
]l:i:,'n _ —2 ,U/k[j+1 + Usca(N) A.T [J jl‘gm,fl _ Z W q)l . Ilfnil. (448)
! (=2 +20e(N) Az) C 1=~ K140 n

Lemma 4.2. The Step scheme checks the principle of the maximum discreet
(without condition in the discretization steps). In addition, it is consistent and precise
to order 1 only.

We present in Figure 4.2| a comparison between the explicit and numerical solutions
of system (|4.31)) in the Beer-Lambert case (Section [4.3.1)) with different values of o.,;.
This figure confirms that the numerical solution of the RTE is well approximated by

using the step scheme.
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1 (a) - Oext =2 1 (b) - Oept = 2
s Numerical in z =0 » Numerical in g = 0.5
— Explicit in x =0 ——Explicit in p = 0.5
0.8t e Numerical in z = 0.5 0.8} * Numerical in p =1
—Explicit in z = 0.5 —Explicit in p =1
06} + Numerical in z =1 06}
- —Explicit in z =1 _
0.4r b 04r
0.21 B 02t
0 / 0 * L L s
-1 -0.5 0 0.5 1 0 0.2 0.4 0.6 0.8 1
H x
1 (C) - Ot =4 1 (d) - Ot =4
o Numerical in =0 » Numerical in g = 0.5
—Explicit in « =0 — Explicit in g = 0.5
0.8¢f e Numerical in z = 0.5 0.8} * Numerical in p =1
—Explicit in z = 0.5 —Explicit in =1
06t + Numerical in z =1 06}
- —Explicit in =1 _
041 1 0.4}
021 1 02t
0 . / 0 2 s
-1 -0.5 0 0.5 1 0 0.2 0.4 0.6 0.8 1
o T
1 () - Oext =8 — 1 (f) - Oewt = 8
+ Numerical in z =0 + Numerical in g = 0.5
—Explicit in x =0 — Explicit in g = 0.5
0.8f e Numerical in z = 0.5 0.8 * Numerical in p=1
—Explicit in z = 0.5 —Explicit in p =1
06} » Numerical in ¢ =1
- ’ —Explicit in =1
04r
0.21
0 < e—
-1 -0.5 0 0.5 1 0.8 1

I T

Figure 4.2: Numerical radiance by using the step scheme and the explicit radiance with respect
to z and p with IT(pu) =1, I (u) =0, D=1, Az = 1073, and Ap = 1073 for 05, = 0 and
different values of o¢y.

4.4.2 Decomposition in Legendre basis

As mentioned in the previous section, the one-dimensional stationary radiative transfer
equation is approximated using the finite difference method, which takes a lot of time
due to the decomposition on the spatial position and scattering angle. Therefore, in
this section, we present the approximation of the one-dimensional stationary radiative
transfer equation using Yvon’s method [22]. In order to use this method, we need to
decompose the phase function on the basis of Legendre polynomials. We recall that
the Legendre polynomials are defined for all u € [—1,1] by the following recurrence
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(see [168]):

Po(p) =1, Pi(p) =p,

(2n +1) n (4.49)

V21, Poa(p) = mﬂpn(u) - mpnq(ﬂ)-

The sequence defined in (4.49) verifies the following orthogonal properties:

1 2
anwz1jgwmmmw T (4.50)

To solve the stationary radiative transfer equation, we use Yvon’s method [22] which is a
decomposition method based on the double basis of Legendre polynomials (P, (2-—1)),>0
for p € [—1,0) and (P,(2 - +1)),>0 for p € (0,1]. Yvon’s method consist in splitting
the I, into two functions, one i corresponds to photons having a p > 0, the other £}
corresponds to photons having a 1 < 0, and consider each of these parts as a separate
function.

The intensity I, for K Legendre polynomials, is decomposed as follows [22]:

(27 + Dy ;(z, N)P;(2u+ 1) if pu <0,

3

2] + 10y (x, N)P;(2u — 1) if pu>0.
Suppose that the source term g, in (4.8]) is decomposed as follows:
K
= Z ai(@) Pi(p). (4.52)
i=0

In addition, the phase function ®, is decomposed on Legendre polynomials basis as

follows (see Lemma in Appendix |A.2):

P (p, 1, N) ZAAk (1) Pe(pt'). (4.53)

By injecting (4.53)), (4.51)), and (4.52) into (4.23)), we get two differential systems of size

K +1 that verify the functions (3 ;, £5 ; (see Appendix [A.3):

VO<j <K,
Lod By LIt L don gy L o e e )
2% +1 dr 2% +1 de 2 da Ten(N)E (2
1 K wf aa
= 50%a(V) 2020+ 1) (5,705, (0, N) + T30 o, )+z%n<%m
n=0

(4.54)
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15 dly, 1g+1 dly ;i 1de; _
—— : N)—-—2(z,N A (N
1 S o
= iaica(N)Z(2n+1) (Fﬁﬁgkn(x N)+Pﬂ E)\n )+ZQAn 671]’
n=0

(4.55)

where

¥z € [0, D], (£ p041) (2, N) = (@KH) (z,N) =0,
(f‘rvjm’N)))ogng and <€ )>O§j<K given (boundary condition),  (4.56)
O N) = Eik(D N).

with, for all 7 > 0,Vn > 0, Fj‘nﬁ , and oy, ;, B,; are defined in (A.19))-(A.20]) of Appendix
A3

Eventually, systems (4.54))-(4.55)) read in a compact form as follows:

VOo<z <D,

(4.57)
L(0) given,

with A, B, Cy and Cy some matrices of size 2(K + 1) x 2(K + 1), A tridiagonal and B
diagonal, E(x) a vector of size 2K + 2.

. N

VIKjKK, A(G,j—1)=—-AK+1+4+j, K T —

J (J,j—1) (K+1+j4,K+j) 2% 11

1

v0<j<K,A(j,j):A(K+1+j,K+1+j)=§, (4.58)
VO J<K-—1,A(j,j+1)= A(K+1+'K+'+2)—1j+1

\.7\ ’ ja] - ja ] _22j+1’

VO<j <K, B(j,j)=BE+1+j,K+1+j)=0,,(N), (4.59)

and VO < j,n < K,

. 1 a,o
Cl(]’ ’I’L) - QU?ca(N)F];z )
™ o (4.60)
CI(K+1+j7 ) 2050a<N)F]n,
OQ(]? n) - QUsca(N)Pj,n )
X (4.61)
02([( + 1 + ja n) - 2 ?ca(N>Fjﬁf'
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EQUATION DISCRETIZATION

E(2)(j) = Y_ arn(x)om,
n=0 (4.62)

E@)(K+j+1) = Z Duon(D — )y, ;.

In order to solve (4.57)), we use the so-called "source iteration method” [I76, Chapter 5,
Section 2].

4.5 Numerical study of the 1D stationary radiative

transfer equation discretization

In this section, we study the numerical approximations presented in Section
with an analysis of their convergence on the explicit cases given in Section We start

with a nondimensionalization step in order to reduce the number of parameters.

4.5.1 A nondimensionalization of the radiative transfer equa-
tion
The first step is to normalize in (4.23)) the spatial domain [0, D] by [0, 1] thanks to the

change of variable & = x/D (this change of variable is valid since we are operating
within slab modeling). Introducing the new functions:

[(.CL’, ,LL) = I(i’,/},), qv/\(':a ,U,) = Q)\(;%7N)7 &g\ca = DO-?CGJ &é\bs = Do-i\bs? 5-2\11‘, = DO—?xt? (463>
then I is the solution to:
8% N) + 60, (N I\ (2, 1, N) = KIy(z, 1, N) + Ga(a, ), (2, p) € X
PR 0’ pr—
% O y My ext AT, U, 2T, W, a\x, i), y ) (464)
L0, u, N) = I () for p>0 and IL(1,u,N)=1I,(u) for u<DO0,
where X = [0,1] x ([~1,0) U (0,1]) and:
. &) (N 1 ~
]C[A($7M? N) = sca2( ) [1 (I))\(,U7ﬂ/7N) [)\(l‘,ﬂ/,N) dILL/ (465)

In this section, we will focus our numerical experiments on a Lambertian source, leading
to put:
Vu>0,I(p=1 (4.66)

Moreover, we will use the following boundary condition in all the sequel:
V<0, Iy () =0. (4.67)
To simplify the notations, all tildes will be removed.
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4.5.2 Convergence error w.r.t. Legendre series truncation and

spatial discretization

In our previous discussion of our numerical technique for approximating the solution
of the radiative transfer equation, we explained our representation of intensity using a
double Legendre basis. In Appendix [A.2] we additionally displayed the decomposition
of the phase function using the Legendre basis. Figure displays a comparison of the
phase function for varying numbers of Legendre polynomials, marked as K, as calculated
using Lorenz-Mie theory. This calculation relies on a droplet size distribution displayed
in Figures [I.T5h. These findings are then compared with the phase function computed
utilizing MiePlot [I80] (employing the identical droplet size distribution). MiePlot is a
software that uses Mie theory to simulate light scattering from spherical particles.
Figure [1.3p demonstrates that utilizing a decomposition with 50 Legendre polynomials
leads to substantial oscillations in the phase function for larger scattering angles. Nev-
ertheless, as showcased in Figures [4.3p, ¢, and d, these oscillations decrease gradually
with an increase in the number of Legendre polynomials.

@ — O
102 —Mie (K = 50) |} 102 —Mie (K = 100))]
- e Mie (MiePlot) o e Mie (MiePlot)
2 10"} | -
2o
£ 10% -
2 10k , 5 10°]
ol [al -1
1072 1 10
102 ' ; 102 ' ; ;
0 50 100 150 200 0 50 100 150 200
Scattering angle (degree) Scattering angle (degree)
() ' . (d) '
102 —Mie (K = 150)] 102 —Mie (K = 200)]
o e Mie (MiePlot) o e Mie (MiePlot)
.8 1 .8 1
5 10 5 10
= 2
s 100} o 10}
2 1 g 1
107 107}
102 ' ; : 102 ' ; ;
0 50 100 150 200 0 50 100 150 200
Scattering angle (degree) Scattering angle (degree)

Figure 4.3: Comparison of the Lorenz-Mie phase function with MiePlot [I80] in function of
the wavelengths for : (a) K =50, (b) K =100, (c) K = 150, (d) K = 200.
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To illustrate the negligible impact of oscillations on our numerical approximation, we
have illustrated the concept in Figure [£.4] This figure depicts radiance measurements
featuring distinctive numbers of Legendre polynomials at a specified wavelength J;.
These measurements were executed at the x-axis, specifically z = 0.5, while referring to
this formulation:

b
where
a = CoS (32()) , b =1 (forescattering measurement with 1° aperture angle). (4.69)

Figure [£.4] confirms that the oscillations observed in Figure do not have a significant
impact on our measurement calculations. Specifically, for K = 50, our results closely
resemble the solutions obtained for K = 200.

-5
35509 -

@ ¢ Mie for K =50

g o Mie for K = 100 4

g 3.5H—Mie for K = 200

s

o 3.45

S

4

S 3.4¢

o]

o]

o
3.35

0 500 1000 1500 2000 2500
Wavelength (nm)

Figure 4.4: The radiance measurements presented in equation (4.68) for different Legendre
polynomial numbers K in function of the wavelengths at a point = 0.5.

The case of the Beer-Lambert solution (Section [4.3.1)) is investigated here in order to
analyze the convergence of our numerical procedure of Section [£.4] Considering the

problem (4.64) with £ = 0, §, = 0 and with boundary conditions 1) |) the
solution is then given by (4.26]):

[(l‘ ,LL) . eXp(_o-ea:tx/lj’) if > 07 <4 70)
’ 0 if 1< 0. '

For a stepsize Az defining a partition

O=xg <1 < - <zxy =1,
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and a K-terms in the Legendre series truncation, we denote by IX the approximate
radiance of I obtained by the numerical method of Section [£.4, We consider the following
numerical error:

b
/ I(:Uinu) _[i{:c('(l:iv:U)‘d,u
E(0e, K, Az) = sup =¢ v :
A T

For the numerical simulations, we will use a and b defined in equation (4.69). We plot
in Figure [4.5] the relative error (4.71)) for the following values:

(4.71)

Oegr € {6.25 x 1072m ™, 1.0m™ ' 4.0m™*,16.0m~'}, K € {10,30,50,70,90}, (4.72)
Ar e {27, 5 <i < 18}. (4.73)

In addition, we note that we choose these values of o, for the problem posed on (0,1)
using the change of variable presented in Section [4.5.1]

(a) - Gepr = 0.0625 (b) - oerr =1
10° ‘ ; : ‘ 10° \ I I T
107! K =10+ K =30--K =50 10 b Lo L R L]
02K =T0—K =90 BT T
B3] ‘ : ' ‘ P RN = SRR
410 410
< 10 N 10 prrremrrrr g g
$10% §10° imonoogre s B
%10‘3 %10‘3 ******* p e e T
10° 107 K = 10 =K = 30K = 50
10’2 10’2 ---K =T70—K = 90
1010’6 1010’6 10°  10*  10°  10?
10°
107
—. 107
4 107
< 10
$10°
E:«m'6
107 5K = 10 =K = 30 oK — 50 107 5K = 10+ K = 30-o-K = 50
10°1 LK = 70— K = 90 0% K = 70— K = 90
10 10
10%  10° 10%  10° 1072 10°® 107 107 107 1072
Ax Ax

Figure 4.5: Error (4.71) in the Beer-Lambert case with e equal to 6.25x 1072 (a) , 1.0 (b),
4.0 (c¢) and 16.0 (d).

