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Abstract

This dissertation is contributed to the study of nonlinear dispersive waves by using the
Whitham modulation theory and the Hirota direct method and its relevant techniques. The
Whitham modulation equations can be derived with the aid of the variational-asymptotic
method. Accordingly, the amplitude modulation equations for the Korteweg-de Vries equa-
tion, the Boussinesq equation and the slope modulation equations for the multi-dimensional
sine-Gordon equation are obtained. Subsequently, the asymptotic modulation solutions de-
scribing the amplitude of the train of solitons and the single positon at large time are ob-
tained. The direct methods are applied to seek the multi-soliton solution, the positon solu-
tion and the complexiton solution. The modulation solution for the sine-Gordon equation
is obtained to describe the slope of the solution and the predictor-corrector scheme is used
to integrate the equation numerically. The comparison between the modulation solutions
and exact or numerical solutions shows excellent agreement and validates the modulation
theory.



I would like to express my gratitude to my rst supervisor Prof. Khanh Chau Le for his
academic mentoring. | would like to thank my second supervisor Prof. Klaus Hackl for his
helpful advices. Lastly | would like to dedicate this dissertation to my parents who have
been constantly supporting me.

Oral examination: 16.09.2016

1. Supervisor: Prof. Khanh Chau Le
2. Supervisor: Prof. Klaus Hackl



Vil

Contents
O o] 1
[L  Modulation theory for nonlinear dispersive waves | 5
(1.1 Motivation and preliminary knowledge . . . . . ... ... ... ... .... 5
(1.1.1 Solitary and periodicCwayjes . . . . . . . . . e e e 6
(1.1.2 Waves of kink-type and breather . . . . .. .. ... ... ........ 12
(1.2 ldea of modulation of wave packet . . . .. ... ... ... ... ... .. 17
[I.3" Variational-asymptotic methpd . . . . . . . . ... ... ... ... ..., 20
[2 Direct methods for evolution equations | 27
[2.1 Multiple collisionsof solitonls . . . . . . ... ... ... ... ... ... 27
[2.1.1 Multiple-soliton of the Korteweg-de Vries equation . . . ... ... ... 27
[2.1.2  Multiple-soliton of the scalar Boussinesq equation . . . . . . ... .. .. 35
[2.1.3 Different solutions of the Kaup-Boussinesq equations . . . . ... .. .. 41
[2.1.4 Boussinesq Benjamin Ono equation . . . . ... ... ... ....... 48
[2.2 Wronskian solution of the bilinearequation . . . . . . ... ... ....... 52
[2.2.1  Wronskian formulation for the KdV equation. . . . . . .. ... ... .. 53
[2.2.2  Wronskian formulation for the BSQ equation . . . . . . .. ... .. ... 60
[3  Amplitude modulation for nonlinear dispersive waves | 69
[3.1 A generalization of the modulation equations . . . . . . ... ... ... ... 69
[5.2 Amplitude modulations for the KdV equatjon . . . . . . .. ... ... .... 73
[3.3 Theory of amplitude modulation for the BSQ equdtion . . . . . .. .. .. .. 81
[4  Slope modulation for nonlinear dispersive waves | 89
[4.1 Slope modulation for the ID SG equation . . . . . . .. .. .. .. ... ... 89
[4.2  Slope modulation for waves governed by multi-dimensional sine-Gordon equar-
ton . . . . . 96
[5  Supplementary materials | 103
[6.1 Construction of Lagrangiandensity . . . . . .. .. ... .. ... ...... 103
[°.2 A numerical scheme and some theoretical aspects |
| for the cylindrically and spherically symmetric sine-Gordon equations . . . . . 107
[(.2.1 Trajectory of the maximal slope point . . . . .. ... ... ........ 116
[2.2.2 Returning effect and computation of returningtimes . . . . . . . . .. .. 118

123






Literature review

The starting point of the soliton theory and the nonlinear dispersive waves is the discovery
of solitary wave by Scott Russel during his experiments in the Union Canal, connecting
Edinburgh and Glassgow|[1]. This discovery arouse a great controversy surrounding the
mathematicians about if his observation had been included in the linear wave theory. It
took more than half a century that the phenomenon was nally justi ed by the celebrated
paper by Korteweg and de Vries [2]. They derived the equation of shallow water waves
traveling in one direction, which was later named after them, without being aware of the
works by Boussinesq [B] 4]. It is understandable since the communication in academia at
the time was not as convenient as in our electronic era. For the historical interest, we refer
to a comprehensive review of the origin of the Korteweg-de Vries (KdV) equation and the
relevant Boussinesq equation which was done at the Korteweg-de Vries institute, University
of Amsterdam, by de Jager [5].

Although these two equations had been derived for a long time, it was only until the
discovery of the so-called inverse scattering transform (IST) for the nonlineadBger
equation and the similar formulation of the KdV equation in the inverse scattering spirit,
the shallow water wave equations can be treated thoroughly [6 9]. Shortly after that several
evolution equations in physics and water waves were revisited by using the IST. A list of
equations that have been treated by the IST can be found in the classic book by Ablowitz
who has been one of the leading researchers in the eld of nonlinear dispersive waves [10].
Although this method provides us a tool for fully integrating the nonlinear evolution equa-
tions, it requires a dramatically large background in functional analysis and complex anal-
ysis. Most importantly, it is only applicable to the integrable systems. In our context the
integrability is understood in the sense that there exists a Lax pair for the evolution equa-
tion to reduce the nonlinear problem to the generalized linear eigenvalue problem [10]. In
this sense the question of integrability can be only answered on a case-by-case basis and
it implies that the method has its own limits. In addition to this, a full range of solutions
subject to arbitrary initial conditions can be achieved only with the aid of the more general
inverse spectral methods that are frequently reducible to Riemann-Hilbert problems (see a
short introduction in[[11]). This should be remarked here that all these achievements had
been stimulated by a fascinating nding by Zabusky and Kruskal in their numerical attempt
of simulating the interaction of solitons in a collisionless plasma [12]. The particle-like
behavior of this clean interaction gave a strong indication that multi-soliton solution ex-
ists. The suf x-onwas also coined due to this particle-like interaction. Almost around the
same time, in an independent research Hirota from Japan developed an effective technique
that involves only symbolic calculation of differentiation to extract the multi-soliton solu-
tion governed by the KdV equation [13]. It turned out that many equations that admit the
inverse scattering formulation can also be dealt with by his method. The Japanese research
group has then developed it, which is nowadays called the Hirota direct method (HDM), and
successfully applied it to solve several physical equations. The outcome of this promising
technique is the fruitful results that are uni ed in a classic book by Hirota [14] in which
one can nd a list of equations that have been solved for multi-soliton solution. It should
be noted that the formulation obtained by using the HDM can be written in the determinant
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form and thus can be interpreted as a special case extracted from the IST. It is argued that
the HDM is still a formal method and hence only applicable to the integrable systems in
the above sense. More strictly speaking, it can be applied to the equations that can be put
into the bilinear form proposed by Hirota through some clever transformation. This trans-
formation can be found by using the (modi ed) homogeneous balance méthod [15 18]. As
the soliton solitons play important role in many applications of physics, there have been
several analytical techniques devised to treat the time-dependent partial differential equa-
tions such as th&anh-method [[19], theexp-function method|[20], the variation-iteration
method [21], 22], the Wronskian formulation method and so on. Although the method of
Wronskian solution was probably rstintroduced by Satsﬂlmsed on a fruitful discussion

of the relationships between the IST, thadRlund transformation and an in nite number of
conservation laws [23, 24], the method was later spread more worldwide by Freeman and
Nimmo who exhibited the proof in detail and the construction of solufion [25 27]. A gener-
alization and short summary of a typical procedure to extract solutions from this technique
can be found in [28]. It should be emphasized here that though several mathematical tools
have been introduced, most of the credit should go to only two effective techniques, that is,
the inverse scattering transform and the Hirota direct method. It is rather fair to claim the
superiority of these over all the last-mentioned mathematical tools as they can be derived
from these two parental methods. In fact, any variants based on the exponential functions
work towards their advantage provided that we have some priori knowledge of the solu-
tion in that it can be expressed as a combination of the exponential functions. By applying
these last-mentioned methods, we automatically restrict ourselves to the smaller branches
of the general techniques IST and HDM. We conclude the paragraph by emphasizing that
the above-mentioned methods are only for the integrable systems or for low-order solution
of non-integrable systems.

Alternative to the analytical methods is the numerical treatment. There is a substantial
literature of numerical studies of wave equations. Apparently, the nite difference method
is the rst candidate for the partial differential equations and hence for the wave equations.
The method has been developed for a long time and a good reference would be directed to
a compact but informative book by LeVequie|[29]. Perhaps the most appealing to engineers
is the nite element method. Among the very rst numerical studies of wave equations
in this direction, we refer the works done by Winther|[30], Sanz-Serna and Christie [31]
Argyris and Hasse [32], Carey, Jiang and Shen|[33, 34]. There are certainly several nu-
merical methods invented later based on these two large categories. Provided that we have
a system of differential equations, either we work with its differential form on a grid of
collocation points or an equivalent variational formulation is derived and solved with the
Galerkin-based methods. Nevertheless, the author nds that the most effective technique at
the moment would be the spectral methods shortly discussed below.

An ingenious idea for treating the non-integrable equations of nonlinear dispersive waves
was introduced by Whitham. He was concerned with analyzing the wavetrains whose wave
properties such as amplitude, wavenumber and any associated mean values may vary in
space and time. But the work was initially not so attractive to mathematicians due to its
nature of formality [35]. One year after this ground-breaking paper, Luke published an
article justifying Whitham’s idea in which the communication between them was clearly
indicated [36]. Luke borrowed the perturbation procedure devised by Kuzmak and extended
it to a simple partial differential equation in order to explain how Whitham modulation
theory is valid in a formal perturbation expansion at the rst approximation [37]. In the

Ut is up to my best knowledge.
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rst appearance the Whitham modulation theory was derived by averaging the solutions
governed by the set of appropriate conservation equations over the phase variable. The
resultant set of equations are then called the modulation equations, and by intuitive argument
they govern the evolution of the wave characteristics. In this piece of work Whitham also
obtained the Riemann invariant form of the modulation equations for the KdV equation and
argued that this helped to generalize the notion of group velocity in the linear wave theory
to the characteristic velocities in the nonlinear theory. Probably he did not expect that his
transformation of the KdV modulation equations to the corresponding Riemann invariant
form contributed to different branches of applied mathematics in several aspects [38]. He
recognized after some skillful calculation that three linear combinations of the roots of the
cubic polynomial obtained in the rst integral form the Riemann invariants. Later with the
aid of the nite-gap integration method which was rst invented to solve the periodic KdV
initial problem, one can also nd such Riemann invariants [39] in the averaged equations. In
any case, nding the Riemann invariants of a certain integrable system is not trivial at all. At
the time Whitham wrote the rst paper introducing this technique he already suspected that
there should be a variational formulation for the whole procedure by basing his argument
on the beautiful work by Emmy Noether regarding the relation between the invariant of
the Lagrangian density with respect to some variable and the corresponding conservation
equation|[40, 41]. This was nally realized by the appearance of his important paper that
outlined how the procedure using the differential formulation can be bypassed by using
the relevant variational formulatioh [42]. The modulation theory was subsequently used to
study the water waves [43,44] and to reproduce Benjamin’s theory of instability [45,46]. The
modulation theory eliminated the cumbersome assumption in the formal expansion proposed
by Benjamin based on priori knowledge and a great deal of experience. A few years later
Whitham tailored all the crucial ideas to present a uni ed approach and to justify his method
by the so-called two-timing variational principles [47]. Since then the Whitham modulation
theory has proved its advantage in action. The modulation equations for the single phase
solution of the KdV equation was then generalized to the multiple phase wavetrains by using
the similar technique [48]. After the advent of the IST, the modulation equatiois fdrase
solution were subsequently justi ed by rigorous functional and complex analysis. The latter
method can be actually employed to derive the modulation equations for any equation with
an inverse scattering solution and apparently this is considered mathematically rigorous.

Although Whitham realized at the time that the modulation equations for the KdV equa-
tion possessed a centred, simple wave solution, he did not think such solution is physically
meaningful in the context of slowly varying wavetrain as it is generated in accordance with a
jump initial condition. Much later after his notice the simple wave solution was published in
a milestone paper by Gurevich and Pitaevski| [49] in which they showed that it corresponded
to an undular bore. The undular bore consisted of a modulated wavetrain with a solitary zone
at leading edge and a linear dispersive waves at trailing edge. The work raised a great inter-
est of mathematicians and physicists as the undular bore is considered as dispersive shock
waves. This work stimulated the joint work between Whitham and Fornberg on an investi-
gation of a wide range of nonlinear dispersive waves by using the so-called pseudospectral
(spectral) method [50]. The outcome of this collaboration helped to validate the modulation
theory from the numerical point of view. The paper not only put the spectral methods into
action for the partial differential equations but also discussed several theoretical aspects.
Brie y speaking, the spectral methods are based on the discrete Fourier transform, which is
nothing else but the truncation of the Fourier series, or a grid of spectral collocation points
and possess a spectral accuracy of approximation in discretization [51, 52]. The discrete
Fourier transform can be effectively computed using the Fast Fourier Transform (FFT) in-
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troduced by Cooley and TUI@{B:B], so that the spectral methods have surged as a powerful
tool for numerical investigation of time-dependent partial differential equations. After such

a wide and thorough investigation, the hydrodynamics of dispersive shock waves has been
studied intensively so that it has stood solely as an interesting subject. We refer the readers
to the review article/[55] in the special issue dedicated to the Whitham modulation theory
being applied to dispersive hydrodynamics|[56].

Whitham formulated the modulation equations and emphasized that this could be con-
sidered as a generalization of the Krylov-Bogoliubov averaging technique for the ordinary
differential equations to the partial differential equatidns [57, 58]. However, it required an
ingenious observation of Whitham to end up with the modulation theory for the wave equa-
tions admitting the periodic uniform wavetrain. In the Krylov-Bogoliubov approach the
small parameter enters the equation through the coef cient of equation or slow variation of
external input that is usually indicated explicitly by its dependence on slow parameter. On
the other hand, such a small parameter in Whitham’s mind lies in the initial condition. The
initial wavetrain has the wave characteristics such as the wavenumber, wave frequency, and
amplitude varying slowly at a much larger scale than the local oscillation of the wave. Itis
widely accepted that the variational-asymptotic method (VAM) is equivalent to the pertur-
bation theory in the sense that the former is handled in a variational formulation, the latter
in the differential formulation. Indeed, the VAM has been employed to reproduce several
classical results in structural mechanj|cs [59] continuum mechanics and uid mechanics [60].
Consequently, the Whitham modulation theory can be effectively re ected in the variational-
asymptotic analysis [61]. By comparing the procedure sketched jn [47] and [61], one can
easily recognize that the two approaches are completely equivalent.

Last but not least, the standard textbook by Whitham that has remained its tremendous
in uence on the linear and nonlinear wave theories is referred here [62]. Despite the fact that
there has been a huge amount of materials on the soliton and wave theories, this textbook
is widely accepted by applied mathematicians and physicists that it is the best reference up
to date for both study and research purposes. The textbook by Kamchatnov focusing on the
modulation theory using different mathematical ideas and tools should also be highlighted
here [63]. The history as well as scienti c achievements of Whitham (13th December, 1927
26th January, 2014) can be found in the biographical articlé [64].

The credit went to Cooley and Tukey for their bringing the FFT to the computation community, but Gauss
was actually the rst one who discovered this effective computatioh [54].



1 Modulation theory for nonlinear
dispersive waves

1.1 Motivation and preliminary knowledge

The rise of the so-called soliton solution of the Korteweg-de Vries equation describing the
traveling of uni-directed shallow water wave is extremely interesting. This kind of wave
does not change its shape while it propagates in time. Indeed, this helps to answer many
important questions in physics as well as to give reasonable explanation to physical phe-
nomena. Backing to the history, we may understand better why it is the case. In fact, the
solitary wave was observed and reported by John Scott Russel in 1834 and he called it the
wave of translation at the time. While conducting experiments to determine the most ef -
cient design for canal boats, he noticed the existence of wave with very long tail propagating
without changing its form. The phenomenon was intricately described in his report and an
excerpt is quoted here.

| was observing the motion of a boat which was rapidly drawn along a nar-
row channel by a pair of horses, when the boat suddenly stopped not so the
mass of water in the channel which it had put in motion; it accumulated round
and prow of the vessel in a state of violent agitation, then suddenly leaving it
behind, rolled forward with great velocity, assuming the form of a large solitary
elevation, a rounded, smooth and well-de ned heap of water, which continued
its course along the channel apparently without change of form or diminution
of speed. | followed it on horseback, and overtook it still rolling on at a rate
some eight or nine miles an hod4km=h], preserving its original gure some
thirty feet [9 m] long and a foot to a foot and a ha8(0 450mm] in height.
Its height gradually diminished, and after a chase of one or two n#le&si{m]
I lost it in the windings of the channel. Such, in the month of August 1834, was
my rst chance interview with that singular and beautiful phenomenon which |
have called the Wave of Translation.

However, backing to the time, the mathematical tools were still limited to develop a theory
explaining his observations. It took until the 1870s before an exposition was supplemented.
Joseph Boussinesq mentioned Scott Russell’s work in his papérs [3, 4] and through these
works the observations were for the rst time admitted as true. Very later after his de-
scription, Korteweg and de Vries did not mention John Scott Russell’s name at all in their
celebrated paper in 1895 but they did quote Boussinesq’s achievement. Despite the fact that
the paper by Korteweg-de Vries in 1895 was not the rst theoretical treatment of this subject
that had raised a great controversy within the academic forum, it is widely accepted as the
milestone in the history of soliton theory. Very much later the time the Korteweg-de Vries
equation was rstly introduced, with the advent of the modern computers Norman Zabusky
and Martin Kruskal could set up the numerical experiment to discover the surprising behav-
iors of the solitary waves. Despite of using a quite primitive nite difference method, they
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succeeded to nd two important features of the soliton solutions governed by the KdV equa-
tion. On the one hand, many solitons can travel in one direction with unchanged speeds and
amplitudes before and after their interaction, but on the other hand, they experience slight
phase shifts after collisions. The phase shift can be interpreted as follows. The solitons
slightly change their positions as compared to those as if they would have not experienced
collisions. The observation suggests that the wavetrain behaves very much like photons in
guantum mechanics and hence the name soliton is coined with the suf x on following the
adjective solitary . Immediately after these ndings the mathematicians were extremely
attracted to the evolution equations that may lead to soliton solutions and once again a foun-
dation for analytical treatment of the soliton theory was established in the same decade. The
credits were awarded to two ef cient analytical methods which were developed indepen-
dently almost around the same time by two groups, namely the inverse scattering transform
and the Hirota direct method. Since then many scientists have revisited several challenging
problems in the past and have obtained new exact solutions in the closed form. The existence
of solitons helps physicists and engineers to explain many physical phenomgna [65 71] and
occasionally some biology mechanisms|[72 74].

1.1.1 Solitary and periodic waves

Let us rst go into the topic and introduce the relevant terminology by working on the
example of the Korteweg-de Vries equation [2, 63]

1

p_ p_
4l gh 14 o g G =0; (1.1)

h
where is the amplitude of the wave surface measured from the free sugdbe, grav-

ity constant anch the depth from the free surface to the basin. In 1.1 the sketch of
setting for this equation is shown. This equation was derived in theoretical investigation

z=1{(x, 1) %o

y

Figure 1.1: De nition sketch of the description of water shallow wave governed by the
Korteweg-de Vries equation.

of nonlinear waves propagating on the surface of shallow water by Diederik Johannes Ko-
rteweg and Gustav de Vries. In the linear limit of in nitesimal amplitudécan be linearly
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approximated to
Y 1
¢+ gh X+éh2 wx  =0;

where the linearization is taken about the mean valaé and thus the nonlinear termy

is neglected. At small but nite values of the amplitude it takes into account the nonlinear
effects as well as the cubic order dispersive effect caused by the last term. To carry on the
investigation, let us transform Eq. (IL.1) to the dimensionless form

3 1
T+§ x"'éxxx =0

through the following change of variables

p__ r
X ght =

X = == = (1.2)

H:

The rstvariable re ects the alteration of the frame of reference so that the t{efnﬁ) gh
is interminably incorporated. Then after the scale of variables as follows

= bX; =al; u=c,;
we obtain
3 1
+ — + — =0;
au 2bcuu 6b3u :

in which the arbitrary constant parametexsb, ¢ can be chosen so that the coef cients
acquire their desired values. Backing to the history of several discoveries on this equation,
the most frequent choice, probably the most standard, is

9. o3 L8
Upon abuse of denotation of independent variable leaves the canonical form of the KdV
equation as follows

Ui + 6UUy + Uy = 0: (1.3)

We seek the solution of this equation in form of a uniform wave packet
uxt)="(); =x ct

wherec s the velocity of propagating wave. Upon substitution of this Ansatz into[Ed. (1.3),
it is reduced to an ordinary differential equation (ODE)

7 = Cl 6”
with an obvious rst integral
' = g+cu 373

whereg is an integration constant. Multiplying this equation by and integrating the
obtained equation, the next rst integral is derived as follows
1, , 1

o = 13+_12 "+ he
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whereh is another integration constant. In the most general case both constants are nonzero
and the last equation can be cast to

tE=2( ) ) )

where the new parameters , are the zeros of the cubic equation

pC)="% S¢’+g h=0;

2

and they are ordered according to . The Viet’'s theorem implies that the zeros and
the coef cients of this cubic polynomial are related by

c=2( + + ); g= + + : h = (1.4)
In the rstintegral

1 2 3 1 2

ey —c¢'“+0g =h

2 2¢ T

the functiong(’ ) = * 2 ¢’ 2=2+ g’ plays the role of the potential function whose typical
plot is shown in Figl 1]2. The corresponding phase portrait helping us to examine different

Figure 1.2: The pseudo-potential function exhibits one maximum and one minimum with
appropriate choice of its coef cients.

cases of solution is plotted in Fig. 1.3. For bounded solutions all zeros must be real and the
periodic solution must oscillate between two of them, which turns out’ in this

case. Thus the closed orbit corresponds to the case of three single real zeros, the open orbit
to the case of two complex conjugate zeros and the separatrix to the case of one single and
one double real zeros. Since the open orbits do not correspond to the physically meaningful
wave solution, we focus ourselves on either the closed orbit or the separatrix. Then the
standard integration yields the solution expressed in terms of the Jacobi elliptic function
(cf. [75]) as follows

()= +( ot ——im ;. om= ——

This result was rst obtained by Korteweg and de Vries [2] and owning to its similarity to
the ‘cosinusoidal’ solution of linear equation the term ‘cnoidal wave’ was coined according
to them. Now the identity

m[l cré(z;m)]+ dri(z;m) =1
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open orbit
separatrix
3 ¢

losed orbit

Figure 1.3: Phase portrait of the KdV equation gives us the information about the periodic
solution.

and a substitution back to the wave variable give

u(x;t) = ( Ydr? (x cty;m + : (1.5)

2

It is rather practical to introduce some preliminary notions associated with the wave prop-
agation phenomenon via objective example. According to the phase portrait, the altitude
of the cnoidal wave varies only between the two larger zeros. Thus, one possibility of the
amplitude de nition is

28 = Umnax Umin = ;

which allows us to rewrite the solution in the form

u(x;t) = 2Eadn2 %(x c;m + :

The wavelength is de ned as the distance between two nearest wave crests, namely the
two neighboring maxima or minima. Due to the fact that the period of the elliptic function
dn(z; m) is 2K (m), whereK (m) is the complete elliptic integral of the rst kind, it can be
found immediately from this solution formula that
= %IL_m) =2 mK (m):
a=m a
One speci ¢ cnoidal wave and its wavelength are illustrated in[Fig. 1.4 whereas its corre-
sponding contour plot is shown in Fig. [L.5. It is rather dif cult to demonstrate the period
with respect to time of the solution by using the static gures, yet it can be easily found
with simple argument. Since the solution has been assumed as a function of one variable
= X ct, the in nitesimal differentials of three variablesx andt are related by

dx=d; dx= c dt

Thus, one patrticle in the wave packet will return to its original state after the instant of time
Z

= dx =

1
C o c
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u(x, t)

2

123

-3F

Figure 1.5: The potential functiay{’ ) and the contour plot of the cnoidal wave correspond-
ing to the zero energy level.

so that we can de ne the frequency as

2 2
—=c —

| =
The above argument is visualized in Hig.]1.6. If we de ne the phase of the wave, the wave
number and the frequency by

= kx It k=2—; I = ck;

then we can recognize that the solutio2 isperiodic with respect to its phase variable
ux;t) = ( (x;t) + ; = kx It

This formulation is crucial in description of methodology for the modulation theory. As
we have introduced a set of three parametem, c to present the solution instead of three
zeros, there must be relations between them. It is easy to check that they are given as follows

=2—a+; =2al 1+;c=4a%1+6:

m m
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u(x, 1)

2

0 6 *

Figure 1.6: The cnoidal wave plotted only in one wavelength traveling in time.

Additionally, the dispersion relation reads
I =ck= 4a % 1 +6 k= ( ak);

where the modulum can be expressed in termsloainda, that ism = m(k;a). Thus, we

have just established the most important and typical feature of nonlinear waves: The dis-
persion relation involves not only the wave vector and the frequency but also the amplitude
of the wave. In fact, this is similar to the nonlinear vibrations where the frequency depends
also on the amplitude. We investigate in the following two limiting cases.

If the amplitude of the wave is smal 1andm ! O but the wave number remains
nite, then we have the approximate perigg (m) . In this limit we have

drf(zzm)=1 msrf(zzm)=1 msinfz+ O(m?

and the solution (1]5) transforms in this linear approximation to
r

a 2a
u(x;t) acos 2 —(x ct) + —+ a
m m

The additive constant is equal to

2a+ Q= N o+
m - 2 2

while the dispersion relation can be approximated by

I 2k 4—k= k>
Thus, we recover the dispersion relation of the linearized KdV equation

Ut + Uxx =0

There is another interesting limiting case whan! 1. In this case the KdV equation
possesses the solitary wave solution or soliton that decay exponentialtyo&s to in nity.
Inthe limitm ! 1 or equivalently ! the above solution becomes

u(x;t):2asecﬁ[p5(x c)] + ;
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u(x, 1)

2

20 20"
- -
A > o0

Figure 1.7: The periodic solution with large nite wavelength (left) approaches the solitary
wave with in nite wavelength (right).

which corresponds to the separatrix on the phase portrait. Indeed,m/henl, the cubic
equation has one single zérg = and one double zefo, = * 3= andthe rstintegral
reduces to

=20 0 )

whose integration yields the above soliton solution. Note that the wavelengtthis limit

tends to in nity, which is completely expected due to the phase portrait. The envelope of
wave starts from zero atinnity ! 1 |, achieves its maximum at some nite= g

but never reaches zero except at another in nityl . A visualized explanation can be
found in Fig[1.}7 where the periodic solution with nite but large wavelength is atten out
so that its shape approaches that of soliton solution with in nite wavelength. The dispersion
relation in this case is given by

| (4ak+6 )k

taking into account non-zero basement valu&Vith the assumption of zero basement, that
is = =0,itisreducedtd 4ak.

