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In this article we derive explicit solutions of the matrix integrable discrete nonlinear Schroédin-
ger equation by using the inverse scattering transform and the Marchenko method. The Marchenko
equation is solved by separation of variables, where the Marchenko kernel is represented in separated
form, using a matrix triplet (A, B, C). Here A has only eigenvalues of modulus larger than one. The
class of solutions obtained contains the N-soliton and breather solutions as special cases. We also
prove that these solutions reduce to known continuous matrix NLS solutions as the discretization
step vanishes.
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Schrodinger equation.
1. Introduction

In this article we derive explicit solutions of the system of integrable discrete nonlinear
Schradinger (IDNLS) equations

d
zEun = Upt1 — 2Up + Up_] — Up 1 Wy Uy — Up Wy Wy 1, (1.1a)
d
—zgwn = Wpi1 — 2Wy, + Wy ] — Wy Uy Wy — WUy Wy, 1, (1.1b)
where n is an integer labeling “position” and u, and w, are N x M and M x N matrix
functions depending on “time” 7 € R. The focusing case occurs if w, = —u), for each

integer n, where the dagger denotes conjugate matrix transposition. Equations (1.1) can in
principle be viewed as a discretization of the matrix nonlinear Schrédinger (NLS) equations
(5.2) below, where the “position” variable z € R. As such, they have applications to electro-
magnetic wave propagation in nonlinear media [21, 27], surface waves on deep waters [27],
and signal propagation in optical fibers [15, 16]. On their own behalf, these equations have
applications to Heisenberg spin chains [18], self-trapping on a dimer [19], the dynamics of a
discrete curve on an ultraspherical surface [11], the dynamics of triangulations of surfaces
[17], and Hamiltonian flows [20, 24].
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The IST method associates (1.1) to the discrete Zakharov-Shabat system

ZIN u

where z is the (complex) spectral parameter and Iy — u,w, is assumed nonsingular for
each n € Z (which is always true in the focusing case) and the potentials {w,}52 _ . and
{w, }° _ . satisfy the ¢'-condition

oo
> Alluall + llwn |} < +oo. (1.3)
n=-—o0o0
Here ||-|| denotes any matrix norm. The direct and inverse scattering of the discrete

Zakharov—Shabat system (1.2) has been studied as early as in 1981 [13, 14]. More com-
plete accounts have been given in [26; 4, Chap. 5]. In all of these sources it is assumed that
the discrete eigenvalues of (2.2) are algebraically and geometrically simple.

In most of the IDNLS literature it appeared convenient to make the so-called assumption
(always satisfied for N = M = 1) that N = M and

Uy Wy, = Wplhy, = cply, n €Z, (1.4)

where {1 — ¢, }2°__ is a sequence of nonzero complex numbers. In fact, a major part
of [4, Chap. 5] is only valid under condition (1.4). In particular, the way to pass from
the solutions of their Marchenko equations (5.2.161) to the potentials w, and w, (i.e.,
[4, Egs. (5.2.160)]) can only be applied under condition (1.4). Nevertheless, a thorough
analysis of [4, Chap. 5] taught us that their Jost solution and transition coefficient material
does not require condition (1.4). Thus in this article we do not use condition (1.4).

The scalar (N = M = 1) IDNLS equation was first studied by Ablowitz and Ladik [1-
3] by the inverse scattering transform (IST) method. The matrix equations (1.1) were
studied in detail using the IST method by Ablowitz, Prinari, and Trubatch [4, Chap. 5]
and, assuming condition (1.4), by Tsuchida, Ujino and Wadati [26]. Under condition (1.4),
Tsuchida et al. have also derived the N-soliton and breather solutions to (1.1) in terms of
solutions to N x N linear systems [26, Eq. (3.43)]. Some of these breather solutions were
constructed before by using the Hirota method [8].

If we allow the potentials to be time dependent in such a way that (1.1) are satisfied,
then the time evolution of the scattering data is such that the Marchenko kernels F'(n; )
and F(n;7) known in the literature satisfy the discrete evolution equations

i%F(n;T)ZF(H+2;T)—2F(”§7)+F(”_2;7)’ (1.52)
—i%ﬁ'(nﬁ) =F(n+27) - 2F(n;7) + F(n —2;7). (1.5b)

As can be verified by substitution, explicit solutions to (1.5) can be written as follows:

F(n;7) = Ce iTA-ATI? y=(nil) g, (1.6a)

F(n;7) = CelmA-AT)? g1, (1.6b)
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where

(i) A, B and C are complex p X p, p x N and M X p matrices, respectively, and A is a
matrix having only eigenvalues of modulus larger than one;

(ii) A, B and C are complex p x p, p x M and N x p matrices, respectively, and A is a
nonsingular matrix which has only eigenvalues of modulus less than one.

Equations (1.6) allow us to solve the time evolved Marchenko equations, (3.7) below, explic-
itly in terms of the two matrix triplets by separation of variables and to derive the explicit
matrix IDNLS solutions w, (7) and w, (7).

