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1. Introduction

Nonlinear wave propagation in periodic media is a fascinat-
ing subject that is currently at the forefront of research in optics,
Bose-Einstein condensates and applied mathematics [1-6]. Due to
periodicity of the media, the linear wave spectrum features Bloch
bands and bandgaps. In addition, the curvature of the dispersion
(or diffraction) surface can be positive as well as negative at dif-
ferent band edges, implying that wave localization can occur un-
der either self-focusing or self-defocusing nonlinearity. This wave
localization leads to the formation of static solitary waves, often
referred to as gap solitons, inside the bandgaps of the periodic
media. So far, a wide variety of gap solitons have been reported
both theoretically and experimentally in symmetric (mostly sinu-
soidal) periodic potentials. These solitons can be divided into two
groups, depending on whether or not they bifurcate from edges of
Bloch bands. In one dimension (1D), two families of gap solitons,
namely on-site and off-site solitons, bifurcate out from every edge
of a Bloch band under self-focusing or self-defocusing nonlinear-
ity [6-11]. On-site solitons are the ones whose centers are located
at the minima of the sinusoidal potential (these minima are of-
ten called lattice sites), while off-site solitons are the ones whose
centers are located halfway between lattice sites. In two dimen-
sions (2D), at least four families of gap solitons, one on-site and
the other three off-site, bifurcate out from every edge of a Bloch
band under self-focusing or self-defocusing nonlinearity [12-16].
Moreover, there also exist many other gap solitons which do
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not bifurcate from band edges. Notable examples include vortex
solitons [17-24], truncated-Bloch-wave solitons [25-27], certain
types of dipole solitons [6,9,28], and most arbitrary-shaped soli-
tons [6]. Since these solitons do not bifurcate from band edges,
their power curves exhibit multiple branches [6,23,27,28].

The stability of gap solitons is an important issue that has also
attracted attention in recent years. In 1D, the linear stability of
gap solitons that bifurcate from band edges was analyzed in [10].
Specifically, an analytical formula was derived for a small eigen-
value that bifurcates out from zero when a gap soliton bifurcates
out from a band edge. According to this formula, near band edges
in a symmetric sinusoidal potential, on-site solitons are linearly
stable, while off-site solitons are linearly unstable, in qualitative
agreement with numerical results. In addition, this formula reveals
that the unstable eigenvalue is exponentially small with respect
to the soliton amplitude. However, no quantitative comparison of
the analytical eigenvalue expression against numerical results was
made in [10].

In 2D, the linear stability of gap solitons that bifurcate from
band edges in symmetric sinusoidal potentials was investigated
in [29]. Through asymptotic calculations, an analytical formula was
derived for a small eigenvalue which bifurcates out from zero when
the gap soliton bifurcates out from a band edge (this eigenvalue has
no counterpart in 1D). It turns out that this eigenvalue is unstable
if the slope of the power curve has the opposite sign of nonlinear-
ity (the self-focusing nonlinearity is said to have positive sign, and
self-defocusing nonlinearity to have negative sign). This result gen-
eralizes the classical Vakhitov-Kolokolov stability criterion to sign-
indefinite solitons [2,6,30], and brings out the critical role that the
sign of nonlinearity plays in the stability of gap solitons in general.
Quantitatively, the eigenvalue formula derived in [29] reveals that


http://dx.doi.org/10.1016/j.physd.2011.03.003
http://www.elsevier.com/locate/physd
http://www.elsevier.com/locate/physd
mailto:jyang@cems.uvm.edu
http://dx.doi.org/10.1016/j.physd.2011.03.003

1056 G. Hwang et al. / Physica D 240 (2011) 1055-1068

the instability growth rate in 2D is algebraically small, rather than
exponentially small, with respect to the soliton amplitude. Numer-
ical computations [29] of power curves indicate that the slope of
the power curve near band edges always has the opposite sign of
nonlinearity, thus all 2D gap solitons near band edges are linearly
unstable. Detailed quantitative comparison between the analyti-
cal eigenvalue formula and numerical eigenvalues was also per-
formed in [29], and excellent agreement was obtained; hence the
analytical eigenvalue formula for two dimensions was fully con-
firmed. Away from band edges, on-site 2D solitons could become
stable, but off-site 2D solitons remain unstable due to additional
symmetry-breaking instabilities [29].