1.1.2 Waves of kink-type and breather

Wave propagation nds its application not only to uid mechanics but also to many other
physical elds. For instance, the Klein Gordon equation

Ur  Ux+ qu)=0 (1.6)

occurs frequently in quantum mechanics and material science. Let us sketch a dynamical
discrete model introduced by Frenkel and Kontorova to describe the nearest-neighbor inter-
action in the chain of atoms. The system comprises an in nite chain of particles interacting
to each other via an source of potential correlating them. This kind of correlation can be
mechanically represented by a discrete system of springs of stiftregssched to the parti-

cles which uniformly occupy a one-dimensional space in the equilibrium state. In addition,
the chain is subject to an external on-site periodic poterftig) so that the potential acting

on then™ particle is taken ag x,). The distance of between the two neighboring particles

is designated by, while the period of the potentig] x) by as. In Fig.[1.8 the entire model

is schematically sketched. The kinetic energy of the system is
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ao

Ay

Figure 1.8: Frenkel-Kontorova model: a chain of particles interacting to each other under an
external potential eld.

X dx, °

o ; 1.7)

m
K=-"
2
n

wherem, is the mass of each individual particle. The potential energy is the sum of two
parts as follows

U = Uit + Uexs; (1.8)

in which the rst part accounting for the interaction of the nearest neighbors in the chain
and the second part for the external potential energy are given by
k X 5 X
Unt = 5 (Xn+1 Xn)5 Uex = ( Xn): (1.9)

n n

The model designed according to equatigns| (1].7)](1.9) are justi ed under the two following
assumptions:

1. The particles are restrictively moved only in one direction.

2. The correlation between the particles only considers the nearest-interaction rule. That
is, one particular particle is only exposed to the interaction of its one left and one right
particle so that

X
Uint = Vint(Xn+1  Xn);
n

whereV, is the potential energy stored in the interaction between two particles. Ex-
panding this potential function into a Taylor series and keeping only up to the second
order, the stiffness of the springks= V%0).

From the Largrange function of this system
X dx, > kX
dtn 5 (Xnse1  Xn)? ( Xn);

n n n

m
L= -2
2

it follows the equations of motion

d?xn

My~ K(Xns1 2Xn+ Xn 1) IX,)=0; 8n:
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It is not dif cult to normalize this equation to obtain the a system with unit nmags= 1
via some transformation. If the continuum assumption is exploited instead of the discrete
setting, after a normalization of the mamsg to unit we arrive at

Vi kv + qv)=0; (1.10)

wherev = v(x;t) is the displacement of the particle at coordinatat the time instant

t. We may say thex" particle vibrates in time. This equation with = 1 is called the
Klein-Gordon equation. If the external potential is characterized according to the harmonic
law

2
v)=1 cos —v ;
(V) a
the last equation takes the form
2 . 2
Vie KV + gsm gv =0;
which is called the sine-Gordon (SG) equation. Under the change of variables
2 2 2
X=—"9P=xX T=—t U= —v;
as k as as
the SG equation can be transformed to its canonical form

Ug Uy +SINU=0; (1.112)

where the denotationsandt have been reused. This equation, encountered in the problems
of moving dislocations in crystals [65] and long Josephson junct/ons [66], has attracted at-
tention from both physicists and mathematicians owning to its integrability by the Hirota
direct method or optionally by the inverse scattering transform. According to these works,
the exact multiple-soliton solutions exists and they are later classi ed into the kink-type cat-
egory due to their special geometrical form. Not so long later, the so-cafieklihd trans-
formation method was separately developed to enable one to construct several other kinds
of solutions such as standing breather, moving breather, and collision between breathers
and kink-type solutions. The above-mentioned solution methods for the sine Gordon equa-
tion can be fully found in the works by Hirota [76], Ablowitz et. al [77], and Rodd and
Bullough [78]. In this context we shall list these solutions and discuss their properties.

Kink-type solution If we look for solution of Eq.[(Z.1]1) in the form of traveling wave
uest)= (), =x ct

then itis reduced to
(¢ 1) +sin =0:

Its obvious rst integral is given by

%(c2 1) 2+1 cos = h; (1.12)
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where the potential functiorf ) =1 cos has been chosen. Two cases may happen:
the subsonic regime with < 1 and the supersonic regime with> 1. The rstintegral in

two cases can be rewritten in the form
1
§m2+ ()=h; ()= (1 cos);

where we have used the positive constant 0. Since the phase portraits corresponding

to these two forms differ from each other by a shift iraxis by a constant (see gures

[1.9 and 1.1)0), we shall restrict ourselves to the subsonic regime. According to the phase
portrait, the solution may behave in three different manners in response to the close orbit,
the open orbit and the separatrix. Using the theorem of inverse function, we may rewrite

¢

3+

A SRR S S N /h=1\
4| \\\\///ﬂ\\\///j

3L

Figure 1.9: Phase portrait of the wave solution governed by the sine Gordon equation in the
subsonic regime.
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Figure 1.10: Phase portrait of the wave solution governed by the sine Gordon equation in
the supersonic regime.

the rstintegral for the subsonic case as follows

2 1=2
Q)= m(h +1 cos )
Integrating this equation, we obtain
7 S
1 c
()= o (1.13)

2(h+1 cos )OI
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where the initial condition ( o) = ¢ is taken into account. If 2 < h < 0, we are on the
closed orbit and the periodic solution is obtained. On the other hahd; i0 the right-hand

side of the last equation is a monotonic function aind thus the inverse function theorem
allows us to recover the original solution The closed form of solution is not trivial in

both cases. Nevertheless, the more interesting solution occurs when the limit of separatrix
is considered. As such, without loss of generality we cho@g8g= 0 and leth tend to zero

in Eq.[1.13 to obtain

Z P—
3 1 ¢,  P—
()= md = 1 c?log tanz1

Solving this transcendental equation foand substituting = x  ct back, we obtain

X ct
u (x;t) =4arctan exp pﬁ

The solutionu.. is called the kink solution while the other is named the anti-kink solu-
tion. As re ected from the information of the phase portrait, the kink increases @ratn

'l to2 at !1 andthe anti-kink exhibits the opposite behavior. In Fig.]L.11 these
two solutions are plotted, demonstrating this argument. As compared to the solitary wave of

u(x, 1)
anti—kink kink

27TF

15 15 ¥

Figure 1.11: Kink and anti-kink solution of the sine Gordon equation.

the KdV equation, the appearance of the kink-type solution is distinguishable. Though the
soliton must atten itself out to zero on both sides at in nity, the kink does atten out to a
non-zero constant which is the multiple2f either on one side or both sides. This character
leads to the idea that after the solution increases f0dm2 , it may keep climbing up to

a multiple of2 and stay there at in nity. This is actually the case according to Hirota’s
discovery of the multi-kink solution in his celebrated work|[76]. A wave packet of three
kinks is shown together with its slope in Fg. 1.12.

In addition, the kink-type solution of the sine Gordon equation differs from the solitary
wave of the KdV equation by the possibility of bi-directed propagation. This can be realized
by comparing their rstintegralg (1}4) and (1]12). Whereas in the KdV case the velocity
appears with power of one, it appears in the sine Gordon case in the quadratic manner. In
Fig.[1.13 a packet of two groups of kinks and anti-kinks separating and traveling to the left
and to the right, respectively, is shown. The solutions of kink type can be used to model
geometrically the propagation process of the opening crack in crystal materials. When we
extract a small portion of the wave packet comprising of one kink and one anti-kink, it is
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Figure 1.12: A 3-kink solution (left) to the sine Gordon equation and its slope (right) travel
in time.

easier to investigate the characteristics of the solution. In[Fig] 1.14 the derivative of such
portion of solution with respect to the spatial variable, which is called the slope, is illustrated
at two time instants. From this gure it seems that the slope of the wave packet obeys some
asymptotic law.

u(x, 1)

-200 -100 100 200

Figure 1.13: The opening of crack in materials made of crystal can be described by the
propagation of kink and anti-kink waves in a certain nite domain.

1.2 ldea of modulation of wave packet

From the above well-known examples, we see that the modulations of strongly nonlinear
waves with nite amplitude cannot be approximated by linear wave packets. For instance,
we are considering the evolution of a wave packet governed by the KdV equation whose
initial disturbance can be described by the modulated periodic Wave (1.5), where the pa-
rametersa, m, and de ning the solution are some functions ®f The question arises
naturally: How do they evolve with time? In such problem, two possibilities may occur as
follows.

If in H1e initial state the parametees m, change signi cantly in one wavelength
m=a, then we would not expect that the evolving wave can be captured by the
modulated periodic wave.
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J t =t || | Slope modulation
60 30 30 60
Slope modulation | || t=1

Figure 1.14: Slope of a kink-antikink solution and its modulation at large time.

On the contrary, if the initial modulation is rather slow, that is the parameters

change little within one wavelength, then one may expect that modulation remains
slow up to a certain time, and consequently the evolution can be described by a slow
change of these parameters.

In the second scenario, since these parameters vary slowly in one wavelength, we can con-
sider them as slow functions of the space and time coordinates. Our aim is to calculate how
these parameters evolve in time. The modulation scale is a larger scale in which the wave
properties can be effectively described. We can notice the existence of two scales of distance
and time in the modulation problem. On the one hand, the phase variable oscillates fast in
one wavelength =2 =k and one period =2 =! and on the other hand, the parameters
characterizing the periodic solution evolve slowly. This observation suggests the method
of approach. Averaging the equations of motion over the fast variable results in the new
equations with only the slow variables and it is reasonable to anticipate that these averaged
eqguations govern the slow evolution of relevant parameters. Therefore, this method is cate-
gorized as the multi-scaled method. This mentality is credited to Whitham, who introduced
the idea in his seminal work [35, 42]. Apparently, the procedure bears a resemblance to
the Krylov-Bogoliubov method or WKB theory, which was initially applied to nonlinear
ordinary differential equations with the presence of small parameters.

One of useful applications of the modulation theory is the amplitude modulation for non-
linear dispersive waves. Indeed, the equation of amplitude modulation for the KdV equation
was rst derived by Whitham to describe the evolution of the parameters associated with the
periodic wave solution. Let us touch the idea by revisiting the solution formula (1.5) and
assuming that three zeros and are three slowly varying functions af andt in one
wavelength and one period, that is

= (x;t); = (x;t); = (x;t):

Then the dependence of= c¢(x;t) andm = m(x;t) on x andt is realized by the their
algebraic relations with these parameters. At the next step substitution of these functions
into Eqg. [1.5) in replacement of the corresponding constants yields the non-uniform wave
packet governed by the KdV equation. Then this approach enables us to keep track of the
evolution of the whole packet up to some certain time and coordinate as long as the evolution
of the governing parameters are known. One straightforward application of the described
procedure is to produce the asymptotic envelopes or the amplitudes of the non-uniform wave
packet. In Fig[ 1.1]5 the plot of a non-uniform wave packet governed by the KdV equation
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with its envelopes being marked with bold line is shown. From this gure we can see

u(x, 1)

16| A

2 4 6 ¥

Figure 1.15: A nonuniform wave packet governed by the KdV equation with its envelopes.

immediately that the upper and lower envelopes change slowly in one wavelength and

so does the amplitude. Furthermore, it is recognized that the wave nknvaees slowly

in one local wavelength. The similar observation of slow variance of the frequency and
the amplitude within one period can be obtained if we stay at one xed coordinate to follow
the vibration of the particle. Such observation is well explained in [Fig.] 1.16 where the
same wave packet is plotted with respect to time instead of the space coordinate. It is by
now clear that two distinct scales are detectable in our problem. The characteristic,sizes

T are associated with the period of the amplitude and any average quantities of the wave
packets while the other sizes with the fast oscillation of the wave. Returning back to the

u(x, 1)
4

t

3 5
Figure 1.16: The vibration of one particle in the nonuniform wave packet governed by the
KdV equation with its amplitude varying slowly in time.

important solution of the KdV equation, namely the solitary wave, one may wonder whether
we can describe the amplitude of a packet of several solitons if there is such one. In the case
of uniform wave comprising only one soliton the wave amplitude can be depicted by only
one constant, which is demonstrated in Fig. [L.17. Yet the amplitude modulation must be a
slowly varying function ofx andt if the train consists of multiple solitons with different
amplitudes and propagating velocities. In Fig. 1.18 the wave packet of multiple solitons of
the KdV equation during and after the collisions is plotted in separate frames. Though it is
dif cult to describe the amplitude of the packet during the interaction time, it can be gured
out that there seems to be an amplitude modulation for the same packet with well-separated
solitons. For the shallow-water it is reasonable to deal with the solitary waves with the zero
basement since the altitude of the wave can be measured from the non-disturbance water
surface. It is convenient to drop the factor in front of the last de nition of amplitude and
use onlya for the amplitudes of solitons. Our aim is to derive the equations governing the
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evolution of the amplitude modulaticen= a(x;t) as the slow function ok andt and to
solve these equations for the asymptotic solutions. The theory of slope modulation can be
also derived using this identical technique.

u(x, 1)

-10 10 X

Figure 1.17: One soliton with constant amplitude travels in time.

u(x, t) u(x) l‘)
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Figure 1.18: Three solitons governed by KdV equation interact with each other (left) and
then separate at large time (right).

1.3 Variational-asymptotic method

The modulation equations derived by Whitham can also be reconstructed by the so-called
variational asymptotic method (VAM). The method has been applied to many dynamical
systems such as vibrations of shells and rods [59], contiuum mechanics and uid dynamics
[60]. Very recently the method has also been utilized to develop the theory of modulations
for nonlinear dispersive waves [61]. As the name suggests, the rstingredient of the method
is the possibility of formulating the problem or reformulating the governing differential
equations in a variational statement. The trend of dealing with problems using the variational
approach has been increasing over decades owing to two advantages.

(a) It reduces the dif culty of taking care of several orders of approximation, sometimes
the heuristic ones.

(b) The knowledge of physical properties and their interpretation are contained in the
compact variational formulation that enables one to work with the problem mathe-
matically.
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On account of these bene ts one may say that the variational approach helps us less prone
to making unnecessary mistakes during the course of derivation. In the following we shall
present the method and how to apply it to the modulation of nonlinear dispersive waves step
by step.

Problem setting ~ Consider the variational problem in form of the Hamilton’s variational
principle: Find the extremal of the action functional
7
[ui(x;t)] = L(ui; ui. ;U )dxdt; (1.14)
R

whereR = V  (tg;ty) is any nite xed region in (d + 1) -dimensional space-time. We
assume that; are prescribed at the bounda@R Since there are many wave variables and
coordinates being incorporated within our problem, we use here the comma to denote the
partial differentiation as well as to separate the indices associated with the eld variables
and with the coordinate variables. The Latin index corresponds to the eld variables and the
Greek index to the coordinates. We look for the extremal of this variational problem in form
of a slowly varying wave packet

= i( (X1);x;1);

where = (x;t) plays the role of the phase, while and . correspond to the wave

vectork and the frequency, respectively, ; are2 -periodic functions with respect to
. Within one period of ; the wavelength and the period are de ned as the largest

constants in the inequalities

.. 2 .. 2
I — I —

u

Analogously, the characteristic length- and time-scalesnd T of changes of the wave
vectork , the frequency and (; X;t)j =constare de ned as the largest constants in the
inequalities

2 2. 2.2
] o)l T J it ] vl T
i@ @i = o del
where
_ @ . _ @, .
@ = X = const @i= @t =const

Fundamental hypotheses  In order that the modulated wave remains good approximate
at large time, two important hypotheses are proposed as follows.

(&) The assumption of slow variance of the wave vector and the frequency in one wave-
length and one period is kept. It is assumed further that X;t)j = const Changes
slowly in such characteristic scale.

(b) The second assumption relating the two characteristic scales are proposed as follows
; T:

So we have two small parameters as the rattosand =T .
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Strip problem  The partial derivatives afi; are given by
U, =  ; +@ i; Ux= g+ @

Due to the second hypothesis, they can be approximately replaced by
U, = & 5 Ui = i it

Keeping in the action functiondl (1.[14) the asymptotically principal terms, we obtain in the
rst approximation
ZZ

lo[ 1= LCas i 5 i g)dxde

R

Now we decompose the domainto the (d + 1) -dimensional strips bounded by tlke
dimensional phase surfaces (see Fig.]1.19)

=2n n 272
The integral oveR can then be replaced by the sum of the integrals over the strips

t

~

AN

Figure 1.19: The domain of consideration is decomposed into many strips bounded by the
curves =2n,n 2 Z. The left gure corresponds to the case of uniform
wave, while the right to the case of nonuniform wave.

zz ¥ 2Z
Ldxdt = L( T T ;t) dd; (115)

R strips

where are the coordinates along the phase surfaces const, and is the Jacobian
transformation fronx ,tto , . Inthe rst approximation we may regard . and .
in each strip as independent from Hence, we obtain in each strip at the rst step of the
variational-asymptotic method, thatisinthe limit ! 0; =T ! 0, the same problem:
Find the extremal of the functional

_ 1 Z 2

Lol i]= > LCi i ;5 i d (1.16)

0



1.3 Variational-asymptotic method 23

among2 -periodic functions j( ). According to the rst hypothesis, the quantitiks =

. and! = deviate negligibly within one strip, so they may be regarded as constants in
this functional (compare two gurgs 1.0 apd 1.21). Taking advantage of this consideration
into account, we can rewrite the above functional in the more convenient form

Varying this functional, using the integration by parts making use of the periodicity condi-

t
0.5F

— sl

Figure 1.20: The wave vector and the frequency are strictly constants throughout the whole
domain in the formulation of the uniform wave packet.

tions, we obtain
1 Z2
|_=2— [Li k(L) +!(Ly)] id =0;
0

where the subscripts denotes the partial derivatives wiith respect to its arguments ac-
cording to the rule

= @L |_i = @ |_it = @_:

Li - N )
@u W @u

The Euler-Lagrange equations then read
Li k (Li) +!(Ly) =0: (1.17)

As standardized, one typical rstintegral is obtained by multiplying both sides;byand
then integrating the obtained equation with respectas follows
z Z
Lid j+ [P(La) k(Li)]j;d =h:
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Figure 1.21: The wave vector and the frequency can be regarded as constants throughout
each strip in the formulation of the nonuniform wave packet.

Provided that the original Lagrangian does not contain any cross terms baiwaed its

derivativesu;. , u;y, the functiond; andL; do not depend on; so that the rst integral

can be reduced further to
Z Z

Lidj+>< , @k OL

@ m; @ m;

b A m )= hy: (1.18)

m

The associated Euler-Lagrange equati¢ns {1.17) are a systemasflinear second-order
ordinary differential equations which naturally admits the same number of the rstintegrals.
There exist2n integration constants in the solutions, half of which is determined from
the periodicity conditions on;( ) and the other half can be determined by specifying the

n constants entering the above rst integrals. Nevertheless, it is not always convenient
to employ these integration constants as slowly modulated parameters in the non-uniform
wavetrain. Such choice of parameters depends on the phase portraits and obviously on our
speci ¢ interests. We call this variational problestrip problem

Modulation equations  Let us denotd the value of the functional (1.1L6) at its extremal
and call it the average Lagrangian. It is a functiorhgfk and!

L =L(hi;k ;1)
whereh; are the parameters we have chosen in the strip problem. The origingl sun (1.15),
as= ! Oand =T ! 0, can be approximately replaced by the integral
ZZ
L (hj;k ;! )dxdt;

R

withk and! being regarded as functionsxfndt at this step. Taking into account that the
wave vector and the frequency are de ned through the common phase varmbléx;t),



1.3 Variational-asymptotic method 25

the rst variation of this functional with respect to and gives

@:O; —@@+ @ a =0:
@h @@, @x@;

It is however more practical to deal with the system of rst-order differential equations
involving the more directly relevant characteristic quantities of waves such the wave vector
k = (k ) and the frequency. For this reason we cast this system to

@ ee @
@@ @« &

@hzo; =0; (1.19)

which must be complemented by the compatibility conditions
ki +!. =0; k. k. =0:

The rst equation[(1.19) expresses the solvability conditions for the strip problem leading
to the nonlinear dispersion relation, while the second equdtion| ¢lid @quivalent to the
equation of energy propagation. It is helpful to put here a comment that the solvability
conditions are nothing else but the conditions of normalizing the periodg ofto speci c
constants which are all equal to the fac®orin our consideration.

At this point, let us take the chance to introduce the notion of the amplitadasd the
maximal slopeg; according to

a = [p[g%(]J ili Bi= [p[g%(]l i; )
These notions will be intensively investigated in the subsequent chapters. If the amplitudes

g, are chosen as the governing parameters instead of the energyHeviien the rst
equation of systen (1.19) can be engendered to

@ = 0,

@a

and the second equation is calkb@ equation of amplitude modulatioAnalogously, if the
maximal slopes are used, the solvability conditions take the form

@

@ ¥

and the other equation is callétk equation of slope modulation

Remark The carefully described procedure can be actually generalized to the system
whose Lagrangian contains higher-order derivatives. Furthermore, it could be used to handle
with the ‘nearly periodic solution with slight modi cation and of course change of inter-
pretation. Although some modi cations of the theory could be addressed here, it simply
irritates the readers to generalize the method without any feasible application to the realistic
example, in shorter words, with lack of motivation. Thus we shall postpone the discussion
till the point we have to.
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2 Direct methods for evolution equations

The aim of this Thesis is to construct the theory of amplitude (or slope) modulation of
nonlinear dispersive waves and to compare the obtained results with the exact solutions
of the corresponding evolution equation. For integrable systems the exact solutions can
be found either by the inverse scattering transform or by the direct methods. Although the
inverse scattering transform allows one to integrate the evolution equations more thoroughly
than the direct method, it requires a substantial background in mathematics such as complex
analysis and functional analysis. On the contrary, the Hirota’s method asks for quite minimal
knowledge of mathematics that mostly involves only differentiation and simple algebra with
some skillful computation. In this chapter we shall present some direct methods for the
exact integration of evolution equations based on three analytical techniques

Modi ed homogeneous balance method,
Hirota’s bilinear differential operators,
Wronskian determinant.

The rst one helps us to recognize the balance between the nonlinear and dispersive effects
in some sense which is still mysterious to the author. Subsequently, using the differential
operators which were credited to Hirota, the original equation is transformed to the so-called
bilinear form. More details on this subject can be found in the classic textbook. As a result,
we expect that it is more feasible to solve the bilinear differential equation in replacement
of the original nonlinear equation. The relevant references will be noted in the end of the
chapter.

2.1 Multiple collisions of solitons

Being consistent with the mentality of the rst chapter, we examine one objective example
before coming to the outline of the solution method. Then we shall apply it to several
evolution equations.

2.1.1 Multiple-soliton of the Korteweg-de Vries equation

Due to the signi cant historical importance, we start rst with the most well-known proto-
type of soliton equation, namely the KdV equation

Ui + 6UUy + Uy = O0: (2.1)

Modi ed homogeneous balance method In order to balance the nonlinear and disper-
sive terms, the solution will be sought in the form

u=@ ( (xt)+ a (2.2)
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where’ =’ () will be found later using one ad hoc condition amid an arbitrary constant.
The ordem of derivative with respect tg is chosen in such a way that the total orders of
derivatives of the nonlinear terou, and of the dispersive term,y are equal, that is

n+(n+1)=n+3 ) n=2:

Upon substitution of this Ansatz into Eq. (.1), a quite complicated differential equation is
obtained
+( e xt6a;+15 , 5 +10 7 )’ © +(18 « 5 t6 % )
+(2tXt+ tXX+18aX XX+10 XX XXX+5XXXXX), +6XX XXX,
+( XXt + 6a XXX + XXXXX )’ = 0

(2.3)

The most important heuristic condition is that the coef cient planishes
6 '@ 40 ¢

It should be emphasized that this coef cient is collected from only the nonlinear and the

highest-order derivative terms. We hope that this equation is solvable so that the explicit
expression fot () is revealed. It is the case indeed when we integrate this equation con-

secutively. By choosing the zero integration constants, this gives

"()=2log : (2.4)

Using this simple solution, we can express the multiplication of its derivatives in terms of
the single derivatives as follows

22 Lwo e 2@ .. - 0. 22 o
3 1 3 1 1

Substituting these results into EQ. (2.3), we obtain
Pi() @+ Po() +Ps() =0; (2.5)
where the coef cients are given by

— 3 2 2 2 .
P1_6ax+ tx+4xXXX 3X XX !
P2 = 18a X XX 2 XX XXX + 5 X XXXX + 2 X Xt + t XX; (2'6)

P3 =6a wx Tt Toxoooxx -
It is not clear at the rst sight that Ed. (2.5) is of the potential- eld form
@G(;" ())=0;

in which we assign the name potential- eld for the comfort of the subsequent procedures.
This name comes from the high school knowledge. We call a vectorFebtential eld

if it can be generated through the gradient of a certain functieaF = r . To make this
form realizable, one feasible trick is to expand the following expression

(A +B =AY (3)+Ax, +B x  +Byx ;
and to compare it with Eq[. (2.5). By performing such comparison, we end up with

I:)l:Ax; P2:AX+BX; P3:Bx;
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where the expressioms, B are given by

A:6a§+tx+4xxxx 32;

XX 1 B=6ax+ x+ xx-:

Thus, we have just arrived at the equation
(A +B ), =0:

An integration of this equation with respectxqields
A +B =)

whereq(t) is a function depending only on time variable. Using EQq.|(2.4), this equation can
be rewritten in a more explicit form

t
B A= X t+6a( XX )%)"' XXXX 4y xx +3 >%x = ZLZ): (2-7)

Bilinear form It is a great achievement of Ryogo Hirota when he discovered that the KdV
equation can be transformed to the bilinear differential equation by devising the bilinear
differential operators. The operators act on two differentiable functioss f (x;t) and

g = g(x;t) according to the rule

e 4. @ @7 @ @ ", . . .
DIDIf 9= o & @t @ DI (2.8)

Some examples are given below

Dxf g=1fxg fox;
D)%f 9=fwxg 260+ fgx;
D«Dif g="fug fx0 fiO+ fox; (2.9)
D)?f 0=fwxd 3O +3Fx0x  FOxux:
Dif 0= foox 9 HMuox0+6f0x 4 xOux + T -
It is interesting that the formulations of these operators are more or less like the power
expansions of the forrff  g)" inasmuch as the power of each multiplicator are replaced

by the corresponding order of differentiation. To clarify this statement, we may examine the
similarity of two expansions

X
(f 9"= Cof" “g"=Cif"¢® Cif" 'g+ +( 1)'Caf°g";
k=0
and
X
DYf g=  Ci@"f @g9=Ci@fg C@ 'fg+ +( 1'Cif@uy;
k=0
whereCk,0 k n, are the binomial coef cients de ned by

n!

k — .
Cn = ki(n k)
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Most importantly, the de nition[(2]8) provides the bilinear differential operators, that is

DIDY(f 1+ f2) gl= D 'D{fy g+ D D{f, 0;
DYD{f (g1+ g2)]= DD g+ DD

Now, if we setf = g= in Eq. (2.9), we get the following relevant formulas
DDy =2( x x 1)
Df =2( x 5)1
D:(l = 2( XXXX 4 X XXX +3 )%x :

Thus, Eq.[(2.]7) is engendered in a more elegant form
D«(Di+6aDy+ D) = “q(t):

Whenq = 0, this equation is called the bilinear form of the KdV equation or simply the
KdV bilinear equation. From now on we shall call the operator de ned by Eq| (2.8) the
D -operator.