We can observe in Figure that the error decreases as the step Az decreases and

as the truncation threshold K increases. The sensitivity to K is nevertheless very low
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for high extinction coefficients. For the general case (IC # 0), we plot in Figure the
relative error (4.71)). The calculations are done with one of the DSD measured at PAVIN
platform. The ”"exact” solution, which is unknown, is assumed to be given by IX  with
K =100 and Az =27 ~ 3.8 x 1076,

(a) - o = 0.0625 (b) - Oere = 1
o ‘ ’ ‘ ‘ O TR T 10K — 30ekK = 50
K =10%K = 30K =50 ToA T T T o =
10Tk = 70—K =90 10K =70—K =90
8 3
4,20 RN
i 10 : | : o
e smesey
K 0-6-0-0-0-0-0-0-6-0-0-6-6—
10_4’777::::C::::::i:::::: ::::::#iii)
: ——

107 -

---K=7T0—K =90 - K =70—K =90
10° 10°
10%  10°  10* 10° 107 10  10°  10% 10° 107
Az Az

Figure 4.6: Error 1} in the general case with oy equal to 6.25x 1072 (a) , 1.0 (b), 4.0 (c)
and 16.0 (d).

We observe, from the Figures [1.54.6] that the relative error increases when the value of
the extinction coefficient increases. This increase in error comes from a relation which
expresses the convergence error of the numerical scheme as a function of the parameters
of the differential equation [I81] [182] which are Az and o?,,. To show that, we use the
Euler implicit scheme with the following discretizations:

i =jAz , je{l,..M} , Az=2L,

(4.74)
O<p <....<pug < 1.

The approximated solution L;‘? of Beer-Lambert problem can be written as follow:

M — UéxtAm
i

koo
L, =

k
Lk, (4.75)
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In the other hand, by using the explicit solution (4.70]), we have

M — UextAx (UextA-r)2
L(xjp, i) = TL(%‘,M) + TL(%A 1) (4.76)
k
Let €i+1 = L(l’j+1, ,uk) — L§+1, then
(et Az)? D(0eyt)?
el <les| + =20 <ol eo| + L A,
| J+1’\| J’ 2#% = \| 0| 2#%
. D<Uezt>2
but ey = 0, then the error of the convergence is less than TAZ‘.
Hi;
(a) - Ot = 0.0625 (D) - Oegt = 1
10° 10° : : : -
—— K =10—=K = 30—-K =50 —— K =10+ K =30—-K =50
——K:70_K:90 - — e — e

Lo | ; ) 102 K =170 ;K 90

£) -
I oa2l

% 10
€107
3

107

10% 10° 10% 103 107°

Ax
100 (C) = Oegt = 4
K —10—+—FK — 30 =K — 50
101} E-K =T0—K =90
41072
g: 1073 barmmaneananiny ‘)
D 104 imafaniy :
105} f _ 105K = 10K = 30 =K — 50]--
| | LoE=T0—K =9
. ! : . 10 : : ‘ .
10° 10* 103 1072 10° 10% 103 107
Az Ax

Figure 4.7: Error 1) in the general case with backscattering measurements for o, equal

to 6.25x 1072 (a) , 1.0 (b), 4.0 (c) and 16.0 (d).

Also, we plot in Figure , the relative error expressed in equation (4.71) for the
s

backscattering case with an aperture angle of 1° (with a = cos (7 + —— ) and b = —1)

360
We can observe in Figures [4.6H4.7 a higher sensitivity to K, especially if the stepsize Az

is small. We will keep in the sequel:

K =50 and Az =10"° = E(0u, k, Az) < 1072 (4.77)
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Furthermore, we plot in Figure the numerical and explicit radiance with respect to
x and p with Az = 1073, and 50 Legendre polynomials, for the Beer-Lambert case and
the collision case (in this latter, the explicit solution is given by IX, with K = 100 and
Ar =271 ~38x107%).

Based on the numerical results derived in this section, we observe that our selection of
K = 50 Legendre polynomials with a Az = 1073 effectively approximates the solution.

1 (a) 1 (b)
o Numerical for z =0 o Numerical for g = 0.15
— Explicit for z =0 — Explicit for g = 0.15
0.8r o Numerical for z = 0.5[] 0.8 o Numerical for y = 0.8 ||
— Explicit for z = 0.5 —Explicit for p = 0.8
0.6k o Numerical for z =1 || 0.6H o Numerical for p =1 ||
. — Explicit for z =1 . —Explicit for 4 =1
~ ~
0.4r 0.4r
0.2r 1 0.2r
_.-a-"// 0

-0.5 0

0.5
m
()
1.2 o Numerical for z = 0 1
—LK, forz =0
1 o Numerical for = 0.5,
— LK, forz =05 0.8r
0.8r o Numerical for z =1
— LK forz=1
~ 0.6 ~0.6F
o Numerical for g = 0.15
04l — LK, for p=0.15
04|* Numerical for 4 = 0.8 |
L . —Lg,. for p1=0.8
0.2 o Numerical for p =1
0 ) 02 — LK for p=1 ) )
-1 0.5 0 0.5 1 0 0.2 0.4 0.6 0.8 1

m T

Figure 4.8: Numerical and explicit radiances with respect to  and p with Az = 1073, and 50
Legendre polynomials, for the Beer-Lambert case ((a) and (b)) and the collision case ((c¢) and

(d))-

Now, we apply our numerical scheme on the simple model whose solution is given
by with f(u) =1 and d =1/2.

We plot in Figure [4.9(a) the numerical and explicit radiances with respect to z and p
with Az = 1073, and 50 Legendre polynomials for the problem (4.27) with o = 4.0. We
can observe a very good agreement between numerical and explicit solutions.

In order to take into account a collision operator which appears in the adjoint problem,
we consider the Dautray-Lions solution of problem . Since the Dautray-Lions
solution does not give the radiance but its integral over u, we consider the following
numerical error associated to the discretization of :

E(Az, K, c) = /R/_ll ‘I(x’f) - ng(xa,LO‘ dpdx
/?L1 ]($aﬂ)dﬂd$

where c is the parameter of the Dautray-Lions problem. We plot in Figure (b) the

, (4.78)
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numerical and explicit function 7' (see [4.30)) with respect to 7 with A7 = 1073, and 50
Legendre polynomials for the problem (4.29) with ¢ = 0.5. In this case, we then find
E(2716,100,0.5) ~ 3.53 x 1072.

(a) (b)

12 T T 5 T T
o Numerical for p = 0.15) * Numerical solution!
10k —Explicit for p=0.15 ] —Explicit solution
o Numerical for p = 0.4 4r 1
L == Explicit for p = 0.4
8 o Numerical for p =1
==Explicit for =1
~ 6}
4+
2 -
0
0 0.2 0.4 0.6 0.8 1

x T

Figure 4.9: Numerical and explicit radiances with respect to = and p with Az = 1073, and 50
Legendre polynomials for the problem (4.27) with o = 4.0 (a). Numerical and explicit function
T (see|4.30) w.r.t. 7 with A7 = 1073 and 50 Legendre polynomials for the problem (4.29) with
c=0.5.
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Chapter 5

Droplet Size Distribution Identifica-

tion

This chapter is organized as follows. In Section we detail the different types of DSD
used for our identification method. In section [5.2] we study the ill-posed inverse problems
and singular value decomposition (SVD) method for resolving the ill-posed problem.
The gradient descent-based inverse problem and the cost function are presented together
with their properties in Section [5.3] We also give in this section the expression of the
cost function gradient in terms of an adjoint problem to the RTE and we recall the

Barzilai-Borwein algorithm to minimize the cost function.

5.1 The DSD used in the identification method

We will test our identification method on different fog droplet size distributions, which
have been measured in the PAVIN platform or in natural conditions. We will also
consider some common DSD models. The measurements were carried out with the
PALAS WELAS particle size analyzer [24]. For numerical applications, all the DSD are

normalized in order to have:

7= Doy = 4.0m™! (on the domain (0, D = 1m)) & V,, = 0.75m. (5.1)

The DSD of artificial fog produced in the PAVIN platform are represented in Figure[5.1j(a).
The DSD for a real fog (see Figure [5.1(b)) were acquired during an episode of fog in the
night of March 13 to 14, 2007 on the French Palaiseau site (Paris-Fog campaign [2]).
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Figure 5.1: Droplet size distributions N (a) measured at Cerema PAVIN platform, (b) during
the Paris-Fog campaign and (c¢) coming from Shettle and Fenn models.

In order to take into account DSD with bigger droplets, we consider in Figure (C)
modified Gamma law based models of radiation fogs given by Shettle and Fen [3]) with
the following coefficients:

Model c

Bod vy rm(pm)
3 42815 6 15 1 4

4 211317 6 3.0 1 2

Table 5.1: Coefficients given in [3] for modified Gamma laws 1)

where r,, represents the peak position for each model.

To better show the reconstruction of the droplet size distributions, Figure [5.2] represents

a 3D plot for various distribution of PAVIN platform (presented in Figure ), as a
function of the radius of the particles. This figure will be compared, in the Chapter [f]
with the reconstructed images.
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Figure 5.2: 3D plot of 8 different droplet size distributions N measured at Cerema PAVIN

platform.

5.2 Ill-posed problems and SVD method

Most work on the reconstruction of this distribution is performed using a simple model
of the radiative transfer equation, which is the Beer-Lambert law (as mentioned in
Chapter . This model describes the light propagation assuming that there is no
scattering. In this case, the problem can be considered as a Fredholm integral of the
first kind: §

Fie= / ™ A(F)N(r) dr, (5.2)

where F'" = (1 +nU)F = F + e represents the data with a relative noise level 7 > 0
and U a random variable with uniform law on (0,1) and F represents the true data
corresponding to the target distribution N*. The difficulties in these types of problem are
generally the ill-conditioned nature of discrete linear system [I83] [I84]. An illustrative
example of Fredholm equation F' = AN was introduced by Shaw [I85]. In order to
comprehend and assess the ill-posed nature of this problem, we employ a significant
tool, namely Singular Value Decomposition (SVD).

By adding a vector e of data affected by measurement errors, problem can be

written in matrix form as follows:

AN = F' = (1 + 5 U)F, (5.3)
where A = (a;)1<1<6,1<j<R;
apj = —ﬂxQ;\it(Tj)T? Arj,
Ly <x>> <LA (@))
F= (2220 i (2 ) N = (N, N )
(i (255 L0, (0) () Nw)

For G = R = 60, we compare in Figure the approximated distribution N obtained
by resolving the two problems AN = F' for n = 0% (figure a) and AN = F" for n = 1%
(figure b).
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Figure 5.3: The approximated solution for n = 0% (a), for n = 1% (b).

It is clear that our attempt to estimate the distribution N has produced highly unsatis-
factory results, despite the low noise level of 1%. The fundamental issue in identifying
distribution N, specifically in the presence of noise, is due to the ill-posed nature of
our linear system. The extent to which small perturbations in the input data affect the
output is quantified by the condition number ro(A) = || Al[2]| A7 ||2. A problem with a
small condition number is considered to be well-conditioned, whereas a problem with a
high condition number is considered to be ill-conditioned. In the extreme case, A is so
badly conditioned that it is almost singular (ke(A) = +00).
Theoretically, the relative error in the estimated solution is provided by an upper bound
by

”N — Napp”2

[V ]2

| F— F"|;

<A E

(5.4)

We present in Table [5.2] the value of k3(A) in function of matrix dimension. We observe
that the value of ky(A) is always very large, which explains the ill-conditioned of our
problem.

Matrix dimensions (G x R) | 10x10 20 x 20 40 x 40 60 x 60
ka(A) | 1.36 x 10° 6.68 x 10 1.35 x 10 1.75 x 1010

Table 5.2: Condition number k2(A) as a function of matrix dimensions.

To understand the ill-posed problem, several authors study the Singular value decompo-
sition (SVD) of the identification problem. The authors in [I58] study an illustrative
example of Fredholm equation introduced by Shaw [185]. In our problem, we need to
study the singular value decomposition of matrix A in obtained by using the
Lorenz-Mie theory [6]. According to the singular value decomposition, the matrix A can

be decomposed as follows:

A=USVT U = [uy, -, uy) € RE*CV = [uy, -, vg] € R,

5.5
S = diag|oy, -+, 0,,0,-+,0] € REXE (5:5)

73



5.2. ILL-POSED PROBLEMS AND SVD METHOD

where r = rank(A), UTU = VIV =1, and 0, > 0y > - > 0, > 0 called the singular
values of A, are the nonnegative square roots of the eigenvalues of AT A.

By using (5.3), we have N} = A~'F, and by using that A™! = US™'V", we obtain
"ol F " ul' P " ul'e

Nipp = AT F" =3 Uy =D v Y

app
n=1 n=1 n

On On

n=1

SN+ (56
Un = app+za vn’(')
n=1 n

where u,,, v, are two columns of U and V, respectively. In this case, the condition number
ko(A) = 010,71, To fully understand the influence of noise on the approximated solution
Nupp, We plot the quantities o, |ul F| and |[ul F|/o, as a function of n, also known as
a Picard Plot [186].

(a) (b)
10" " : " - - 10%° : " . : :
100 I ] \r______,\/.v-—v———/\/‘/-//
0Ny~ ]

10-10 I —0n 0
—[ul F| ol |
—|uy F|/on —|ul F"|/o,
1020 : : - : - 10720 : : ; : :
0 10 20 30 40 50 60 0 10 20 30 40 50 60

Index n Index n

Figure 5.4: SVD components of the identification problem, for n = 0% (a), for n = 1% (b).

For the unperturbed system (Figure [5.4h), we observe that the two curves of the singular
values and |ul F| decrease very quickly as a function of n. For the perturbed system
(Figure [5.4b), we observe that the value of [u F| decreases up to n = 35 and then
it continues with an almost constant value. In fact, it can be observed in Figure [5.4pb
that there is an explosion in the value of |ul F"|/c,, leading to spurious solutions. This
explosion indicates that starting from n = 35, the value of ul e/o,, where ¢ is the error
that disturbs F', dominates the value of vl F/a,,.

Now, we present some identification results of distribution N by truncating the series
where the values of u! e/, start to be dominant (n = 35 for the example in Figure
. To evaluate the convergence, we compute the relative error between the target
distribution N* and the approximated solution Ny,

HNapp - N*HLQ(RH
[ N*|| 2R+

RE = x 100 %.