Representations of Marchenko kernels of the type

F(z,7) = Ce*de A B,

where the time factor e~ 7% (4)

commutes with A, have been successfully used to find closed
form solutions of integrable nonlinear evolution equations in terms of matrix exponentials
and solutions of Lyapunov and/or Sylvester equations. We mention results for the KdV [7],
NLS [5, 9, 10], and sine-Gordon equations [6]. Similar results were obtained for the sine-
Gordon [23] and Toda lattice equations [22] with the help of matrix or operator triplets, but
without using Marchenko theory. If the position variable is an integer, n, then integer matrix
powers take the place of matrix exponentials. Such explicit solutions provide a concise way
to write closed form solutions, which can equivalently be expressed in terms of trigonometric
and polynomial functions of z (or n) and ¢ by “unpacking” the matrix exponentials, integer
matrix powers and matrix inverses appearing in these formulas.

It appears [4, 26] that the spectrum of the discrete matrix Zakharov—Shabat system
(1.2) is invariant under the sign inversion z +— —z and that, as a result, the Marchenko
kernels F'(n;7) and F'(n;7) vanish if n is an even integer. Thus further constraints on the
triplets (A, B,C) and (A, B, C) are required to represent the Marchenko kernels in the form
(1.6). In fact, the matrix triplets have to be decomposed as in (4.3) below in terms of matrix
triplets (A, B,C) and (A, B,C), where A and A have half the matrix orders that A and A
have.

In this article we state many results regarding the scattering theory of the discrete
Zakharov—Shabat system without further ado. Only if an almost clone of the proof is not
available in [4, 26], we give a complete proof, especially if it is needed in deriving an alterna-
tive and new pair of Marchenko equations. In contrast to [4, 26], we introduce transmission
coefficients, left reflection coefficients, and, more importantly, an alternative pair of Mar-
chenko equations whose solutions yield the potentials u,, and w,, without having to assume
condition (1.4). We have given more details on the sign inversion symmetry reduction of
the Marchenko equations to make the derivation of our solution formulas more transparent.

Let us discuss the contents of the various sections. In Sec. 2 we introduce preliminaries on
the Jost solutions and scattering coefficients along with their basic properties. We formulate
the various analyticity properties by writing the Jost solutions and scattering coefficients
as sums of absolutely convergent Fourier series. In Sec. 3 we apply sign inversion symmetry
to reduce the Marchenko equations and discuss conjugation symmetry to get a further
reduction specific to the focusing case. In Sec. 4 we write the matrix IDNLS solutions
u,(7) in terms of matrix triplets (A, B,C) and (A, B, C), both without symmetries on the
potential and in the focusing case. In Sec. 5 we prove that our IDNLS solutions converge

1250010-3



J. Nonlinear Math. Phys. 2012.19. Downloaded from www.worldscientific.com
by Dr. Cornelis VAN DER MEE on 11/12/12. For personal use only

F. Demontis € C. Van der Mee

to the matrix NLS solutions derived in [5, 9, 10] as the discretization step tends to zero. In
Sec. 6 we provide two interesting examples. Finally, the discrete Gronwall inequality applied
in Sec. 2 and the alternative Marchenko equations are derived in Appendices A and B.
We notice that overlined quantities constitute an established notation inherited from [4]
which has nothing to do with complex conjugation. The complex conjugate of a complex
number z is written as z*, whereas the conjugate transpose of a matrix A is written as Af.

2. Jost Solutions and Scattering Coefficients

In this section we define the Jost solutions, the transition coefficients expressing their
linear dependence, and the reflection and transmission coefficients. We essentially follow
[4, Chap. 5], although, unlike the authors of [4], we emphasize continuity and analyticity
properties as the natural consequence of dealing with sums of absolutely convergent Fourier
series and define transmission coefficients and scattering matrices explicitly. Occasionally
we state (and prove) some results not found in [4].

Let us define the four Jost solutions ¢n(2), ¢n(2), ¥n(2) and 9, (z) as those (N +M)x N,
(N+M)x M, (N+M)x M and (N + M) x N matrix solutions to (1.2) satisfying the
asymptotic conditions

bn(2) ~ 2" < v ) Fn(2) ~ 2 (ONM>, N — —oo, (2.1a)

Omn Iy
Y (2) ~ 27" (ONM>, Un(2) ~ 2" < Iy >, n — 4o00. (2.1b)
Iy Omn

Since the discrete matrix Zakharov—Shabat system is a homogeneous first order difference
equation, we can reduce any pair of (N + M) x (N + M) matrix solutions to each other by
postmultiplication by a matrix not depending on n. We thus define the transition coefficient
matrices T'(z) and T'(z) by

(0n(2) én(2)) = (Un(2) vn(2)) T(2), (2.2a)
(¥n(2) ¥n(2)) = (¢n(2) on(2)) T(2), (2.2b)

where Iy — u,w, (and hence Iy — wyuy,) is assumed nonsingular for each n € Z and T'(z)
and T'(z) are each other’s inverses. Writing

ro (2 5 7o 5 29)

we obtain the transition coefficients a(z) and &(z), b(z) and d(z), a(z) and ¢(z), and b(z)
and d(z), of respective sizes N x N, M x N, M x M and N x M.