Useful properties of Hirota’s operators It is appropriate to list here a few properties that
are bene cial for the method of solution.

(a) The normal derivatives and tBe-operators can be connected by

@*m
DDy 1=DyD{1 = @Rtm: (2.10)
(b) Action of theD -operators on the exponential functions is given by
DD (ex ex =(k; ky))™(! 1,)" ex + 5);
x Di(exp 1 P 2? (ki k2)"('1 2) p(1+ 2) 2.11)

iz kix+it+ 5 i=12

The second can be generalized by representing it in the form of polynomials with arguments
being the bilinear operators. Indeed,Rebe a polynomial of two variables

X
POX;T)= amX™T";

where the range of summation can be freely determined up to our speci ¢ problems, then we
can apply the formal polynomial of two argumeiitg andD, to the exponential functions
to obtain

P(Dy;Dy)(exp 1 exp 2)= P(ky kyl1 !1o)exp( 1+ 2):
Soliton solutions of the bilinear equation For the soliton solutions, it suf ces to solve
the bilinear equation

Dy(D{+6aD, + D)  =0: (2.12)

We shall deal with this equation by using the perturbation technique. It is worth giving a
short remark here. It is not quite accurate to claim the application of either the perturba-
tion method or the perturbation theory since there exist no small parameters in our current
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differential equation, which could be explained clearer during the course of derivation. Nev-
ertheless, following the spirit of the perturbation method, we expaimcthe power series
of the form

= 04 1 4 2,4 = i (2.13)

where could be considered as small parameter though it is certainly not, and the functions
i = i(x;t) must be subsequently determined. Substituting this Ansatz intq Eq] (2.12),
equating the coef cients of', i 0, to zero, a sequence of equations for solvings
obtained as follows

0. D,(D;+6aDy+ D3)(1 1)=0;

. D,(D,+6aD,+ D31 .+ 1 1)=0;

2. Dy(Di+6aDy+ D)1 ,+ 1 1+ » 1)=0;

3: Dy(Di+6aDy+ D)1 3+ 1 2+ 2 1+ 3 1)=0;

and so on. Obviously, we may write the system in the general form as

X0
Dy(Dy +6aD, + D3) i mi =0; m O
i=0
Using Eq. [(2.1ID), the equation fot is transformed to the linear ordinary differential equa-
tion
_C@ _@+ 6a_@ + @ 1
@x Ot @x @X
It is well-established in the theory of ODE that this linear equation admits the solution of
the exponential form

=0:

1=exp 1 1= kex+ gt g
which, upon substitution into the above equation, implies
! 1+63.k1+ kf=0:

Recalling the relation between the wave number and the frequency, we may also name this
equation the dispersion relation. Then the equation¥@an be rearranged in such a way

that the unknown functions remain on the left-hand side and the known functions are moved
to the other side

@ @,. @ @

2— —+6a_—+ =
@x @ —@x @% °
By using the second property (2]11), the right-hand side produces zero so that we are allowed
to choose , = 0 in this equation. Apparently, the other vanishing functions 0;i 3,
make all the coef cients of' equal to zero and hence the serfes (R.13) is truncated into the
nite sum

Dy(D{+6aDy + DJ) 1

=1+ 1-

Since the parametercan be absorbed into the initial phasg we nally arrive at the
solution of the bilinear equation as follows

=1+exp(kx+ ! it+ 1); !q+6ak+ ki=0:
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The absorption of into the arbitrary initial phase also implies that this parameter is not
necessarily small. Substituting this result into two equatipng (2.2)[and (2.4), the solitary
wave is obtained as follows
2 2
2k exp( 1) +

k2
ux;t) =2 =X+ a= a= L

AL RL+ a
2 A+exp 1)2 Zsec 2 a

which is called the one-soliton. We see that the function given by[Eq. (2.4) is a bridge
between the solution to the bilinear equation and the original solution to the KdV equation.
For its crucial role we call the function( ) in our context the ‘pivot’ function. Excluding

the constant dictating the basement of soliton, thesoliton solution has two arbitrary
parameter&; and ;. The former determines the amplitude of the soliton, and the latter its
initial position or initial phase.

By accepting that-soliton is governed by two independent parameters, it is expected that
the n-soliton can be fully characterized & independent parameters. Indeed, if we look
back at the entire procedure, we see that the left-hand side of each equation for the power
can always be managed to transformed to the linear ODE. This fact suggests us to use the
linear superposition principle for the solution at the rst step

1=exp 1texp o i = kix+1it+ ;7 i=1:2

Once again, in order that the rst step is completed, the dispersion relations must be ful lled,
that is

li+6ak +k?>=0; i=1;2

Continuing the perturbation procedure, the second tergannot be zero in this case but
the third one is. Indeed, let us write down the next step

2@@)( gfL 6a@@x+ %( 2= Dy(Di+6aD,+D3)[exp 1 exp 2+exp 2 exp 1];

which is cast down to

@ @ @, @

—+6a— +

@x @t “@x @x 2

It is natural to try the solution of the form

(ki k)[('1 '2)+6alks ko)+(ki ko)®lexp( 1+ 2):

2= pexp(1+ 2);

where i, is a constant. Upon substitution of this Ansatz into the above equation and elim-
ination of the common factaxp( ; + »), the coef cient i, is obtained as the following
ratio

(ki ko)[(t1 !o)+6alks ko) + (ki ko)? _ (ke k2)?.
(ki + k2) [(Y 1+ ! 2) +6a(ky + k2) + (kg + k2)?] (ki + k)2

12 =

The other equations are automatically ful lled with=0;i 3, and the exact solution is
given by

=1+exp 1+exp 2+ pexp( 1+ 2);
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where the powers of disappear according to the same argument as above. The solution
(2.2) obtained from this function describes the interaction of two solitons. The possibil-
ity of deriving the coef cient 1, from the algebraic structure of the bilinear equation is
remarkable. To clarify this point, let us introduce the polynomial

P(X;T)= X(T+6aX + X3

and rewrite the KdV bilinear equation using the formal polynomial as follows
P(Dy;D;) = D,(D;+6aD,+ DJ) =0:

Then the coef cient can be represented by using this formal polynomial as

P(ki kata 12).
P(ki+ kg;la+ 1)’

12 =

This observation will be extensively used.

By conducting the perturbation procedure up to many higher-order solutions, we obtain
the inductive formula for generating timesoliton solution of the KdV equation. Omitting
the detailed calculations, we write down only the nal result

2
X

u(x;t) =2 —=5—>+a;
2 3
XX
=1+ 4 (ii)Sexp(i,+  + i)
n=1 C{ k<l
= kix+ Lit+ g 1= 6ak kS
(i5j) = (ki kpl'i !j+6atk k)+(k k) _ (ki k)2,

(ki + k)L + 1 +6atk + k) + (ki + k)3 (ki + k)2

In this solution formuleCy, indicates all possible combination efelements from the set of
N elements

n=fj2N;1 j Ng;
andQ(ka is the product of all possible combinations of these takatements. Note that
the solution provided here is different from what we have known due to the appearance of

the arbitrary constarat (cf. [13]). It is interesting that tha-soliton solution provided above
gives more exibility in determining the velocity of each soliton which is determined by

G= !i=k =6a+ k*

Thus, one soliton propagates to the lefiaf+ k? < 0, to the right iféa+ k? > 0, and stands

still otherwise. To illustrate this argument, we pick up a 3-soliton solution generated with
the following parametersk; = 1,k, =2,ks =3,a= 2=3. Accordingly, the velocities of

three respective solitons ate= 3, ¢, =0, ¢z = 5, so two of them propagate in opposite
directions whereas the other does not propagate at all. Irj Fig. 2.1 such exact solution is
plotted at three different time instants to make the explanation visible.
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u(x, t)
4L =2 t=6 =10

w N
Hal

-1

Figure 2.1: Three solitons, governed by KdV equation, propagate in time.

Summary of the solution method As said clearly before, we are ready to recapitulate the
method of solution. Let us rst describe the modi ed homogeneous balance method using
the general form of the evolution equation

(Ut Uy U Ugy s Uy 222) =0 (2.14)

Step 1 The solution is sought in the form
CAN
@rtn

wherea is an arbitrary constantn andn are two positive integers. The values of these
integers should be determined in such a way that the total derivative of the nonlinear term
is in balance with that of the term containing the highest-order derivative.

Step 2 Substituting this Ansatz into Eq. (2]14), we obtain

u(x;t) =

( () + &

MPCYPu 1() ™ ViPy o) ™M PPy =0; (2.15)

whereM is the highest derivative present after the substitution. The coef &¢hj is col-
lected only from parts of the nonlinear and the highest-order derivative terms. It is proposed
that the pivot function =’ () is found with the heuristic condition

P()=0:

To carry on the method, it must be assumed that this equation is an integrable ODE and
the zero integration constants can be chosen for the simplicity. Such choice is hoped to be
suf cient at least for the soliton solution.

Step 3 With the explicit pivot function in hand we can compute its all involved derivatives
and relate their products to the single derivatives so thaf Eq.|(2.15) can be reduced to

Po() ™ipy o)y ™ PPy =o0; (2.16)

whereN is the highest order that still remains. Then recognition of the equation in the
potential- eld form

Q@A P+  +Ar +AY)=0 (2.17)
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allows one to integrate it with respectandt to obtain
Aq’ (a) + + Al’ + AO’ :0’ (218)

where the integration functions have been chosen to be all zero. A good strategy to perform
itisto run backward rather than forward . As the matter of fact, if this step is doable, then
expansion of Eq[(2.17) must coincide with Eg. (2.16). Then by equating the corresponding
coef cients of’ ('), the expressions fdk; can be derived.

Step4 Using the explicit formula for ( ), Eq. [2.18) is transformed to the PDE containing
only the phase function(x; t) as follows

(% 6t xs woii) =0 (2.19)

It is probably the most essential step to rearrange the entire equation in such a way that its
bilinear form is disclosed

B(Dy;Dy; Df;DxDy;DZ;::)( ) =0: (2.20)

On the other hand, it should be noted that the transformation fronj Eq] (2.19) to Eq. (2.20)
is not a must as long as we can solve the former equation using some particular techniques.

Step 5 In the last step it is assumed that the bilinear equafion](2.20) is derivable. Hence
the perturbation technique shall work towards its advantage to nd the exact solution as
the nite truncation of the series in the small parameter. To this end, we provide here the
multi-soliton solution to the original evolution equatign (4.14) using the inductive formula
as follows

_ @, . ,
u= @Rt ( (ét))"‘ a,
xx m
=1+ 4 (ii)dexp(i, + + i)
n=1 C k«l (2-21)
i = kix+!it+ i, Bjpg 1,00 k =0;
(i) = Bjpo (1 130t (ki k).
’ Bipi (1i+1)Dx! (kitk)

where replacements of the argument8okith the real values are indicated by the arrows,
and the summation and the product were clearly explained above.

2.1.2 Multiple-soliton of the scalar Boussinesq equation

The general scalar Boussinesq (BSQ) equation is given in the form
Vg + Vxx t (Vz)xx + Voxx =0; (2.22)

where , and are three constants. Itis usually distinguished@sdandbadones based

on the well-posedness of the linearized equation. ¥ 0, the equation is classi ed as

the good BSQ equation since its linearized version is known as a well-posed equation. In
contrast, if < 0O, the linearized equation is ill-posed and called the bad BSQ equation.
Indeed, two distinct variants of the BSQ equation

utt + ( u2)xx Uxxxx = 0
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can be obtained under the changes of variables

v(x;t) = 5 —u(x; P

1),

in which the plus sign corresponds to the good BSQ equation with0 and the minus sign

to the bad BSQ equation with< 0. Since the treatments of both equations for the soliton
solutions are more or less similar, we shall focus ourselves on the good BSQ equation,
namely

U + (U + Uppx =0 (2.23)

Without much explanation we apply the above outlined procedure and present the derivation
step by step.

Step1 We propose the Ansatz
ux;t) =" ( (Xt)) + &; (2.24)

in which the order of derivative comes from the balance of total derivatives of the nonlinear
term and the dispersive term, that is

2n+2=n+4 ) n=2:

Step 2 Substituting this Ansatz into Eq. (2]23) and collecting the coef cient hfthe
ODE for determining the pivot function is obtained as follows

22 4o @6 _(.

Solving this equation with zero integration constants, we obtain
2

"()=6log ) u(x;t):6%+ a:

Step 3 Substituting this Ansatz into Ed. (2]23), it is expanded to
AZ2W+c®eD +By =0; (2.25)
where
A= 2+2a2 32 44, wu;
C= )%tt+4 t x xt T tzxx+123-§xx 3%("'9 3xxxx;

— 2 2
D_2 xt+ t Xx+6axx+2 t xxt"'2 X xtt"'3 XX XXXX

2 .
+8a X XXX +6 X XXXXX 2 XXX !
B= ¢+2a+ wxx:

Direct calculation shows that
C:Axx+2Axx+B)%; D:AXX+ZBXX+BXX:

Introducing a new dependent variable= and substituting the above relations into
Eqg. (2.25), we nd that it can be transformed to

(A +B ) =0:



2.1 Multiple collisions of solitons 37

Step 4 Integrating this equation with respecttdwice and using the de nition = 6=,
it is explicitly written in the form

1
o £+280 w0 DF we Axooe T3 5= 5 AROX+ oD):
Finally, the bilinear form of the Boussinesq equation has just been established as follows

(DZ+2aD?+ DY) =0; (2.26)

in which p(t) andq(t) are chosen to be identically zero.
Step 5 In analogy with the KdV case, the general formula for constructingntieliton is
given by

2

u(x;t) =6 —5—>*+a;

2 3
XXy
=1+ 4 (i)dexp(i,+  + 4);
n=1 C k<« (2.27)
i = kix+it+ ',2+2ak,2+k,4:O,
(1 1P+2ak k)2 +(k k) _ (@ G)° 3k k).

(i;j)=

(i 1)2+2alk + k)2 +(k+ k)* (G )2 3(k + k)2

Similarly to the argument in the last section, the velocity of each soliton is given by

q___
6= !izk = i (2a+ kd); (2.28)

where ; taking valuel or 1 describe the propagating direction.

Unlike the KdV case, the addition of constamin Ansatz [2.244) in case of the BSQ
equation is essential. It helps not only to adjust the velocity of each soliton but also to make
the existence of solution with exponential tail possible. Indeed, let us assunee th@t
p = g= 0 so that the bilinear fornj (2.26) reduces to that derived in [79]

(Df+Dy)  =0:

The dispersion relation in this case becorhgs k#* = 0, which yields only the roots; in
complex plane provided that the wave numbegrare real. This argument is reinforced by
following the construction of solutions in [79] with the aid of Wronskian formulation. The
soliton solution with exponential tail could not be extracted by using this formulation.

A 2-soliton solution corresponding to the parameterss 1, k, =2, =1, , = 1,

a= 3is plotted in Fig[ 2.R. Two solitons rst approach to each other from two opposite
sides. They experience the interaction near the origin and re ect to inverse their propagating
directions. Note that one soliton is constantly subject to singularity and that both solitons
change their amplitudes and widths after interaction. Even though the singularity of solution
is beyond both the knowledge and physical interpretation of the author, this kind of solutions
is still reported in case it might become helpful in the future research. Actually, it might be
not appropriate to call this a soliton due to its singularity.

Another amazing phenomenon is reported here on 2-soliton when the parameters are cho-
sen to satisfy the condition(1;2) = 0. We visualize the behavior of solution wikh = 1,
ko =2,a= 2in Fig.[2.3 for illustration. Two solitons start to propagate with the equal
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u(x, 1)
4-

—10l ‘

Figure 2.2: Two solitons, governed by the BSQ equation, approach to each other and expe-
rience re ection after interaction.

velocity ¢ = P 3 from two sides in opposite directions. They approach and blend into each
other instead of re ection so that they could pile up towards a standing bell-shaped pulse at
large time. Accordingly, this solution must converge to a certain fundt{on ast tends to

in nity. In our speci ¢ example this limit function can be found to be

f(x) = 6secl(x) 2:

It is not so surprising thdt(x) is the standing wave solution of the BSQ equation, that is
f; =0 and

(f 2)xx + fyoox =0

Note also that the velocity formulg (2]28) does not strictly hold when it is applied to compute
Co.

u(x, 1)

szS
-30 I\ = — 1 30
M -

Figure 2.3: Two solitons, governed by the BSQ equation, approach to each other in opposite
directions and pile up together at large time.

Mathematical justi cation of the  n-soliton solution It is probably a right moment to
justify the recursive formula for the-soliton solution. Since both formulas for the multi-
soliton solution of the KdV equation and of the BSQ equation possess the identical algebraic
structure, it suf ces to verify one of them. We shall prove the validity of the solufion|2.27)
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by direct substitution and mathematical induction. In order to use the bilinear forn (2.26),
we rewrite the phase function as follows

X R
(xt) = exp i () + i
=0;1 i<j i=1

P . .
where _;.; represents the summation over all possible values ahd

(6_6)° 3k k)
@ 67 3k +k)

Substituting this Ansatz into Eq. (2]26), we obtain

' (i;) ) =log

X X X 2 Xy 2 X 4
(i ) +2a ki( i i) + Ki( i i)
=0;1 =0;1 i=1 i=1 i=1
) A X
exp @) g+ i)y (it ) =0
i<j i=1

Inspecting this equation, the following observations are recorded.

Observation 1 It can be seen that the left-hand side of the equation is simply a polynomial
of the variablegxp ; of maximum ordeN 2 since the coef cients of the terms of order
2N 1or2N vanish.

Observation 2 Since any permutations of indices leave the equation unchanged, we ex-
amine only the coef cients of the factors

X xn
exp i + 2i

i=1 i=n+1

Hereby, let us denote this coef ciebt(n; m). Then we have

X X
D(n;m) = cond ; )h(hk;; ahks ;s )

=0;1 =0;1

X 2 X 2 X 4
h(tky 5 )= (i 1) t2a k(i i) + k(i)

i=1 i=1 i=1

®)

gllsk; 5 ) =exp D0 )

i<j

where the factor cor{d ) indicates the summation is performed in accordance with the
following conditions

i+ =1, i=10n;
i+ =2, i=n+lm; (2.29)
it i=0; i=m+1;:::;N:

Besides, the dependent variablek, and without indices represent their respective vec-
tors of components. Under conditions (2.29) the previously introduced coef Biémtm)



40 2 Direct methods for evolution equations

can be rewritten as follows

X
D(n;m) = Atk ok );

1;:):&;n:0;1 2 X0 2 X0 4
Athk )= Li( 1+2 ) +2a  k( 1+2 ) + ki( 1+24)
i=1 i=1 i=1
O |
a(';k; ) =exp CE)zR+d 29 25
i<j
By denoting
i=1 23

which take values 1, these functions can be simpli ed to the shorter forms

X 2 xn 2 Xn 4
A(ik; ) = 1y +2a K+ K
i=1 i=1 i=1
o
ok )=exp T (E])ZAF i)

i<j
Noting that

_. oy 1 o (6 g)* 3k k)
(I’J)E(l-l- i J)_ §(1+ i J)log (C| C])Z 3(ki+ kj)z

=logl(c G)* 3(ik k)3 logllc ¢)* 3(ki+k)?;

we can factorize a constant out of the summatioB (m; m) and rewrite it as

Dkeisk) = Ak pek: );
1

where the polynomigb and the constant are given by

)
pic;k; )= [(a ) 3(ik  jk)?;
i<j
)
const=1= [(¢ ¢G)* 3(ki+ k)2

i<j

According toobservation 2and the above results, we only need to prove that the following
identities hold true

At the end of the task we shall use the mathematical induction. Since the parameters
in the de nition of ¢ are only responsible for the direction of wave propagation but do not
affect the procedure of proof, we can assume, for simplicity, that ke the positive value
1. If k; is expressed in terms of as

q__
ki = (2a+ ¢f);
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the functiond can be considered as a polynomial of varialales: : ; ¢,, that is

(b) fc = P 2a then

i=3
Firstly, it is straightforward to verify that

D(cy;::i:6)=0 (2.30)
holds true fom = 1 andn = 2 by direct inspection. Indeed, let us write these polynomials
explicitly in the following.

Forn=1

Dley=d [ a+d)]+2a [ a+d+[ (2a+ )

Forn=2

6(C1; ) =2[(11 !2)%+2a(ks kp)?+ (ki k2% [(c1 )? 3k + k»)?]
+ 2[(' 1+ ! 2)2 + 2a(k1 + k2)2 + ( kl + k2)4] [(Cl C2)2 3(k1 kz)z]:

Thus, we havéd(c;) = D(cy;c,) = 0. With the help of propertiega), (b), (c) it is seen
thatD) can be factorized by a polynomial

¥ ¥
(G 6)° (q+2a)

i<j i=1

of degreen(n 1) + 2n. The de nition of D, on the other hand, shows that its degree is
n(n 1) +4. As aresult, we have just proved tHatvanishes fon and the mathematical
induction implies the validity of identity (2.30).

2.1.3 Different solutions of the Kaup-Boussinesq equations

This section revisits the system of Kaup-Boussinesq equations by applying the proposed
modi ed homogeneous balance method to achieve the reduced form of equation. The Kaup-
Boussinesq model is described by

hi + (hu)x + Uxx =0;

2.31
Uy + hy + uuy =0: (2:31)
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After completing the rst and the second steps in the algorithm, the solutions are sought in
the form

h(x;t)="( (X)) +a uxt)="(&t)«+b;, "()=2log : (2.32)

Coming back to system (2.31) and using the above transformation, we expand the left-hand
sides of two equations as follows

y (3
he+ (hu)y + U =( 2+ b3+ 2,,) @

2 VARV
+(2 x xt T xxt+3bx xx+ax+2xxxx+ xx)

’ (2.33)
(ot T A T Do+ owox) s
Ut+hx+uux:(xt+ xxx+b)%)’ +( st t D + xxx)’
Let us denote
A= (+by+ w; B= (+byt+ta + x; (2-34)

and rewrite equation§ (2.33) as
A2 @ 4 ( A+2A + a?’ +By =0; A, +A’ =0:
Using the chain rule of differentiation and taking the following relation into account
Buxx = Ax + @ xx;
this system can be transformed to
(A" +a)x=0; (A )x=0 ) (A }x=0; (@) =0:

Integrating the last two equations and substituting the de nifion {2.34) back into the obtained
eguations, we can write them explicitly as

(t);
(t)x+ (1);

where , , and are three arbitrary functions of one varialtlle We see immediately

that the rst equation is a linear partial differential equation with variable coef cient while

the second is a simple transcendental equation. The Hirota’s method does not enter the
game, yet the method of solution is straightforward and borrowed from the theory of linear
differential equation.

20t byt )

2.35
2alog ( )

Trivial solution  In casea 6 0, Eq. (2.35) gives

Y = (Ox+ (1)
() =exp ——o —
which yields directly

h(x;t) = a; u(x;t)= (t)=a+ b:

These trivial solutions are not of our interest as they cannot simulate the propagation process.
For this reason we restrict ourselves to the @se) in the next investigations.
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Soliton solution  Inthe mostsimpliedcase = = =0, the system is reduced to
ttbyx+ «=0; a=0: (2.36)

It is notable that this result is derived |n [80] although the intermediate steps are different. In
that paper the author applied directly the standard homogeneous balance method to obtain
a system of ve equations for and realized that they could be signi cantly reduced to

one uni ed and equivalent equation by integrating some of the equations in the system. In
contrast, the steps done in this work are in some ways around. Equatioh (2.36) is obtained
by integrating the original equations in terms ddirectly.

The linear equatiorj (2.86xan be solved easily since it accepts exponential function as
solution and apparently the principle of superposition. So, we seek the solution in the form

Xy
= Aiexpkix + Iit+ ;);
i=1

the linear independence property of these exponential functions into account, a system of
algebraic equations is derived as follows
li+bk+k>=0; i=1;:::;N: (2.37)

The wave numberk; can be chosen in complex plane in this solution procedure. For the
solution with exponential tail these numbers must be chosen to be real. In such circumstance
we obtain the kink-type solution farand the solitary solution fdr whose visualization can

be found in Fig[ Z.]4.

h(x, {) u(x, )
6 .

— 4,
2
2,
20 40 60 80 *

Figure 2.4: The solution fan is of kink-type whereas the solution fbris of soliton-type.

20 40 60 80 ¥

Periodic solutions  Since the trigonometric functions are expressible in terms of expo-
nential functions with complex exponent, we can come up with the periodic solution by
considering the purely imaginary valuks = i j, where ; are arbitrary real numbers.
Using Eq. [(2.3]), the solution reads

X\I - -

= A exp( J-Zt)fcos[j(x bt)] + isin[ ;(x bt)]g:

j=1
The real-valued version of this solution can be obtained by choosing the complex conjugate
pairs of constanté; andA, . Thus, we may write the real-valued solution in the form

X
= Ajexp({t)cos[j(x b+ ;I;
j=1
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whereA; and ; are arbitrary real numbers.