Figure [5.5| shows the approximated solution of the distribution N in case of n = 1%
for different singular values number n. We observe that the best approximation uses
only 35 singular values (Figure ) with a relative error RE = 32%. For n = 37
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(Figure [5.5c) and 40 (Figure [5.5(), where the value of error dominates (see figure [5.4p),
our distribution N is poorly approximated.

g x10° (a) g x10° (b)
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Figure 5.5: The approximated solution for n = 1% and n = 30 (a), n = 35 (b), n =37 (c) and
n =40 (d).

Based on these findings, the solution N,,, seems to be unstable. To solve this problem,
we add a regularization term that serves to improve our approximate solution. We
present in the following part a truncated SVD method [I87, 188] with a regularization
term € as a solution to the ill-posedness of our identification problem. This method is
based on the idea of truncating the series (2.2) where the values of ul e/, start to be
dominant.The TSVD solution is expresed by:

T
u, I

On

Un, (5.7)

app

N = AT =3 1, (e)
n=1

with ¢, (¢) called the filter factor [189] [180] is given by:

- e) = { 1 if n< et 58)

0 else,

where ¢ is the regularization parameter and |-| is the floor function.

For the results obtained in Figure [5.5 we find £ = 0.0334 (a), ¢ = 0.0286 (b), € = 0.0271
(c) and € = 0.025 (d).

In the following part, we present the reconstruction method of distribution N by using

a least squares method and by adding a regularization term to solve the ill-posedness.
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5.3 Identification of the DSD by a least-squares op-

timization method

5.3.1 The cost function and the minimization problem

The measurements at wavelength );, at a point x; of the x-axis is determined by:
, b
M = My, () :/ I (wop)dp, V1<i<G1<I<I, (5.9)

where L and G represent the numbers of measurement points and wavelengths, respec-
tively. The two parameters a and b are defined as follows:

a = cos (9' + g) ; b = cos(6) (5.10)

where « designates the aperture angle of the sensor, and 6’ is the position angle of the
sensor relative to the source (6’ = 0° for forescattering measurements, and 6’ = 180° for
backscattering measurements).
I3 (x, ) is the “real” spectral radiance in the direction p, at point  and for the wavelength
A. For the numerical applications, we will use synthetic measurements obtained by
and by:

I (@, p) = In(x, p, N7), (5.11)

that is I} is the solution of the stationary radiative transfer equation (5.12)) with a
known droplet size distribution N* measured in the PAVIN platform, in natural foggy
conditions or coming from DSD modelling recalled in Section [2.2]

oI, o (N)

M%(I“U,) + U?xt(N)L)\<x7u) =

1
2 /_1 (I)(Maul7N) IA(ZL’,I[/)d/,LI, (CL’,/J) €eX

L0, ) = I (p) if e (0,1] and  L\(D,pu)=I(u) if pe[-1,0).
(5.12)
In order to identify the droplet size distribution N, we introduce for all ¢ > 0 the
following least-squares problem:

ik, Je(N), (5.13)

where

£
JA(N) = 1N+ IV N Byee. (5.14)
and
b 2
AY) 1 ZG: > / Iy, (@i, p) dpp — My, () (5.15)
' 2 i=1 |=1 M, () ’ '
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where

H(RY) = {Ne L*(RY), /

R+

r? N?(r)dr < —i—oo} :
endowed with the inner product:

(N, N)pwre) = /R+ r2 N(r)N(r)dr.

The cost function J.(NNV) defined in represents the difference between the measured
radiation M)y, (z;) and the radiation calculated by the radiative transfer equation F),(x;)
at point z; for a wavelength A\;; I and G represent the number of measurement points
and wavelengths, respectively. The e-term is a regularizing term as it ensures the
well-posedness of the problem. Moreover, as a priori knowledge about the droplet size
distribution N - almost zero for small radii - that we will identify, we introduce a positive
function f that confirms that our approximated distribution is zero for small and large

drops.

Theorem 5.1. For all € > 0, the least squares problem (5.13))-(5.14) admits a unique
solution in H(R™).

Proof. According to the results presented in Appendix [B] the cost function J. defined
n (5.14) is continuous, differentiable, and strictly convex. Then our problem (5.13))-(5.14)

admits a unique minimum. ]

5.3.2 The cost function gradient and the adjoint problem of
the RTE

Here we show the differentiability of the cost function and express its gradient by using
the adjoint problem associated to the radiative transfer equation.

Proposition 5.1. For all € > 0, the function J. is differentiable and its directional
derivative in the direction N € L?(RT) is given by the following form.:

J.(N +nN) — J(N)

vn>0,N € L*(R"), DJ.(N)- N := lim = (VJN), N)nrey,

n—=0 n
where G
VJ.(N) = -7 lzl (@2 W, (V)] + glzl Q2 Ry (N)] +&fN, (5.16)
with for all wavelengths A,
1 D
WAN) = [ [ paes ) Iafa ) do d, (5.17)

RA\(N) = 217T /:_1 /ODP,\($7M) (/lj_l INENTY (/0% Ya(r, Mo)dw> dﬂl) dx dp.
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I verifies , and py verifies the adjoint problem defined by

0
G @) + 0y (N) pale, 1) = Kpae, , N) + a( i, N), () € X
T
(5.18)
pa(0,p) =0, u <0 and pa(D,p) =0, u>0,
with
b
G / ]A(ZL’Z,,[L) d:u_M/\(xz)
tle Ny =3 | = Lan()6si(@). (5.19)

Proof. The directional derivative of the cost function (5.14)) according to N is given by
the following form (see Appendix :

DIL(N)- N ==3 o [ 5 [ [ e I d:cdu]
+t3 ! l T gtal / / px(, 1) </_11 Iy (z, 1)@y, (M’M/»N> dl/) dfd/l}
e /0 o 2 f(r) N(r) N (r) dr.
(5.20)
Moreover,

P20 (N) @ W) = /02” 02t () (it +/1 = 122/ 1 = cos(w), W) dow, (5.21)

by (3.22), and noting that ug = pp’ + /1 — p2/1 — 2 cos(w), we have
Osca ¢>\ ﬂ(]? / Qsca wA Ty uo)wr N( )d (522>
then
o 2r 400 9
W s, M) = o= [T [T Q) e N dr e, (5.23)

where 1)) is deﬁned in (3.26)).
By injecting (3.21)) and ( - in -, we get

G
DL N ==n 3| [ Q) Wi, (V) P> N () ar]
=1
& — +oo —

IS [T Q) RPNy dr| 2 [ 50 N R dr,
=1

(5.24)

then, we obtain the formula ([5.16]). O]
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To use the same approximation method for the adjoint problem ([5.18)), we make a change
of variable of £ = D — x to obtain a problem similar to the radiative transfer equation.
Then, we obtain

K
> @2k+1)dyy(z, N)Pe(2p+1) if p<0,
k=0
pa(w, p) = . (5.25)
S (2k+1)df,(z, N)P2p—1) if p>0.
k=0

where dy ;, and dy, are two problems similar to (4.55) and ([4.54).

5.3.3 Approximation of the gradient

By injecting (4.51]) and (| into , and by using the trapezoidal rule for the

integral in x, the gradlent for K Legendre polynomlals is given as follows:

V. _WZQextWAl )+ = ZQscaRM )+efN, (5.26)

withV1<I<G

Wy, (N) ~ Z (i23+1 (d;,j(xi,N)z;,j(xi,N)+dAJ(xZ,N)z;j(xi,N))),

S K
R)\Z(N) ~ Zowi (Z(Qj + 1) (d;l,j(‘riv N) Bk,j(xlﬁ N) + d/\](l‘“ )OAJ('I%" N))) )

=0
where w; is the weights, and VO <i < S, VO < j < K

K
Byj(zi, N) ~ Y (2n+ )T 1 (2, N) + TS0 1 (2, N)),

n=0
- B
Crjlai N) = > (2n+ )05 1 (2, N) + T35, 1 (24, N)),

n=0
where [, I5 . is defined in ([#.54)-(@.55), and 'Y are defined by:
WP W/ PWED
K ~

VJ = O,V O Fqign = szn( ) = ZAA,IC(T) Uk,j Vkn,

k=0

with 121,\,/1C is defined in 1' and u, v are defined in 1' of Appendix .
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5.3.4 Iterative minimization algorithm

The purpose of this part is to present the numerical algorithm to approximate the
solution of the previously studied minimization problem ({5.13))-(5.14). We consider the
Barzilai-Borwein minimization algorithm [190]:

No, N1 given, Ny # Ny,

go = VJ.(Ng) and g3 = VJ(Ny),
and for all n > 1
A]\/v'n,—l = Nn - Nn—l ) Agn—l = Gn — 9n-1,
(AN,—1, Agn_1)1®H)
(Agn—1, Agn—1)Hr+)
gn+1 = VJE(Nn+1)-
We also mention the conjugate gradient method [152], as CG-Polak-Ribiere method

[191] and CG-Daniel method [192] which is notably used by [124] in our context. The
CG-Polak-Ribiere and CG-Daniel methods are considered as:

Ny given,

NnJrl = Nn -

ns

go = VJE(NO) and dO = —Yo,
and for all k& > 0:
= i N
b = arg min Je(Ny + tdy),
Nig1 = Ny +tpdi, t €R,
Jk+1 = VJS(Nk—&—l) and dp = —g,

,fR — (Gr+1 — g ng)H(Rﬂ for CG-Polak-Ribiere, (5.27)
(Qk, gk)H(R+)

2
» (V2L (Ne)dy, Gr1)Hrt) for CC .
= -D |
or [ (V2J5(Nk)dk,dk)H(R+) or aniel,
dis1 = =g + B R dy or  diy1 = —gr + B di.

As presented in this chapter, our minimization problem for the identification of the
droplet size distribution is ill-posed, necessitating the introduction of minimization
problems with regularization terms. Our minimization problem with the regularization
term is solved using the gradient descent method based on calculating the gradient of
the cost function with respect to the direct problem and an adjoint problem with a point
source term that depends on the measurement points taken. This minimization problem
is numerically solved by using the Barzilai-Borwein algorithm, with a comparison to
other algorithms. In the following chapter, we present in detail the different results of

particle size distribution identifications.
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Chapter 6

Numerical results of the Droplet Size
Distribution Identification

The chapter is structured as follows. In Section [6.1] we present the numerical results
on the DSD identification with a Lambertian source using synthetic measurements
(output of simulations with real DSDs and some DSDs models as input) in Beer-Lambert
modeling case (without multiple scattering), isotropic and anisotropic collision operator
cases. We also study in this section the robustness of our identification method by
adding several noise levels to our synthetic measurements. This section is concluded
with a study of the effect of the noise on the extinction coefficient that is calculated
from the approximated distribution. Similarly to section [6.I we present in Section
the identification of droplet size distribution using a collimated source, along with
an examination of its robustness. In Section [6.3] we present the identification results
in the anisotropic case with both Lambertian and Collimated sources by using the

Henyey-Greenstein phase function.

6.1 Droplet size distribution identification results

with Lambertian source

In this part, we present some numerical identification of the distribution N by using
synthetic measurements. We investigate the reconstruction method for different radiative
transfer model and for the 3 types of DSD presented in Figure The identification is
done in the following four cases:

1. Beer-Lambert case with forescattering measurements (¢’ = 0° and a = 1°);

2. Isotropic collision operator case with forescattering measurements (¢ = 0° and
a=1°);

3. Isotropic collision operator case with backscattering measurements (6’ = 180° and
a=1°);

4. Anisotropic collision operator case with backscattering measurements (0’ = 180°

and a = 1°).
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These four cases can serve as representative examples of real-world scenarios, each
having diverse applications. For instance, the application of the Beer-Lambert law in
identifying particle size distributions finds relevance in various fields such as environmen-
tal spectroscopy, atmospheric science, and remote sensing, as indicated by Huige [193].
Moreover, employing this law facilitates its application in water quality control, enabling
the determination of pollutant concentrations in water, including dyes and chemicals, as
noted by HE and al. [16], 130]. The isotropic case is applicable in optical tomography, as
highlighted in Egger and Schlottbom’s work [125]. Finally, we conclude by addressing the
anisotropic case, specifically the multi-scattering scenario, which represents the general
case where the collision operator is considered for backscattering measurements. This
general case can be extended to a simple Lidar case with a phase function dependent
only on a single scattering angle.
The measurement for wavelength \; and at a point x; of the z-axis is denoted by M), (x;).
We will test our method on synthetic measurements on which we add a noise, that is,
given a target droplet size distribution N*, My, (z;) = (1 +nU) Milynth(xi) with:
cos(6")
M () :/ Doz, N du, V1<i<G 1<I<L,  (6.1)
cos(0'+%)

where G and L denote respectively the number of measurement points and wavelengths,
n denotes the noise level added to the synthetic measurement M U/ is a random
variable with uniform law on (0, 1).
The wavelengths, for \,,;, = 350 and A, = 2500, are chosen according to the following

relationship:

/\maac - )\mzn
In order to study the convergence of the minimization algorithm, we calculate at each

iteration k the relative error RE of the minimizer and the relative cost RC

4 1/2
RE(k) =100 x Nk — N*|luwrey 100 <;[T1(Nk(rl) — N*(r;))] >
) [P N R 1/2 ;
(Z(riN*(rz‘))2>
RO = S0y

where R denotes the number of sub-intervals which the particle size range [rmin, "'maz)
is divided into; J; is defined in , N* is the target DSD and N is the initial
DSD for the minimization algorithm. This algorithm is initialized by the two vectors
No=(1,---,1) and N; = Ny — 0.1 VJ.(Np) in all the numerical results shown in this
section.
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We perform our simulations with a Lambertian source, where the radiance at x = 0
is constant and is independent of u (i.e we take I(0,u) = I't(u) = 1 and I(D,pu) =
I=(p) = 0). We fix two choices for the couple (g, f(r)) depending on the locations of
the DSD’s peak. We refer to Table for the (e, f(r)) choices after some preliminar

experiments.

Conditions £ f(r)

DSD with a peak location r,, < 1pum 107 1/79
DSD with a peak location r,, > 1ym 107¢ 1/r*

Table 6.1: Choices of the (e, f) parameters of the cost function.