Proposition 2.1. Suppose Iy — w,w, is nonsingular for each n € Z. Then there exist
unique Jost solutions 1y (2), Un(2), ¢u(2) and é,(2) of the discrete matriz Zakharov—-Shabat
system (1.2) that satisfy (2.1).

1250010-4
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Proof. We only give the proof for 1, () and 1, (2). Let us define the Faddeev functions as
follows:

My (2) = 27"dn(2), Mpu(z) = 2"dn(2),
N, (z) = 2" (2), N (2) = 27"Pn(2).

Put Z = (SSI"V Z%ﬂj) and U,, = (0{577 0;’;{). Then (1.2) implies that
(Mn—i-l(Z) Mn+1(z)) Z=(Z+Uy,) (Mn(z> Mn(z))
Writing this equation in short-hand notation as
Mmy11(2)Z = (Z +U,)my,(2),

and iterating it backward we get

n—1
my(2) = ZPmy,_p(2)Z77 + Z ZV U my (2) 25
k=n—p
Letting p — +o00 and using (2.1a) we get
n—1
(Mn(2) Mu(2)) =Inym+ Y Z"FUL (Mi(z) My(z) 257"
k=—o00

Breaking up this equation into the usual column blocks, we get

_ Onm
Mn(z)—<0MN> | z_: <0MN ~ <n—k—1>1M> UM (2), (2.3a)

n—I1 n—k—
Mn(z) _ <ONM> 4 Z <22( k 1)IN 0NM> Uk;Mk(Z), (23}))

I Pt Omn Inr

which completes the proof. O

Theorem 2.2. Suppose Iy —unw, is nonsingular for each n € Z. Then the Jost solutions
can be represented as follows:

z):Zz_jK(n, P, ta(z) =Y ZK(n,j), (2.4a)

n

¢n(z) = Z ZjL(n7j)7 an(z) =

j=—00 j=

1= 102

27 L(n,j), (2.4b)

where
S UK @)+ 1K @)+ D {IL(n, )] + 1L, )]} < +oo.
Jj=n Jj=—00

As a result, 2™, (z) and 27" ¢n(z) are continuous in |z| > 1, are analytic in |z| > 1, and
tend to K (n,n) and L(n,n) as|z| — +oo. Similarly, 2", (2) and 2" ¢, (z) are continuous
in |z| <1 and analytic in |z| < 1.
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Proof. Let us only prove (2.4b). Breaking up (2.3) into up and down blocks we get

M) (2) =TIy + 27} Z fM (2 (2.52)
k=—o00
n—1
M ()= Y 2720y M (), (2.5b)
k=—o00
n—1
MY (z)= 3 2OPly M (2), (2.5¢)
k=—o00
n—1
MM ) =L +2 Y w M (2). (2.5d)
k=—o00

We now write (2.4b) in the form

:Zz_s (n,n —s) Z (n,n—s) (2.6)
s=0 s=0
Using the bullet for up and down components, we define
I ()l =D 1K (nyn+9)ll, |IL%(n,) b =) L (n,n = s)],
s=0 s=0
and similarly for the overlined quantities.
Substituting (2.6) into (2.5a) we get
n—1
L) (nn)=1Iy, LM (nn—s—1)= Z w, L™ (k. k — s),
k=—0o0
so that
n—1
1L (0, )l <14+ D sl | 29 (K, )L (2.7a)
k=—o00
Substituting (2.6) into (2.5b) we get
n—1
L (n,n) =0y, Lmn—s—1)= Y w, L") (k,k—s+2n—k-1)),
k=—o00
so that
n—1
1L ()< D [wsll 20 (k)1 (2.7b)
k=—00
Substituting (2.6) into (2.5¢) we get
n—1
I_L(up)(n,n) = Oy, L (n,m—s—1) = Z ukl_L(dn)(k, kE—s+2(n—k-—1)),
k=—00

1250010-6
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so that
n—1

1L ()l < Y I (&, )1 (2.7¢)

k=—00

Substituting (2.6) into (2.5d) we get

i(dn)(n,n) = Iy, L(dn)(n n—s—1) Z ka k k—s),

k=—00
so that
7 (an) S 7 (up)
1L ()l < T4 Y wrllI 2™ (R, )l (2.7d)
k=—00
Adding (2.7a) and (2.7b) we get the estimate
1L () 13+ 1L ()
n—1
<1+ Y max(fugll, g )L (&, )l + 1L (K, ),
k=—o00

which, by Proposition A.1, yields

ILC () |1+ 1L (n, )1 < eXP( > max(|lugl, IIwk|)>~

k=—00

A similar estimate for the corresponding overlined matrices follows by adding (2.7¢) and
(2.7d). We have thus proved (2.4b). O

With some effort one may verify that

K(n.m) = (%M> K= ()

n

L(n,n) = < In ) L(n,n) = (ONM ,

Omn Ins
where
Q)= (Iny —Uppowpi2)IN — Upt1Wni1)(IN — wpwy,), (2.8a)
Ay = (Ipyr — wpioUpi2) (I — Whp1Un+1) (I — wruy,). (2.8b)
Using that ||u,wy| and ||w,u,|| are both dominated by &(||uy||* + [lwy|?), the absolute

convergence of the infinite products in (2.8) can be derived from the ¢2-condition

Y {llwnl® + flwa*} < 400, (2.9)

n=—0oo

which follows immediately from (1.3).