Rational solutions ~ We investigate now the circumstance in whigl= 0 and (t) 6 O
and derive the rational solutions up to any certain order. In this case the system (2.35) takes
the form

2(¢+by+ )= (1); (t)x+ (1) =0:

The second equation implies immediately thét) (t) = 0. Thus, it suf ces to solve

the partial differential equation
20t byt )= (b): (2.38)
We propose to seek its solution in the form

X
(x;t) = L (X)qg(t); (2.39)

i=1

whereN > 1is a nite positive integerp;(x) = x' ! are the monomials, angi(t) will be
determined later. Upon substitution of Elq. (2.39) into Eq. (2.38), we obtain

X
PR a) O+  2bdx)+ px)la(t) =0:

i=1 i=1
Taking into account the two identities
P =(i Dpax); p)=(i 1) 2p 2x);
we manage to recognize this equation as a linear combinatipnmthe following manner

N 2

P O)[2G1) + 2ibg (1) + 2i(i + 1) Ge2 (1) ()G (1)]

i=1

+pv (R () +2BN Doy (t)  (Daw 1(t)]
+ pv ()R (1) (Do ()] =0:

Thus, the linear independence propertypoimplies the system of equations

() + big.y (t) + i(i +1) g2 (t) %Q(tFO; i=1;::N 2
L+ N DO o =05 (240)
RO aw=o:

Note that this system has not been obtained from the result given|in [80]. It can be exactly
integrated for any integer valu¢ by applying the method of integrating factor iteratively
starting from the last equation fay (t) and ending at the rst equation fag(t). The
integrating factor for all these equations is given by

Z
Hae ) w= Do

(t) = exp >



2.1 Multiple collisions of solitons 45

Multiplying all the equationg (2.40) by this common factor and introducing the new variables
Qi(t) = g(t) (1), this system can be transformed to

2O+ QM+ i(+1)Qu()=0; i=1;:5N 2
20N 1O+ BN DN =0;
d —_ .
aQN(t)—O-

The solutions can be expressed in the iterative formulas
Qn(t) = éN; Qn 1(t) = b(N  DAnNt+ Ay 1
Qi(t) = [(bQiss () + i(i +1) Qv (D]dt; 1=N 2L

Substituting Eq.[(2.39) into the transformatipn (2.32), we can rewrite the original solutions
in the form of rational functions as follows

P P P 2
S opQM)  pxQi)  p)Qi)
h(x;t) = 2 = = _— ;
M
i:1 P (X) Qi (t)
m
~p)QiY)
u(x;t):2'|;1—+ b:

pi(x) Qi (t)
i=1
From this formulation, we see that even though Eqg. (2.38) contains the arbitrary function
(), the solutions found in this form turn out independent @f) and are simply rational
solutions. The rational solution of order four is computed in the following using the above
formulas withN = 4, A; = 1 and other constants of integration being zero

Pt 2btx + 2t + X2 4(x bt

hixt) = 4(bzt 2btx 2t+x2)2; HoGt) = BPt2  2btx 2t + x2

The rational solution does not convey the physical meaning itself, so its visualization does
not bring any bene ts. Nevertheless, it plays a part in the next examination.

+ b:

Interaction of different types of solutions From the above analysis the linearity of equa-
tion (2.38) allows us to use the principle of superposition to construct the interaction of
different types of solutions. Besides, since all the rational solutions can be constructed in-
dependently of (t), we need to consider only the cadg) = O in this context. To this end,

we write its solution as follows

= 1t 2t 3
X1
= Avexpkix  (bk + k),
i=1
W2
2= Biexp( ft)cos[i(x b+ ;
i=1
X3

3= Ci pi(x)Qi(t):
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Before proceeding further, we should notice from this solution formula that the solutions
given in form of a combination of different kinds are all singular. The singularities is due

to the vanishing of the denominator in the nal closed-form solution. In dynamics of uid
they cannot be associated with any real phenomena. Unfortunately, up to the best of author’s
knowledge, it has not been explained in which physical contexts these solutions can be found
meaningful. Apparently, one might think of the instability of wavetrains in such scenarios
but we are not sure of the mechanism behind it. Nevertheless, the mathematical method is
still thoroughly detailed in case that they might be applicable in other mathematical contexts.

Rational-periodic interaction One interesting solution rises up from this form is the posi-
ton solution oscillating with different frequencies in fast variables, namely the phases. It can
be derived from = ,+ 3. InFig.[2.5 the positon solution with three different frequencies
are plotted. It is generated by using the following phase function

x3
(x;t)=  exp( ft)cos[i(x t)] x+t+1;
i=1
where ;1 =2; ,=3, 3=5andb=1. The part responsible for the rational solution par-

h(x, t) u(x, t)
20 4

-20

-2

Figure 2.5: Positon solution with triple-frequency of the Kaup-Boussinesq system.

tially dictates the envelope of the positon. Itis easier to explain this statement by examining
the simplel-positon which can be derived from the phase function
(x;t) = Biexp( *t)cos (x;t)+ (x;t);
(x;t)= (x bt); (x;t)= A Ax(x bt):
Using these denotations, the solutions are given by
2[A2+ 2B2e? °t+ 2Bje’t (x;t)cos (x;t)+2 A ,Bie “'sin (x; t)]
[ (x;t)+ Bie*tcos (x;1)]?
2[A, + B e “tsin (x;t)]
(x;t) + Bie *tcos (x;t)
By ignoring the oscillation due to the harmonic functions, we may obtain the approximate
envelopes oh(x;t) andu(x;t) in accordance with
2[A3+ 2B2&? "'+ e’ 2By (x;t)+2 A ,By)].
[ (x;t)+ Bie ™12 ’
2[A2 + B e 2t]
(x;t)+ Be
All these arguments are illustrated in Fig. ]2.6, where the dashed curves indicate the en-
velopes and the entering parameters in the solutions are all chosen to be one.

h(x;t) =

u(x;t) = + b:

he(X;t) =

+ b:

Ue(X;t) =
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h(x, 1)
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Figure 2.6: Positon solution of the Kaup-Boussinesq system versus its envelopes.

Rational-solitary interaction An interaction between rational and soliton solutions can be
derived from the phase function= 1+ 3. In principle we can freely choose the parameter
b, but one of the solutions correspondingate O provides a quite interesting behavior. In
Fig.[2.7 we illustrate the interaction betwekssoliton andl-order rational solutions

2¢[eé + e(x  3)] 2(e¢ &)
[ec e(x 1P’ e é(x 1)
which are derived from the phase functior= € ' x + 1. It can be seen, also from

the gure, that the solutions behave asymptotically as hyperbolic functions at large time in
accordance with

h(x;t) = u(x; t) =

1 - — 2 . 1 . — 2 .
tI!Ilm h(x;t) = W tI!|lm u(x;t) = ~ 1

It means that at large time the propagating waves tend to a non-trivial stationary con gura-
tion. This phenomenon does not happen for the nonzero parameter

h(x, f) u(x, t)
2r 4

A\

-10 20 ¥
‘ X
10 10 20
t=10 t=10
-4 -4

Figure 2.7: Interaction betwednsoliton andl-order rational solution of the
Kaup-Boussinesq system.

Periodic-solitary interaction In addition, the interaction between the periodic solution
and the soliton can be constructed using the phase functon; + ,. In Fig.[2.8 such
an interaction betweehsoliton andl-order periodic solution is plotted using the following
formulas
e"'[4e* sint x) 3e*cost x)+ e"]

[etcost x)+ e*]? ’
etsintt x)+2e*
e’tcost x)+ e

h(x;t)= 2

u(x;t) =2

+1;
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where the phase function= € % + € cost x) has been used.

h(x, t) u(x, t)

N I O . e
S S A

TANARANAT

Figure 2.8: Interaction betwednsoliton andl-order periodic solution of the
Kaup-Boussinesq system.

2.1.4 Boussinesg Benjamin Ono equation

Besides the Benjamin-Ono equation|[81 83], the Boussinesq Benjamin-Ono (BBO) equa-
tion nds its application in several models of algebraic Rossby solitary waves [84]. In spite
of its importance in uid dynamics, this equation is quite new and has not received much
attention from researchers. The conservative BBO equation is given by

Vig + agVex + aZ(Vz)xx + agHvyx =0; (2-41)
whereH is the well-known Hilbert transform

Z‘ .
Hv(x;t) = 1 \)/((Z’tz)

1

dz:

Applying the change of both dependent and independent variables
v=u+,; X =x5 T =1

to Eq. [2.41), it can be transformed to

2 2 3
urr + (a1 +2a Juxx + & —Z(Uz)xx T ag —Huox =0:

We choosea; + 2a, = 0 so that the term involvingixx is eliminated. To simplify it
further, we may choose

The last condition is set for the purpose of solution method and is equivalengt@ =
1. As such we shall consider the BBO equation in the simpli ed form

Up + (UDxx + H U =0; (2.42)
where the Hilbert transform now takes the form

A
u(z;t)
z X

Hu(x;t) = 1 dz:

1
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Bi-trilinear form of the BBO equation Following Satsuma and Ishimori’s proposal [83],
we use the variable transformation

@ a(x;t) _ of  ofy
@ % x0T of

where i is the imaginary unit and (g) can be written as an in nite or nite product of
Xz, (x 20)for z, (z0) in the upper (lower)-half complex plane. The zeros$ afndg

should not necessarily be simple. The Hilbert transform can then be computed in accordance
with

u(x;t) = i ; (2.43)

. @ g @
—log- = — : 2.44
H I@Xlogf @Xlog(gf) (2.44)
Substituting equation$ (2.43) arid (3.44) into Eq. (R.42), integrating the obtained equation
with respect to« and taking the integration constant to be zero, we obtain

i@ Iogg +(u?+Huy), =0:

@1 f
By usingD -operators, it is ready to compute
a Iogg _ Dfg g D f; D2g f
@1 f 202 2f 2 of
These expressions and the form@4da=0 = D,a b=8 transform the above equation to
i Dfg g Df f  DuDig f) (9f)] _

2 g? f2 (of)?

Upon multiplication of both sides bfgf)?, we arrive at the bi-trilinear form of the BBO
equation

u?+Huy =

0:

L(1?D7g g @D 1) DLDXg 1) (gf)]=0: (2.45)

Note that this equation is not a bilinear equation due to the preserficeanfig?. However,
it is suf cient for us to nd the 1-order periodic solution by using an appropriate solution
Ansatz and henceforth the soliton solution.

Exact 1-order periodic solution Applying the perturbation technique, we shall solve the
bi-trilinear equation for exact solution by using the simplest expansion

f=1+fy g=1+ gu

Taking the bi-linearity ofD -operators into account, it is ready to compute three terms in
Eq. (2.45) as follows
P,=12Dfg g=(1+2f 1+ 2)[DIL w+a D+ *Dia q)l;
P,=g?DH f=(1+2 g1+ 2g)[D 2L f,+f; 1)+ 2Dy fo)l;
Ps= Dx[D3(g f) (gf)]= D «(D31 f1) 1+ Dx(Dig 1) 1
[Dx(Dig f1) 1+Dy(Digr 1) fi+ Dy(DF1 f1) i
’Dy(Df1 f1) f1+ °Dy(Digh 1) &
> [Dx(Dign f1) fi+ Dy(DF1 f1) (ouf1)]
’[Dx(DZgr f1) G+ Dx(DZor 1) (aif1)]
2 2Dy(Diar f1) (auf2):

=+

+ + + +
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Up to this point let us assume the conditidyg, f; = 0, which can be ful lled by
choosingf; = gg = as the exponential function of a phase variable. Taking advantage of
this choice, we have

Pr P2=2( ) DI 1)
Ps=( + )IDy 1+( + )Dx(Dg 1) + D «(Dg 1) 7

Observing the structure of these expressions, it is appropriate to choose
=exp ; =i(kx It + );

wherek and! are two real constants that should satisfy some relation determined later and
is an arbitrary phase constant. Substituting this Ansatz intd EqJ(2.45) and using the above
calculation, the bi-trilinear form is dramatically reduced to

if( )2+ + )K(exp exp3)=0:
This equation holds true if and only if

( N?2+( + )k¥=o0: (2.46)
With the explicit expressions @fandf we write down the original solution

k( M@+ )cos + + +i(1 )sin ]

ueit) = [L+ cos2+( + )cos]2+[ sin2 +( + )sin [

where = kx It + . This solution is a complex-valued function and it is strictly real if
the imaginary part vanishes, requiring

1 =0 ) =1=: (2.47)
Under this condition the real solution then reads

k(1= ) +1= +2cos)  _ k(2 1)
(1+ 2+2 cos)(1+1=2+2= cos) 1+ 2+2 cos

u(x;t) = ; (2.48)

where the constant is found by solving the systerp (2]46) (2J47) as follows

1 k=@ %
1+ k=2 '

Rational solution ~ There are two ways of obtaining rational soliton solution. Firstly, the
solutionsg andf of the bi-trilinear form are sought in the polynomial form. Secondly, in
the limitk ! 0, the periodic solution converges to the soliton solution, which is the periodic
solution with in nite wavelength. In the following we shall implement the rst method and
then demonstrate that the second method works out with the coincided result.

In order for1-soliton solution we choosg= f and rewrite Eq.[(2.45) as
lz[fZthf f f 2D f] DD f) (f f)]=0:

This equation can be envisaged as

Im(f 2D2f f) 2D[Ref f,) f,f,] ff =0; (2.49)
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u(x, 1)

30

t=10 =20
Figure 2.9: Soliton solution governed by the BBO equation.

where the operators Re and Im pick up the real and imaginary parts of a complex-valued
function, respectively. From this representation we see that the bi-trilinear form is a partial
differential equation in the real plane. We shall seek the solution in the form

f;t)=1 (xt)+ ; (xt)=kx 1t + :
Substituting this Ansatz into Ed. (2}49) and noting that= fy = 0, itis simpli ed to
4 (x;t)(! 2+ k¥ =0;

which is ful lled if and only if

k
12+ Kk3=0 = =
) c?
wherec = !=k is the phase velocity. Now that we can write down the original solution
using the above results as follows
2k 2¢?
ux;t) = ———— = (2.50)

2+ (x1)2 1+ cH(x ct)z;

where the initial phase has been set to zero. This solution is plotted in [Fig. 2.9 at different
time instant. Interestingly, the soliton solution in this case decays at the in nity in the
rational manner, that is

1
u — asx!il
X2

Solitary wave as the periodic solution in the long wave limit The soliton solution,
which turns out the rational solution, can also be obtained by letting the wave nlkmber
in the periodic solution tend to zero but still keeping the phase veleatnstant. To this
end, we assumle 1andc= O(1) in the following analysis. With the constant

—tanh_— ﬂlzz
- 2 1+k=¢

being substituted into Ed. (2.48) we may rewrite the periodic solution characterized by the
two parameterk andc as follows

k sech

u(x;t) =
(1) 1+tanh cos

; = k(x ct)+ ; (2.51)
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where

1 2 k 2 k2
sech = 1r 2° @ tanh =1y 2" 1 &

Employing the assumption of small wave number and choosing , we may expand
tanh =1 k?=2c*+ O(k%); cos = [1 Kk3(x ct)?=2]+ O(k*:
Substituting these into Ed. (2J51), we can approximate the periodic solution by

2=C
1=+ (x_ ct)?

u(x;t) = + O(k?);

which recovers the rational solitary solution given by Eq. (R.50) in the long waveKiinit

0. Unfortunately, the multi-soliton solution has not been found yet due to the complexity
of the nearly tri-bilinear expression of the BBO equation. The solution is needed for the
comparison with the amplitude modulation of a train of many solitons.

2.2 Wronskian solution of the bilinear equation

The Wronskian determinant is a handy tool in mathematics, especially in linear differential
equations. It allows us to check if a set of functions are functionally independent. It turns out
that the Wronskian determinant is also a powerful technique to construct the exact solutions
to the bilinear equations. In fact, using the inverse scattering transform, the researchers can
easily nd that many solutions of the well-known evolution equations such as the nonlinear
Schidinger (NLS) equation [7], the KdV equation [8] and the BSQ equatfion [9] can be
expressed in terms of Wronskian determinant of a certain set of functions. Itis not surprising
that these functions must satisfy some speci ¢ conditions that are usually represented in
form of the eigenvalue problem. However, it was completely astonished that the technique
is itself so robust that it enables the nding of many other different kinds of solutions. The
work done by considering the Wronskian technique as a research subject is even less than
that done by jamming it into the method of inverse scattering transform. For these reasons
this section is dedicated to the direct method based on the technique of using the Wronskian
determinant. Nevertheless, it is not quite accurate to claim its advantages over the fore-
mentioned direct methods for two reasons. First, the Wronskian formula is aimed at solving
the bilinear expression of the corresponding equation. Second, the construction of such
formula requires some special observations and algebra. Before going into detail, we adopt
here the compact notation introduced rst by Freeman and Nimmo

© (N 1)
1 1 1
(20) (21) (2N 1)
N =N )= W(qy 255 80)= 2 2 o
© @ N 1)
N N N

where the superscripts denote the order of differentiation with respgadoording to

i @ . .
@= i(J):@i;J L1 i N
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2.2.1 Wronskian formulation for the KdV equation

The reasons to start with the KdV equation in explaining a new technique are by now crystal
clear. It is the key in the development of several analytical methods dealing with the wave
equations. Besides, since it possesses the elegant bilinear form according to Hirota, it ap-
parently becomes the testing sample for the researchers to explore new ndings applicable
to many other equations. The solution determined by a Wronskian determinant is called the
Wronskian solution. For instance, the function

solving Eg. [2.1R) is called the Wronskian solution to the KdV bilinear equation, and the
function de ned by

uﬂg%logw( 1 20 n)ta

solves Eq.[(2]1) and hence is called the Wronskian solution to the KdV equation.

Suf cient conditions on Wronskian solutions According to the above exposition, the
main task in the Wronskian technique is to nd the appropriate conditions on the set of
functions

to guarantee that its Wronskian expression solves the corresponding bilinear equation. A
special technique based on the combination of the so-called pfaf ans, the Laplace expan-
sions of determinants, &tker relations and the Jacobi identities is outlined by Hirota’s
scienti ¢ group to seek such conditionis [14]. Though one might think that the procedure is
breathtakingly carried out, the suf cient conditions can be actually found in many cases by
trial and error. Indeed, the author has made several efforts looking for such conditions by
trial and error strategy. To start with, we go directly to the suf cient conditions summarized
in the following statement.

Statement If the set of functions; = i(x;t);1 i N, fulll the two sets
of conditions

i;Xx ij (t) i 1 [ N;
i=1
it = 4 inoox T (t) i 6a X s 1 i N;

(2.52)

where ( t) = ( j (t)) is a matrix of arbitrary differentiable real functions tof

and (t) itself is also a real function df then = (N 1) is the Wronskian
solution to the bilinear KdV equation.

We shall not prove this statement and postpone the task to the next example where we study
the scalar BSQ equation. Instead, it is more helpful and practical to examine the properties
of these two linear systems of second-order and third-order partial differential equations.
Solving the above system is itself already an interesting mathematical problem. We list
in the following three key observations that reduce the scale of the problem to the more
reasonable one.
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Observation 1 Differentiating the rst equation and the second of the sysfem [2.52) once
with respect td and twice with respect tw, respectively, we obtain the compatibility con-

which means that there exists at least one enfryvith ; 6 0.

Observation 2 Applying the integrating factor
Z

f(t)=exp mde ) fH= (OF (@)

to the second equation of system (2.52), we can transform it to the simpler one

it = 4 (1004 6a i;x; i = f(t) i
Multiplying the rst condition by the same integrating factor, it can be seen that its form
does not change, that is

X
ixx = i (1) e
j=1

From the fundamental property of determinant the resultant Wronskian solution remains the
same

u(x;t) =2[log W()] x + a=2[logW()] « + a;
where = f(t) .

Observation 3 If the coef cient matrix is similar to another matrixp = ( ) by an
invertible constant matri® in the sense that

= P'pP, p=P P

then the new set of functionss P solves the same suf cient conditions with the matrix
being replaced with p, that is

xx = P 1= 4wt (1) 6a :
Additionally, the new set produces the same solution to the KdV equation

u(xt; ) =2flog W()] xx +a=2[logW()] « +a=u(xt; p):

We have the following direct consequences.

Consequence 1According to the two rst observations, we see that even though the
Wronskian solutions to the bilinear equation can be different, the associated solutions to
the KdV equation can still be identical. Thus, it suf ces to consider only the reduced case
of constant matrix = ( ;) and vanishing function. In formulation we have scaled the
condition equations (2.52) to the simpler and yet equivalent system

ixx — - ij ; 1 | N; (2 53)
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Conseguence 2 Since any constant matrix can be reduced to its Jordan form through a
similarity transformation represented by an invertible matrix, we may exhaustively investi-
gate the solution by considering only the Jordan form e@fhich has two types of blocks as
follows

0
i
1
r = .
0

where

1

0
0 i
i |2 Ai
- ; C: -
1 0

I A

1

v

i ki ki Ii Ii

o i _ 10

AI - i i 1 |2 - O l

The rst block | accounts for the real eigenvalues of the matriwhile the second block
¢ for the complex eigenvalues.

Outline of the solution method As we have seen before in the Kaup Boussinesq case,

it is always of advantage to degenerate the larger-scale system of equations to the smaller
and to solve for different kinds of solutions separately. It is possible to solve the reduced
system[(2.53) with being in the Jordan form by recursion process. Either wheras

the real eigenvalues, we solve the corresponding equations one by one or when the complex
eigenvalues happen, we solve the corresponding equations pair by pair. Let us explain this
strategy in more detail in the two below cases.

Real eigenvalue We consider the simple block
0 .

l b

and the corresponding equatiops (2;58)the form

I;xx — 1 2;xx — 1+ 2

The rst equation is decoupled and can be solved separately, then the second can be solved
with ; being considered as known.

Complex eigenvalue As expected, the second simple block is

_ A0 ., _ 10
= A AT =0 g

and we can write immediately the associated equations with this block

Lxx — 1 23 Ixx = 3 at 1
2Xx — 1+ 23 4xx — 3+ at 2

The rsttwo equations are considered as decoupled from the entire system and can be solved
as in pair. The remaining equations are subsequently solved wahd , being known.

The above analysis allows us to divide the original problem into two sub-problems, that is
to solve the representative systems of non-homogeneous differential equations in either of
the two following forms.
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Sub-problem A

XX = + f; t = 4 XXX 6a X; (2'54)

Sub-problem B

1Lxx — 1 2+ fyq;
axx = 1t 2+ fy (2.55)
it = 4 o 6a ix; i1=1;2
where , , arereal constant$, f, andf, are three given functions satisfying the evolu-

tion equation
ft = 41: XXX Gafx:

The last condition is self-explained in the above analysis because we have not mentioned the
evolution conditions on the decoupled solutions. Since both sub-problemk (2.54) and (2.55)
are linear differential equations, the method of solution is standardized and can be directly
applied. The full solution procedure will de nitely take breathtaking actions and hence
waste the length of the report if we take into account the inhomogeneous effect. Instead,
we shall speci cally consider the homogeneous sub-problems and treat them thoroughly for
different cases of eigenvalues.

Solutions of sub-problem A

Zero eigenvalue In this case the homogeneous version of Eq. (2.54) reduces to
x = 0; t= 4 x  6a !

Integrating the rst equation with respect xotwice, substituting the obtained solution into
the second equation and equating the coef cients'pf = 0; 1, we obtain

(x;t) = ca(t)x + co(t);
wherec; andc, satisfy the equations
C:=0; cor= 6ag:
Thus, we have the nal solution
(x;t) = A(x 6at) + B; (2.56)

whereA andB are two arbitrary constants.

Positive eigenvalue The homogeneous E{. (2]54) can be written as
XX+ 2 :O’ t: 4'XXX 6a X; 2: > O
The rst equation yields the harmonic solution with the eigenfrequeany

(x;t) = c(t)cos(x )+ s(t)sin( x ):
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Substituting this equation into the evolution equation, collecting the coef cients of two lin-
early independent functiorm®s(x ) andsin( x ), we obtain the equations foft) ands(t)
as follows

Aqt)+2a@Ba 2 Hs(t)=0; sAt) 2a@Ba 2 Hc(t)=0:
It is easy to solve this system to obtain the nal solution as
(x;t)=[Asin(t )+ Bcos(t )]sin(x )+[Acos(t) Bsin(t)]cos(x ); (2.57)
where =2 (3a 2 2?)andA, B are two arbitrary constants.
Negative eigenvalue We rewrite the representative equations in this case as follows
w2 =0 (= by Bay = > O
The standard integration of the rst equation yields
(x;t) = p(t)exp(x )+ q(t)exp( X ):
The similar operations to the above give the evolution equations
pAt)+2 (3a+2 )pt)=0; o(t) 2 (3a+2 ?)q(t)=0:

The system is decoupled and can be solved by the method of separation of variables. After
obtaining the explicit expressions fpft) andq(t), we write down the nal solution

(x;t) = Aexp(x t)+ Bexp(t X); (2.58)

where =2 (3a+2 2), A andB are two arbitrary constants.

Solution of sub-problem B In analogous manner, we rst consider the system

Iixx — 1 2, 2Xx 1t 2
Elimination of the unknown , from this system leads to the four-order differential equation
oox 2 1k +( 2+ 2) 1=0:

It is interesting that this equation is even in its orders of differentiation and so is its charac-
teristic equation

4+2 2+( 2+ 2)20:
The roots are given by
L= i, 5= i

where the squares of two introduced constants are
p

25 2 2+ 2
2 _ + o, + 2+

2 ’ B 2
Therefore, the solution; is the linear combination of four linearly independent functions
that can be summarized as

1 =[f(t)cos(x)+ fo(t)sin( x)]exp( x)+[fs(t)cos(x)+ f4(t)sin( x)]exp( X):
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duced easily as follows

fA)+2(Ba 62 +2 3fy(t) 4(3 3 Ify(t)=0;
fA)+4( 3 3 Hfy(t)+2(3a 62 +2 3f,(t)=0;
ft)+2Ba+6 > 2 3fg(t) 4(° 3 A)f,t)=0;
fAD+4( 2 3 Hfat)+2(3a+6 2 2 3f,t)=0:

Denoting two new real constants
= 2(Ba 62+2 %; = 4% 3 ?);

this system can be rewritten in the more compact form

f |O(t) - f i (t) . - _ . . . .

fa) - f(0) fi;j g= ff 1,29;f3; 499
Solving this system by the separation of variables yields

fi(t) A

f; (1) A SPMY

The evolution operataexp(M t) is de ned by

cost sin t

expM 1) =exp(t) sint cost

in which and are the real and imaginary parts of the eigenvalues of the misltrix
respectively. Recalling that; and , are coupled into one system of differential equations,

» should be covered from one of the original equations. It is convenient to compute
according to

1
2= _( 1xx t 1):

Thus, we have just completed the solution method for the case of complex eigenvalues.