6.1.1 Determination of the best minimization algorithm

We determine the descent algorithm having the best performances by a comparison
on the Beer-Lambert modelling case (see Section [4.3.1]). Forescattering measurements
are carried out (0’ = 0°,a = 1°). We recall, for all € > 0, the cost function:

cos(6) N z; 2
G / (0+%) e 7 N5 dp — M () €

S “IWINIZrey. (6.3
3PP TNED 5 IWIN g (63

=1 =1

Je(N) =

N[ —

In this case (Beer-Lambert explicit solution to the RTE), we can simply compute the
gradient of J.:

cos(0) ;
Lo g,
os(@’—&-%) %

+o00 _
+ 6/0 r2f(r)N(r)N(r)dr, (6.4)

DJ.(N)-N = —ZZL;UEA&(N) (ZZG; x; BN (fffz‘)/c

with

cos(6") A z;
[ e A ()

A . os(@”rg) . )
Bl(xz-)_ 2 (M,\(x))2 ,1<i<G;1<I<L.
1\
We then obtain:
S [ A cosl@ 1M vy
VIN) = =n Q% (X @ B @) [ gy g€ ) FE N (65)
=1 i=1 cos 2

A Gauss’s integration formula is used to compute the integral in (6.5)).
A comparison between the Barzilai-Borwein minimization algorithm and the two conju-
gate gradient algorithms CG-Polak Ribiere and CG-Daniel [152] is shown in Figure
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for one of the DSD of Figure [5.1f(a). In these results presented in Figure we chose
G = 50 wavelengths and one measurements point x = 0.5.

6 x10°
—e=N*V,, = 0.75m
5} —e— Barzilai-Borwein ||
CG-Polak-Ribiere
? a4l CG-Daniel
g
=
73
£
S
= 2f
1+
0 - L A s sotetossesoreed
1071 10° 101

Radius (um)

Figure 6.1: Reconstructed DSDs obtained by Barzilai-Borwein, CG-Polak Ribiere and CG-
Daniel minimization algorithms after 30 000 iterations, and PAVIN platform target DSD with
0" =0°, a=1° z = 0.5 and noise level n = 0%.

Methods Ji(N) relative cost relative error times
Barzilai-Borwein  9.352x10710  8.247x107'3 2.6 % 352 iterations/s
CG-Polak Ribiere 6.332 x107? 5.583x107'2 1.7 % 34 iterations/s
CG-Daniel 3.341x107%  5.541x107° 23% 25 iterations/s

Table 6.2: The cost Ji, the relative cost RC, and the relative error RE, after 30,000 iterations

for various minimization algorithms with ¢ = 10~ and f(r) = %9

After 30,000 iterations, as indicated in Table [6.2] our approximated N using the Barzilai-
Borwein algorithm exhibits an error of 2.5% compared to N* a notably smaller error
than the 23% error obtained with the CG-Daniel algorithm. The identification of N
with the CG-Polak Ribiere algorithm (with an error of 1.7%) closely approaches the
identification achieved with the Barzilai-Borwein algorithm. Figure presents the
identification of the distribution N by the Barzilai-Borwein algorithm and other used
algorithms. We give in Figure [6.2] for the 50 wavelengths between 350 and 2500 nm
used in the identification, the relative error:

| L3 — L || o (x)

By =100 x 22—
| LX || oo ()

between the radiance L} calculated from N*, and the radiance L calculated from the

approximated distribution by the Barzilai-Borwein algorithm.
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Figure 6.2: Relative error F between the radiance calculated by N* and by the approximated
N (obtained by BB algorithm) w.r.t. wavelength A.

A minimal difference is noted between the spectral radiance calculated from the target
N* and the approximated N. Furthermore, when considering computing time, the
Barzilai-Borwein method is better than both conjugate gradient methods. In the case
of CG-Polak-Ribiere and CG-Daniel, we employ the Trichotomy method to estimate
the value of ¢, in equation , and this, consequently, has an impact on the overall
calculation time. In the subsequent analysis, we will employ the Barzilai-Borwein
algorithm for the identification of the distribution N.

6.1.2 Beer-Lambert case (see Section [2.2.2))

We present in this section the identification of the droplet size distribution by using the
Beer-Lambert modeling. We show in Figure the approximated distribution for two
droplet size distributions presented in Figure [6.4 Table [6.3] presents the values of the
relative cost and the relative error of these tests after 30,000 iterations, which suggest
that the identification is satisfactory.
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Figure 6.3: Identification results obtained after 30,000 iterations with ' = 0°, « = 1°, z = 0.5
and the noise n = 0% for 2 PAVIN platform DSDs.

Tests Ji(N) relative cost relative error
Test 1 (left) 2.735x10°10 1.968x10°° 23 %
Test 2 (right) 1.065x10% 5.629x10°%% 2.5 %

Table 6.3: The cost J1(IV), the relative cost RC, and the relative error RE after 30 000 iterations
with e = 107! and f(r) = %9 corresponding to Figure

To confirm the convergence of our identification method, we test the identification for
more DSDs presented in Figure [6.4] (left). Figure [6.4] (right) represents the approximated
distributions of these DSDs where we observe a good approximation of these distributions
in this case. According to the figures, we notice that the surface of the red spot decreases
(the red spot corresponds to the peaks of DSDs presented in and is finally replaced
by shades of yellow and blue near the value of the red spot.

1 N*,V,, =0.75m %10 1 Napp, 1 = 0% >§105

10"} 10"}
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3 - G -
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10” ‘ ' ' 0 10" ' ' ; 10

0 2 4 6 0 2 4 6 8

Different DSDs

Different DSDs

Figure 6.4: The target PAVIN DSDs (left) and the identification results obtained after 30,000
iterations with #’ = 0°, o = 1°, x = 0.5 and the noise n = 0%.

Figure [6.5] shows the identification results for various droplet size distributions measured
on Paris-Fog campaign [2] (see Figure [5.1j(b)). Table presents the values of the

relative cost and the relative error of these tests after 100,000 iterations. These figures
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and this table suggest that the identification is satisfactory with an error ranging between
4,7% and 8%.
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Figure 6.5: Identification results obtained after 100,000 iterations with ' = 0°, « = 1°, x = 0.5
and the noise n = 0% for 4 Paris-Fog DSDs.

Tests J1(N) relative cost relative error

Test 1 (top left) 2.0137x10"" 3.325x1071° 7.6 %
Test 2 (top right)  4.924x10°  6.379x10"1 4.7 %
Test 3 (bottom left)  3.917x10~" 5.377x107' 8 %
Test 4 (bottom right) 1.410x1077  1.523x1071° 7%

Table 6.4: The cost J1(N), the relative cost RC, and the relative error RE after 100,000
iterations with ¢ = 10714 and f(r) = %9 corresponding to Figure

We now test the method on the Shettle and Fenn models of Table 5.1l The identification
results are presented in Figure [6.6] Table shows the relative cost and the relative
error of the identifications presented in Figure [6.6] For these 2 models, we obtain a
good approximation with relative error 0.43% and 2.6%, respectively. According to these
tests, we can confirm that our identification method can be applied for the large drop
distribution and not only for small drop distribution.
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Figure 6.6: Identification results obtained after 10,000 iterations with ' = 0°, « = 1°, z = 0.5
and the noise n = 0% for Shettle and Fenn DSD models.

Tests Ji(N) relative cost relative error
Model 3 (left) 4.723x10~° 4.680x10~°  0.43 %
Model 4 (right) 6.828x107¢ 1.099x107° 2.6 %

Table 6.5: The cost J;(N), the relative cost RC', and the relative error RE after 10,000 iterations
with e = 1076 and f(r) = 2.

6.1.3 Isotropic collision operator case

We introduce here a collision operator in the radiative transfer modelling thanks to the
isotropic phase function ®, = 1 and we then apply the DSD reconstruction method.
Note that this case does not have a physical meaning since we prescribe a given phase
function when it should depend on the DSD. Nevertheless, it has the merit of testing
our method in a more complex case than the Beer-Lambert case allowing to consider
backscattering measurements. According to Table and Figure [6.7, we observe a good
approximation of N* with either forescattering or backscattering measurements with a
relative cost less than 107 and a relative error less than 5 %.

Measurement type Ji(N) relative cost relative error time
Forescattering ~ 4.980x10~" 7.514x107% 3.4% 2 iterations/min
Backscattering ~ 7.444x1077 2.985x1078 4.1% 2 iterations/min

Table 6.6: The cost Ji (), the relative cost RC, and the relative error RE after 2,000 iterations

for forescattering and backscattering measurements in the isotropic case.
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Figure 6.7: Identification results obtained after 2 000 iterations with forescattering measure-

ments (left) and backscattering measurements (right) for a PAVIN platform DSD.

To confirm our identification method, we end this part with Figure 6.8 where we present
the identification of various PAVIN DSDs presented in Figure[5.2] We observe that these
distributions are well approximated and the peak (red spot) of these distributions is

reached.
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Figure 6.8: Identification results obtained with forescattering measurements (left) and backscat-

tering measurements (right) for a PAVIN platform DSDs.

In this context, it is worth mentioning that the computation time is notably longer
compared to what is achieved in the Beer-Lambert case, where we used directly the
explicit solution. As an illustration, within a minute, the Beer-Lambert model enables

21,000 iterations, whereas the isotropic and anisotropic models allow only 2 iterations.
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The reason for an extra computation time stems from the approach used to reconstruct the
DSD. During each iteration of the Barzilai-Borwein algorithm, we perform calculations
for 50 direct radiative transfer problems presented in (4.23) (depend on the choice of
the number of the wavelength) and 50 adjoint problems presented in ([5.18)) associated
with the radiative transfer equation. These 100 problems are subsequently solved using
a fixed-point method as mentioned in Section 4.4.2]

6.1.4 Anisotropic collision operator case

In this part, we identify the distribution /N in the anisotropic case when the phase
function in the collision operator is calculated from the distribution N. From our
numerical testing, the forescattering measurements do not properly identify the droplet
size distribution. However, backscattering measurements allow us to well reconstruct
the DSD. Figure shows the identification of DSD in backscattering measurements
after 5,000 iterations. The peak on 0.5 um is reached.

x10°

——N*V,, = 0.75m
_._]vup[n = 0%

0 .
1071 10° 10’
Radius (pum)
Figure 6.9: Identification results obtained after 5 000 iterations with backscattering measure-
ments (right) for a PAVIN platform DSD in the anisotropic case with J; ~ 1.212 x 1079,
RC ~5.143 x 1078, and RE ~ 7.2%.

6.1.5 DSDs identification for different visibility

In this part, we explore the identification of droplet size distribution across different
visibility and optical thicknesses, with no restriction to an optical thickness of 7 = 4.
Table represents the results obtained for distribution reconstruction under various
visibility (0.25, 0.5, and 0.75 m), considering different modeling and measurement types.
The relative error analysis indicates that our distribution is well approximated in these
scenarios. Additionally, the table includes computed visibility values at the wavelength
of 550 nm, derived from both the target and the approximated distributions.

Some researchers [193], when reconstructing the droplet size distribution, compare the
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effective radius values obtained from the target and the approximated distribution. Table
provides the relative error between the target effective radius and the approximated
effective radius, computed using the following formula:

Pxo o papp
Eepp = 100 x M (6.6)
Ters
where

/n.m 3 N*(r)dr /m(w 7% Nopp (7)) dr
rhp = - and roff = i . (6.7)

/T. 2 N*(r)dr /r 7% Nopp (1) dr
Modelling ~ Measurement type V,,(N*) RC RE E.ry Vi (Napp)

Isotropic Forescattering 0.25m  6.379x107°% 10.5% 1.16% 2.511x107'm
Isotropic Forescattering 0.5m  1.128x1077 57 % 0.3 % 5.017x107'm
Isotropic Forescattering 0.75m 6.169x107% 4% 0.1 % 7.516x107'm

Isotropic Backscattering 0.25m  9.806x107° 10% 1.4 % 2.505x107'm
Isotropic Backscattering 0.5m  8266x107% 7% 0.73% 4.998x107'm
Isotropic Backscattering 0.75m 3.193x107% 4.9 % 0.72% 7.495x107'm

Anisotropic Backscattering 0.25m 4.155x107° 10.8% 2.38% 2.498x107'm
Anisotropic ~ Backscattering 0.5m  3.151x107° 10.5% 4.75% 5.002x107'm
Anisotropic  Backscattering 0.75m 5.143x1078 7.2 % 1.42% 7.488x107'm

Table 6.7: The relative cost RC, the relative error RE, relative effective radius E.fr, and the
visibility (for A = 550nm) for different modellings, measurement types and noise level n = 0%

on the measurements.

6.1.6 Noise adding on the measurements

To study the robustness of the DSD identification method, we add to the measurements a
noise level of 1% and 3%. We gather in Figures and [6.11] the reconstructed DSD with
different noises for the following cases: forescattering and Beer-Lambert case, forescat-
tering and backscattering measurements in isotropic conditions, and backscattering

measurements in anisotropic conditions.
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Figure 6.10: Identification results with noise adding (1% on the left, 3% on the right) in
forescattering and Beer-Lambert case (first line), in forescattering and isotropic case (second

line), backscattering and isotropic case (third line).
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Figure 6.11: Identification results with noise (1% on the left, 3% on the right) in backscattering

with anisotropic case.

Modelling Measurement type Noise n relative cost RFE Eegy Vin(Napp
Beer-Lambert Forescattering 0% 8.247x1071  2.6% 0.062% 7.501x10"'m
Beer-Lambert ~ Forescattering 1% 3.461x1077  19%  11%  7.453x107'm
Beer-Lambert ~ Forescattering 3% 3.451x107%  31%  28%  7.478x107'm

Isotropic Forescattering 0% 6.169x107% 4% 0.1%  7.516x107'm
Isotropic Forescattering 1% 9.735x107°  20% 0.75% 7.474x107'm
Isotropic Forescattering 3% 9.959x107*  32% 1.91% 7.402x10"'m
Isotropic Backscattering 0% 3.193x107%  4.9% 0.72% 7.495%x107'm
Isotropic Backscattering 1% 2.304x107°  21% 1.83% 7.597x107'm
Isotropic Backscattering 3% 2.327x107*  36% 4.30% 7.845x107'm
Anisotropic Backscattering 0% 5.143x107%  7.2% 1.12% 7.488x107'm
Anisotropic Backscattering 1% 2.171x107°  25% 1.27% 7.554x107'm
Anisotropic Backscattering 3% 2.212x107*  46%  3.46% 7.702x107'm

Table 6.8: The relative cost RC, the relative error RE, relative effective radius Efr, and the
approximated visibility (for A = 550nm) for different modellings, measurement types and noise

levels on the measurements.