In this paper, we revisit the problem of 1D gap solitons that
bifurcate from band edges, and their linear stability properties,
in a periodic potential. The original motivation for this work
comes from the fact that the previous analytical calculation of the
stability eigenvalues of gap solitons near band edges [10] is flawed.
Specifically, in that work, the eigenvalue was given in terms of the
derivative of the Melnikov function M(xo) = [ V'(x)¥?(x)dx,
where V(x) is the periodic potential, and Xy is the position of
the peak of the envelope of Bloch-wave packet solution v (x).
The Melnikov function was then approximated using for v (x)
the leading-order term of the usual perturbation expansion in
powers of the soliton amplitude € near the band edge. However,
it is straightforward to check that all higher-order terms in the
perturbation series of ¥ (x) make contributions to M(xg) which
are of the same order of magnitude in € as the first term used for
the eigenvalue formula presented in [10]. Consequently, ignoring
these additional contributions not only would yield quantitatively
inaccurate results for the stability eigenvalues, but also could
conceivably alter the signs of these eigenvalues, thus leading to
an erroneous stability result. One might potentially salvage the
stability analysis in [ 10] by attempting to sum up the contributions
to M (xo) from all higher-order terms in the perturbation expansion
of ¥ (x), but the algebra involved seems formidable.

Apart from handling the difficulty mentioned above, the main
goal of the present study is to provide a theoretical analysis for
gap solitons and their stability in a general periodic potential. In
all previous studies, the periodic potential was assumed to be
symmetric (and mostly sinusoidal) [6,9,10,27]. In those special
cases, the locations of gap solitons relative to the underlying
potential are easy to obtain (see [6,10] and later text), but there
is no simple criterion for determining these locations when the
potential is no longer symmetric. In addition, there is recent
interest in time-dependent periodic potentials [31] and aperiodic
potentials [32,33], and our effort may serve as a natural bridge
to studying nonlinear wave phenomena in those more general
settings.

In the present paper, we develop an analytical method for
determining the positions of 1D gap solitons and their linear-
stability eigenvalues near band edges in the presence of a general
periodic potential. For this purpose, in line with numerical
evidence that the stability eigenvalues near band edges are
exponentially small with respect to the soliton amplitude (as was
realized in [10]), we utilize techniques of exponential asymptotics.
The approach taken here parallels that in [34,35] for determining
the envelope positions and linear stability properties of elevation
and depression waves in the fifth-order KdV equation. We shall
show that, in the presence of general periodic potentials, two
families of gap solitons also bifurcate out from every Bloch-band
edge under self-focusing or self-defocusing nonlinearity. However,
the locations of these solitons relative to the underlying potential
need to be determined from a certain recurrence relation, which
contains information beyond all orders of the usual perturbation
expansion in powers of the soliton amplitude. Moreover, based
on this recurrence relation, we shall derive an asymptotic formula

for the linear-stability eigenvalues. These eigenvalues are indeed
exponentially small. In addition, one of the two soliton families is
always stable and the other one unstable. Quantitative comparison
between this eigenvalue formula and numerical results is also
performed, and excellent agreement is obtained.

As mentioned earlier, our theoretical approach follows along
the lines of the exponential asymptotics technique in the
wavenumber domain developed in [34,35] for the study of solitary
wave packets in the fifth-order KdV equation. However, in the
earlier work, some subtle issues were not addressed, especially
regarding the validity of the solution to an integral equation, which
plays an important part in this exponential asymptotics procedure.
Interestingly enough, the same integral equation appears in our
exponential asymptotics calculation for gap solitons as well, and
we shall show that the solution to this integral equation given
in [34] is valid only in certain regions of the complex plane.
This finding has important consequences when one performs
the inverse Fourier transform to obtain the physical solution.
In addition, the approach taken here bypasses certain nontrivial
calculations of [34], thus simplifying and streamlining the overall
theoretical treatment.