1250010-7
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Using the analyticity properties of the Jost solutions we can write (2.2) as the Riemann—
Hilbert problems

(Vn(2) 0n(2)) = (dn(2) ¥u(2)) IS(2)J, |2 =1, (2.10a)
(¢n(z) ¢n(z)) = (@n(z) qgn(z)) JS(2)J, |z| =1, (2.10b)
where J = (oi];v Eﬁ;) and
t(z) £(z) S(2) = §(2)-1 — ti(z) p(2)
S = <p(z> tz(z))’ S =5 = (e(z) ir(z)>’

are called scattering matrices. The quantities ¢,.(z), t;(2), t;(z) and t,.(z) are referred to as
transmission coefficients, while p(z), £(z), p(z) and £(z) are called reflection coefficients.

A unimodular complex number z is called a spectral singularity if at least one of the
“diagonal” transition coefficients a(z), a(z), ¢(z) and €(z) is singular.

Theorem 2.3. Suppose there are no spectral singularities. Then the following is true:

(i) The reflection coefficients are continuous in |z| =1 and are in fact sums of absolutely
convergent Fourier series.

(ii) The transmission coefficients t,(z) and t;(z) are continuous in |z| > 1, are meromor-
phic in |z| > 1 with at most finitely many poles, and tend to Iy and limy, o0 A, =
2o (In — wrug), respectively, as |z| — +oo. They are sums of absolutely
convergent Fourier series.

(iii) The transmission coefficients t,.(z) and t;(z) are continuous in |z| < 1, are mero-
morphic in |z| < 1 with at most finitely many, nonzero, poles, and tend to Ip; and
limy oo Qn = [[he o (IN — upwy), respectively, as z — 0. They are sums of abso-
lutely convergent Fourier series.

(iv) The transmission coefficients t;(z) and t.(z) have the same poles and pole orders for
|z| > 1, while t;(z) and t,(z) have the same poles and pole orders for 0 < |z| < 1.

Proof. Using (2.4) and the asymptotic behavior of the various blocks as n — oo, we
obtain

a(z)=1Iy+z71 Z u/cM,(Cdn)(Z) — Iy + Z Z—k—lukél(cdn)(z)

k=—o00 k=—o00

=In+27 Z wp L9 (k k= 1) + 0(273%), 2 — oo, (2.11a)
k=—00
C_l(z):IM—i-Z Z wkM](;lp)(Z):IM_’_ Z 2F wk¢(up( )
k=—o00 k=—o00
= Iy + 2° Z 'wkl_L(up)(k:, k—1)+0(z%), z—0, (2.11b)
k=—o00

1250010-8
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’()—IN—zlz _IN_Z z~ (dn)(z)

k——OO kf—oo
=Iv— > wKmn+1)+0(), -0, (2.11c)
k=—o00
c(z) =Iy — = Z wkN,S‘p)(z) = Iy — Z Z’““'ww,i“p)(Z)
k:—OO k:—OO
=Iy— Y wK"(nn+1)+0(=""), z- o, (2.11d)
k=—o00

where we used L"P)(n, n) = Iy and (2.8b) to derive (2.11). As a result, we have shown that
a(z), a(z), ¢(z) and c(z) are discrete Fourier transforms of ¢!-sequences with the correct
analyticity properties. Further,

-1
e

e0)= lim K" (nn)=| [] Uy —ww)| |, (2.12a)
k=—00
while (2.11d) implies that
. -1
c(oo) = lim K(nn)=| [[ (Un—wrw)| . (2.12b)
k=—o00
In (2.12a) the infinite product is ordered... (Iy — ugri1wi+1)(INv — upwy) ..., whereas in
(2.12b) it is ordered . .. (Ips —wrr1Uk+1) (L —wrug) . . .. Consequently, the inverses of ¢(0)
and c¢(00) exist.
Using (2.4) we obtain
Z 22w, M up Z 2F wkgbéup) (2), (2.13a)
k=—o00 k=—00
b(z Z 22k, M dn Z z” ukggl(cdn)(z), (2.13b)
k=—00 k=—0o0
Z 22l up Z 2* wkw(up (2), (2.13¢)
k=—o00 k=—0o0
d(z) = Z 22k, Mdn Z z” ukw(dn( ). (2.13d)
k=—o00 k=—0o0
Equations (2.13) are valid if |z| = 1. Because of (1.3), they show that b(z), b(z), d(z) and
d(z) are discrete Fourier transforms of /!-sequences. O

3. Marchenko Equations

In this section we write down the alternative Marchenko equations in terms of the scattering
data. The corresponding Marchenko kernels are the sums of two contributions, one derived

1250010-9
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from the Fourier coefficients of a reflection coefficient and the other derived from the poles of
a transmission coefficient and so-called norming constants. In the second half of this section
we shall exploit the invariance of the discrete Zakharov—Shabat spectrum under the sign
inversion z +— —z to reduce the number of quantities to be computed by a factor of two.