Table details values of the relative cost RC', the relative error RE, and the value of
the visibility, for A = 550 nm, obtained by the approximated DSD for different modellings,
measurement types and noise levels on the measurements. According to Figures[6.10[6.11],
the identification results are acceptable for 1% noise level: in particular, the peak at 0.5
pum is reached. For a noise level of 3%, the approximate distribution looks different from
the target distribution. We note that in our identification method with a noise level 0%,
we find an error between 3% and 7% on the approximated DSD which are errors similar
to those found by other authors [19, 20]. Even in the cases with noise of 1% and 3%, we
find that the errors are 25% and 30-46%, respectively.
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It would be useful to study how the noise level influences the extinction value. Figure[6.12
illustrates the relative error E;; in extinction for the identification results obtained in the
Beer-Lambert case (forescattering), Isotropic case (forescattering and backscattering),
and the anisotropic case (forescattering). The relative error is calculated using the

following formula:

- |02 (N2) — 02, (N

E) =100 x —<=t-app i : (6.8)
K U?xt(‘zv*)

where N, represents the approximated distribution for the noise level n=0,1, and 3.
By examining Figure [6.12] we note that the maximum relative error for the identification
of DSD by adding 3% of noise is 1% for the Beer-Lambert case, 8.6% for the isotropic
case in forescattering, 4.6% for the isotropic case in backscattering, and 3% for the

anisotropic case.
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Figure 6.12: The relative error E‘é‘ on the extinction coefficient, obtained by , for the
identification results in the Beer-Lambert case for forescattering (top left), Isotropic case for
forescattering (top right), backscattering (bottom left), and the anisotropic case for backscat-

tering (bottom right).
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6.2 Droplet size distribution identification results

with collimated source

In this section, we perform the same tests with PAVIN fog distribution presented
in previous section but by using the irradiance measurements and a collimated source,
where the radiance at = = 0 is dependent of p (i.e we take I(0, ) = IT(u) = d1(p) and

(D, p) = I~ () = 0).
In this case, the irradiance measurements can be approached by the following integral

b
VIKi<G, 1<I<L, M(x) =/ I3, (i, p) dp, (6.9)
and the two coefficient @ and b are given by the following form
a = cos <9’ + 72r> ; = cos(#), (6.10)

where 0’ = 0 for forescattering case and 6’ = 180 for the backscattering case. Then, our
inverse problem becomes similar to problem posed in (5.13) and (5.14) where
b 2

18 | pudy (i, ) dpe = M, (@)
Ji(N) = B Z Z My (27) . (6.11)

J. is strictly convex, continuous and differentiable (the proof of these properties are
similar to the proof presented in Appendix B|for the problem (5.14))). Then, our updated
problem admits a unique minimum. The gradient of J. in Proposition [5.1] stays
true where I, verifies , but py verifies the adjoint problem defined by

0

—M %(ZE,M) + Jé\rt(N>p)\<$’M) = /Cpk(x,,u, N) + Q)\(xmua N)a (ZE,/L) € X

a

(6.12)
pa(0,p) =0, u <0 and pr(D,p) =0, u>0,
with .
o [ [ nin@in) dn = My(a)
o, N) = | = #lap () 0n (). (6.13)

i=1 (M, (:))?

As demonstrated in Figure [6.13] our identification results are deemed reliable when
the noise level is set at 1%, notably achieving a peak at 0.5 um. However, when the
noise level is increased to 3%, the reconstruction starts to show noticeable changes.
Table provides a comprehensive overview of the values for the cost function J;(V),
the relative cost RC', and the relative error RE for various modeling approaches, types

of measurements, and different levels of noise added to the measurements.
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Figure 6.13: Identification results for collimated source obtained with forescattering measure-

ments and Beer-Lambert modelling (top left) with forescattering measurements, isotropic

modelling (top right), backscattering measurements and isotropic modelling (bottom left) and

backscattering measurements and anisotropic modelling (bottom right) for a PAVIN platform

DSDs
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Modelling ~ Measurement type Noise n J1(N) relative cost relative error
Beer-Lambert ~ Forescattering 0%  1.728x107° 2.374x107!2 3.6 %
Beer-Lambert ~ Forescattering 1%  9.488x107* 1.842x10°¢ 16 %
Beer-Lambert Forescattering 3% 7.253x107%  7.135%x10°° 30 %

Isotropic Forescattering 0%  7.809x1077 2.434x1077 6 %
Isotropic Forescattering 1%  7.124x107*  2.224x10~* 27 %
Isotropic Forescattering 3%  6.856x107% 2.136x1073 38 %
Isotropic Backscattering 0%  7.551x10°7 3.027x10°8 4 %
Isotropic Backscattering 1%  5.554x107% 2.227x107° 21 %
Isotropic Backscattering 3%  5.686x1073 2.279x10~* 37 %
Anisotropic Backscattering 0%  3.529x107% 1.413x107" 10 %
Anisotropic Backscattering 1%  5203x107* 2.084x107° 28 %
Anisotropic Backscattering 3% 5.258x107%  2.106x10~* 38 %

Table 6.9: The cost J1(N), the relative cost RC' and the relative error RE for different
modellings, measurement types and noise levels on the measurements with collimated source.

Similar to the identification obtained in the case of Lambertian source, we present in
Figure the identification results of various DSDs obtained by using a Collimated
source without noise levels on our measurements. According to this figure, we observe
that our distribution is well approximated for the different modeling types.
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Figure 6.14: The target PAVIN DSDs (left top), the identification results, by using a collimated
source, obtained with forescattering measurements, isotropic modelling (top right), backscat-
tering measurements and isotropic modelling (bottom left), and backscattering measurements

and anisotropic modelling (right bottom) for n=0%.

97



6.3. IDENTIFICATION WITH HENYEY-GREENSTEIN PHASE FUNCTION

The robustness of the reconstruction in the isotropic case obtained in Figure [6.14] are
also presented in Figure for the noise level n=1% and 3%.
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Figure 6.15: Identification results of various PAVIN DSDs, by using a collimated source, obtained
with forescattering measurements, isotropic modelling (left), backscattering measurements and

isotropic modelling (right) for n=1, and 3%.

6.3 Identification with Henyey-Greenstein phase func-
tion
In this section, we want to identify the DSDs by using the Henyey-Greenstein phase
function for the collision operator
A

(KI)y = “2<N) /_ 11 O (1, 11, N) Iz, ). (6.14)

The Henyey-Greenstein model, as described in [I63], has a phase function that is not
dependent on the droplet size distribution, unlike the Lorenz-Mie model. Instead, it
depends on the anisotropy factor g. For additional details on this phase function, see

Section of Chapter

2

B(cosO) = - 1= (6.15)

AT (1 4 g% — 29 cos(0))?

Y

where O is the scattering angle.
We compare the phase function produced by Lorenz-Mie theory for one droplet size
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6.3. IDENTIFICATION WITH HENYEY-GREENSTEIN PHASE FUNCTION

distribution in Figures (with extinction coefficient c.,s = 4m™!) with the phase
function of Henyey-Greenstein for different values of ¢ in Figures [6.16] We use MiePlot
[180] to compute the Lorenz-Mie phase function, which is a computer program for
scattering light from a sphere using Mie theory. We observe, from Figures [6.16] that
the Henyey-Greenstein for ¢ = 0.9 is very close to the Mie phase function when the
scattering angle closed to 0, this is not the case for the large scattering angles. But
according to these curves, we can clearly see that the most important values of the phase
function are for the smallest angles.

10% - ———
mm [ orenz-Mie (MiePlot)
= Henyey-Greenstein g = 0.8
E) ) — Henyey-Greenstein g = 0.85
£ 10 — Henyey-Greenstein g = 0.9 |1
g - Henyey-Greenstein g = 0.95
[t
%
é 100 1 3
1072 ' : :
0 50 100 150 200

Scattering angle (degree)

Figure 6.16: Comparison between the phase function computed by Lorenz-Mie theory (by
using MiePlot [I80]) for a one droplet size distribution in Figures [5.1h, and the phase function
of Henyey-Greenstein for different values of g by using equation (6.15]).

To identify the droplet size distributions by using these phase functions, we need to
decompose them on a Legendre basis. For the decomposition of the Lorenz-Mie scattering
phase function, we can see Lemma in Appendix similarly, for the decomposition
of the Henyey-Greenstein phase function we can see equation for Section with
ai = ¢*. As mentioned in Section of Chapter |4, to approximate the radiative transfer
equation, we used 50 Legendre polynomials. We present in Figure [6.17| a comparison
between the Lorenz-Mie phase function and the Henyey-Greenstein phase function
obtained by using the decomposition on K = 50 the Legendre polynomials.

We observe in Figure[6.17)that the phase function obtained by decomposition on Legendre
polynomials, both in Lorenz-Mie and Henyey-Greenstein, oscillate for large scattering
angles. In relation to the numerical approximation of the radiative transfer equation, it
is important to note that the oscillation does not have any impact on its values (see

Section of Chapter {4)).
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6.3. IDENTIFICATION WITH HENYEY-GREENSTEIN PHASE FUNCTION

decomposition K = 50)
MiePlot)

decomposition K = 50)
direct formula)

— Lorenz-Mie
+ Lorenz-Mie
—HG ¢ =10.9
+« HG ¢ =0.9

N

T T

Phase function

LLLLL m L

— — — — N - -
© 9O 9 © o o o
EAN w N —_ o —_
. |

50 100 150 200
Scattering angle (degree)

o

Figure 6.17: Comparison between the phase function computed by Lorenz-Mie theory by using
MiePlot [180] and the decomposition with K = 50 for a one droplet size distribution in Figures
, and the phase function of Henyey-Greenstein for g = 0.9 by using equation , and
by the decomposition with K = 50.

Figure represents the approximation of one droplet size distribution by using the
Henyey-Greenstein phase function for an anisotropy factor g = 0.9 for different noise
level n. Furthermore, Table details values of the relative cost RC, the relative
error RE obtained for different source types, measurement types and noise levels on the
measurements. These results obtained by using the Henyey-Greenstein phase function
for the two types of source and different noise level are similar to the results obtained
by using the Lorenz-Mie phase function presented in Tables [6.816.9
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Figure 6.18: The approximated of the PAVIN DSDs in the case of: Lambertian source by using
the radiance measurements (left), and Collimated source by using the irradiance measurements
(right) with the decomposed Henyey-Greensterin phase function with g = 0.9 for different

values of noise 7.
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6.3. IDENTIFICATION WITH HENYEY-GREENSTEIN PHASE FUNCTION
Measurements type Source type Noise 7 Ji(N) relative cost relative error

Radiance measurements Lambertian 0% 1.535x107%  6.151x1076 8.3 %
Radiance measurements Lambertian 1%  5.055x107* 2.025x107° 23 %
Radiance measurements Lambertian 3% 5.356x1072  2.145x10~* 36 %
Irradiance measurements  Collimated 0%  1.233x107% 4.938x10°8 8 %

Irradiance measurements  Collimated 1% 5.133x107*  2.055x107° 24 %
Irradiance measurements  Collimated 3%  5.290x1073 2.118x107* 37 %

Table 6.10: The cost J1(IN), the relative cost RC, and the relative error RE with ¢ = 10714
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Figure 6.19: The approximation of the PAVIN DSDs for: Lambertian source by using the
radiance measurements (left), and Collimated source by using the irradiance measurements

(right) with the decomposed Henyey-Greensterin phase function with g = 0.9.

To be more general and to show the convergence of our identification method, we present
in Figure the approximation of various droplet size distribution presented in Figure
by using the Henyey-Greenstein phase function for an anisotropy factor g = 0.9.
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6.3. IDENTIFICATION WITH HENYEY-GREENSTEIN PHASE FUNCTION

Without a noise level, we observe a good approximation of the DSDs. For a noise n = 1%,
the red part (the peak of DSDs) begin to change but we obtain almost the same form of
the results obtained without noise level. For a noise n = 3%, we observe that the peak
is reached for some distributions, but less well than that with 1%.

According to the results presented in this chapter, we deduce that the droplet size distri-
bution identification method is tested for different model and measurements types. As we
have seen, the reconstruction of the DSD in the anisotropic case requires measurements
in backscattering. Additionally, the identification method is tested for different levels of
visibility (0.25 m, 0.5 m, 0.75 m). These visibility levels are tested using the normalized
problem in the spatial domain (0,1). Comparisons between the identification results of
the granulometric distribution using the Mie phase function and the Henyey-Greenstein
phase function have been obtained. In some cases, the robustness of our identification
method has been studied with different levels of noise on synthetic measurements. The
relative errors on our approximated distribution obtained are in the range of 30 to 40
%. Furthermore, the effect of different levels of noise on the value of various optical
parameters (e.g., extinction coefficient, visibility) is studied. These results show that the
relative errors on the extinction coefficient do not exceed 8 % for a noise level of 3 %
(where the relative error in the approximate distribution is almost 40 %). Additionally,
our identification method is tested for different types of distributions, such as the natural
fog distribution measured in the Paris fog campaign in Paris in 2007, and also on models
like the Shettle and Fenn model, which represents fog with large droplets.
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Chapter 7

Experimental measurements and 3D

numerical simulations

According to previous results presented in this thesis, the method of fog droplet size
distribution identification was made using a 1D model of the radiative transfer equation
and synthetic radiation measurements (as presented in Chapter @ The next step
towards achieving a higher goal is the identification of the droplet size distribution
from experimental measurements collected in the PAVIN Fog&Rain platform of Cerema.
To achieve this objective, we must understand cases where our developed 1D model is
representative of the experiments. Recalling that the 1D slab model used in this work is
in fact a 3D model in which the propagation depends only on one space dimension, it
can be representative of experimental measurements in the case where measurements are
made with an infinite planar Lambertian light source or very close to a sufficiently large
source, which is difficult to access in the PAVIN platform of dimension 30x5.5x2.25 m
platform. The second possibility of applying our 1D identification method of the droplet
size distribution is to use a collimated source and to perform measurements around its
revolution axis. This latter option will be investigated in the future.