2. Bloch-wave packets near band edges

We study the nonlinear Schrodinger equation with a general
periodic potential V (x),

W, + ¥y — VW + o |¥)?¥ =0, (2.1)

where 0 = %1 denotes the sign of nonlinearity; when o = 1, the
nonlinearity is self-focusing, and when ¢ = —1, the nonlinearity
is self-defocusing. In addition, the period of the potential V (x) is
taken to be equal to 7 without any loss of generality.

Solitary waves in Eq. (2.1) are sought in the form

W (x, ) = Y (x)e ",
where u is the propagation constant, and the amplitude function
¥ (x) is real-valued and solves the ordinary differential equation

Y = V@Y +py + oy’ = 0. (2.3)

When v (x) is infinitesimal, Eq. (2.3) reduces to the linear
Schrédinger equation

Ve = V(XY + uy = 0. (2.4)

By the Bloch-Floquet theorem, solutions to this linear equation can
be sought in the form of Bloch modes

(2.2)

p(x; 1) = e “px; ), (2.5)
where p(x; w) is periodic with the same period 7 as the potential
V(x), u = (k) is the dispersion relation, and —1 < k < 11is the
first Brillouin zone. The values of (k) form Bloch bands, where k
is real and the Bloch modes (2.5) propagate, and these bands are
separated by stop bands, or gaps, where k turns out to be complex,
implying evanescent behavior. At a band edge o, k = 0 or £1,
thus the Bloch mode p(x; (1) is periodic with period 7 or 27 [5].
In addition, p(x; io) is real-valued.

When v (x) is not infinitesimal, solitary waves can bifurcate
out from band edges into bandgaps, and these waves are called
gap solitons in the literature. Near band edges, gap solitons are
low-amplitude slowly varying Bloch-wave packets and can be
determined by the multiscale perturbation method. Specifically,
we expand 1 (x) into a multiscale perturbation series,

YV =eYo+ Y+ Y+,
= o + ne2,

(2.6)
(2.7)
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where

Yo = AX)p(x) (2.8)

is a Bloch-wave packet, p(x) = p(x; o) is the Bloch wave at edge
Ho,n = 1, K€ 1,and X = ex is the slow variable of the
envelope function A(X). Notice that €? is the distance between the
propagation constant p and the band edge o, and € also is an
amplitude parameter of the gap soliton.

Substituting the above expansions into Eq. (2.3) and solving the
resulting linear equations for v,,, we obtain [5,10]

V(% X) = eAX)p(x) + A X)v(x) + - - -, (2.9)
where v(x) is a generalized Bloch function and solves

Vi + (o — V(X) v = —2py,
and the envelope function A(X) satisfies the steady NLS equation

(2.10)

d?A 3
D@—i—nA—i—aaA =0, (2.11)
with
1d? 27 p4(x)dx
-2 azif"z”p() >0 (2.12)
2.dk*|,_,, 17 p2(x)dx

It is noted that since p(x) is a homogeneous solution of (2.10),
the solution v(x) to the inhomogeneous equation (2.10) is not
unique, and one may add a term ¢ p(x), where ¢ is a free constant.
Returning to the expansion (2.9), we can see that adding {p(x) to
v(x) amounts to a shift in the position of the envelope A(X). In order
to fix the location of the envelope A(X), we require that v(x) be
orthogonal to p(x),

2

/ p(x)v(x)dx = 0. (2.13)
0

This orthogonality requirement uniquely determines the solution
v(x). If the potential V(x) is symmetric, then p(x) is either
symmetric or antisymmetric. In this case, v(x) would have
the opposite symmetry of p(x) under the above orthogonality
condition.