Assuming there are no spectral singularities, we write the reflection coefficients as the
absolutely convergent Fourier series

p(z)= > 2*p(s), plz)= Y 2 °p(s), (3.1a)
b= Y 28(s), Lz)= Y z7Us). (3.1b)

Under the condition that the poles of the transmission coefficients are all simple, we define
the Marchenko kernels

=0(j)+ > ¢Cn F() =L0) ch Uthe,. (3.2)
k

Here (j, with (x| > 1, are the finitely many simple poles of t.(z) and #;(z), whereas (,
with 0 < |Cx| < 1, are the finitely many simple poles of #;(z) and %,(z). The quantities C},
and C), are called the norming constants. Using the Kronecker delta 0pnj, the Marchenko
equations are then given by

n

L(?’L,]) = <OZVN> (IN - unwn)_l(snj _j,_z_:oo i(n>]/)F(]/ +])> (33&)
L(n,j) = <OIN]\34) (Inf — wpy) ™ Opj — Z L(n,j")F(j' + j), (3.3b)

where j < n [See Appendix B]. The potentials can then be expressed in terms of the solutions
o (3.3) as follows:

u, = L") (n+1,n), (3.4a)
wy, = L (n+1,n). (3.4b)

In the focusing case the Marchenko equations are easily seen to be uniquely solvable.

If the transmission coefficients have multiple poles, the Marchenko equations (3.3) and
the expressions (3.4) for the potentials in terms of their solutions do not change. The bound
state terms in (3.2) become much more complicated, because each pole term gets replaced
by a number of terms equal to the corresponding pole order [cf. (4.1) below].

It is easily verified that, for each solution wv,(z) of (1.2), also 9,,(z) = (—1)"Jv,(—=2)
is a solution of (1.2). As a result, we get for the Jost functions and transition coefficient
matrices the sign inversion symmetries

1250010-10
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so that the transmission coefficients are even functions of z (and hence the discrete
Zakharov-Shabat spectrum is invariant under sign inversion) and the reflection coefficients

are odd functions of z. Therefore the functions p(s), p(s), £(z) and £(z) appearing in (3.1)
vanish if s is even. Using (2.4) together with the sign inversion symmetry of the Jost func-
tions, we get

(L(n,j) L(n,j)) = (=1)"7J(L(n,j) L(n,j))J

Therefore, L™ (n, j) and L (n, j) vanish if j—n is even, while L("P) (n, j) and L (n,7)
vanish if 7 — n is odd. From these symmetry properties we see that the Marchenko kernels
F(s) and F(s) vanish if s is even.

Breaking up the Marchenko equations (3.3) for quantities like L(n,j) into separate
equations for quantities like L") (n, 7) and L™ (n, j) and executing one iteration of each
resulting coupled pair of equations in order to get them decoupled, we arrive at so-called
uncoupled Marchenko equations whose Marchenko kernels have the form

n—1

. .y def . . . .
L(G.j) S Y. Fi(j + ") Fa(i" + ).

i

J —00

These kernels L(j,j’) vanish if one of j,j" is even and the other is odd. As a result, the
uncoupled Marchenko equations can be decoupled further.
Let us now write (3.3) in the form

L(n,j) = — <0IN]\2/I) (n+7)— Z F(j' +7), (3.5a)

L(n,j)z—(IN> (n+j)— Z L(n,j)F(j' + j), (3.5b)

Onmn P
where 7 > n + 1. Then the potentials are given by
_ 7.(up) — r,(dn)
u, =L (n+1,n), w,=L"n+1n). (3.6)

Let us decouple (3.5) further as follows:

L) (n, p — 20) = i FQ2n—o"1—-1)F2n—0o"—0]—1)
o’"=0

+ Z L) (. n — 207)
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L (n,n—20 —1) = —F(2[n— o] — 1)

+ Y L (n,n - 20" — 1)
o’'=0

x Y FQ@2n-o -0d"-1)F2n-0o"-0]-1), (3.7b)
ol'=1

L (nn—20—1)=—F2[n—o0]—1)

+ Y L9n,n - 20" - 1)

o’=0

x Y FQ2n—o —o"|-1)F(2n—0o" -] - 1), (3.7c)
ol'=1

L (n,n —20) = Z F@2[n—d"1-1)F2n—0o"—0o]-1)
o'"=0
+ Z L (n,n — 20")
o’'=1

x Y FQ@2n-od —d"-1)F2n-0o"-0]-1). (3.7d)

o'’=0

Equations (3.7a) and (3.7d) are valid for ¢ > 1, whereas (3.7b) and (3.7¢) are valid for
o > 0. This distinction in the ranges of the summation index o is to bear in mind when
deriving exact solutions of (1.1).