In the case where the source used is not large enough or collimated, which is the case of
the source used at the PAVIN platform of Cerema (the characteristics of this source
are given in detail in this chapter), we must go further from the identification of the
droplet size distribution by a 1D model and develop an identification model based on a
3D radiative transfer equation. To achieve this objective, we present in this chapter a
preliminary work based on comparisons of the 3D model simulated thanks to the SWEET
simulator developed at Cerema and experimental measurements. In these comparisons,
we used the droplet size distributions that are already measured in the platform PAVIN
by particle size analyzers PALAS WELAS 2100 [24] presented in Figure [1.18] These
comparisons are very preliminar and will serve as seminal works for further extensive

studies.

This chapter is organised as follows. Section [7.1] provides a review of the three-dimensional
stationary radiative transfer equation and explains the numerical method used to approx-
imate them using the SWEET simulator developed at Cerema. The characterisation of
the source used in our experimental measurements on the PAVIN platform is described
in section We end this chapter with Section in which we compare the numerical
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7.1. INTRODUCTION

data procured through the use of the SWEET simulator with the experimental data
performed in PAVIN platform.

7.1 Introduction

Our aim is to compare numerical simulations of the 3D radiative transfer equation
with the experimental results obtained from the PAVIN platform. In the realm of three-
dimensional modeling, complexity arises as boundary conditions are no longer established
directly on the source and sensor. Instead, these conditions are applied to the walls,
floor and ceiling of the fog platform. Measurements with the spectroradiometer leads
to a reflectance below 4% for wavelengths ranging in [350 nm, 2500 nm|. This implies
that the wall’s albedo is zero, signifying complete absorption of light with no emission
(we do not work in the thermal domain). We recall, from Chapter [3 the following three
dimensional stationary radiative transfer equation.

w- YV, Iy (r,u) + o (N (r,u) = M

ext 4 T

/52 Iy(r,v)®x(r,v,u) dv, (7.1)

where 02, and o2, are the extinction and scattering coefficients defined in (3.21]) and

ext

®, is the phase function satisfying
1
2 2 / !
V(u,v) € S* x §7, —4W/SQCI>A(u,u)dQ =1 (7.2)

The full Monte-Carlo simulator developed by Cerema, called SWEET [38] (Simulating
WEather for intElligent Transportation systems) to calculate and simulate irradiances
or radiances uses a Monte-Carlo method by Backward Ray-Tracing, i.e the photons are
launched from the sensor and are traced back to the light source by going up the light
path while taking into account the possible interactions with the water droplets present
in the medium. The SWEET simulator developed by Cerema is a research-oriented and
physically based simulator for internal use complementary to the Fog and Rain PAVIN
platform. It is written in C++4, runs on Linux and Microsoft Windows and uses OpenCL
for GPU computing.

SWEET uses a Monte-Carlo method, specifically employing a backward approach, to
solve the Radiative Transfer Equation (RTE) in a medium that participates. This
technique is predicated on volumetric path tracing. To accomplish this, photons move
in the medium and their interactions with droplets of fog are simulated through a
stochastic process [194]. In detail, a photon is randomly sampled from the observation
point and traced along a random direction at the speed of light. The duration of the
trace is dictated by an exponential probabilistic law. If the photon reaches a light source,
the random trajectory ends. Otherwise, if it interacts with an object, the reflective

properties of the surface change the photon’s direction. If neither a source nor an object
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is encountered, the phase function is used to sample a new direction, representing a
collision with a water droplet. This is combined with a new duration, and the process is
repeated iteratively until either a source or an absorbing material is encountered.

In this chapter, we are focused on calculating the irradiance F\, which is the integration

of radiance at r € R? for a given wavelength \:

E\(r) = /OZW/OW/2 I\(r,0,¢) cos(#) sin(f) dd de. (7.3)

7.2 Representation of the source

In this section, we present the details of the source presented in Figure (left) used for
the experimental measurements carried out on 21 March 2023 on the PAVIN Fog&Rain
platform at Cerema. The source used has a dimension of 36 cm x 36 cm and has been
calibrated.

In photometry, luminous flux or luminous power is the measure of the perceived power
of light. It differs from radiant flux, the measure of the total power of electromagnetic
radiation (including infrared, ultraviolet, and visible light), in that luminous flux is
adjusted to reflect the varying sensitivity of the human eye to different wavelengths
of light. The SI unit of luminous flux is the lumen (Im). One lumen is defined as the
luminous flux of light produced by a light source that emits one candela (cd) of luminous
intensity over a solid angle of one steradian (sr). The total luminous flux obtained by
our calibrated source is equal to 4003 lm with an efficiency of 80 lm/W. Also, we give in
Figure (right), the intensity of the source as a function of the wavelengths between
450 nm and 900 nm for different distance values. These data was sent by ARDOP

Industrie [195].
' : —At 3 m
—At 8 m
At 11.7m

400 500 600 700 800 900
Wavelength (nm)

-
o
N

Irradiance (W.m = 2.um™!)
-—
)

Figure 7.1: Representation of the source used in our experimental measurements obtained from
ARDOP Industrie [195] (left), and the intensity in function of the wavelengths for different
distance was sent by ARDOP Industrie (right).
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7.3 Comparison between experimental and numeri-

cal data

We will begin this section by describing the experimental methodology used to carry
out the measurements on the PAVIN platform of Cerema. The source of dimension
36 cm x 36 cm is positioned at the beginning of the platform. In addition, a PSR+
spectroradiometer (see Table [7.1]) is positioned at a distance d from the source. The
distance can be changed along the platform. The PSR series spectroradiometers are
highly efficient portable devices, covering a very broad range of wavelengths from 320nm
to 2500nm. As explained in Figure [7.2] this spectroradiometer is equipped with a silicon
sensor for the UV-VIS-NIR range and two cooled InGaAs sensors for the SWIR range.
These InGaAs sensors enhance performance in SWIR bands 1 and 2 and greatly improve

the signal-to-noise ratio for optimal acquisition quality.

UV-VIS-VNIR Si SWIR 1InGaAs SWIR 2 InGaAs

photodiode array photodiode array  photodiode array

350- 1QQ0-1900NM 1900-2500NM
Entrance slit :

Diffraction gratings

Figure 7.2: Diagram of the principle of operation of the spectroradiometer PSR+.

Model PSR+ Spectrum 350-2500 nm
Dimension 21.6x29.2x8.25 cm ™3 | Wavelength accuracy £0.5nm bandwidth
weight 3.5 kg Radiance Max 1,5x107* W/cm? /nm/sr

Table 7.1: Characterization of Cerema’s PSR+ spectroradiometer.
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Figure 7.3: Comparaison between experimental data and ARDOP data for different distances
without fog

To demonstrate the similarity between our experimental data and that sent by ARDOP,
Figure displays our results alongside ARDOP’s original data. Now that it has been
confirmed that the experimental measurements are consistent with the data provided by
ARDOP for specific measurement points in non-foggy conditions, the next step is to
verify the experimental data using numerical simulations.

We will describe the process of modelling the platform and measuring instruments.
Initially, we need to create models in SketchUp software as shown in Figure [7.4] which
will be fed into a 3D simulator specifically designed by Amine Ben Daoued.

Figure 7.4: SketchUp modelling of the source (left), and of the PAVIN Fog&Rain platform
(right)

This simulator will use the Monte-Carlo method for backward ray-tracing to calculate
and simulate irradiances or radiances. The next step involves creating a model of the
platform in SketchUp by adding materials on the walls, which will be utilized later to
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apply our boundary conditions.

To facilitate a comparison between the numerical outcomes obtained through the Monte-
Carlo algorithm and the experimental data, we evaluate a ratio based on measurement
points and wavelengths employed.

Let

Clo,\) = Experimental(x, \)

7.4
Simulation(x, \) (74)
For the case without fog, we present in Figure the value of the ratio C' as a function
of different distances x and wavelengths . Based on this figure, it can be inferred that
our numerical simulation closely matches the experimental measurements in non foggy

conditions, indicating the accuracy of our simulation.

Without fog
C, mean(C)=0.99995

900
fS\BOO -
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Figure 7.5: The ratio C' in the case without fog.

Figure 7.6: Experimental approach used to carry out the measurements on the PAVIN Fog&Rain
platform of Cerema
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Figure 7.7: The ratio C in the case with fog for different visibility.

Our current goal is to assess the performance of our simulator under varying visibility
conditions in fog. We conducted some tests according to the protocol depicted in Figure
in a case with fog. Figure illustrates the C ratio, as defined in equation ([7.4]),

across different particle size distributions corresponding to various levels of visibility
presented in Figure [7.8]

15000 . e
-V, = 20m|
7 10000}
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Figure 7.8: Artificial fog droplet size distributions used in the SWEET simulator measured at
PAVIN platform of Cerema for different visibility.
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Figure demonstrates that the ratio C' approaches 1 when the visibility in fog is 40,
50, or 60 meters. Furthermore, it can be observed that for greater distances with low
visibility (as shown in the first three figures in Figure , there exists a disparity between
the numerical simulation and the experimental data. This results can be confirmed in
Figure where we plotted mean on wavelength of C' defined in ([7.4]).
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Figure 7.9: The mean of ratio C' in the case with fog in function of different extinction

coefficient.

According to the findings outlined in this chapter, it can be inferred that the results of
3D simulations closely align with experimental measurements conducted at the PAVIN
platform, with the exception of specific situations involving measurements taken at a
large distance from the source in conditions of dense fog.

These preliminary results are interesting since they show a roughly good agreement
between 3D SWEET simulator and experimental measurements. Nevertheless they
highlight some gaps which could be explained by the use of DSD measured locally
in the platform with the PALAS device. This observation reinforces the decision to
develop a droplet size distribution identification method based on a comprehensive
3D model of the radiative transfer equation. Moreover, it is essential to note that our
methodology in this study assumes a homogeneous fog in which the DSD is constant
over the whole platform and optical properties do not vary with spatial parameters.
This assumption could contribute to the variation observed between simulations and
experimental measurements is some cases. This highlights the motivation to expand the
3D model to take into account the optical properties that depend on spatial parameter.
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Chapter 8

Conclusions and perspectives

8.1 Conclusion

The droplet size distribution (DSD) in a fog or cloud has an impact on the optical
properties of the medium and its knowledge is therefore necessary to take into account
clouds or fogs in meteorological models for example. We developped this work of
identifying DSDs for another application than meteorology, namely the evaluation of
optical sensors such as cameras, RADARs or LiDARs in adverse weather conditions for
applications to intelligent transport systems.

We proposed an identification method based on radiation measurements at different
wavelengths in the 350 nm - 2500 nm spectral band and the inversion of radiative
transfer models. We assumed that the medium in which the measurements were made
could be considered as optically homogeneous and that the radiative transfer within it
could be modelled by a one-dimensional space equation. We then considered a complete
modelling of the radiative transfer equation by taking into account a collision operator
provided by the DSD via the Mie theory.

A least-squares method combined with the Barzilai Borwein algorithm has been
used to identify the droplet size distribution (DSD) from radiation measurements. The
minimization of the cost function required to calculate its gradient with respect to the
DSD, what was done thanks to the resolution of an adjoint problem to the radiative
transfer equation.

Inspired by Yvon’s works, a decomposition method on the double Legendre basis
has been used to approximate the stationary radiative transfer equation and its adjoint.
The numerical method has been evaluated and validated on several explicit solutions of
the stationary radiative transfer equation. In addition, an extensive numerical study
was carried out to determine the convergence errors in the proposed numerical methods.
A comparison between the Barzilai-Borwein algorithm and two algorithms based on the
conjugate gradient was performed. It concluded that the Barzilai-Borwein method was
more efficient than the other two and all numerical applications were performed with
this algorithm.

Various models describing fog DSDs (Shettel and Fenn) and real DSD measured
in natural conditions (Paris Fog campaign) or in artificial conditions (Cerema PAVIN

platform) are used to compute synthetic radiation measurements via Mie theory and
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the radiative transfer equation under different assumptions (Beer-Lambert modelling,
isotropic or anisotropic collision operator).

Afterwards, the identification of the DSDs was carried out using these three radiative
transfer modellings. In the Beer-Lambert case, the DSD reconstruction was successful
by using forescattering measurements. In case of a modelling with an isotropic collision
term, forescattering or backscattering measurements led to well reconstruct the DSD.
From our numerical experiments, the identification method in the anisotropic case
requires backscattering measurements. Furthermore, we test our identification method
using other type of sources such as collimated sources by performing the irradiance
measurements. We studied also the identification of DSD in the anisotopic case by
using the Henyey-Greenstein function where we obtained a good approximation of the
distributions.

We also explored in this thesis the robustness of the method by adding a several
noise levels on our synthetic measurements and constated that the DSD reconstruction
is very sensitive with respect to the noise adding on measurements. In some case, we
compare the values of approximated extinction coefficient computed in function of
wavelengths from the approximated DSD and the target extinction coefficient by using
the Lorenz-Mie formula.

Particle size distribution identifications constitute a wide area of research, and
numerous unresolved issues necessitate further exploration of light scattering theory and
particle size distribution inversion approaches.

8.2 Perspectives

The improvement of the identification process for droplet size distribution (DSD)
presents a promising direction for future exploration. This will involve investigating
advanced optimization techniques, innovative algorithms, and integrating data from a
range of sensor sources to enhance its precision and versatility.