Different solutions and their interaction We come to the point to present several solu-
tions using the preceding theoretical results. Let us go from simplicity to complication by
considering rstl-order solution that is generated with only determinant of rstorder. Using
the formulas[(2.56)[(2.58), we can write immediately three solutions of the KdV equation

. — 2A2 ;
Uy (X, t) = a [B A(X 6at)]2’

. 2(A%2+ B?) 2 :
Up(x;t) = a [Acos(x o)+ Bsin(x )2’
L) = at 8AB Zexp[2(x + st)]

[Aexp(2x )+ B exp(2 st)]z;

where , =2 (3a 2 %) and s =2 (3a+2 2). These three solutions are called the
rational solution, the periodic solution and the soliton solution, respectively.
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Recalling the superposition principle of solutions to the linear differential equations, we
may wonder if there is some similar mechanism on the bilinear differential equations. If
yes, the natural question arises how it should be superposed. The answer turns out simple
and lies in the algebraic structure of the Wronskian determinant. Let say, the fundamental
functions , ,, sand .generate the rational, periodic, soliton and complexiton solutions,
respectively, then the superposition is constructed by the Wronskian determinant of a set
of these functions. For demonstration the interaction solutions are given in the short list
below. Since it is not bene cial to write the nal solution to the KdV equation

u(x;t) =2 (2.59)

in its full form, only the Wronskian solutions to the bilinear KdV equation are provided.
Rational-periodic interaction
W( r; p)= c(xt)cos(x pl) + s(X;t)sin(x ot);
(X;t)= A By(x 6at)+ B 1B, AjA;
s(x;t)y= A jAx(x 6at) A ,B; AiBy:

Rational-solitary interaction
W( ; s)= +(Xt)exp(x SH+  (xt)exp( st x);
+(Xt)= A 1A (x 6Gat)+ A ,B;  AjAy;
(X;t) = A 1Bz(X 681) B B, AiBs:

Periodic-solitary interaction
W( o s)= (A1Az  ABa)fi(xt) (B1B2 + A1Bo)fa(x; 1)
+ (A1A2 + AzBl)fg(X,t) (Ble Ale)f4(X,t),
f1(x;t) = exp( x st) cos(x ot);  fa(x;t) =exp( x st) sin( x ot);
fo(x;t) =exp( st x )cos(x ol);  fa(x;t) =exp( st x)sin(x pt):
The KdV solutions derived from these Wronskian solutions are plotted in three Higurgs 2.10,

[2.11]2.1P corresponding to the rational-periodic interaction, the rational-solitary interaction
and the periodic-solitary interaction, respectively.

And we can obviously construct many other interactions including also the complexiton
solution according to the simple rule

=W( ;s pr o)
where ., ,, s, carefoursets of functions corresponding to the rational, periodic, soli-

ton and complexiton solutions, respectively. The derivation of the closed form of solution
becomes the matter of lengthy symbolic computation.

Before closing this section, we present here one Wronskian solution that is going to be
utilized in the subsequent chapter

W(x;t)=sin2T) X; T = (x+4 %); X=T =x+12 2% a=0:
Upon its substitution into the solution formufa (2.59), it follows {Rat

32 2(X cosT sinT)sinT .
(sin2T 2X )2
Note that this solution was obtained by Matveev [85, 86].

u(x;t) =

(2.60)

1We especially use this solution form because the article [91] refers to it.
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u(x, t)
25+

w \ .

=377 37T

NALANN

Figure 2.10: Interaction between rational and periodic solutions of the KdV equation.

u(x, t)
10 20 *
t=2 t=4
-3

Figure 2.11: Interaction between rational and solitary solutions of the KdV equation.

2.2.2 Wronskian formulation for the BSQ equation

In this section we shall deal with the bad version of the BSQ equation

Uy + ( uz)xx Usxxx = O; (261)
which, through the transformation
2
u(x;t)=  6(log (X;t))xx +a= 6—F—*+a;
is engendered to the bilinear equation
(DZ+2aD? DJ) =0: (2.62)

Since the entire spirit of the Wronskian technique has been thoroughly demonstrated in the
last paragraphs, let us take this case as a chance to give proofs wherever the statements are
not trivial.

Suf cient conditions on the Wronskian solution Let us denote = 1. The function
= (N 1) solves the bilinear BSQ equatidn (2.62) with vanishing

(DZ DY)y =0 (2.63)
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u(x, t)

=377 3T

Figure 2.12: Interaction between periodic and solitary solutions of the KdV equation.

provided that the set of functions satis es the following linear system of equations

h\

Kixxx — kj (t) i 1 k N;
j=1

kit = KiXX » 1 k N;

(2.64)

where ; are arbitrary functions dfand is a complex constant which can be determined
during the course of derivation.

Proof We expand Eq[(2.63) and rewrite it in the form
( 300X ) t2 3 >%x +4  wx =0: (2.65)

To facilitate the presentation of our proof, let us introduce a short useful denotation. From
now on(N k) will represent the consecutive ordered columr@;:::; N K. Thus,

this denotation occupies a matrix withrows and\N  k + 1 columns. Then, it still needs
otherk 1 columns to Il in a square matrix. For instance, the denotagiin  3;N

1; N) designates &l -order square matrix. The following proof will take advantage of these
notations. Veri cation of the above statement as well as determination of the consgant
completed by direct substitution. Firstly, the derivatives wfith respect tox can be worked
out according to
«=(N 2N);
= (N ZN LN)+(N - 2N +1);
wox =(N 4N 2N LN)+2(N 3N LN+1)+(N 2N+2);
wx =(N BN 3N 2N LN)+3(N 4N 2N 1N+1)
+2(N ZN;N+D)+3(N 3N LN+2)+(N 2N +3):

Secondly, the derivatives of with respect tat are computed using condition (2]649s
follows

[ (N 3N LN+ (N 2N+1);
2(|\|h 5N 3N 2N I;N)+2 2N 3 N;N +1) i
2 (N 3N LN+2)+(N 4N 2N LN+1) (N 2Z2N+3) :

t

tt
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It is obvious that the determinant equality
Rowm(M; 1)

X
ROWMM; K)yx = Col(M; 1);:::;Col(M;j )xxx ;:::;Col(M;N)
k=1 j=1
Row(M;N)

holds true. In this formuldM is a matrix of functions, RogM; k) and Co(M;] ) denote
the k™ row and thegj " column of this matrix, respectively. Applying this identity to two
matricesA = (N 1)andB = (N 2;N), we obtain

w®N D=(N 4N 2N 1LN)
k=1
(N 3N LN+1)+(N 2N +2);

w®MN 2ZN)=(N 5N 3N 2N LN)
k=1
(N 3N;N+1)+(N 2N +3):

With the aid of the above results it is ready to compute that

(tt xxxx)
=3(2 1)(N 1)(N 3N;N +1)
(2+3)(N DN 4N 2N ILN+1)+(N 3N I N +2)]

Xy
+(2 1) N DN 2N

k=1
2 32 = (2+3)(N 3ZN LN)Z (243N 2N)?
+2( 2 3N ZN LNYN 2N +1);
4y xx =12(N ZN)(N - 3N LN +1)+4 X w®N DN 2N):
Substituting these formulas into the left-hand side of E:_:{lZ.GS) and requiring
24320; o =i 3

it is reduced to

(& o) © 3a+4 x
1208 )N 3N;N +1)+12(N ZN)N 3N 1IN +1)
1208 3N LN)N 2N +1)

N 3 0 N 2N 1N N+1
0 N 3N 2N 1N N+1

= 6

The last determinant identically vanishes and hence the proof is completed.

Once again, two fundamental properties on the suf cient conditions are reported.
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Observation 1 In order to make systerh (2)64) solvable, the compatibility conditions

koot = ko 5 L k N;

must be taken into account. Differentiating the rst equation of system|(2.64) and the second
equation with respect tbandx, respectively, we obtain

P X P X
Koot = it it K jts kbex = 1 3 @ k= K3 jpx = Kot -
j =1 J =1 J =1

Thus, provided that the coef cient matrix= ( ;) is precisely dependent dn that is,

fact into account, it suf ces to deal with the matrix ( ;) of constant coef cients.

Observation 2 If the coef cient matrix is similar to another matrix p = ( ;) under
an invertible constant matril®, then the new set of functions= P solves the same
suf cient conditions with the matrix being replaced by p, that is

P

XXX — P t= 1 3 x:

Even though the Wronskian determinants in two cases are distinguishable, the Wronskian
solutions to the BSQ equation (2]63) are the same

ux;t; )= 6llogW()] « = 6[logW()] xx = u(xt; p):

The second observation following the KdV case is redundant here. With the analogous
argument to that of the last section the direct consequence of this property is that our linear
problem can be decomposed into two sub-problems

Sub-problem A

P
XXX — + f; t = I 3 XX 1 (266)
Sub-problem B
Lixxx — 1 2+ fq;
2xxx = pl + 2t f2; (2.67)
kit = [ ék;xx; k=1;2
where , , arethree arbitrary real constaritsf ;, f , are three given functions satisfying

the evolution equation
P
= 1 30«:

In contrary to the last strategy of presentation, we will not try to solve the homogeneous sub-
problems but the non-homogeneous problems through illustration of concrete examples. In
fact, repetition of the sibling mathematical exercises may lead to tedious reading.
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Solution corresponding to zero eigenvalues As a rst example let us study the simplest
case of the systern (2)66)

P
wx =0; t= 1 3
The general solution of the rst equation reads
(X 1) = cu(t)x® + c(t)x + cs(t):

Substituting this into the second equation and using the linear independence of monomials
x¥, we obtain the conditions

P
Cit =0; ¢ =0; C= 12 3¢
which can be easily integrated for the solutions
P
Ci(t) = Cio; C(t) = Co; C3(t) = 12 3Ciot + Cao;

wherec,o; ¢, andcsg are three arbitrary constants. The rational solution of Hg. 2.61) is
then given by

2(%0(X2 |2p ét) '!"\2 C10CooX + (%0 2C10C30 .

u(x;t) =6 P=
[Cio(X? + 12" 3t) + CoX + Cao)?

For a higher-order rational solution we examine the following system

j

oxxx = 0; ot = 1 3 oxxs

1;xxx = o 1t = | :-_)’ l;xx; (268)
|

2xxx — 1 2t = | 3 2:XX -

The equation for ¢ yields
P
o(X;t) = Cio(X* + i2 3t)+ CroX + Cgo
Then using this general solution, the second equation can be integrated to give

> Z Z
1(xt) = o(;t)d d d + dy(t)x® + dy(t)x + dg(t):
0 0 0

In an analogous way to the above example, the evolution equation l®used to determine
the evolution of the coef cients, = di(t)

j
diyx = %’Czo; dp = ip 5030 6Ciot; dszt = i2p édl:
Integrating this system, we obtain
P

i3
di(t) = Tczot + Cho;

do(t) = 3cpet® + ip 330t + Cho;

3 P
dg(t) = ECQQtZ + 12 3d10t + d30:
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Similarly, we can solve the two last equations to obtain

xZ7 7
2(X;t) = 1(5t)d d d + gu(t)x® + g(t)x + ga(t);
0 0 O

whereg,, g, andgs are three functions of variabtesatisfying the system

1 j
ge(t) = é[ et + i 3(do  3Ciot?)];
1 -
o(t) = z[ 120yt + i 3(2d30  3cpot?)];
j -
BAt)=2 i 3o(t):

It is easy to integrate these equations to obtain

1 3 P_

Gu(t) = > 5030t2 + 0 3(dypt ciot®) + gio;
1 2 .p oy 3

Q(t) = > 6diot“ + 1 3(2d3t  Cot®) + Opo;

P 1 1 1
gg(t) = i 3 §C30t3 + Zglot 3 édzotz ZC10t4 + Oso-

For a particular choice of parameters
=1, C0=2; Cpo=Cp=0dip=020=0d0= 0i0= G0 = G0=0;

the Wronskian solution is given by

P P
P 6 3 39 3 x12
= 6+ ; 5 2+ 4,4 ; 3,6 2 8+ ; 10+ .
W() 108° + i36 3t°x“+9t"x |—5 t°x _140t X |—1ootx 2800

We suppress its presentation due to the complication of the nal solufert). It is self-
convinced that the solution is easily extracted as long as its Wronskian function is given.
If we cut down the order of the above solution by considering only two functigrend

1 satisfying two equation$ (2.68]§2.68), and follow the described procedure up to the
second step, the following Wronskian solution can be obtained

P P
W( o 1)= x®=5+i2 3tx* 1222 24 3t
The nal solution then reads

36(2400 3t° + 6000t *x? 400’ 3t3x* + 120t2x5 10”308 x19).
(120 3t3 i60t2x2 10 3tx4 + ix6)2 '

u(x;t) =

It is clear that theN -order rational solution can be constructed in a systematic way by
considering the coef cient matrix with N zero eigenvalues. One of many possibilities is
to solve the following system of ordinary differential equations

P
oxx = 0; ot = |p 3 oxxs
k;xxx: kK 1» k;t: | 3k;xx; kzl;:::;N 1
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Solution corresponding to non-zero eigenvalues The solution rather than the rational
solution can be obtained with the coef cient matrixhaving non-zero eigenvalues. This
is due to the appearance of exponential part in the Wronskian solution, which might reveal
positon or complexiton solution. As a rst illustration let us take the simplest example
P
xxx:3; 1= 1 3
where is a given complex constant. The characteristic equation of the rst equatien

3 has three roots |

©
)

_ 1,
1= > 2 — 2

|

Then it follows the general solution
(1) = 1(the *+ o(t)e ¥+ 5(t)e **:

Similarly to the case of zero eigenvalues, the second equation requires

Kt = "3 2, (); k=1;23

which engenders

()= we' 3T k=1;23;
where 19, 20, and 3o are three arbitrary complex constants. Combining these results, we
are ready to write the Wronskian solution

x3 p_
(x;1) = wexp( i 3 ft+ «X);
k=1

and the solution of the BSQ equation
P 3 2 'p_ 2 2
kg ko joLk  g)7expl(w+ j)x+ i 3( i+ D1
b1 k0©XP[ k(X + i 3 (1)
3

Wherep ks Indicates that the summation is performed over three pairs of in@ices,

(1;3) and(2; 3). Observing the above formula, some real as well as the complex solutions
of BSQ equation[(2.61), which can be constructed with different speci ¢ sets of parameters
f:; 10, 20, 300, are presented in the following.

ux;t)= 6 ; (2.69)

Real solutions It is interesting that the real soliton and negaton solutions can be extracted
from formula [2.69). Fofl-soliton we choose

=1 =1; 10=0; 20=1;, 3=1;

then the solution (2.69) reads

18ep 3x+3t 9
ux;t) = —p=—-= = P— ,
1) (1 + e 3x*31)2 1+ cosh('J 3x + 3t)

which is nothing else but-soliton. On the other hand, a slight change of the initial constants
=i, =1, 10=0; 2=1;, 3= 1
yields the negaton solution

l8ep§x+3t ~ 9\ .
(1 e 3x+31)2 1 cosh( 3x +3t)’

u(x;t) =
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Complex solutions Generally, the solution formula (2.69) produces complex solutions. In
the following we provide some examples. Similarly to the case of real solutions, for

=1; =1; 10=0; 2=1;, 3=1;
the solution reads

18ép 3x+3t _ 9

u(x;t) = B = P—= ;
1+ ¢€ 3812 1 +cosh(i 3x +3t)

while choosing 1o = 1 and keeping others unchanged, the solution becomes rather compli-
cated

u(x;t) = P(x;t)=Q(x; t);
P(X; t) — 18ép§x+3t 9(1 Ip :__)’)e%[(h ip§)x+(3+ P 3)t] 9(1 + Ip :__),)e%[(3+ ipﬁ)x+(3+ ia” §)t];

Q(x;t)= 1+ eip 3x+3t e%[(3+iIo 3)x+(3+ i3p§)t] 2

This variant of bad BSQ equation admits the complex-valued solutions as a result of the
special structure of the suf cient conditions involving the imaginary unit. It is suspected
that there may be other suf cient conditions that produce the real solutions in a more direct
fashion. Though such conditions are still mysterious to the author at the time of writing this
dissertation, the job can be done by intensively investigating the algebraic structure of the
solutions.

Bibliographical remarks

First, this chapter is built up on the foundation of the denotations and mathematical ideas
in the classic textbook by Hirota [1L4]. Second, it employs the denotations established by
Freeman and Nimmo in [25 27] and the presentation from Wen-Xiu Ma in [79]. Last but
not least, the results presented here are from the dissemination of the works ir|[18, 87, 88].
In addition, it should be highlighted that the Wronskian solution for the KdV equation found
in [89] has been extended in this work by adding one more free constant parameter. This is
especially helpful as it allows to construct the periodic wavetrain or the packet of solitons
with non-zero basement value.
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3 Amplitude modulation for nonlinear
dispersive waves

In this section we employ the variational-asymptotic method to derive the theory of ampli-
tude modulation for wave packets governed by two equations: (i) the Korteweg-de Vries
equation, (ii) the scalar Boussinesq equation. We then apply this theory to the amplitude
modulations of the train of solitons and of the single positon governed by these wave equa-
tions. The modulation solutions are validated by their comparison with the corresponding
exact solutions. In practice, for non-integrable equations we must employ the numerical
solutions for the comparison purpose. This practice will be consistently used throughout the
entire chapter. As a rule of thumb, the modulation equations will be derived starting from
the variational principle. We shall take advantage of the results obtained in the supplemen-
tary materials regarding the Lagrangian associated with the partial differential equations, yet
it is a good practice of recalling them here to escape avoidable distraction.

3.1 A generalization of the modulation equations

Referring to the derivation of Ed. (5.2), the KdV equation can be obtained from the station-
arity of the functional
ZZ

I (x;t)] = - 3+ % 2 dxdt; (3.1)

where the function(x; t) de ned by the relatiom =  is interpreted as a potential eld. At

the rst sight we may notice that the formulation of modulation equations presented in the
rst chapter does not completely t the current setting of problem. This functional basically
differszfﬁom the classic one

L (u; ug; uy)dxdt

by two points, rst of which is the absence of the eld variable itself and the second is the
companion of its second-order derivative. The natural questions of what in uence these
changes will make and how we should modify the mathematical treatment to t the new
setting are raised. Perhaps it is the best way to explain some generalization of the theory on
an objective example.

Modi cation of the slowly varying wave packet As we have known, the periodic solu-

tion of the KdV equation contains three governing parametems and either or . Thus,

it is anticipated that the nal modulation equations must govern exactly the same number of
slowly varying parameters and that other wave properties can be connected with them via
some speci ¢ algebraic relations. Now that the periodic solution can be formulated as

x = u(xt) =Kk ( (xt)+ ; = kx I
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where is a constant, plays the role of phase andis a periodic function with respect to
. Integrating this equation with respecttpwe obtain

Z
= O+ x+f(@); ()= "()d;

where the last integral denotes simply the anti-derivative of a given functiof @hda an
arbitrary function of only time variable. On the other hand, if we try to seek the solution of
the equation for by varying functional[(3]1), it will be governed by four parameters. For
the modulation purpose this fact allows us to chob@@ = t in our consideration and

to rewrite the solution as

x;t)y= ()+ (xt); = x t

This explanation can be essentially found in/ [42] by Whitham. According to this analysis, it
is compulsory to include one more auxiliary function in the slowly varying wave packet to
complete the modulation description provided that we use the variational approach. How-
ever, the exclusion of in our treatment does not necessarily lead to wrong modulation
equations but only to the incomplete description of wave packets. In such circumstance it is
obvious that the evolution of and is not taken into account and they are identically equal

to zero. This argument will be automatically made clearer after the modulation equations
are obtained.

Problem setting It comes to the point we must improve the procedure to take into account
the second-order derivative in the Lagrangian. Motivated from the structure of functional
(3.7), let us consider the variational problem given by

ZZ

I[(X;t)]: l—( th x>t xt xx)dth:O; (32)

where the original eld variable is de ned by = . The Euler-Lagrange equation reads

@@L, @@L @@L @ @L @ @L_

@@, @@, 0Q: @x@@, @R @,

We look for the extremal of this variational problem in form of a slowly varying wave
packet

= ((xt)xt)+  (xt); (3.3)

with * being a function of fast variable and slow variablex andt. We assume that

is 2 -periodic with respect to and the interpretation of the fast variableas the phase
remains unchanged. The fundamental hypothesis on the slow variation of the wave number
and the frequency is kept. Besides, the derivative , accounts for the mean value of

u over one -period. We compute the partial derivatives oin accordance with (3]3) as
follows

x= xtT@ + 1= +@ +

XX_, )%+' XX+2@, X+@,+ XX;

=" t2+, t+2@ t"‘@"" tt

= ixt xt@ x+@ (+@ + x:
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Additionally, the values = , and = ¢ are assumed to change slowly in one wave-
length and one period. Up to the rst approximation, we assume that the valaes
change so slowly that in one wavelength and one period their derivatiyes =  , and

¢ can be neglected. Note that this assumption is essentially similar to the assumption that
k and! are considered as constants in the strip problem. Taking all these circumstances
into account, all the underlined terms are negligible at the rst step of VAM and thus the
derivatives of can be approximately replaced by

—_ . — .
x = xt X t = tt

) 2. — . — 2.
XX = X! xt — X ts it — t-

Substituting these formulas into Efj. (3.2), we obtain the approximate functional
zZ

Lol 1= LC o+ o' x*+ xi' & xu’ Hdxdt

Strip problem  Staying consistent with the variational-asymptotic method, the strip prob-
lem can be formulated as follows: Find the extremal of the functional
Z 2
1
o[ 1= =~ L( " ko+ 0 E ok kP )d
2 o

among functions$ ( ) satisfying2 -periodicity conditions

2)="0); " @)="0; " 2)=" O

together with an additional condition characterizing the wave amplitude which will be spec-
I ed later. In this strip problenk, !, , are considered as constants. The phase velocity
Is de ned as usual, that is = =k . In order to establish the direct connection with the
solution of the original evolution equation, we make a change of dependent variable

=k +:

It is natural to use this new unknown function in the strip problem because it represents the
derivative y and hence the original solutian Since this transformation reduces the order

of the resulting differential equation, there must be a certain supplementary condition. As
function’ ( ) is2 -periodic, the newly introduced function satis es the constraint

zZ, 1 zZ,

2 . d—2—0(k+)d—. (3.4)

Furthermore, it is easy to relate the old variable to the new one by

A standard technique of eliminating this constraint is to introduce the Lagrange multiplier in
order to incorporate the constraint into the optimization formulation, leading to the following
equivalent variational problem: Find the extremal of the functional

YA 2

L o )i st ckyd 2T g
2 .

I COl=

[L(c c;;lc ;! k) ld +
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among and ( ) satisfying the periodicity conditions
2)= () (@)= (O

In order to utilize the constrairit (3.4), let us split the Lagrangian into three parts as follows
L=(klsss )+ Qs ) +Qakls ) (3.5)

where does not contain the linear term inwhich has been put together in the second
termQ; . We rewrite the functional as

Z

1 2
T Ol= 5 [k ) Jld + Q1 +Qu+ : (3.6)
0
The Euler-Lagrange equation of this variational problem reads
e @, .,
@@ @

Multiplying itby  and then integrating with respect towe obtain the rstintegral in the
form
Z Z
ee , “e@,, _,
@@ @

whereh is the integration constant. One useful note is made here that the second term in
this equation does not simplify to as the integrand is not the total derivative. In case the
original Lagrangian does not contain any cross terms between the rst-order derivatives and
the second-order derivatives gfthen there exists in no cross terms betweenand . In
such circumstance the derivatig@ =@ does not depend onso that this rst integral can
be reduced further to

‘ @; d ‘ @d + = h: (3.7)

@ ) @ | |

The periodic solution corresponds to the closed orbit of the phase portrait of this rst inte-
gral. As an alternative to the paramelewe may use another by specifying the maximum
of as

a= max () (3.8)

conveying the meaning of the amplitude of wave over one wavelength.

Modulation equations  In the next stage the non-uniform wave packet is considered. Then
the amplitude de ned by Eq| (3.8) may still depend on the slow variabkesdt. The wave
numberk, the frequency and the parameters are treated as slowly varying functions
of x andt. The average Lagrangian is de ned as before, that is the value of functional
(3.8) at its extremal. Then the variational-asymptotic analysis leads to the following average
variational problem

VA

L(a;k;!; 5, )dxdt =0;
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whose Euler-Lagrange equations read

@ = Q@@ @@k 9)
@ ' @@ Ox@ '

The rst equation again leads to the nonlinear dispersion relation, whereas the third equation
is nothing else but the constraift (3.4). Especially, the Euler-Lagrange equatiorisfor
called the equation of amplitude modulation.

Shortcut to the formulation of the average Lagrangian Itis worth noting that in practice
the Lagrangian given by Ed. (3.5) can be obtained at hand after the following substitutions

D) e b ! k! b ¢! le 1 (3.10)

Then the average Lagrangian has exactly the same form ag Hg. (3.6) keeping in mind that
the derivable rst integrals of the strip problem must be taken into account.

3.2 Amplitude modulations for the KdV equation

Derivation of the modulation equations As pointed out, the modi ed theory of modula-
tion can be directly applied to the case of the KdV equation whose associated Lagrangian
IS

L = 1' §+

2tx u= :

XX ?