4. IDNLS Solutions in Terms of Matrix Triplets

In this section we write the solutions of the Marchenko equations in terms of suitable matrix
triplets if the reflection coefficients vanish. Once the time evolution of the scattering data
has been taken into account as well as the maximal reduction of the Marchenko equations,
we quickly arrive at explicit IDNLS solutions.

Using two matrix triplets, we generalize the expressions (3.2) for the Marchenko kernels
as follows:

F(j) =£(j) + CAIT'B,  F(j) = £(j) + CA"0VB, (4.1)
where the triplets (A, B,C) and (4, B, C) have the following properties:
(i) A, B and C are p x p, p x N and M x p matrices, respectively, and A is a matrix
having only eigenvalues of modulus larger than one, and
(ii) A, Band C are px p, px M and N x p matrices, respectively, and A is a nonsingular

matrix which has only eigenvalues of modulus less than one.
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If the poles of the transmission coefficients are all simple, we can recover the original expres-
sions (3.2) by taking

1
A = diag(C1,...,¢), B=|:], C=(C1 - Cp), (4.2a)
1
Crl
A =diag(G,...,G), B=| |, C=(-1 -+ -1), (4.2b)
C.p

where the norming constants are encoded by one of C' or B. Here p is the number of poles
of t;(2) or t.(2).

Because the Marchenko kernels F(s) and F(s) vanish if s is even, we need to restrict
the generality of the above matrix triplets by writing

A:<“g —OA>’ B:<g>, c=( ¢, (4.3a)
A:(é_%),B:(@,Cz@f@. (4.30)

If the transmission coefficients only have simple poles, then the triplets (4.2) can be made to
correspond to (4.3) by properly ordering the poles, because norming constants corresponding
to 4 pairs of poles coincide. Consequently,

F(j)
F(j)

2(j) + 1+ (—1) A 1B, (4.4a)
2(5) + [1 + (—1)/CA-UHDB. (4.4b)

In the focusing case, we have the following conjugation symmetry relations for the
Marchenko kernels:

F(j) = —F(j)". (4.5)

Equations (4.5) lead to uniquely solvable Marchenko equations and focusing potentials.
Relating the matrix triplets to each other in the following way:

A=A"", B=Al"lcl, ¢=-BATT (4.6)

we get Marchenko kernels of the form (4.1) that satisfy the conjugation symmetry
relation (4.5).
Let us return to the general case. Put

o0 o
Q=> A¥BCA™, N=> ABCA™. (4.7)
o=0 o=0
Because the spectral radii of A~! and A are strictly less than one, the series in (4.7) are

absolutely convergent. It is immediate that @ and N are the unique solutions of the matrix

1250010-13



J. Nonlinear Math. Phys. 2012.19. Downloaded from www.worldscientific.com
by Dr. Cornelis VAN DER MEE on 11/12/12. For personal use only

F. Demontis € C. Van der Mee

equations (cf. [12, Theorem 18.1], using that .42 and .42 do not have eigenvalues in common)
Q- A’QA?=BC, N—-ATNA*=BC

Suppose the Marchenko kernels are given by (4.4), where the reflection coefficients van-
ish. In other words, assume the Marchenko kernels to be given in terms of suitable matrix
triplets. Then each of the four uncoupled Marchenko equations (3.7) can be solved by sepa-
ration of variables, using well-known techniques detailed in [5, 9]. The results will be listed
in Proposition 4.1 and Theorems 4.2 and 4.3. If we employ a matrix triplet (A, B,C), we
end up solving the Marchenko equations (3.7) and deriving the potentials with the help of
(3.6).

By separation of variables and using the Marchenko equations (3.7) we easily derive the
following result.

Proposition 4.1. Suppose the Marchenko kernels are given by (4.4), where the reflection
coefficients vanish. Then the Marchenko equations (3.7) have the solutions

L) (n,n — 20) = AC[T — AA*" DN A2 =D Q A2 LD N A2 00 B,

—2C A I — AN TIN AT D QT 2o,
—2CA2I — 4ATA"D QA=) )7L A 2ol B
AC[I — AAT QAN AT A2 QAo

)
) (n,n—20—1)=
LY (nn—20—1)=

L(dn)( —20) =
provided the matrixz inverses appearing in these expressions exist. In this case the potentials
are given by

u, = —2C[A™*" —4ANA QA2 !
w, = —2C[ A2+ _ 40 A2(n=D) \r 727

Let us now take into account the time dependence of the scattering data. Then for odd
j the Marchenko kernels (4.4) are to be modified as follows:

1 . ) _ . . ,

F(j;7)= 5 %dz zj_lﬂ(z)e_”(z_z D? 4 oo i temiT(A-A 1)28, (4.8a)
1 Z Z) ir(z—z—1)2 5 it (A—A-1)2 7_(q _

F(j;7) = Q—M%dz %e ( ) 4 90 mA=AT? J-G+D B (4.8b)

where the contour integration is performed over the unit circle.
We now easily arrive at the following main theorem.