Expanding the use of this methodology to other weather conditions, such as heavy
rainfall, snow, smoke or dust offers valuable insights into its durability in different
atmospheric contexts, allowing for crucial adjustments to enhance its wider applicability
to automated transportation safety purposes. It is important to notice that the real-time
identification of PSD could present a challenging objective for future works related to
application for algorithms embedded in vehicles. It will enable continuous analysis for
critical applications such as intelligent transport systems, which will require adaptations
to accommodate dynamic atmospheric conditions.

Adapting the methodology to other areas, including environmental remote sensing
or atmospheric monitoring, could be investigated. This evaluation of its versatility across

different contexts positions the developed methodology in our works as a transdisciplinary
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tool. Improvement of the methodology’s accuracy remains a key trajectory through
continual exploration of more sophisticated light scattering models, such as T-matrix
method extending the Mie theory.

We detail below more precise perspectives.

8.2.1 Experimental validation of the identification method

The most important aspect is to validate our method through experiments in real
conditions and not only, as made in this thesis, with synthetic measurements.

Field measurement campaigns would enable us to compare the results obtained
with our method to real data, thereby reinforcing the credibility of our approach. As
explained in Chapter [7] it would be necessary to perform experiments in the PAVIN
platform for which a 1D modelling is relevant: the use of a collimated source could be
useful in this way.

An other perspective is to pursue the works started in Chapter [7] concerning the
comparison between real measurements and numerical simulations using a 3D Monte-
Carlo method to approximate the RTE. The results show that 3D simulations performed
by the SWEET simulator are close to real measurements in several cases. All the
theoretical calculations made in Chapter [5| have to be adapted to the 3D case. The
computing time necessary for the identification process will be an important issue to
overcome. The measurements are local and then a Monte Carlo approach is relevant
to simulate the radiance at local points, contrarily to deterministic methods, but the
gradient expression of the cost function involves integral over the space domain of the
radiance and the adjoint state: this will increase considerably the computing time. It
will then be necessary to adopt particular numerical integration schemes in order to

reduce this time.

8.2.2 Application in other fields

Exploring other application areas for our method offers an opportunity to broaden
the impact and relevance of our work. For example, the application of the droplet size
distribution reconstruction could be expanded in the future to other environments, such as
dust, which is of interest for mobile agricultural robotics in the field of AgroTechnologies
where the environment is often challenging to control. A project is already underway at
Cerema in collaboration with the research unit Technologies and Information Systems for
Agrosystems (TSCF), affiliated with the INRAE Clermont Auvergne-Rhone-Alpes Center.
This unit conducts advanced research in key areas such as agriculture, environment, and
food. It is also involved in research, expertise, and testing activities focused on the safety
and performance of agro-equipment, contributing to improving safety in agriculture and

reducing agricultural-origin pollution.
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In addition, the work carried out in this thesis is under the hypothesis of non-
polarized light, future work will be launched at Cerema using the polarization of light
by the use of polarimetric camera. Light polarization is a property of light waves that
depicts the direction of their oscillations. A polarized light vibrates or oscillates in only
one direction. This is in contrast to a nonpolarized light that vibrates in many directions.
A polarized light may be plane-polarized, circularly polarized or elliptical-polarized
light based on the net direction of the vibrations. Experimental results have already
been obtained on the characterization of the backscattering of polarized light in foggy

environments, see e.g. [196, 197].
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Appendix A

Decomposition on the basis of Legen-

dre polynomial

A.1 Decomposition of S; and S5 on the basis of Leg-

endre polynomial

In order to approximate the solution of the radiative transfer equation by using
the decomposition on the double of Legendre basis, it is necessary to compute the
decomposition of the Lorenz-Mie scattering phase functions defined in . In the
following section, we provide the decomposition of S; and Sy as presented in equations
—. It is important to note that the Legendre polynomials are defined for all
p € [—1,1] and can be computed using the following recurrence (as described in [168§]):

Py(p) =1 , Pi(p) =p,

2n+1 n (A1)
Vn>1, Poa(p) = ((nJrl))MPn(M) - mpm(u)-
To compute the decomposition
+oo Too
Ve [-1,1], Si(p) =Y o Pi(p) ; Sa(p) = 5 Pilp) (A.2)
i=0 i=0

of S; and S5 on the basis of Legendre polynomial, we express the polynomials 7,, and

7,, occurring in (3.12))- (3.13) in function of the Legendre polynomials (P,),>o and we
obtain the following decomposition:

n—1 n—1
o = 0, and Vn = ]_, Ton — 2(4]{3 -+ 3)P2k+1, Ton—1 = 2(4/{3 + 1)P2k, (AS)
k=0 k=0
n—1 n—2
0 = 0, T = P17 Ton = (2”)2—2(4k’+1)P2k, Ton—1 = (2n—1)2—2(4k3+3)P2k+1 (A4)
k=0 k=0
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A.2.

DECOMPOSITION OF THE PHASE FUNCTION ON LEGENDRE BASIS

By injecting (A.3),(A.4) in (3.12),(3.13), and (A.10]), we obtain after some computations:

Vk >0,

VEk >0,

with forn > 2 :

(4n + 1)(4k + 1)

= 3 5 10
ar = Y. pi(nk)+ <2a1 - 6b2) Oko + 3525“
n=kVv2

= 3 5
Qg1 = Z i1(n, k) + (251 + 2612) ko
n=(k+1)Vv2

62k = Z pQ(n, k) + (2b1 — CLQ) 5k0 + 7a25k1

n=kV2 6 3
= 3 )
Bory1 = >, da(n k) + <2a1 + 252> ko
n=(k+1)v2

(4n —1)(4k + 1)

= — _ <ks<n-—1
Pi(n, k) m@nt1) T apn—1) ‘mon0Sksn
dn +1 9
=T (2
pin;n) 2n(2n + 1)( n) b
4 1)(4 dn —1)(4
il(n,k)z—(n+ J(k +3) Qn_(n )(k+3)b2n_1,0<k:<n—2
2n(2n + 1) 2n(2n —1)
, (4n+1)(4n — 1) dn — 1 9
—-1)= nt ————(2n — 1)“bay—
Zl(”Jn ) 2n<2n+1) a2 2n(2n_ 1)( n ) 2n—1
(4n +1)(4k + 1) (4n — 1)(4dk + 1)
k)=-— bon-1,0 <k <n—1
pa(n, k) nt 1) T ongn o1y ! "
dn +1 9
- " (2 .
4 1)(4 dn —1)(4
2n(2n+1) 2n(2n — 1)
, (An+1)(4n — 1) dn —1 9
—-1)= (20— 1)%ag, 1.
n =) = eyt g — 1y 2 Ve

A.2 Decomposition of the phase function on Legen-

dre basis

In this appendix, we present the decomposition of the phase function ®,, defined
in (4.25) in Chapter |4 on Legendre polynomials basis [198].
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A.2. DECOMPOSITION OF THE PHASE FUNCTION ON LEGENDRE BASIS

Lemma A.1. The phase function ®, defined in can be decomposed as follows:
v(u’ul) € [_17 1]27 VN e L2(R+)>

P (p, ', N) }:/hk (1) Pr(pt'), (A.5)
with
A (N):1/+OOQ (1) Axp(r) 72 N(r) dr (A.6)
WG b Gl ’ |
and
B 2 +00 +00
V0, ) = ot 3 3 (e + 65 [ R B Pl da, (AT)

sca 1=0 j=0

where a, B € C are determined in Appendiz . @, B are the complex conjugates of o, 3
and we have [199):

Oifi+g<korj+k<iori+j+kisodd

1
/ Py(p) Pi(p) Pe(p)dp = § (25 — 2i)(2s — 2k)(2s — 2§) s!
-1 2 else,
(2s —1)! (s —i)l(s—7)(s—k)!
with s = (i+j + k)/2.
Proof. Let us assume that the functions S; and S5 defined by
510 = 3 (A (1) + b M) (A8)
= — 1~ ap (T, ATy n\Ts A)Tn ) .
s n=1 n(n + 1) : :
Sa (1) §f2n+1(bﬁk)()+ﬂ(rﬂ (1)) (A.9)
= O\, AT, n\T, A)Tn ) .
2 n=1 n(n + 1) a a
are decomposed on the Legendre basis (FPy)r>0 as follows (see Appendix :
+o0 Too
Vpel-11) S =S w P S =3 4PW.  (Al0)
i=0 1=0
From (3.26)) and by using equatio, we deduce that
)\2 +00 400
VAT, 1) WZZ a;a; + 3 B;) Pi(p) Py(p)
T QSC& =0 5=0
(A.11)
= Z Ak,k’(r) P
k=0
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A.3. DECOMPOSITION OF THE INTENSITY ON A DOUBLE LEGENDRE BASIS

where A defined in IA_ZI

Moreover,
¢>\(M7 Sca N / Qsca 77Z)>\ r, :u)ﬂ-r N<T) dr
Q) (S A R0 ) NG (a
sca k=0
= Z Axi(N) Py(p),
k=0
where
1 e )
ArslN) = | Q) Ay mr? N dr. (A.13)
Then,

2m
Oy (p, ', N) = 21/ Ox(pp + \/1 — /ﬂ\/l — w2 cos(w), N) dw
(A.14)

1 &=

2w
7ZA>\I<: /0 Pyt + /1 = p2\/1 = i cos(w))duw,

using Legendre’s polynomial addition theorem [16§]: for all n > 1,
V() € [-1,12, Vo € [0, 27),

P, (u,u’ + \/1 — ;ﬂ\/l — 2 Cosw>

P ()P (1) cos(mw). (A.15)

By integrating the equation (A.15) on [0,27], we get:

1 2
V) € =L 1R o [P (T = U= 2 cosw) dw = Palio) P ).

Then, from (A.14) and the addition theorem for Legendre functions, we obtain:

O (p, ', N) ZAM (1) Pe(t).-

A.3 Decomposition of the intensity on a double Leg-

endre basis

To solve the stationary radiative transfer equation, we use Yvon’s method [22] which

is a decomposition method based on the double basis of Legendre polynomials. As
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A.3. DECOMPOSITION OF THE INTENSITY ON A DOUBLE LEGENDRE BASIS

mentioned in equation (4.51)) of Chapter [3| the intensity Iy, for K Legendre polynomials,
is decomposed as follows [22]:

K
S (25 4+ 16 (x, NYP(2u+ 1) if <0,
[/\(x,,u) = I:(

2]—1— Vs (z, N)Pj(2p — 1) if  pu> 0.

In this section, we search to compute the problems that verifies £, and ¢y . By injecting

the decomposition presented in (4.53)), (4.51)), and (4.52)) into (4.23)), we obtain

i ety (G >uP+<u>) oA () i (20 -+ )6 ()P (1)

Tl ([ S+ 160027 005 A [ B 4T 1= R s
e *f R /2” N Py
+ Z‘;qx,nP

Using Legendre’s polynomial addition theorem (|A.15]), we have:

oo

- dty + A + +
S (2n-+1) (dxmupn 0] + 2 (M) S0+ 6P )

n=0 n=0

= 200(N) 0 20+ DAP) (6 () + 65(2) (A.16)

n=0 k=0

x(/olpkm')P W+ [ PG B ) )+ 5 v i)

n=0

Using recurrence (4.49)) and orthogonality relations (4.50)), we obtain:

1 +1
pPE() = 5 (G P + 5o Pra(n) + Pr (1)), 0 < < L

n+1 "1 on+1 "l
Lin R )
Hb () = 2<2n+1P" 1(“>+2Hpn+1(u)—Pn(u)>, <<,
/uP+ (1) Py (p)dp = 2n+1 ( O 1+2 = 5kn+1+5kn)7
[ 1P )Py ()i = (5 ) (A17)
,1:“ kM) 2n+ ol Okn—1 M3 k1 k) s
P (u)Pf -
[ P i = b,
0 1
Py () Py (p)dp = S
/_lk(u)n(u)u 1ok
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A.3. DECOMPOSITION OF THE INTENSITY ON A DOUBLE LEGENDRE BASIS

By multiplying equation (A.16) with P;"(u) for all j > 0, integrating over [0, 1], and
using formulas (A.17), we get:

1§ dif 1j+1dl} 1der
LSy T S gy 4 ST o, (V) ()

22j+1 dx 22j+1 dx
1 s I
202\ca(N> Z(QTL + ]‘) <€; (IL‘) Z Akak,jﬁk,n + E Z Akak Ok, n) + Z GrnCinj-
n=0 k=0 k=0 n=0
This is equivalent to
1 4 de, 1j+1deh, 1dey \
S5 (@) +5 (@) + 5 (@) + oo, (N (2)
22 1 d 22 1 d 2 dx er J
j+ xm 1 dw . (A.18)
a,f a,a
2 sca z—‘?) (F]ngn( ) ang;t )+z‘6q}\nanjv
where .
Vj > O,V O Iﬂ;;}n Iﬂ;;}n ) = ZA,\&(N) Uk, 5 Vk,n, (Alg)

for any real families (up4)p>0.4>0, (Vpq)p=0,4>0 While A is defined in (A.6)), and

1 y+1
Vi > 0.9 > ke = [ Pl B — D=5 [ P (Y0 Pty
’ 0 T2
0 " (A.20)
V> 0,90 > ko= [ PPt Du= [P, (Y5-) Pelody.
By using (A.17)), we can show that for all £ > 0 and n > k:
1k+12n+1 +12n+1 1k 2n+1 n
(079 Oy 5 Op 5 Qn k-1 — An—1,k>
Tk Tkl T 2 e T 22k M e
which makes «,, ; computable through a recurrence on n, initialized with:
\V/k: =z 07 O{O,k‘ = 50,k‘a
1 1
Vk 2201, =0,011 = g 0= 5
1 . n-2
do=1la10==,Vn=>2 a,0=— O
0,0 »A1L0 = 5 0 1 20
Similarly, we can show that for all £k > 0 and n > k:
1k+12n+1 12n+1 1 k£ 2n+1 n
Btk = 2% in ﬁnkﬂ 37 +15,k+§2k+1 +1ﬁnk T R

which makes (3, computable through a recurrence on n, initialized with:

Vk >0, 8ok = 0ok,
1 1
>2ﬁ1k—0511—6750:§,
1 n— 2
=1 =——=,V >27 n,0 — n—
50,0 ,51,0 5% n 5,0 n—l—lﬁ 2,0-
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A.3. DECOMPOSITION OF THE INTENSITY ON A DOUBLE LEGENDRE BASIS

However, it is worth noting that it is enough to compute the ay, ;, values and then use

the following symmetry property of Legendre polynomials (P,(—u) = (—1)"F,(n) for
1< <)

Yk > 0,Yn >k, Bog = (—1)"Fay,.
The same calculations can be carried out for u < 0, leading to a system analogous to
(A.18]) for ¢~. This gives to the following system to solve:

1 g diy, 1j+1de5, 1de;
- N)+ 3 S (5 NY+ ==L (2, N N (z, N
22j—|—1 B N oy @ N+ g @ N) o (N (e N)

ea(V)

=20 Z2n+1 (02005, (. N) + TS0 )+qu ), 0 < j < K,

1 g dly, 1j+1dl Lde; _
—= : N) - = J N) — f—ﬂ N A (N

- ;agm(N) i(zn +1) (D302, (2, N) + D720, (2, N) ) + Z Gon(D — 2)30;,0 < j < K,
n=0

Vo € [0.D), (Gxn) (0, N) = (Ga) (@) =0,

(fL(O,N)))(KKK and (E;AD,N))) ~ given,

(A.21)
where we put Eik(-, N) = Eik(D — ., N).
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Appendix B

Cost function properties

In this section, we examine the properties of the cost function J,, which is defined

in equation (5.14)) in Chapter 5| as:
£
JA(N) = BN + I N Byee.

where )

b
G L I (@i, p) dp — My, ()
Ji(N) = ;Z > /a M, (z:)

Throughout this appendix, we denote by I); and I, > two solutions of equation (5.12])
corresponding to N; and N, respectively.