NI =

Using the substitution$ (3.]L0), we obtain

1 3 122 122 1 2 3 1
= — + + — = — + — + — = + + :
L=3( c+c) Sk 2= 2K Px 2o 5 ¢) Q +Q

Thus, the slitting parts are

1 2 2 1 2 3. — 1 . —N-
2k * 5 , Q1—2( c) Q=0
Accordingly, we can write immediately the functional in the strip problem
Z
172 1 1
[ - = _k2 2 . A = .
[O1=5- K2 UGe ) d+3( ¢) +

where the function of three argumend$ ; c; ) is given by

1
or V= 3 Ta2.,
u(;c; ) 5C
The rstintegral [3.7) becomes
4
2 3 1 2 — h-
ke d + 5C = h;
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or in the shorter form

1
Ekz 2+ U(;c; )= h (3.11)
This result is consistent with the direct derivation of the rst integral from the stationarity
of the above functional. Moreover, it suggests us to name the fundtipseudo-potential’
function. Using the de nition of amplitudé¢ (3.8) and the rst integral (3.11), we can write
the average Lagrangian as follows

P.Z,
k2 U(a;c; ) U(sc; )d U(aiec )+ + %( c)

zZ°: (3.12)
—_— G(;a;c; )d U(a;c; )+ + H(c; ; );

2

where the energy levél, due to the conditiomax = a, has been replaced by(a;c; ),
and , is another root of the cubic equation

U(a;c; ) U(sc; )=(a X 2)( 3)=0; (3.13)

and the intermediate functioid andH are de ned as follows

Y 1
G(iaje; )= Ufaic;) U(ier ) H(e; )=35( ¢); (3.14)
The roots are ordered accordingao 2 3. Itis immediately implied that
G(j;ac )=0; j=1,23 (3.15)

To facilitate the derivation of the modulation equations, we recall a useful formula sum-
marized in the following statement. Let us consider a function given by an integral of the
form

Z g

1(x) = (;x)d;
91(x)

whereg, g, are to differentiable functions andis a differentiable function of two variables.
It should be emphasized that the argumemtppears not only in the integrand but also in
both integral limits. Then its derivative can be calculated according to

dl Z g2(x) @

o - RO g0 @l)ix B+ - @y 4 (3.16)

Now, let us derive the set of modulation equations by computing the involved partial deriva-
tives step by step. Firstly, with the aid of this rule we have
p_ pP_-Z
ki 2 k 22
%; — G(aja;c; ) G( 2z2ai¢; )@ 2 + —  Ga(5ac; )d - Ua(aic; )
n p _ Z # 2
k 22 d

T 2 . G(ac ) 1 Ua(aic; );

in which the fact that and , are the roots of the equati@ ;a;c; ) =0 has been used.
Thus, the dispersion relaticd®. =@ & 0 may be written as

KaZa g

2 ,G(Gac )

1=0: (3.17)
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Next, we compute the partial derivative

p-Z
@ _k 2 %U(ac;) U(;c ) o
@ , 2G(;aic; ), d Ulae )~
WPa%a g LU e ) 342 g
- ,G(;aic; ) T , G(;ac; )

Making use of the dispersion relation, we may rewrite the const@nrt@ =0 as

KWs%a g

SCac) =0: (3.18)

The partial derivatives o) with respect to its arguments can be individually worked out
and given by

1
Ua(a;c; )=3a? ca+ ; Ug(ac; )= éaz; U (ajc; )= a: (3.19)
Using equationg (3.17), (3.18) and the identities

U(ajc; ) U(:c ).
2G(;a;c; ) ’

G (;ac )= = aC; ;

it is straightforward to deduce some formulas for later use as follows

P.z,

e Ga(;a;c; )d = %Ua(a;c; );
2

péza 2

—  Gc(sajc; )d =F(ac; ) oo (3.20)
, 2k

péza 1

— G(Gag )d =@ )

2

where the intermediate functidn is given by

p 5 zZ, 24
F(ac; )= — =
4 , G(;a;¢c; )

In the derivation of identitie$ (3.20) we have used the dispersion relgtion (3.17). We compute
the partial derivatives involved in Ed. (8:9) two steps which are detailed in the following.

Step 1 Using the chain rule of differentiation, we may write

Q " piza #@c
Q- ZGC(;a;c; )d  Uc(aic; )+ He(c ;) a@r

P-Z,
%k= —2 G(;a;c; )d

" kp2§ z . # (3.21)
+ —= 2GC(;a;c; )d Uc(a;c; )+ He(c; ;5 ) %E
P-Z,
- _2 G(;a;c; )d + @ @cac.

2 @ @k @
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Substituting the expressions (3.19), (3.20) into these derivatives, we obtain

He(cr 5 ).
—

@)X

@!

@ _ 2"°_ N
@k__ G(;a;c; )d c F(a;c; )+T

Step 2 We differentiate@. =@ 'and@. =@ kvith respect td andx, respectively, keeping in
mind thata, ¢, are all functions ok andt, to obtain

@@ _ @F L @F @F _ @ Hci; ) .

e ed"efte et k (822

pP_
—@@k= — G(a;a;c; J)ay, G( zac; ) 2x
@Ok vz, b .z,
+ —  Gu(;ajc; )dax+ —  Ge(;a;c; )dcy
P5Z, i .
v 2 G (;ac; )d « ¢ F(ac )+%
@ o He(c; ;5 ) .
C@XF(a,c, )+T :

Upon using the condition§ (3.[15), two rst terms in the last expression are identically zero.
Once again, substitution of Eq. (3]20) into it leads to

@@ _ 1., , . . L a? 1 @ Hc(c; ;)
@)@k_ EUa(a’ c, Jax+ F(ajc; ) 2K C + E(a ) x C@X K
. He(c; 5 ) @F _ @F A ©@F
Cx F(a,c,)+—k C@£X+@(:CX+@X
_ 1 @ He(c; ) a 1
= EUa(a, C; )ay @X CT ECX E( a)
c QFaX_I_ @FCX+ QF

@a @ "
(3.23)

Subtracting Eq[(3.23) from Eq. (3]22) and rearranging terms appropriately, we nally obtain
the equation of amplitude modulation

@F @F @F
alatca)t Z(a+ cG)+ (1 FC )
@a @ @ 3.24
@ 2 @ 2 1 U a2 0 ( . )
e -, e - 4 C a —0n-
@t K a@x Sk K a(a;C; )ax > ( 3« ,
in which the derivativeHq(c; ; ) = 2=2 has been used. To complete the system of

modulation equations, we compute the partial derivativek afith respect to and .
They are easily computed and given by
Q@ Q

); H (c;; )

@: +H(C;; @:
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Thus, using the de nition(3.14) the Euler-Lagrange equation for namely

H(c; ) [ +H(c; ), =0; (3.25)
explicitly reads

1

5t
In aid of the consistency condition + , = 0 this equation can be cast to

x=(c )
which allows us to choose
—c (3.26)

Note that the four equationk (3]117), (3.18), (3.24), (3.26) are equivalent to the system of
equations derived by Whitham in [35].

Amplitude modulation of soliton packets Inthelimit ! Oandh! Othe wave packet
becomes a train of solitary waves. For the wave packet consistingsofitons we know

that the solitons cease to interact at large time in such a way that each of them propagates
with the individual constant velocity along the limet = const. Based on this observation

we look for the solutiora = a(x;t) of Eq. (3.24) using the following Ansatz forand

(xt)=p( (xt); ) =a( (xt1);  (xt) = x=t

Differentiating (x;t) and (x;t) in accordance with these Ansatz, we nd

=100 1= ) e= 0 =) = ()

It is easy to see that and from the last expressions satisfy EQq. (3.26), provided 0.
Besides, the following equation

is then identically ful lled. Let us prove this statement by another more general claim. Since
the fraction

2 ()
k  tp()

can be recognized as a function of the fonn)=t, whereh is an arbitrary function, we
shall show that

_@e1 @ _0
= ot "0 * gy O =0

Indeed, the left-hand side of this equation is expanded to

J

= Th0) ¢ ZhO)+ IO+ b d= g0 )
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The expression in the last parentheses vanishes and so the statement is justi ed. Further-
more, if the amplitude is searched among functions of the form

a(x;t) = g( (x;1));

the term@F=@a + ca,) vanishes, so Eq. (3.24) reduces to

a() (6g() 2)gY)=0:

This equation can be treated thoroughly by using the theorem of inverse function and con-
sidering the independent variablas the unknown function. Indeed, looking at the equation
from a different angle and multiplying both sides Yg), we may rewrite it as

Y9)9+2 (g) 69=0;

where the derivativegy ) is assumed nonzero for application of the theorem of inverse
function. This equation can be integrated with the standard method of integrating factor to
give the nal solution

C
=20+ —
(9) =29 g

whereC is the integration constant. Treating this equation as a quadratic equatmmier
can recover the functional dependencgohn as follows

P

2 8C
" :

Gi2( ) =

The principle leading terms of these functions in the limitl  are given by

1
au( ) E; g2() O
All'in all, if we deal with the wave at large time and the initial disturbance does not leave
much effect on the wave propagation at large time, it is suf cient to choose the modulation
solution

a(x;t) = % (x;t) = %:

To see the ful liment of the dispersion relation at large time, we rewrite Eq. (3.17) in an
equivalent form

b s
(a 2)=2 _ a3,

mK (m) a3

(3.27)

whereK (m) is the complete elliptic integral of the rst kind. In the limit! 0O,h! O,
the roots , and 3 goto0,som! 1. Provided the derivativg{x=t) is nite, the left- and
right-hand sides of the dispersion relation ten@tmst ! 1 , so the dispersion relation is
asymptotically satis ed at large time.
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Amplitude modulation of position We recall here the rst-order positon solution of KdV
equation given by Eq[ (2.60)

.. 322(X cosT sinT)sinT
u(x;t) = GnaT  2X )2 ; (3.28)

where is some positive real number and
T= (x+4 %); X =x+12 2

At large time or large coordinate this positon solution obeys the asymptotic formula
4
u(x;t —SsinZT:
(1)

Based on this observation let us seek the asymptotic solution of the equations of amplitude
modulation for the positon in the form

4
(x;t)=2T; a(xt)= 7: (3.29)
According to this Ansatz
k=2; ! = 83 c¢c= 4%

Thus, in contrast to the soliton, the positon moves to the left and changes its form with time
since the amplitude depends Bnand not onT. Since it is not trivial to nd the solution

for the function so that the system of modulation equations are identically or at least
asymptotically ful lled, further observations could be handy. Investigation of the positon
solution from the geometrical point of view suggests that the second zewbthe cubic
equation[(3.I3) obeys the asymptotic law

5 a asa! O

This observation is best illustrated in Fjg. |3.1, where the dashed lines indicate the modula-
tions of two rootsa = ; and ,. More interestingly, this law remains a good approximation

Figure 3.1: The oscillation of the positon solution of the KdV equation with small amplitude.

as long as the amplitude is nite. Now that we expand both sides of Eq.(3.13) as follows

U(a;c; ) U(;c; )= 3. S o2 +a° ga2+ a;

(a ) +a) )= 2+ 3+ Ay
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and equate the coef cients of these two polynomials with respectttoobtain

3

C o
=@ @g=a alta

NI O

3:

What we have done simply re ects the Viet's theorem and if we consider the Viet's equa-
tions as a system for only two variablesand 3, the last equation should be the direct
consequence. Itis indeed the case. According to[Eq.](3.26), we have

— 16 2 .
Xz
The last equation gives us a hint to seek the functi@s a simple function of one variable

X. To this end, let us plug the Ansatz= g(X) into the last equation and simplify it to
obtain

472

2
giX) = X2
Integrating this equation with the zero integration constant, we arrive at the asymptotic
solution for the auxiliary function as follows

2

(xt) = X (D)

Let us show that the three remaining equati¢ns (3.[L7) (3.24) are satis ed asymptotically in
the limita! 0. Indeed, using the well-known formulas for the elliptic integrals (see [90])

"o d = p2 K (m);
72 a X 2)( 3) a s
a d 2
P ) 3 3 3[(a 3)E(m)+ 3K (m)]
where
s __
_ (@ 2). o o .
m = @ . 2" a 3=c2= 272

we se%tbat, aggoes tg zero, the rstand the second integrals are asymptotically equivalent
to = 2and a?=8 2 3, respectively. Therefore, the dispersion relatfon (3.17) and the
constraint[(3.18) are asymptotically satis ed. It is also easy to see that all terms on the left-
hand side of[(3.24) approaches zer@aasnds to zero. This guarantees the ful liment of the
equation of amplitude modulation in this linfjt.

Comparison with exact solutions Let us compare the asymptotic solutions obtained pre-
viously with the exact solutions of the KdV equation. The previous chapter now comes in
use as the simulation of a train of solitons is based on the solution formula (2.21).

Figure[ 3.2 shows the exact 5-soliton solution and its amplitude modulation described by
x=2t. From this gure it is seen that, at large time, the curzt can serve as the asymp-
totic envelope for the amplitude of solitons. Figiire] 3.3 shows the exact positon solution
according to Eq[(3.28) together with its amplitude modulation described§ (x;t). In
this simulation we choose = 2, and due to the singularity the plot is restricted to the range

6 < u(x;t) < 6. Again, it is seen that the curve=X (x;t) can serve as the asymptotic
envelope for the amplitude of positon.

For exact integration of the modulation equations we must keaid! as true functions of the space-time
variablesx andt.
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Figure 3.2: A train of solitons (bold line) and the amplitude modulation (dashed line): a) at
small time, b) at large time.
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Figure 3.3: A positon solution (bold line) and the amplitude modulation (dashed line): a) at
small time, b) at large time.

3.3 Theory of amplitude modulation for the BSQ equation

Derivation of the modulation equations Making use the derivation of the Lagrangian
(5.4) in the supplementary materials, we study the BSQ equation

Ur U 6D Ugox =0

by starting with the associated Lagrangian
1 1
5 23+ > o
After the substitutiond (3.10), we obtain

1 2 3 1 2 2
= 2 °+ Zk° 4
2 2 ’
which can be divided into three parts as follows

L=+ Qi + Qg
23 Qu=¢ c); Q== c )

L= ? us= (3.30)

1
L= 2 +c)?
2( c +c)

1

1 1
= K224 22 2
2

2 2
Using the obvious identity

Q1 +Q2:%( 2,
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the functional in the strip problem can be written as

1ZZ

o=,

2 2 NP 1 2 2 .
o ék U(,C, ) d +§( C2 )+ )

where the ‘pseudo-potential’ functidnhis given by
U(ic; )=2 3+%(1 ) 2+

It is straightforward to verify that the rst integral derived directly from this strip problem
and that from[(3]7) produces the same
%kz 2+ U(;c; )= h

In Fig.[3.4 the phase portrait corresponding to this rstintegral is shown, in which we shall
focus on the closed orbits.

U(e) b

\_/

Figure 3.4: Psedo-potential functidh (left) and phase portrait of the rst integral in the
strip problem (right) for the modulation of the BSQ equation. The closed orbit
is plotted in blue.

Embedding the de nition of amplitud¢ (3.8) into the calculation and using the the rst
integral, we can write the average Lagrangian as follows

KW 3%ap

U(ac; ) U(;c; )d  U(ac )+ %( 2 Y+
P z:
= G(;a;c; )d  U(a;c; )+ +H(c;; );

2

NI

where the energy levél, due to the conditiomax = a, has been replaced y(a;c; ),
and , is another zero of the cubic equation

U(a;c; ) U(sc; )=2(a ) 2)( 3)=0;

and

G(;a;c; ):pU(;c; ) Uaic; ); H(c; )=%(2 ¢ ?): (3.31)

The roots are ordered such tlaat > > 3. Itis crystal clear that the average La-
grangian for the BSQ case possesses exactly the same algebraic structure as that for the KdV
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case. Henceforth, without implementation of detailed deduction, the dispersion relation and
the constraint can be immediately written in the form

p_-z
ki 272 d
> aCac ) 1=0; (3.32)
K2%a g
=0: (3.33)

2 ,G(Gac )

Since the main difference lies only in the partial derivatiy€a; c; ), it is reasonable to
expect that most of derivation in the previous Section can be recycled. Indeed, the system
(3.20) remains unaltered except for

péza 1
—  G¢(;a;c; )d =EUdmm)+F%&m);

where the interim functiof is slightly modi ed by a factorc=2 as follows
Fz%a 2d
2 ,G(ac )

F(a;c; )=

These observations and equatidns (8.22), {3.23) altogether lead to a simple modi cation on
the partial derivative$@ =@); and(@ =@} as follows

@@ _@F ,L@F @F @ _°

ee” @& ec’e ' otk
@@ 1 o ca 1 F @F @F
@xak EUa(a’C’ )ax TCX-'- E(a ) x ¢ @£X+ @gx"' @ *
@ c?
Tax Tk

Subtracting the last equation from the second last, we arrive at the equation of amplitude
modulation

@5a+mo+@%q+ma+@it+c0

@4 @ @ 3.34
@ * @ c°? 1 | ae 1 o2 _0_(-)
@t C? +@x CT K a(a;c; )ay > (c)x ( a) x =0:

Substituting the de nition[(3.3%)into Eg. [3.25), we obtain the last Euler-Lagranage equa-
tion in the form

= &) (3.35)

The modulation equations for the BSQ case differ from those for the KdV case not only by
the pseudo-potential functidn but also by the relation betweenand . While we have a
simple algebraic relation between them in the KdV case, it does not hold true for the BSQ
case.

Amplitude modulation of soliton packets For a wavetrain of solitons we shall deal with
the modulation equations in the limit! 0Oandh ! 0. Once again, the properties of
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multiple-soliton after collision suggest us to solve Eq. (B.34) using the following Ansatz for
and

()= p( (51); ()= a (x1);  (xt) = x=t:
These Ansatz yield

=000 1= ) e= i = f()r = ()

It is easy to see that and from the last equations satisfy EQ. (3.35) in the limit 0.
Also, it is clear that the functios 2=k can be once again expressed in the fdrm)=t,
whereh is an arbitrary function. Thus, the following identity
2 2

_@ C_ + _@ CC_ =0

@t k @x k
is automatically justi ed by the same statement as in the last Section. The@drr@a +
ca,) suggests that the amplitude might be searched in the form

a(x;t) = g( (x;t))
so that Eq.[(3.34) reduces to

[6g’( )+ *g()gY) g?()=0:

At the rst sight this equation looks complicated and almost impossible to solve. However,
keeping in mind that the BSQ equation and the KdV equation both have multiple-soliton
solutions and their solution structures are analogously comparable, we may suspect that
the modulation solutions for the train of solitons have certain similarity in their algebraic
structure. In reference with the modulation solution for the KdV case let us try the same
strategy of treating this equation wighas independent variable ands dependent variable

and transform it to

60°+[1 %9l Y9 (9)g*=0;

where the derivativgY ) is assumed nonzero for the inverse functior (g) to exist.
Under a change of dependent variab{g) = ?2(g) it is transformed to

%"(g)g+ (@ 1 6g=0:

It is now easier to integrate this equation to obtain

(9) = Z(g):1+4g+99;

whereC is an arbitrary integration constant. If we solve this equation as a cubic equation
for the functional dependence @bn , then the closed form will be sophisticated but won't
contain much information. On the other hand, it is known that if we are only interested in
the leading terms in the limit ' 1 or equivalently ! 1 , the constanC can be set

to zero, leaving the asymptotic analysis unchanged. To this end, we solve the last equation
with C = 0 to end up with the nal modulation solution

1h

[
ait) = gL 0607 =g ¢

1: (3.36)

:—|-|><
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Note that this asymptotic law agrees with the exact one-soliton solution of the BSQ equa-
tion with the amplitude versus velocity relatian= Z(c2 1). For the wavetrain of non-
interacting solitons propagating with the constant velocities along the straighixktes

const we anticipate that the amplitude modulation to leading ordgkis) = Z[(x=t)? 1],

which con rms Eqg. [(3.3p). However, the method used in this report to derive the equations
of amplitude modulation should work in other situations where the exact solution or its rst
integrals cannot be obtained. Making advantage of the similar structure of the average La-
grangian as in the KdV case, we may guarantee the ful llment of the dispersion relation at
large time using the same argument. To realize this, we rewritd Eq] (3.32) in the equivalent
form

P S
_ (a 2). m = a 2.
mK (m) ' a 3

whereK (m) is the complete elliptic integral of rst kind. It is seen immediately that the
dispersion relation in this form resembles the counterpart|(3.27) in the KdV case and hence
our claim is validated.

Amplitude modulation of positon We extract from|[88B] the single-positon solution of the
BSQ equation
122 sinT P 2X cosT 17

u(x;t) = —
1) (4 2cosT + X)2

; (3.37)

where
1P P
T:Z( gt+2x); X = 3t+3x:

At large time it is asymptotically approximated by
u(x;t) p—é cosT:
1 X -

This asymptotic rule suggests us to seek the asymptotic solution of the equations of ampli-
tude modulation for the positon in the form

(xt)=T; axt)= 72;

according to which we have

1o, s _ "3
2 4 T 27
By direct inspection of the asymptotic formula for the positon solution, we may impose a
condition on the second root as follows

2 a asal! O (3.38)

In order to nd the asymptotic law for the third root;, let us study rst the dispersion
relation and the constraint. Using conditipn (3.38) and leting 0in Eq. (3.32), we nd
that

1
= I O
3 16 asa! O
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Recalling now the constrairt (3/33), which can be recast to an equivalent form

—pﬁi—gua JE(M)+ oK (m)]= ;

we see that behaves asymptotically in the limat! 0 according to

8
2 _ .
4a. - ﬁ.
The mean value provides a tool to determine the functioasd
Z
U P
= = 3% = t = pm,

where, based on the exact solution, the arbitrary function of integration dependirigaen
been set to be zero. With the help of Eq. (3.35) it is ready to compatefollows

Z Z
= ax= ((+ & )dx= 31702;
where the integration function in this step has been once again set to zero. Itis then directly
veri ed by the asymptotic analysis that the asymptotic formulas foand 3 can be ob-
tained from the equatiobd(a;c; ) = U(;c; ) with cand being found above. As the
last step, it is also straightforward to check that all terms on the left-hand side ¢f Eq. (3.34)
go to zero ag tends to zerf|

Comparison with exact solutions of BSQ equation Let us validate the obtained mod-
ulation solutions by means of visualization comparison. For construction of formula for
multiple-soliton solution, it is of ultimate that we can cast the BSQ equation into its bilinear
form. Then-soliton solution is obtained following the induction formdyla (2.21).

Figure[ 3.5 shows the comparison between the amplitude modulation curve akd the
soliton solution of BSQ equation simulated numerically at a particular time instant. All the
solitons move in one direction to in nity and separate well at large time. It is seen from this
Figure that the curve described by Eqg. (3.36) can serve as the asymptotic envelope of the
soliton packets of the BSQ equation.

In addition, it is completely possible that two packets of solitons move in opposite direc-
tions following the mechanism of the BSQ equation. This is further con rmed by the fact
that the amplitude of soliton depends quadratically on the phase velocity. The amplitude
modulation solution is capable to capture such situation. The whole idea is best explained
in Fig.[3.6 in which three solitons move to the left and other three move to the right, all with
different velocities and amplitudes.

Last but not least, guré¢ 3]7 shows the exact positon solution (bold line) according to
Eqg. (3.37), where the plot is restricted to the range=10 < u(x;t) < 1=10 due to the
singularity, together with its amplitude modulation (dashed line) describedZsK (x; t).
Again, it is seen that the curve2=X(x;t) can serve as the asymptotic envelope for one
single positon.

2For exact integration of the modulation equations we must keatd! as true functions of the space-time
variablesx andt.
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Figure 3.5: Five-soliton solution of the BSQ equation versus its amplitude modulation curve
at large time.
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Figure 3.6: Six-soliton solution of the BSQ equation versus its amplitude modulation curve
at large time.

Bibliographical remarks

This chapter circulates the materials in the articles|[91, 92] with a modi cation of presen-
tation. The uni ed approach for both the KdV equation and the BSQ equation re ects the
similarity in the amplitude modulation solutions for packets of multiple solitons. In addi-
tion, this practice simpli es the derivation and eliminates the unnecessary repetition. For
comparison purpose we take the position solutions fiom [86, 88] and the soliton solutions
from [18/93] (cf. [87]).
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Figure 3.7: A single positon of the BSQ equation and its envelope described by the ampli-
tude modulation solution.
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4 Slope modulation for nonlinear
dispersive waves

In this chapter we apply the modulation theory with a slight modi cation to describe the
envelope for the slope of a wave packet. We shall present the theory of slope modulation by
using the one-dimensional and multi-dimensional sine-Gordon (SG) equations as inspected
objects. Since their formulations is in the scope of investigation in the rst chapter, the
derivation can be immediately conducted. The multi-dimensional SG equation

Uy u+tsinu=0; = @+@+ @ (4.1)
can be degenerated to its 1D version
Ug Uy +Sinu=0 4.2)

by considering the wave traveling in thxedirection, that isu = u(x;t). However, the
multi-dimensional version still possesses several interesting and unexpected attributes. To
start with, it is instructive to work with the simple case. In fact, the generalizations can be
done in many cases without dif culty.

4.1 Slope modulation for the 1D SG equation

Modulation equations  First, it is clear that Eq[(4]2) admits the following Lagrangian
density

1 1 .
L= éuf éu)z( (uw:; qu)=sinu:

It is customary to choos€ u) = 1  cosu although the unit constant can be replaced
with any other constants. We shall restrict ourselves to the subsonic regisnd so that

k? 12> 0. We restate the strip problem for our current case: Find the extremal of the
functional

142 1
> 5(!2 k¥ 2 (1 cos) d (4.3)
0

among functions ( ) satisfying the conditions
(+2)= ()+2; (+2)= () (4.4)
andf]

p=max : (4.5)

1We choose the maximal slope parameter instead of the amplitude in the average Lagrangian.
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The preference of xing the slope of solution rather than the amplitude will be reasoned
later. This functional is encountered in the problem of mathematical pendulum with negative
mass. The Euler-Lagrange equation of this variational problem describes the mathematical
pendulum in the upward position. In order to work on the familiar situation, it is convenient
to change its sign, which leaves the Euler-Lagrange equation unchanged, to get

142 1 5

2, 2"

This variational problem possesses an obvious rst integral

(cos 1) d; m=k*® 12

1m 2+(cos 1)=h:

2

This result completely coincides with E{. (1.18) if we plug the following expressions
@L = sin QL = | : @_ =
@ uu! T @Uu T @U uy K

into it and change the sign.

=

0

|

—

¢
27T
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|

Figure 4.1: Phase portrait of a pendulum with= 1.