Theorem 4.2. Suppose the Marchenko kernels are given by (4.8), where the reflec-
tion coefficients vanish. Then the integrable discrete nonlinear Schrodinger solutions are
given by

Uy (1) = —2C[ A2 TAAT)T g NI ASATY g2 A2 1, (4.9a)

w,, (1) = —2C[ A2+ iT(A=ATD? _ 4 g A2 =ir(A=ATDP \r 221715 (4.9D)

provided the matriz inverses in these expressions exist.
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Proof. It is sufficient to prove Theorem 4.2 for 7 = 0 and then to make the following
changes in the final result:

Bis e it A=A g o Gt (A=A £ min (A= AT £ pin (A A2

whereas A, C, B and Q remain unchanged. O

Let us return to the focusing case. Define the non-negative selfadjoint matrices

Q=Y ATYclca?, N=3 A2BBATY (4.10)

o=0 o=0

so that
Q=A""'Q, N=-NA"
Then @ and N are the unique solutions of the Stein equations [12]
Q- ATQA2=clc, N-A2NAT? = BB (4.11)
Using (4.6) and (4.10) we now specialize Theorem 4.2 to the focusing case as follows.
Theorem 4.3 (Focusing case). Let the Marchenko kernel be given by
F(2s —1) = —F(2s — 1)T = 20426~ D= im(A-AT) 3.
Then the potential is given by
(1) = —2C[A-2ITAAT? |y N AT (AT -ATT2 g g1 (4.12)
where wy,(T) satisfies
wy (1) = —un (1), nez.

Proof. Let us define the additional triplet (A, B,C) by (4.6). Then (4.12) follows immedi-
ately from (4.9a) and (4.10). Using (4.9b), (4.6) and (4.10) we derive

wi (1) = 2BH AT eminAT=ATTD? |y g2n=1) p=ir(A=AT1)? g1 7210t (4.13)
which implies (4.12). O

5. Continuous Matrix NLS Limit

In this section we prove that the matrix IDNLS solutions obtained converge to solutions of
the continuous matrix NLS equations as the discretization step size vanishes. We restrict
ourselves to the focusing case while pointing out that in general the convergence proof is
not essentially different.
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First of all, we observe that

d Unir—2U, + U,
Ly, = Lt P Y WU — Un WU, (5.1a)
di 2
d Wit — 2W, + W
i W, = TV W USWa— WU W1, (5.1b)

is the discretization of the continuous matrix Zakharov—Shabat system

iUy = U,y — 2UWU, (5.2a)
W, = Wy — 2WUW, (5.2b)

obtained by using the following finite differencing scheme:
U,(t) =U(nh,t), W,(t) =W (nh,t).

Equations (5.2) reduce to (1.1) when employing the following rescaling [4, Eq. (3.2.6)]:
w, = hU,, w,=hW,, 7=(t/h?).

Taking into account (4.12) where all of the eigenvalues of A have modulus larger than
one, we rescale the matrix triplet (A, B,C) as follows:

A4 B VhB, C— VhC. (5.3)

Here the new triplet (A, B, C) is such that A has only eigenvalues with positive real part.
We easily get

sin 2 ;
eiT(A=ATH2 e4it(%) ~ AT s h 0T, (5.4)

Moreover, using the trapezoid rule
00 1 o0
dr F(x) ~h< =F(0)+ F(jh
| drr@ ~ 1 3ro) D

valid for C?-functions belonging to L'(R*), we see that

oo (0.]
Q=Y A ¥cica™ - py WA Clge A
Jj=0 Jj=0
& 1
o~ / dze A CTCe 224 = 5@, (5.5a)
0
o0 . (o]
N — Z A_szBTAT_QJ . hz e—zjhABBJre—zjhAT
Jj=0 Jj=0

:/ dz e 2*ABBle2A" = %N, (5.5b)
0
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where
Q :/ dze A CtCce ™4, N :/ dze *ABBfe 4",
0 0
Applying the rescaling (5.3) to (4.12) we get

Un(t) — _%C[A—Qneih72t(A—A*1)2 + 4NAT2(n_1)€ih72t(AT_'AT71)2QA—2]—1B
A A .
=-2C [e‘Q"hAe‘“t(Mh(ffm)Q + 4geznhATe—2hATe4u(S“‘h(£“‘“)QQe—zhA B

(5.6)

With the help of (5.4) and (5.5) we calculate the limit of (5.6) as the step size h goes to
zero while x = nh, obtaining

U, ~—2C [6_2“‘464”‘42 + NeQxATeMtATQQ]_lB. (5.7)

In [5, 9, 10], explicit solutions of the continuous focusing matrix NLS equation have
been derived by solving the Marchenko equations by separation of variables, leading to the
solution formula (5.7).

6. Examples

In this section we work out two illustrative examples. The first one regards multipole solu-
tions which can be easily treated by using the (A, B,C') method discussed in this paper.
The second one involves the physically relevant (see, for example, [15, 16]) Manakov case,
where N =2 and M = 1.