B.1 Strict convexity of the cost function

Let us show that J. (defined in (5.14)) is strictly convex, that is

V0 < ﬂ < 1, VNl,NQ S L2<R+), such that Nl 7é NQ,
Je(B N1+ (1 = B)N2) < BJe(N1) + (1 = B)J-(Na).
We have

J(BN, + (1 — 6)1\72)
1 G L

=3 ZZ MA (/ B Iy a(xi, ) + (1= B3) Iy 2(xi, p)dp — My, (l‘i)>2 (B.1)

i=11=1
5 [ IO BN+ (1 - BN,
where I, and I verify (4.23)) for N; and N, , respectively.

However,

My, () = B My, (z:) + (1 = ) My, ().

By using the inequality 2cd < (¢* + d?), for ¢ = A and d = B in the first term of the
right hand side of equation (B.1)) where

b b
A= </a Iy, 1 (g, p)dp — My, (:EZ)) and B = </a Iy, o (i, p)dp — MAZ($¢)> ,
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B.2. CONTINUITY OF THE COST FUNCTION

and for ¢ = Ny and d = Ny where ¢ # d in the second term of the right hand side of
equation (B.1)), we can derive the following inequality:

J(BNy + (1 — B)NQ)
<3 Zi 32 () (ﬁW + (1= BB + (1 - B)(A* + BY))

zlll

13
ﬁ%nf F N ey + M No| e
+ S8 -B(Irf N1HHR+)+||[ N2 l2e)

2
1 G L
=053 g ([ Bt - MA,@:Z)) +BE VT Millen
1
H1-0333 Tas (/ It s~ Va2 -+ 1= DZINT Mol
:5J5<N1> + (1 _B)Js NQ)

B.2 Continuity of the cost function

Let us show that:

J.(N1) — J.(N3) when N; — Nyin L*(R").

We have

= ;i 5 Ve [( / * Iy, ) du>2 20, () [ () dp + My <xi>2]

! [(/ab IA1,2($i,/~L)dM> — 2M,, (z;) /ab I, o(, p)dp + My, (%))2}

,(Ii)

VI Ny — ||\/?N2||31(R+))
1 : K/:(Im — Iy 2) (@i, 1) du) (/ab(IAZ,IJrIAlQ)(xi,N) du>1

1 b
<Mxl(afl) / (D2 = D) (@i, u)@)

IVF Nillmey = IVF MalBiesy)

.
—
—
Il
—

A i

|
RO MMT;
B

S

_|_

I
N | —
Ma
B
S
&

@
I
—
o~
—

=

+
Ma
(]

@
Il
—

TN~

Il
—

+
DO ™
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B.2. CONTINUITY OF THE COST FUNCTION

Then,

<325 i | (100 = i) (10 + Ba)aomian)|

+Zi<‘MM @) |/ (D2 = D) (@, )|du>
+5 (VT Milgesy = W Nalliggn )
(B.2)

Let I, and I, be two solutions of (4.23)) for Ny and N, respectively. Then, 1)1 — I
is solution of the following system

Oy — 1
H(M A2)

22 0, ) + 0 (1) (s = o) )

1
= /71 Doalp, !y Ny) (Ing — Do) (2, ) dp’ + gz, ),

(I = Dp)(0,p) =0 if pe(0,1],

(I)\,l _[/\,2)(DJN) :O Zf % S [_170)7
where g\(z, ) = g1 (2, 1) + qr2(z, 1), with

(b\,l(l‘nu) ( ezt(NQ) emt(N1>>I)\72(x7:u)’

1
Dz, i) = /_1 (Fai(pe p's N1) = fao(p, 'y No)) Do (@, 1) dyd.

According to Theorem problem (B.3) admits a unique solution verifies the following
estimation:

[1a1 — D2l (x) < (B.4)

1
m ||€IA||L°°(X)

abs

Now we must determine the norm of gy; and gy .
For gy 1:

lanillzoecx) < o (Na) = 020 (N1 || oo (x) 1 a2l oo x)

+0o0

but o2,(Na) — o, (Ny) = 7T/ A (1) 12 (N (r) — Ny(r)) dr. Then, using Holder’s
0

inequality and ( -, we obtain

lgnllzx) < C Ny = Nall 2y max (I [loe-vop, 13 e (op) »— (B-5)
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B.3. DIFFERENTIABILITY OF THE COST FUNCTION

+o0 1/2
where C' = (/ Q2 (r)? 7"4dr)

0
For gs:

1
a2 (z, p1)| < /_1 |1 (s p'y N1) = fao(ps p'y No)) Do (z, )] dd
! ~
< </_1 |<f)\,1<:u7:u/7 Nl) - f)\,2<,U/,,u/,N2>>’ dﬂl) I)\Q(SE)?

with f)\,z(fﬂ) = ||]/\,2($a ')”L‘X’([*lvl})'
But,

Palpe, 1, Ni) = faa(p, 1, Ne)
— le/OJFOO </0 ﬂr2 sca( JUn(r, i’ + \/1 — i \/1 — 2 cos(w ))dw> (N1(r) — Ny(r)) dr.

Then, using the notation puy = pp' + /1 — p?+/1 — @2 cos(w),

1
/ | a1 (i, iy Nv) = faa(p iy No)| did

4/-1—00 </ /2”7“ Q2ea (1) (1, p10) dwd,u> (N1 (r) — Nao(r)) dr
</+°°/ / Ir* Qzea(r) ¥a(rs io) dw d |2dr> [N1 — No||L2(r+)-

Then, we obtain the following estimation for gy o:

1

+o00 2m
lgx2(, )] (/ / / 12 Qica (1) (7, 10) duw dpt/ |2d7“> | N1 — Nal[2(rt)-
Finally (B.4) becomes

1131 — Dallzex)

1 _
< o (V) (C max (||fx oo (=100, I3 Nl 2 (0,1 ) + ||9A||LOO(X)) [Ny = Nl L2,
abs

where

gx(x, 1) *sz (/+o<>/ /%\7“ sea(T) VA (T, o) dw dpt! ‘2d7”>1

Then Iy; — I 2 in L®(RT) when N; — N, in L*(R"). By using equation (B.2)),
we obtain J.(N1) — Jo(Na).

B.3 Differentiability of the cost function

Vn >0, Nand N € L*(RT) we compute, with N,, = N + 1N, the following function

J.(N,) = J.(N) +nJ.1(N,N) +n* J.o(N,N),
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B.3. DIFFERENTIABILITY OF THE COST FUNCTION

where J.; and J. o are two functions defined as follows:

J.1(N,N) =, ZM/% @) </ Iy, (zi, p)dp — My, (z ) </ 1y, (2, )d,u) B

and

— 1
Ta(N ) =33 5 s ([ Tt ) T Ve, @
where Iy satisfies problem (4.23) with gy(z, ) = 0 and T satisfies
Ol

T 1 T / /
P2 @) + (N Tn(wa ) = [ falpas s N) T ) dp

[ Aot ) D) i = 02 (N) D10,

0,p) =0 if pe(0,1, I\ND,u)=0 if pel[=1,0).
(B.8)

From the fact that I satisfies (4.23)) for N and N, respectively, the system (B.§8) can

be derived by subtracting the two problems.
The function defined in is linear w.r.t N:

Je. 1(N Nl + 6N2)

_ ZZ M/\ (/ ]Al iy U )d,LL M)\l (l"L)) <‘/ab(j>\71 +ﬂ]>\72)(;p“u)dﬂ>

i=11=1

@
te [ F0) NNy + BNa)dr
< 1

</ Iy, (i, p)dp — My, x,)(/ Ty1(i, )d,u)

+ﬁi§jMA (/ Iy, (2, p)dps — M, x)(/ s (as, )du>

+€/R+f(r)r NNldr—l-ﬁé?/Fﬁf(r)r N Nydr
Jsl(NN)—i_ﬁJE,l(N)NZ):

where Ty 1, I, satisfy (B.8) for Ny and Ny, respectively.
For the continuity, we have from (B.6)

ZZW (/ Iy (i, p)dps — MAl(xl)> /ab IAl(xi,u)dM’

=1 1=1

5/ 7> N N|dr.
R+

‘alNN|\
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B.3. DIFFERENTIABILITY OF THE COST FUNCTION

By using Theorem , the following estimation for I can be derived:
- 1
I3z x) < s llanll o x) (B.9)
< O—(/z\bs<N) (0
with
() = [ 1o ) I ) it = 02 () Do (1),

/ Lop2m oo oy / 2
fA(uuu 7N) = Z/O 0 Qsca(r) %\(7’7 M+ \/1 _:u2\/1 _/J/z cos(w))r N(T) dr dw.
Then,

el < [ [0 T Do) i = 102 (F) Do)
< ([ |5t D o) )+ ey [ 1@ 72 N dr

1 _— ~
< (/_l‘fx(/i,u/’]v)‘ d,u/)[ () + C | Al zex) 1IN 2Ry,

(B.10)

+oo 3
where C' =7 (/0 12 QX (v )|2dr> .
But

1 R B 2 o
[1 |f/\(:uau ) N)|dl’[’ < 1/0 </ / sca w)\ r /I'O)dwdﬂ) N(T)d’f‘
1 +00 9 2 _
<1 (/0 AT, 1) dT) IV L2r+),

where

27
ea(r, 1) // P2 Qe (1) (7, po)dw dpt! and g = pupt’ + /1 — p2\/1 — 12 cos(w).

Then, from , we get
laallz ) < (llgallze ) + C Il x)) [Nl z2@e),

where

+00 3
) = ([ errnrar) L)
Finally we obtain

_ 1 _
I peox)y € ——= o C || 1| L N||r2r+). B.11
Il 2o ) < = ) (lgallzex) + C 1l L) ) 1N 2y (B.11)

abs

By using equations (B.6])-(B.11), the continuity of J.; w.r.t N can be inferred. Addi-

tionally, by using equation (B.11]), we can obtain that:
J.o(N, N

lim PeaWN N (B.12)

N—O0 HNHLQ(R"')

where J. 5 is defined in (B.7)).
Then, by the linearity and the continuity of J. 1, and by equation (B.12)), we obtain the
differentiability of the cost function.
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Appendix C

Gradient of the cost function

The direction derivative of the cost function J. defined in (5.14)) according to N € L?*(R™)

is given by

DI(N) N = 3= 3K ( [ Talaron W) 2 [+ 10 NOY NG v,
i=1 1=1 1)
where
/ab Iy (@i, o) dp — My, ()
My, (z;)? ’

K(xi, /\l) =

and I, verifies the following problem

aj V2 T ! / e ya /
Mﬁ(l’,ﬂ) + O-é\zt(N) I/\(xnu) + U;\xt<N) [)\(CC,ILL) = /_1 IA(:UMU )f)\<lu’7:u ) N)dll’

1 _
+ [ T ) N

I,(0,1) =0 if e (0,1], and I\(D,pn) =0 if wel-1,0).
(C.2)

where

2w o]
Pt N = 5 [ [T Q@ a4 T 2T a2 cos(w) 2 N () dr duo

To obtain the gradient expression, we need to determine the first term of the right hand
side in (C.1)) in function of the direct problem I, and the adjoint problem p,. For that,

we multiply (5.18) by I(x, 1) and (C.2) by pa(z, 1) and by integrating on X, we obtain

YL LT N _
_/_1/0 H ax (xnu)]—)\(x?/vL) d%dﬂ+[1/0 Uext(N>p)\(.T,,u>L<«T,ﬂ>dI’d,u
1 D 1 ) ) ,
1 rD__ I
+/ / I)\([L',[L) Z K(wl7A)1(a,b)(M) 5%(27) dx dﬂ
—-1J0 =
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and

/ / ppa(x M (z, p dxdu—l—/ / Oeat(N) pa(z, ) In(z, ) dz dp
+/ / e:(;t p)\ z M) IA(IL’ ,u) dz dpu
- L/o AT, 1) [1 I, p) fap, ', N)dyd' da dp

1 D - / / ,
+/1/0 pA(x’M)L1[A($>N)fA(M7#,N)d,u dz dp

(C.4)

by using the integration by part and that

1 D 1 _
[ [ s [ G s NV Gl =
1 D _ 1
/_1/0 I(z, p) /_1p(x,u’)fx(u’,u, N)dy/'dzdp
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Then, by (C.5) we obtain
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