In Fig.[4.] the corresponding phase portrait is plotted. Since the kink-type solution can,
in principle, escalates from zero to a multiple 2f, its amplitude cannot be limited to a
xed value 2 . In order to capture this scenario, the supplied energy should be high enough
to boost the solution beyorzl re ecting the open orbits in the phase portrait. If this case
is considered, it does not make sense to x the amplitude whose maximum is not achieved
anywhere on one open trajectory. On the other hand, the maximal of slope appears as a
good candidate to be xed on the phase portrait because the slope achieves its maximum
over one particular orbit. The periodicity conditiofs {4.4) are consequently deduced from
the solutions corresponding to the open orbits. Using the rst integral, we nd the solution
in terms of elliptic functions and then the average Lagrangian according to

1ZZ 1Zz

- 2 - = .
L=y m% h=x md h (4.6)



4.1 Slope modulation for the 1D SG equation 91

Now, to nd the explicit dependence &f on p andm, we make use of the de nition (4.5).
Since the maximal slope is achieved at  (see Fig[ 4.]1), this condition implies that

%mp2 2=h: (4.7)
We requireh 0, sop Z:p m. Then, from the rstintegral it follows
P——Z, p__
P
L(p:k;!) = % h cos +1d h= %F(h) h: (4.8)
0

whereF (h) is the function expressed in terms of the complete elliptic integral of the second
kind

P— 2 Y 2
F(h)=2 hE n + h+2E s
The dispersion relatiof (1.[.9%an be written in the form
P om
2—F°(h) 1=0: (4.9)
To derive the equation of slope modulation, let us compute rst the partial derivatives
P~ P— =
@ _ 20 cye 2MEqh) 1 ho= 2B F(h):
@k 2 2 m 2 2 m
a pim p% p§ | (4.10)
@! = Z—ﬁF(h)*‘ Z—Fo(h) 1h = Z—PﬁF(h);
where EQ.[(4.9) has been used. Then we are ready to compute the partial derivatives
p_
@@ _ 2 mkx kmy=2 1
ok 3 T ™ gk
@@ 2 m;, m=2 gq_ 1
e@ 2 W= ome b

in which we have used Ed. (4.7) and Eq. {4.9) in the férfth) = 2 = P 2m andq = p2.
Subtracting the last equation from the second last, we obtain
P 2F (h)

2 m3:2

|
kmy Ime . 9 }mxk+%mt! +%(kqx+!qt):0:

mky + m! ; > > s

Using the de nitionm = k? ! 2, the expressions in the parentheses can be reduced further
as follows

|
Ikt )= mky + mi, KM D=k 12k Kk,
= K2+ 2Kk ) 2k
1 1 ; 5
Jz(k,l )= mek"' Emﬂ =k kX k! x T+ k'kt ! !t

k?k, 2kIl 121

where the two last steps are carried out with the aid of the consistency congitibn = 0.
Ultimately, we arrive at the equation of slope modulation in the form
P 2F (h)

2 m32

(k2! 42k 12k )+ %(kzkx 2kil 121+ %(kqxﬂqt):o: (4.11)
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Asymptotic solution to the equation of slope modulation From numerous numerical
simulations of exach-kink solutions of the sine-Gordon equation we know that at large
time the kinks become non-interacting and propagate along the straighk#ihes const.

Let us look for the phase in the following form

(x;t) = g( (x;t));  (xt) = x=t:

According to this Ansatz, we have

k=%g°(): ! :%90();
L (4.12)

S L= I00) g0l L= 5 o) 2e2dl)

It is now straightforward to check thdg(k;! ) = 0 by direction substitution, so Eq. (4]11)
is reduced to

20(k3%k, 2kl 12 )+ (K2 ?)(kgo+ !gy) =0; (4.13)
Substituting these formulas into Ef. (4.13), we obtain

2009 )(t*  x®) 209 )xt]+ g¥ )t¥(tox + xqx) = 0; (4.14)

which is the partial differential equation of rst order in termsg ) and integrable by the
method of characteristics. In the following we demonstrate the method of solution for this
equation through three main steps.

Step 1 Let us rst recognize the characteristic lines of this equation. Diving igfjy)t3,
we obtain

O D, L X -
: ,

20 hOt t

where the derivative aj has been replaced by a simple functiofor convenience of deriva-
tion. According to the last term, the characteristic lines are de ned by the following ordinary
differential equation

dx

whose solutions are implicitly given by

a % = (xt);

t> x?= C?= const (4.15)

On the characteristic line we may considgs a function of one variable which is realized
asQ(x) = q(x;t(x)). Thus, on one speci c line characterized by a certain constant the last
equation can be cast down to

h)a 3 dQ _ ..
2Q(x) TThOt 2? +d—x-0,
in whicht and must be interpreted as two functionsxofccording to
P——— X
t(x) = C2+ x2 = —
(%) X (X) pm

Let us work on the half plane corresponding the the plus signs of these functions.
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Step 2 We solve the last equation by the method of integrating factor. The standard proce-
dure requests us to compute the integral

Z
_ h)a 3 :
We consider the integrand and reformulate it as follows
J= h{ )1 2 2h()_ hY)«=t? 2h( )=t dt=dx _ d h() - h() .
- h( )t - h( )=t2 Codx 2 £2
Thus, the integrand can be nally rewritten as
_ d h().
J - d—Xln t—z,
which yields the integrating factor
_ h( (x)2.
expa(x) = 00t

Multiplication of the equation fo(x) by this factor transforms its left-hand side to a total
derivative as follows

d Lh()?

dx t4 =0

and integration of this equation yields

t4 t
Q(x) = g(x;t(x)) = const —— = const

h( )2 o )2’

Step 3 To recover the solutiog as a function of two variables, we may consideas a

free variable by letting the constant in Ef. (4.15) change arbitrarily. Since this constant
characterizing the set of characteristic lines, it must depends functionally on the expression
t> x?sothat the nal solution reads

. —_ t4 .
q(x;t) = C(t? XZ)ZW.

The function of one variabl€ is nothing else but the function of integration, which is the
counter part of the constant of integration resulting from integrating an ordinary differential
equation.

Combining all the recent results, the maximal slope has just been obtained as
t2
gq (x;t))’

As g( ) describes the phase, its derivatg?e ) can be identi ed with2 (), where ( ) is
the density of kinks, or the number of kinks per unit length.

The unknown functiol© (t? x2) should be determined from the dispersion relation (4.9).
Using the solution given by (4.16) and formulps (4.12), we obtain

1 1
:émpz :é(tz x?)C(t? x?)? 2

p(x;t) = P qix;t) = C(t? x? (4.16)
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Let say, we are on a particular orbit in the phase portrait. Then the train of kinks can be
attained by letting this orbit tend to the separatrix, which can be captured in théIimie.
More particularly, the exact ful lment of the dispersion relation is warranted i§ of the
orderm=2 in this limit. Thus, if the solitons are exclusively under investigation, it follows
that

2

Ct? X% = ps—;:
t2 X2
and the nal asymptotic formula for the maximal slope reads
2t2

p(x;t) = o (x;t))ptz—xz: (4.17)

The asymptotic formula describing the derivative of solutigror the slope of solution is
therefore given by

s(x;t) = p(x;t)k(x;t) = p a2

- P (4.18)

An alternative solution method The above presentation follows the original ow of solv-
ing the modulation equations and the ultimate asymptotic[law|(4.18) turns out pretty simple.
If we take into account the expressior x=t for our particular Ansatz, this law gives out
the relation

s(x;t) = pzi—:

1 c(x;t)?

For that reason, it is natural to raise the question whether it is possible extract this kind
of information from the equation of slope modulation itself. Let us start here from the
reduced equation of slope modulation (4.13) and derive such relation. This equation and
the consistency conditiok, + ! , = 0 can be together interpreted as a system for three
parameterk, ! andp. Eliminating one parametek, or ! , from this system by using the
consistency condition, the remaining equation (#.13) can be considered to contain only two
left parameters. Instead of these parameters we may choose thesstopgk and the
velocity ¢ = =k as the primary variables by certain manipulations. To demonstrate the
above arguments, let us sketch some key steps.

To start with, we rewrite Eq[ (4.13) as

ak(kky 1)+ gl (kke 1)+ :—2L(k2 1 2)(kg + 'q,) =0
Using the relation = ck and recognizing the expressions in the two sets of parentheses as
I(kx Iy = ]é-(kz ! 2)x; kkt n = %(kz ! Z)t;

this equation can be engendered to
1 1 1 1
éqk kK1 &)+ §k3(1 Ao, + éq! k(1 &)+ é!k 21 Ag=0:

The rst two terms of the left-hand side is simpli ed to

Ly %qk k?(1 cz)x+:—2Lk3(1 ) g
= 20k (1 A+ KA A + KA D

=2k (@ @) (Aa+ ok + Akl @A =k (1 ARG,
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The last two terms differ from these by a factor= ck and the partial derivative with
respect td, so it is straightforward to bring them to the form

1 1 1
= Zq! k2 Zlk 2 = I 2q -
L, 50! kK’Q &) + 2.k 1 Aqg 5! (1 Akq,:
Substituting; andL ; into the last equation, dividing both sideslkwand using the variable
s? = k?qg, we obtain
(1 A +c (1 As =0:

It is now evident that the obvious solution of this equation is given by a simple algebraic
relation

1 A= 2 ) = Py

where is an arbitrary constant. Once again, the energy leven be related to this result
by reformulating it as

_12 2 _1 2 - .
_Ek 1 Ap —5(1 A)s? 2= 2:

2
2
In the limith ! O we have 2 = 4 and thers = 2:p 1 2, which is consistent with the
preceding result.

To close this paragraph, we also present here a mathematical reasoning for the Ansatz of
the phase variable based on the heuristic condition

Ji(k;1) = kK& +2k!l , 12k, =0:
In terms of the phase variable it can be written as
Jl(): gtt 2xtxt"'tzxx =0:

We analyze the left-hand side of this equation and rewrite it as follows

J - 3 tt x txt+3xxt xxt: 3_@_t+3_@_x
1( ) X )% t t2 X @t « t @X ¢
By setting = = and dividing both sides byZ, the last equation is reduced to
3( l)x + +=0;
or equivalently
t x = 0:
This equation admits a simple solutiofx;t) =  x=t, which by de nition allows us to
write
¢ X X
— = — + — =0:
< t ) t t X 0
The reduced equation for the phasean be solved by the method of characteristics to give
(x;t) = g(x=t);

whereg is an arbitrary function of one variable. This eventual solution fgusti es our
heuristic Ansatz mathematically.
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Validation of the modulation solution through comparison Let us compare the asymp-
totic solution with the exact solution of the SG equation. We note that for slowly varying
wave packet and to the rst approximation, we have

Uy « = pk:

Since the maximum of in one wavelength is chosen to pgwe expect thas = pk

should serve as the asymptotic envelope for the exact slope of kink-type solution.[In Fig. 4.2
the slope of an exact 5-kink solution of the SG equation is plotted as compared to this
modulation solution at large time while in Fig. #.3 the slope of an exact 6-kink solution is
plotted in two different frames due to the dif culty of visualization. From these guresiitis
seen that, at large time, the curve given by Eqg. (4.18) can sever as the asymptotic envelope
for the slope of kinks.
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Figure 4.2: Slope of a wave packet of ve kinks versus its slope modulation at large time.
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Figure 4.3: Slope of a wave packet of six kinks and its slope modulation are traveling in
time. Three kinks move to the minus in nity (left) while the other three to the
in nity (right).

4.2 Slope modulation for waves governed by
multi-dimensional sine-Gordon equation

It turns out that the modulation equations for thalimensional sine-Gordon equation,
wheren = 2 orn = 3, can be generalized essentially from the algebraic structure of the
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average Lagrangian for the one-dimensional version. Let us examine now the Lagrangian
associated with the-dimensional version
1

1
Lzéut2 éru ru (u); (u=1 cosu:

Upon the substitutions

into the Lagrangian, we obtain
— 1 2 2 .
L = 5(! k k) (L cos):

With reference to the last Lagrangian after substitution, the new one differs from it by only
one constant. To be precise, the constenis replaced by the scalar product k, where

algebraic structure except that the pseudo-mass should be altered to
m=k k 1% (4.19)

Before carrying on the procedure, it is practical to examine up to which extent we might
keep our previous calculation and how the formulas could be modi ed. Keeping in mind
the new change of de nitior] (4.19), the average Lagrandiar] (4.8) and henceforth the dis-
persion relation (4]19) can be apparently kept. Then the derivalives (4.10) remain essentially
unchanged except that the wave vector replaces the wave number. That is, we have
P P

@ 2 Kk @] 2

— = —pB F(h): = = —

a 2 "m @it 3
The most signi cant adaptation is probably the appearance of the equation of slope modula-
tion due to the involvement of the vector-values function. Thus let us repeat the calculation
of the partial derivatives o=@, @Q.=@'with respectivex andt, respectively, in the
following

! .
P=F (h):

p_
Q 2 r k F(h) Fqh)

r @& g— —pﬁF(h) 2m3:2k rm+ —pﬁk rh
_ 2F(h) 1 1 _
—2—pm3:2 mr K §k rm +ﬁk rh;

@@ _ 2 ! F(hy, . FYh),

@@' 2 Par( gpa'met Pmih

2F (h) ;L 1. .
- 2—m3=2 m! t zm t Eh t

where the dispersion relatiorqh) = 2 :pﬁ has been inserted. Substituting these
derivatives into equatiof (T.Jyand using once again the denotatipa p?, we get

P3E )

2 m32

1 1 1 1
mr k+m!; §k rm é!mt +% Ek rm+§!mt

+2(k 1 a4+ 1) =0;
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Using the de nition [4.19), it is straightforward to deduce
rm=2(rk k 'r!);, m=2(k ki " );

where

0 1 0 1
k2;x k3'x

@ kl;x ;
rk= %@X ki ko ks = %kl;y Koy k3;yg :
@ k1;z k2;2 k3;2

Keeping in mind the consistency conditikp+ r ! = 0, we compute the coef cients of the
rst two terms in the last equation as follows
1

1
mr k+m!; §k rm E!mt

(k K '2r k+(k kK 9, k (rk k !r!) 1(k ke 1))
(k Ky 12r k+2'k r! k rk k+(k kKr k;

Ja(k;!)

Jo(k; 1) = %k rm+%!mt=k rk k !trD)+1(k kg ')
=k rk k 20k r! 12
In summary, we have just derived the equation of slope modulation in the form
p_
2F(h 1
oW ki) + o)+ 2k 1 g+ i) =0; (4.20)

with J; andJ, being given by the above formulas.

Ring-shape solution to the equation of slope modulation For ring-shape solution with
= (r;t), the equation of slope modulation becomes
p_
2F(h) . . 9. /. 1 _q-
5 mamdi(ki )+ Ja(kil ) + (kg + 19.) = 0; (4.21)
wherek = , and
Ja(ki1)= K2 12k 421K+ k(K2 ! 2)”"Tl;
Jo(k;!) = K%k, 21k 121

Based on the result on the slope modulation of the one-dimensional sine-Gordon equation
[94], we propose here the heuristic condition

Ji(k;1)=0: (4.22)
In terms of the phase variablethe expressiod; can be written as
3 @ t + 3 @ r
r v t =~y
@t r @r t
Thus, equatiorf (4.22) is reduced to

Ng 1

+ 31
r

Ji( )=

~rolmro

1
G+ oG +(1 Cz)ndr =0;




4.2 Slope modulation for waves governed by multi-dimensional sine-Gordon equton

wherec= =, is the phase velocity. We seek its solution in the following form

qr)y= () = rtr; (4.23)

wheret, is an arbitrary reference time. Substitution of this Ansatz into the last equation
leads to

VI Ol+(ne 1)1 () =0:

Atthe rstsight, itis dif cult to fully integrate this equation as it is nonlinear in However,
itis linear in so that the theorem of inverse function works to its advantage. Accordingly,
we may rewrite it as follows

(ng D@ »HA) () +1=0;

which is the non-homogeneous rst-order linear ordinary differential equation. Two ver-
sions of this equation are

@ %) () =1 (4.24)
and
20 %) () = 1 (4.25)

corresponding to the two-dimensional and three-dimensional cases, respectively. These two
equations can be fully integrated using the standard method of integrating factor. The gen-
eral solution of equation (4.24) reads

C arcsin
an( ) = T 2 ;
and for equatior| (4.25)
G} R EEE
()= = ,

whereC is an arbitrary integration constant aAd< < 1 for real solutions. For the
purpose of numerical simulations, let us pose the initial conditi@ = 0, or equivalently

(0) = 0, for both last equations. This condition implies that the wave stops at the instant
t = t, when = 0 and the velocityc vanishes just right before it returns according to
the negative velocity. This condition clears out the integration constants in both solution
formulas, yielding nally
arcsin 1 hg 3 1

= I LR 1S
1 3! 3D() 2 2 4’ 721

()= (4.26)

Thus, there are two regimes of wave propagation corresponding t6 and > 0. In the
former case > 0, so the waves propagate to in nity and stoptat t,. In the latter case
¢ < 0 and the waves should return to the origin. Note that the phase vetfcjtalways
liesinthe rangé 1;1)and goesto 1as tends to in nity.

With c= () satisfying equatiorf (4.22), the equation of slope modulation forp?

ﬂ 2 Ikl 1 2] } | =
m(k ke 2!, ! .t)+2(kq+.qt) 0
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in this case is comparable to Hq.(4.13) except for the replacement of the spatial variable
by r. Thus, the same mathematical manipulations as before bring Eq. (4.21) to

(1 A)s’]+dl s =0;

wheres = pk. Again, this variable designates precisely the slope of wave packet, or the
partial derivative of the solution with respectrt@ccording to

up = r = pk:
It follows immediately that this equation admits a simple solution
1 As*=mp?= 2
As the solution of kink-type arises in the lintit! 0, we have ? = 4 and thus
s(r;t) = 1972—;
1 cr;t)?

wherec(r; t) must be computed according to equatidns (4.23) gnd]|(4.26). In this limit the
above solution ensures that the dispersion relafion (4.9) is asymptotically ful lled.

Comparison of the modulation solution with the numerical solution For the initial con-
ditions, we employ here the wave packet of ve separated kinks as the additive superposition
of each kink

X3

I ro

Uuo(r) = darctan exp p—2
=1 1 G

Vo(r) = p—2__sech p—3_ ;

106 1 G

wherery andcy are the initial expansion of radius and the initial velocity of each kink,
respectively. In Fig. 414 the slope of the wave packet of separated ve kinks together with
its modulation are plotted at different time instants. These numerical results demonstrate
the validation of the modulation solutions and vice versa. It is remarkable that the slope
modulations is an even function in. This circumstance can be used to nd the slope
modulation of multi-kink after the whole train is re ected from the origin and propagates
again to in nity. In this case we should take = ,ort, = 't +2t,, wheret isthe

time when the rst kink reaches the origin, ahdis the time when the last kink is about to
leave the origin after re ection. Note, however, that if energy dissipation due to the Peierls
barriers is taken into account, the kinks must approach some equilibrium con guration after
several oscillations.

Bibliographical remarks

This chapter essentially distributes the works in [94 96]. The presentation here elaborates
the mathematical ideas and derivation in great detail. In fact, several points have been
improved in this report as compared to the earlier publications. For simulation we used
the exaciN -kink solution given by Hirota in[[76] and a numerical scheme proposed by the
author in [96].
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Figure 4.4: The slope of well separated 5-kink solution and its envelope propagate in time.
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5 Supplementary materials

This chapter is to provide the missing link to the main content of the entire report. In fact,

it collects my discrete dissemination of work that has not been done before. The material
provided here is of absolute necessity for the completeness purposes aiming at a self-studied
report.

5.1 Construction of Lagrangian density

As we have seen from previous chapters, to develop the modulation theory for nonlinear
dispersive waves using the asymptotic-variational method, the very rst ingredient of each
problem is the possibility of restating the governing equations in a variational problem.
However, an evolution equation does not have to admit a direct variational statement but
another particular derivative. The subject has grown up from the beautiful work of Emmy
Noether and then actively developed based on the Lie group theory. In order for convenience
of later derivation, we provide here a short summary of results from the theory and its
application to the evolution equations [97]. We will restrict ourselves to the one-dimensional
wave equations so that it suf ces to consider smooth functions of spatial-time coordinates

r = (x;t). Let us denote the vector of dependent variableg by( uy;:::; Uy) and thek™
partial derivative of a scalar functiar(x; t) by
y = du(x;t)
- @k@t’

where =(]1;j») is a vector of two non-negative integer components satisfying
jitj2=k

By denotatiorP (r; ) we mean a smooth function dependingraend derivatives off with

functions. The Fechet derivative oP = (P;) isann  m differential operator with entries
being computed by

X @p. . . _
[Dp]ij: @D; =100 j=1;000m;
whereD is the total derivative. Its adjoirld, can be, by de nition, computed in accor-
dance with

X @
[Dpl; = (D) @_5;
where the differential ope)zataér D) A isinterpreted as
(( D) A)B)= (D) (AB)

for all smooth function®8 (r; q) depending om, g and the derivative€)q. It is ready to
recall a theorem concerning the inverse problem of the variational statement.
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Theorem on the construction of Lagrangian Let P(r;q) be de ned over a vertically
star-shaped region. Then the governing system0 admits some variational problem
VA

L(r;q; @q)dxdt =0

if and only if the Fechet derivative of the vector-valued functi®r; q) is self-adjoint,
namelyD, = Dp. When this is the case, the corresponding Lagrangian can be explicitly
constructed using the homotopy formula

Zl
L(r;q;@q)= g P(r; g)d: (5.1)

0

In the rest of this section we shall be consistent with a simple structure in each paragraph.
It will be veri ed if there is any Lagrangian to give rise of a given evolution equation or a
system. If not, an alteration is made on the equation and the same analysis is then repeated.
Only until the theorem is ful lled, the corresponding Lagrangian will be derived.

The Korteweg-de Vries equation Let us rewrite the KdV equation by using the local
functional
Q(U) = Ug + 6UUy + Uxxx =0:
Its Frechet derivative is given by
Do = Dy +6(ux + uDy) + D3 =0;
whose adjoint is equal to
Do=( D) +6(uc+( D)u)+( D)}= D; 6uDy D}6 Dg:

Hence, the KdV equation does not admit a direct variational statement. However, we can
associate it with a variational principle by letting=  and rewriting the equation as

P()= x*+6 x xx+ xox =0:
Then it is ready to compute thedahet derivative
Dp = DyD; +6( xDf+ xDx)+ Dj;
and its adjoint

DP:( D)« ( D)t+6[( D)>2< x*t( D)x xx]+( D)i
= DyD +6[( o +2 Dx+ xD?)  ( xx + x«Dx)]+ Dy
= DyD{+6( xxDx+ xD%)+ Dy = Dp:

Thus,Dp is self-adjoint and the Lagrangian can be computed as follows
YA 1 Z 1

P( )d = ( xt'*'6 2xxx"' xxxx)d
0 0

—
I

1
é Xt+2 XXX+§ XXXX:
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In order to remove the higher-order derivatives in this Lagrangian, we decompose it into two
parts as follows

1
L= = 3

1, 1 , 1 1
2tX A Py

+§xx+r F, F= 2 wx T
In the above formula we have used the conventional de nition of divergence operator acting
on the vector eldF(x;t) = ( F1(x;t); Fa(x; 1))
r F = @_E + @_E,

@x @t

and the time variablé is equivalently considered as one space coordinate in our context.
Keeping in mind that removing a divergence term in the Lagrangian leaves the Euler-
Lagrange equations unchanged, we can safely replace it with

1 I

L= éxt x+§xx: (5-2)

The divergence F is actually called null Lagrangian.

The scalar Boussinesq equation We consider speci cally the following prototype of the
BSQ equation

Ur  Ux 6% Ugox =0
The corresponding local functional reads

QU) = Ur U 12(UUe + UF)  Usou ;
whose Fechet derivative is given by

Do=D?Z D2 12(uw +2uDy+uD?) D§=0:
Once again its adjoint is not equal the derivative due to

Do = ( D)t2 ( D)>2< 12uxx +2( D)xux +( D)>2<u] ( D)i
= D? D? 120  2(Ux + UxDy) + Ui +2uDy + uD?] Dy
=DZ D? 12D2 D;6 Dg:
Despite the fact that the BSQ equation does not have a Lagrangian, we can still nd one for
its modi cation by using the same strategy as in the last paragraph. That is, we introduce the

potential function byu =  into the BSQ equation and then integrate it once with respect
to x to obtain

P()= « w12 x xx wox = 0;

in which the integration constant has been chosen to be zero. We computestietFr
derivative and its adjoint

Dp
Dp

D2 D2 12(xDx+ xD?) D

( D)f ( D) 12[( D)x x*+( D);xl ( D)

th D)% 12( XXX XXDX+ XXX +2 XXDX+ XD)%) D)4(’
D2 D2 12(xDx+ xD2?) D= Dp:
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The Fechet derivative is self-adjoint and hence the Lagrangian is computed as follows

Z, Z,
L = P( )d = [« XX 62( i)x xoox |d
0 0
1 1 1
= Etz §3+23+§3X +r F:
where
@ 1 1 1 @ 1
r F:@X é X é xxx+§xxx+ 3 +@t§ t (53)

Removing the divergence term as the null Lagrangian, we may choose the effective La-
grangian as

—
1
NI -
~N
NI =
XN
+
N
X w
+
NI =
XN

x

(5.4)

The Benjamin-Ono equation  As the name suggests, the Benjamin-Ono (BO) equation
was rstly derived by Benjamin to describe the internal deep strati ed water waves and was
later re-investigated by Onp [81,/82]. The equation incorporates a non-local effect due to an
integral transformation and is given by

Ui +2uuy + Huy, =0; (5.5)
where
1
Hu(x) = — ;(yldy

1

is the Hilbert transform and the dash line over the integral sign indicates the Cauchy princi-
ple value. This transform operator possesses many interesting properties, among which we
shall need the three followings to derive the corresponding Lagrangian.

1. Hilbert transform is a linear operator

H(u + v)= Hu+ Hw:

2. The Hilbert operator and the differential operator commute

H(uy) = (H u)y:

3. The Hilbert transform is an anti-self adjoint operator relative to the duality pairing
betweenLP(R) and the dual spade(R), wherep andq are the Hlder conjugates,
de ned by1=p+ 1=g= 1, andl < p;q < 1 . If we focus ourselves on the familiar
Lebesgue spade?(R), this property in mathematical formulation means

2 2
Hu(x)v(x)dx = u(x)Hv(x)dx:
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We see that the rst two terms of Eq. (5.5) bear heavy resemblance to the counterparts of
the KdV equation. This suggests us to reuse our favorite change of dependent variable
u= | toobtain

P(): Xt-'-ZXXX-'-H XXX:0:

Unfortunately, we cannot apply the given theorem entirely to this equation owning to the
last term albeit the rest part does not make any trouble. For this reason let us try to handle
this term separately in the following sequence of operations. Multiplying it by the ‘virtual
displacement’ and integrate over the who domain, we obtain

Ps = H .«  dxdt:
Integrating the last term by parts, taking into account the vanishing boundary conditions at

in nity and using the linearity and self-adjointness properties, we can transform it to
ZZ

1 1
PS = H XX dedt = ~ H XX dedt ~ H XX dedt
2 2
1ZZ 1ZZ
= 5 Ho xixdt+ 5 (H ) oot
1ZZ 1ZZ
= — H Xdth = H « Xdth
2 2
1 7
= E H XX Xdth

Combining this formula with the standard procedure applied to the rst part of the above
equation, we have eventually established the Lagrangian for the BO equation as follows

1 1 1
L= g3t g

where the minus sign has been eliminated for every term.