Example 6.1 (Nonscalar multipole solutions). In the focusing case we consider the
triplet (A, B,C) defined by

1—i -1 2 1 3 2
“4:< 0 1—2'>’ B:<1 2)’ C:<4 5)'

Then the solutions of the corresponding Stein equations (4.11) are given by

14 — 144 E—Mi —@+ﬁi —ﬁ—l—gi
3 27 27 9 3

Q frnd s N g
52 122 460 566 . 10+70, 8+8.
—— 0 — — —1 -+ —i ——+ =i
3 3 9 9 3 9 3 3
It is not a good idea to write explicitily the 2 x 2 solutions of (1.1) by unzipping (4.12)
and (4.13), because the expressions obtained are very long and take two to three pages!
However, by using Mathematica to compute u,,(7) and w,, (7) by means of (4.12) and (4.13)
for various values of 7 and substituting the result into (1.1), we have found our solutions
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-2 -2 -2 -5

Fig. 1. Real part of the first component of wy(7) for n fixed (on the left) and ¢ fixed (on the right).

to satisfy (1.1) within an error of at most 10~°. A Mathematica notebook producing the
IDNLS solution is available on request.

Example 6.2 (Manakov solution). Consider the focusing case, where A = (3), B = (2),
C = (1 1) and (4.6) holds. Then the corresponding Stein equations (4.11) admit as solu-

tions
81 81
=|=1], N=(=).

< (40) <20)
We easily calculate (by hand or by using computer algebra) the potentials u,,(7) and w,(7)
via formulas (4.12) and (4.13), obtaining

—4

3—2ne%i7' + ﬁ34+2n€%i7'

Un(7) = »

3—2ne%iT+ﬁ34+2ne%iT

4 4
n( ) 3—2ne~ 9 T | ﬁ34+2n€ 9T 32T 4 ﬁ34+2n€ 5 iT

By using Mathematica we have checked that (1.1) is satisfied.
In Fig. 1 we have plotted the real part of the first component of u,(7) for fixed n and
for fixed 7, respectively.

Appendix A. The Discrete Gronwall Inequality

In this appendix we derive the following discrete Gronwall inequality.

Proposition A.1. Suppose {p};2,, and {qr}3>, are two sequences of non-negative num-
bers such that the series ZZ‘;”H qi converges and

oo
<1+ > Gpr (A.1)
k=n+1
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Then
[e.9]
Dn < €Xp Z gk | - (A.2)
k=n+1

Proof. Iterating (A.1) we get

[e.9] oo [e.9] oo oo

ZESED DD DI ED DK U DK SO D DI
s=1ki=n+1 ko=ki1+1 ks=ko+1 ks=ks—1+1
[e.e] 1 o0 s [e.e]
<1+ S| 2 o) <en| > e

s=1 k=n+1 k=n+1

where [4, Eq. (A.1.3)] has been used repeatedly. O

Appendix B. Derivation of the Marchenko Equations

In this appendix we derive the Marchenko equations (3.3) under the condition that the
transmission coefficients only have simple poles.
We first write (2.10) in the form

‘We now write the transmission coefficients in the form

£(2) = tro(z +Zz—Ck () = tio() + 3 2 (B.2a)

il
S
—

S
~—

9+ ) =t + Y (13.2b)
k

z— (g % z — Gk

where t;0(z) and t,9(z) are analytic for |z| > 1 and ¢;p(z) and ,o(z) are analytic for |z] < 1.
We can thus write

¢n(€k)trk = ¢n(€kz)crka ¢n(c ) rk — ¢n(€ ) rk> (B'?’a’)
Un(Co)tie = On(C)Cliks Un(Cr)tik = On(C)Cis (B.3b)
where the so-called norming constants C,j, Cyi, Cj and Cyj; have the same ranges as tj;,

tii, ty and t,;, respectively.
Now we employ the following identities:

Z Ckg ! 07 Z| < ‘Ck|7 (B4.&)

Z—Ck

oSG > (G (B.4b)

Z—Ck =
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Starting from (B.la) we get with the help of (B.3b)

Mn(z> = Nn(z)tl()(z) = tik
- z—Ck
—2n -
2y MO oy
- z—Ck

Using (B.4b) we then get the Marchenko equation

. I _
L(n,j) = (om (In — upw,) 6,
> L(n.j) [—Z & UGy 18 + ) |- (B.5a)
jl=—00 k

Fi(5'+5)

Finally, starting from (B.1b) we get with the help of (B.3b)

Mo(2) = Nu(2)to(2) + Z NnlCh)y,

Z—@

+Z Ck Z_Ck Clk 2"Mn(z)£(z)

Now write down the component analytic inside the disk by deleting terms analytic outside
the disk and vanishing at infinity to get

2n
E:z (n, 7+ 5) (PNM>(h4—umum_%mﬁ%ijgiﬂfﬂgﬁgﬁ
k

I z = Ck
— 00
—Zzs/ L(n,n+0)f(2n+ s+ o).
s=0 o=0
Using (B.4a) we then get the Marchenko equation

= . 0 _
L) = (%) (s = wy) 5.,

n

- > L IE:CIH "Cu+ 25 +5)| - (B.5b)

j'=—o0

Fi(5'+7)
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