H (5.6)

5.2 A numerical scheme and some theoretical aspects
for the cylindrically and spherically symmetric
sine-Gordon equations

The two-dimensional sine-Gordon equation in the polar coordifrate can be rewritten
as

1 1 .
Ut Fur+u”+r_2u +sinu=0;

and the three-dimensional sine-Gordon equation in the spherical coor(finate) reads

J 2u+u +sinu cosu U rsinu=0-:
L r2sin r2 sin? '
In this material we present the results ] fnd consider the rotationally and spherically
symmetric solutions that are independent of the angular coordinate so that the unknown

function depends only on two variables, thatiis u(r;t), and satis es

Ng

1 .
U + u, +sinu=0;
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whereny is the number of dimension under consideration. It is clear that the difference
between this equation in two- and three-dimensional space is only the congtaotit is

suf cient to develop a numerical scheme for the two-dimensional case and then to mod-
ify the appropriate coef cient to adapt to the three-dimensional case. For that reason, we
shall exclusively derive the formulation in regard with the symmetric two-dimensional sine-
Gordon equation witlmg = 2

1 .
Uyt Fur + Uy +sinu=0: (5.7)

We are going to integrate this equation numerically in a rectangular space-time domain
=] ro;R] [to; T], whererq > 0is suf ciently small. It is assumed further thatis

suf ciently differentiable during the course of derivation. One notices that this equation

resembles the SG equation(ib + 1) -dimension except for only the second singular term

u,=r. Equation [(5.]) is complemented by the initial conditions of the given pro le and

velocity

u(r;to) = uo(r);

u(rito) = vo(r); forro r R: (5.8)

For problem with compact domairg = [ro; R] the conditions at both boundaries should be
supplemented. Since we are interested in the ring wave of kink-type with the conservative
energy over the whole in nite domain, it is reasonable to pose the conditions of no ux at
two boundaries

U (ro;t) = u,(R;t) =0 fortg t T:

Rectangular mesh and discretized equation Itis the rst step to discretize the domain
into a rectangular med¥l = fry;t,gxn Of points with coordinates

(r;tn)=(ro+ k rto+n t); k=0;%:::;N+1; n=0;1:::;M+1:
In this mesh there afd + 2 nodes and consequently + 1 steps along the-axis.

As standardized, the partial differential equatior{int 1) -dimension is handled in two
main stages. That is, the problem is discretized in space and then in time or vice versa. Now,
we approximate the spatial partial derivatives with the central-difference formula

%?rk;tn): u(rk+1;tn)2 ru(rk 1itn) | o 1?);
%(rk;tn): u(r+1;tn) 2U(I’|;;2tn)+ u(re 1;tn) + O( rz):

Evaluating Eq.[(5]7) at nodey; t,), substituting the above formulas into the corresponding
terms, we obtain

2
d Uk( ) Ugsp U 1 URy 22U+ Ug g
dez * " 2 T r2

whereuy = u(rg;t,) andug(t) = u(rg;t) is considered as the function of time variable at
this stage. Obviously, we need to replace the derivativetd with an approximant. Let us
denoteu = u(t) a vector-valued function of time variable and exparftl+ t) in Taylor
series about the time instaint
X qm gm
u(t+ t)= —u(t) = exp( tD)u(t);

|
o Mt datm

+sinuy =0; (5.9)
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Method (; ) = o} C d;
[ (1;1) 1=2 0 1=2 0
[l ©0;2) 0 0 1 1=2

Table 5.1: The coef cients associated with the agproximation up to the rst order.

where D is the diagonal differential operator de ned formally by:Ddiag(d=dt). Similarly,
the backward expansion is given by

u(t t)=exp( tD)u(t):

Combining these two expressions, we obtain the following three-time level recurrence rela-
tion

u(t+ t)+ u(t t) =[exp( tD)+exp( tD)]u(t): (5.10)

To obtain a nite expansion of Eq[ (5.[L0), we must replace the matrix-valued exponential
term with its appropriate truncation. Following [98], we use theePapproximation of the
form

exp( tD) (In+2+ @ tD+ Db t?D?) Y(Iysx + ¢ tD+dy t2D?); (5.11)

wherel .+, denotes the identity matrixg,, by, ¢c; andd; are the parameters determined
speci cally according to the type of approximation. In Taple|5.1 we list two such ways.
It must be highlighted that we shall exclusively use the common word ‘method’ with the
roman number to point out these two ways of @agproximation and call them method |
and method Il. Assigning the coef cients given in rst row of this table to Eqg. (b.11), it is
ready to write the expressioegp( t D) in the explicit form

1

exp(+ tD) In+2 tD Ins2 + tD ;

NI - NI -
[
NI - NI -

Plugging these two approximants into Eg. (5.10), multiplying both sides by
1 1
(IN+2 E tD)(IN+2 + é tD),

and simplifying it formally, we have just replaced the full form of Eq. (5.10) with its ap-
proximation

(Ins2 %1 t?DA)[u(t  t)+ u(t+ t)]=2(|N+2+%1 t?2D?)u(t): (5.12)

Repeating these actions in an analogous manner by using the second method, namely (0,2)-
Pade approximation, we may write another truncated form of Eq. {5.10) as follows

uit+ t)+ut t)=QlIne + t2D?)u(t): (5.13)

Note that this equation can be actually obtained by expanding the left-hand side in the reg-
ular Taylor series about the instansince the second Padpproximation is nothing other
than the Taylor polynomial up to the second order.
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As the last ingredient for the next step, let us rewrite Eq] (5.9) in the operator form
D2u(t) = (A + B)u(t) G(u(t)); (5.14)
where

1 1

) 0 l

'n I'Nn
L +1- aN +1 N+
5 an +1 ;N Nl,%l

by b
1 1 2 1

827 ,

1 2 1
: (o SN I o NSNS

in which the unknown coef cientsy; , by, in the rst and last rows should be determined
with reference to the boundary conditions, and

GU() = sinup(t) :::  sinunsi(t) |

Predictor-corrector scheme It is rather clever that we shall not attack the problem
directly on the differential equatiop (5]14) by replacing the derivative with its approximant;
our approach here differs more or less from the conventional one. Instead, E¢. (5.14) is
supposed to be a valid identity and Hq. (5.12) will be solved in replacement. In the following
we shall implement this idea through two steps.

Plugging the identity (5.14) into Eq[(5.12), it is transformed to

ut ) th[(A+B)u(t t) Gt 1)
+u(t+ t) }tz[(A+B)u(t+ t) Gu(t+ )]

IN

=2u()+ 5 LA+ BU® GO

Keeping only the solution vectar(t + t) on the left-hand side and bringing all the re-
maining terms to the other side, we obtain

u(t+ t)= > t2 (A+B)[u(t+ t)+2u(t)+ ut 1)

[Gu(t+ t)+2G(u(t))+ G(u(t t))] +2u(t) u(t t):
(5.15)

ENJIE

This equation is nonlinear in terms ot + t) and takes the form
ut+ t)= Flut+) su(t)ut I,

whose solution requires an iterative scheme like Newton-Raphson method (see, for example,
[99]). Since it is not always simple to deduce the Jacobian matri @fith respect to

u(t + t), and furthermore, is numerically expensive to compute such matrix, we want to
avoid it if any possible. That can be done by introducing a predictor and then a corrector
which are explained in the following.
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Predictor We propose the presumably predicted valués+ t) by using the explicit
formula (5.18) with the vector(t + t) being in its position, that is

v(it+ t)+u(t  t)=2u(t)+ t2D?u(t):
With the aid of identity[(5.14) this equation can be rewritten as
v(t+ t)=  t?[(A+ B)u(t) G(u(t)]+2u(t) u(t t): (5.16)

The left-hand side is a predictor vector foft + t) on the right-hand side of Ed. (5]15).
This will be made clear in next paragraph.

Corrector We propose eventually the following solution formula which is usually known
as corrector

u(t + t):%1 t2 (A+B)[v(t+ t)+2u(t)+ u(t 1)

[Gv(t+ t)+2G(u(t)+ Gt 1) +2ut) ut 1)
(5.17)

The system[(5.16)[(5.17) gives us an alternative tool to the problem of solvind Eq] (5.15)
for the solution vector at the next time step.

Some notes on implementation

Vector form of the solution formula Notwithstanding simple structure of the nal so-
lution formula, the computation cost for actual implementation can be still dramatically
reduced if one pays attention on the tri-diagonal structure of the two entering matrices. Ap-
parently, it is unnecessary to carry out the full matrix multiplication but only the scalar
multiplication. In order to exploit the special structure of the matriseandB, we de ne

the four new vectors as follows

1 _ o1 _ .
Zl—rP(t)— Au (t); TQ(t)— Bu (t);
S YO = AV(); —5Z(1) = Bv(Y);

whose components are explicitly calculated according to

n n
ol = Ug+er  Ug 1, q

n n n .
r Ugsr 22U + Uy o)

n+1 n+1 (518)

V V,
n+l _— V“k+1 k+1 . n+l _— ,n+1l n+1 n+l.
Yk T Zy'T = Vo 2tV

Using these de nitions, we can rewrite the systém (b.16) (5.17) as

vit+ =4[ P+ QM)  t°G(u®)+2u() u(t 1)
ut+ = [y(t+ H+2PO+ P DI+ [Z(t+ 1)+2Q(M)+ Qt 1)

th[G(U(t+ D) +2G@u®)+ Gut  Hl+2u(t) ult 1),
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where the coef cients and are given by

t2 t2
g a4
For convenience of implementation we write down here the index form of this system
vt =4(pi+ qpf)  t¥sinuf+2up  up b
Ut = T2 D @ 2+ )
t?’=4  (sinuf*™ +2sinuf +sinu} Y)+2up uf

Treatment of initial conditions In order to compute the solution vector at the second step,
we use the initial velocity given by Ed. (5:8and descretize it using the central-difference
formula as follows

1
ﬂ[u(to+ t) + u(to t)] = vo;
wherev is obtained by evaluating the initial velocity at each node, that is

T
Vo= Vo(ro) ::: WVo(rn+1)

Let us reuse the central-difference formula for the time derivative ifEq.|(5.14) and evaluate

the whole equation at the initial tinte= t, to obtain

o+ D+ Ul H+2u(] = (A + Blu(t)  G(u(to):

These two equations constitute a system for determining the second-time solution vector

2
Ut D= U(t)+ tvo+2[ P+ Q)] — G(u(to):

Stability analysis

We shall investigate the stability of the proposed scheme by examining the predictor and the
corrector as two detached objects. To be precise, the pregictoes not enter the analysis
so that we can write the index form of two equatidns (p.15) and|(5.16) as follows

ug ug
n+1 k+1 k 1 n n n 2 cingin n nil_n-.
Uy 4 T 4 (U 2ug+ug )+ tosinug 2ug+ug - =0;

utt et 2 ) @ r2q g )
2 : .
+—(sin up*t +2sinug +sinup ) 2uf + up t=0:

(5.19)

Let us study rst the predictor formula. Following the Neumann’s stability criterion, we
introduce the error due to the arithmetical round-off

W' =ul o =exp(n t)exp(ik r); = 1;
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wheret; is the numerical solution obtained in nite precision arithmetic and are the
wave number and the frequency of wave under consideration, respectively. Then the follow-
ing identities can be derived at hand

WS W] =2isinC 1) W,

. r
W 2w+ Wt = 4sir? - WG

where = exp( t) and takes the integer values. Substitutiagyinto Eq. [5.19) in
replacement ofi, then subtracting the obtained equation from it and using the above iden-
tities, we obtain

8 ,
WY I—sin( r)+16 sin? Tr + t28) 2+ ! =0;
k

U)P +(up)? e+ ()P

If we assume further that the round-off values are approximate to the numerical ones under
an appropriate stability condition and within an allowable error, this series is simpli ed to
X (up)?

% . @ = COSUy:

By multiplying the last equation by=W,', it is recognized as a quadratic equation
2. 2 +1=0; =1 1+ 1 2
where the newly introduced parameters are given by

- 2 ro .1 o _4 :
1=8 sin > > S, 2 rksm( r):

The roots read

p
1,2 = 2 L

Let us write the modulus of the roots as follows
jd?=(@1 1)+ S+ 2p r[(1  1)cos(=2)+ ,sin(=2)]; (5.20)

wherer and’ are the modulus and argument of the complex number 2 1, respec-
tively, and given by

! P 2. 3 2 ,(1
r= (f+ A1 2P+ 3 cos = A2 Sin,:¥:

In order that the Neumann’s criteripn.,j  1is satis ed, we require a stricter inequality

L
@ 22+ dera2’ @ )7+ 3oL
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In many following case studies we are going to study the propagation of waves at large
coordinates and always able to choose the step size so that the parangeten by
_ t%sin( 1) _
2= HT 0:
is negligibly small. In such circumstances we may approximate the modulus ih Ed. (5.20)
by
j 12”0 12°=@ D+ i 2 (1 2 1@ 1)cos(=2);
which is reducgd to
<L .0 1 2
jl;zjz=,% p— 12 :
1 (1 2)1 ; otherwise

Thus, for small value,  1the numerical scheme is stable if

r 1
0 8 siP — +Z t’S¢ 2
2 2 .
In order for these inequalities to be ful lled, we may require the stricter conditions
t2 r 1 2 1
2 'n2 - = 2 . 2~ 4+ = 2 2:
e I T A B

in which we have used the assumpti8ff  cosuy. Thus, the step sizes in andt-
directions must be chosen so that
1 1 1

1
4sif( r=2) 2 2 4

Using the analogous argument and the de nition (5.18), [Eq. [51&8ys to the following
guadratic equation

: t2 2
1+ )2 210 ) +1+ =0; =4 sin? LI ——cosup i—sin( r);
2 4 Mk
where the approximatioBX cosuk has been used. Its roots read
p
— 1 4 0
1,2 — 1+ .
By denoting
r t? 2
= i 2 =4 s —— + —_—cosup; = ——sin( r);
1 2 1 2 4 Kk 2 rk ( )!

the stability condition can be written as
P——o - .
1+ 4(1 2)+ 5+4 7+ 7 45+ 9)™[Q 1)cos + ;sin’]
1+ 1)2+ 3

where’ = Arg( )=2. We introduce the new variableaccording to

1

_ 1 D ain = 2 .
cOS =p——; sin = p————;
(1 12+ 2 (1 12+ 2
and reduce this inequality further to
q e
i+ 3 (i+ DT @ 92+ Scos( ') u

Once again, if we take into account the assumption of the negligibly small parameté,
this condition holds nearly true. Indeed, a substitution= 0 into this condition makes
the equality hold true and so does the inequality.
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Error analysis

As the global error in the standard nite difference method can be measured by the summa-
tion of all the local errors at each step, it suf ces to study the local error of both proposed
methods. Using the remainder theorem, we are ready to provide the principle parts of the
local truncation errors of method |
2
Ryrty= L@ @u 1, 1@u, 1@u
6 @ @ 4 20t r @f
r2 1@u N 1@u
6 2@t r@°?

+O( t*+ Y

and of method Il

t2 @u ) 1@u+ 1@u

1 4 .
s 2@ | 2@t res TOCUF Y

Numerical results

To justify the proposed numerical scheme, we illustrate in this section the numerical simu-
lations in accompany with the analytical properties of the solutions.

Conservation of energy It can be justi ed that the energy of the wave of kink-type is
conserved. Multiplying Eq[ (411) by, and using the chain rule of differentiation, we obtain

1

é@[ut2+ ruru+2(l cosu)] r (uru)=0:

If the wave under consideration satis es the boundary conditions
ux!1 ;t)y=const ru(x!'1 ;t)=0;

in which the notatiorx ! 1 means either of the coordinatesy, z tend to in nity, then

integration of this equation over the domaim R?or = R3yields
Z
d__d“° 1,
—-—E = = = + + =0:
th T 2[ut ruru+2(l cosu)dx =0:

Note tzhat the last term
r (ur u)dx = u(r u n)ds
@

vanishes in accordance with the divergence theorem and the above boundary conditions. The
energy of the rotationally (spherically) symmetric solutidm; t) is realized in the form

z 2 Z 1
_ L2 2 i 2 ;
E.p(t) = ug+ ur+ —u”+2(1  cosu) rdrd
%7 0 2 r
= u?+ u?+2(1 cosu) rdr
z,z z,
Eap(t) = Z U+ U+ iu2+ #uz +2(1 cosu) r?sin drd d
: 07 0 0 2 oor2 r2 sin?
1

=2 u?+ u?+2(1 cosu) radr
0
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in which we have taken into account thatdoes not depend on the angular coordinates.
Dropping out the constant factors, we shall show in the numerical simulations the conserva-
tion of reduced energies computed by the integration over a bounded region, namely

Z R

EQ) = u?+ u?+2(1 cosu) r dr
z
R

EQ) = u?+ u?+2(1 cosu) r2dr

ro

We want to focus ourselves on the solitary wave whose shape resembles that governed by
the 1D sine-Gordon equation, that is
h i

u(r;t) =4arctan exp r—piot—c%ro ;
wherec, characterizes the initial velocity of the kink, angithe initial expansion of radius.
Note that from now on we abuse the denotatigifor this arbitrary constant; it was used as
the rst node in ther-coordinate. In the rst pase study we solve the rotationally symmetric
sine-Gordon equation using the valugs= = 3=2, ro = 30. For the 3D case we use the
same structure of initial condition but with = 9=10andry = 50. In Fig. the numerical
solution and its derivative are plotted at different time instants. In[Fig. 5.2 anfl Fjg. 5.3 the
slopes of solutioru, and the corresponding energies are shown side by side. The small
changes in the energy diagrams show that our proposed scheme preserves the energy of
waves. The energy of the 3D ring-wave drops fast after the time instant 100in the
relative sense will be discussed later.

(a) Solutionu(r; t) (b) Derivativeu, (r;t)

Figure 5.1: Solitary wave of kink-type propagates in time.

5.2.1 Trajectory of the maximal slope point

We introduce the notion of maximal slope point (see gyres|5.2g andl 5.3a) by
P=( (t);u( (1);
in which (t) is the coordinate where the derivatigachieves its maximum, that is

u( (t);t) = max ur(r;t):
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(a) Slope of the kink-type solution. (b) Energy tracking.
Figure 5.2: Ring-wave of the two-dimensional sine-Gordon equation.
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(a) Slope of the kink-type solution. (b) Energy tracking.

Figure 5.3: Ring-wave of the three-dimensional sine-Gordon equation.

Through various numerical simulations, we observe that each maximal slope point travels
on a xed trajectory that can be described according to the rule

f(r)/ C=r %

whereC is a constant depending on the initial expansion of radjusnd init'b'xl velocityc.

At the initial time the maximal slope point is situated at the coordin@ig®2= 1 ¢3) and

lies on the graph of = f (r) during its propagation. Thus, we can establish the equation
for determining this constant and then expriess the explicit form as follows

r 2 o ° 2
sz(r):Topli—c%; fan(r) = TO 1917—(%1

Such graphs are plotted in Fjg. 5.2a and Fig.|5.3a. To be more convincing, the analytical and
numerical trajectories of the maximal slope points in both 2D and 3D cases are illustrated
once again in the common coordinate system in[Fig. 5.4, which shows excellent agreement.
The drop in energy of the 3D ring-wave is re ected by the decrease in height of the maximal
slope point as compared to the analytical expected height. We expect that this kind of drop
is due to the oscillated disturbance around two tails and the numerical integration using
trapezoid rule loses some correctness.
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5 ! 16 :
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(a) 2D case. (b) 3D case.

Figure 5.4: The maximal slope points nearly travel on xed trajectories depending on the
initial kink velocity and initial expansion of radius.

5.2.2 Returning effect and computation of returning times

The kink-type solution exhibits the returning effect with the returning ttmdepending

also onrgy andc,. Using the fore-mentioned property, we are ready to derive the pseudo-
analytical expression fot,, which completely coincides with the counterpart provided

in [100]. By observing the shape of several numerical solutions, it is reasonable to assume
the solution in the form

u(r;t) =4arctan exp p& ;
) 1—((t)2 b
according to which the slope is easily computed as follows
u(nt)=p 2—sech p i :

192 1 qn?
Since the maximal slope point with the coordinates

P = (t)iplzi—o(t)z

runs on the graph df = f (r), we arrive at the equation

2 _rg ™Mt 2
T 1 Q)2 (t) P 2

This equation must be complemented by the initial conditions
©0)=ro; 90)= co: (5.21)

The second condition is posed for the purpose of reminding the initial velocity but it does
not play a role in the formulation of the rst-order differential equation. This condition is a
direct consequence of equation the above equation and the rst initial condition indeed. We
transform this equation to a more familiar form

ng 1
(7 2+ R? (7= R R= pieg > (5.22)
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Figure 5.5: Phase portrait corresponding to the rst-order ordinary differential equation for

(t).

It is clearly seen from the phase portrait of this equation in[Fig. 5.5 that the periodic solution
(t) exists. We shall restrict our attention on the red curves in the half plane) of the
coordinate system.

For the rotationally symmetric sine-Gordon equation wigh= 2, we have

)+ R* qt)?=R%* R= p%cg; (5.23)

which is nothing else but the familiar equation of an ellipse. Thus, the harmonic solution
exists and is given by

t)=r cost +197CO sin !
- R 1 & R

The returning time is determined by the condition of vanishing velocity

rO CO tr . tr
tt)= — p———cos — sin — =0;
1) R pl—cg R n =

which can be resolved for

t, = pLarctan pcoi:
1 6 1 6

Thus, the wave packet starts to return about the coordinai&en by

r= (t)= pﬁ: (5.24)

Now we consider the 3D case and equatjon (5.22) witk 3 becomes

2
)%+ R2 qt)2= R R= pﬁ: (5.25)
This equation can be fully integrated to give
n p #
a7 R ——
t)= 0 n ! C%t+sn1 1 & 1 1

1 & lo
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where initial condition [(5.2%) has been taken into account and sn is the Jacobi elliptic
function. The velocity of the maximal slope point is then given by
p
a1 9 -
M)y=cn(; dn(; 1); (trec)= r—c§t+ snt "1 & 1:
0

Solving equation {t,) = 0 for the positive root, we obtain the returning time as follows

p
t, = ﬁ%(% K( 1) F arcsin‘1 & 1 ;
whereF andK are the elliptic integral of the rst kind, and the complete elliptic integral of
the rst kind, respectively and we have used the following identities

K( 1)=(cn dn) 0; 1); sn?(;m)=F(arcsin ;m):

Consequently, we can also compute the maximum expanding radius where the kink starts to
return in accordance with

r
r= ()= pe—— (5.26)
¢
The returning radii  in equations[(5.24) and (5.26) can be deduced directly from equa-
tions (5.23) and (5.25) taking into account the conditi§,) = 0.

In Fig.[5.6 the analytical and numerical returning times are compared for different values
of initial velocities using one single initial expansion of radius. The comparison shows once
again astonishingly good agreement.

80 ; ; ; : 50 ; ; ; :
o *analytical returning time é o “*analytical returning time ifp
€ o/ @ Numerical returning time £ 40-[Gnumerical returning time /
= ,:’- = é[
o [ 30! ;
c A £
E 40 /'/ E g
3 $/ //% 3 20 l//g
) 3] 1
o *° o ® X 10 o ®
P e
& ‘ ‘ ‘ o & ‘ ‘ ‘
0 0.2 0.4 0.6 0.8 1 0 0.2 0.4 0.6 0.8 1
Initial velocitiy Initial velocitiy
(a) 2D case. (b) 3D case.

Figure 5.6: Comparison between the analytical and numerical returning times.

Bibliographical remarks

The Benjamin-Ono equation can be classi ed as equation of Rossby waves [101]. The
modulation theory of the Benjamin-Ono equation is not presented in this report as it has
been fully developed taking into account the modulations of multi-phase periodic solutions.
However, we show the derivation of the Lagrangian for this equation as a link to the be-
low references. The modulation equations were obtained by using an IST-based averaging
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technique proposed by Dobrokhotov and Krichever [102]. The paper had unfortunately laid
quite unnoticed until a group of Whitham'’s followers put the theory into action by using the
modulation equations to compute the evolution of three initial conditions possessing distin-
guishable properties [103]. Not so long later, the theory was applied to model the Morning
Glory of the Gulf of Carpentaria in Australia by Porter and Smyth [104]. The numerical
scheme is taken from the work in [96].
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Summary

This work is concerned with the Whitham modulation theory for nonlinear dispersive waves
by using the variational-asymptotic method (VAM). The averaging technique explained in
this report falls into the category of multi-scale methods. The small parameter lies in the
initial condition in that the variations of the wave characteristics such as wavenumber, wave
frequency, mean height of the wave are on much longer length and time scales than the local
oscillation of the wavetrain. In such scenarios we can effectively describe the evolution
of the wavetrain by its wave characteristics by using an appropriate system of modulation
equations governing these characteristics. So we recognize two scales in our problem: one
corresponds to the fast oscillation of the phase variable of the eld variable and the other
to the slow variations of the wave characteristics. The fundamental assumption for the
application of this theory is that these two scales must be well-separated.

For the mathematical realization we base our formulation on the variational-asymptotic
analysis. First, a typical uniform periodic wavetrain of the governing equation is allowed
to vary slowly in its wave characteristics so that the slowly varying wave packet consists of
the fast variable, namely the phase, and the slow variables, namely the space-time coordi-
nates, in its argument. Due to the assumption of well-separated scales we may decompose
the domain under consideration into in nitely many strips to obtain the same optimization
problem in each strip which is called strip problem. By intuitive argument we see that the
uniform periodic wavetrain can be obtained in this variational problem in which we have
considered the wave parameters as frozen in each strip. By doing so we have averaged out
the fast oscillation of the eld variable, leaving the functional de ned in the strip problem
dependent only on the parameters of interest. After obtaining the stationary point of the strip
problem, we can compute the average Lagrangian. Then the variational-asymptotic analysis
enables us to construct the average variational problem involving only these wave parame-
ters. In the ultimate aim, we obtain the governing equations for the wave characteristics as
the Euler equations for the average variational problem. In general, it is not easy to integrate
the Whitham modulation equations exactly. However, for the train of solitary waves it is
possible to resolve its amplitude modulation as the simple wave solution, that is a function
of the similarity variablex=t. This similarity solution is not always valid, but it works in
all our cases. The comparison between the asymptotic modulation solution and the exact or
numerical solutions validates the theory from the practical point of view.

In addition, the dissertation presents three direct methods for the equations of nonlinear
dispersive waves: the modi ed homogeneous balance method, the Hirota direct method and
the Wronskian technique. The results not only provide a means of graphical comparison
but also contribute new ndings to the existing ones in nonlinear wave problems. More
precisely, we revisited the well-known wave equations and extended the range of existing
solutions. Last but not least, a predictor-corrector scheme is proposed to deal with a wide
class of Klein-Gordon equations. The numerical scheme can be essentially applied to the
wave equations involving the second-order derivatives in time in almost the same fashion.
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