When sgn(o) = sgn(D) = —sgn(n), the soliton solution of the
envelope Eq. (2.11) is

X —Xo

A(X) = asech 5 (2.14)
where
a=2/a, B=,Dl, (2.15)

and Xy, = €xg is the position of the peak of the soliton’s envelope
A(X). Below we shall refer to xq as the position of the soliton. Since
the envelope Eq. (2.11) is translation-invariant, A(X) would be a
solution of this equation for any value of the parameter xo. Note
also that, since sgn(D) = —sgn(n), it follows from Eq. (2.7) and
the definition of D in (2.12) that the propagation constant u always
lies inside the bandgap, thus the resulting soliton is always a gap
soliton.

Pursuing the above perturbation expansion to higher orders,
it is straightforward to show that, for any soliton position xg, a
localized solution y,(n > 2) in Eq. (2.6) can always be found.
This seems to suggest that gap solitons of Eq. (2.3) can be located
at arbitrary positions x, relative to the underlying potential.
However, as the periodic potential in Eq. (2.3) breaks the
translational invariance, it would appear unlikely that the gap
soliton can be freely placed regardless of the periodic potential.
This suspicion turns out to be correct. Indeed, it was realized in [10]

that a true gap soliton ¥ (x; xo) in Eq. (2.3), with x, being the
soliton’s position, must also satisfy

M(xo) = /OO V' ()2 (x; x)dx = 0, (2.16)

o0
where M(xy) was called the Melnikov function in [10]. This
constraint can be readily obtained by multiplying Eq. (2.3) with vy
and then integrating with respect to x. Inserting the perturbation
series (2.9) into (2.16), one can see that M(xq) is exponentially
small in €, thus this constraint is not visible in the above
perturbation series solution.

Approximating the perturbation series solution (2.9) by its
leading-order term €1, in the Melnikov integral, it was concluded
in [10] that the constraint (2.16) could only be satisfied for two
values of xo in each period of the potential V (x). For the sin®x
potential, in particular, X, is either O or /2, corresponding to
on-site and off-site solitons, respectively. However, what was not
realized in [10] is that all higher-order terms in the perturbation
series (2.9) make contributions of the same order of magnitude
in € to the Melnikov function M (xy)—a fact which can be readily
verified by straightforward calculations. For symmetric i -periodic
potentials, all contributions to the Melnikov integral in (2.16) from
the perturbation series (2.9) happen to be zero when x = 0
or 7 /2; hence, the constraint (2.16) is indeed satisfied at these
two X positions [6]. On the other hand, for periodic potentials
that are not symmetric, computing the Melnikov function M (xq)
based on the leading-order term € for i alone would give
the wrong locations xg of gap solitons. If one attempts to collect
contributions to the Melnikov function M(xy) from all higher-
order terms in the perturbation series (2.9), the algebra involved
quickly becomes formidable. In view of these difficulties, we shall
develop a different analytical method to calculate the locations
of gap solitons that is applicable not only for symmetric periodic
potentials but also for general periodic potentials. It will be shown
that locations of these solitons, in general, are determined from
a certain recurrence relation that contains information beyond all
orders of the perturbation expansion in powers of €.

3. Growing tails of exponentially small amplitude

In this section, we consider the stationary NLS Eq. (2.3) with
a general m-periodic potential, and show that true gap solitons
exist only at two locations xo which are determined from a
certain recurrence relation. Our strategy is to examine solutions of
Eq. (2.3) which are decaying at x — —oo (upstream), and show
that these solutions would develop growing tails with amplitude
proportional to sin(2xg — 6) for x > 1/ (downstream), where
0 is a constant which will be specified. It would then become
obvious that these solutions are localized (i.e., are true gap solitons)
only when x, = 6/2 and (6 + m)/2, and are nonlocal for all
other values of xy. These growing tails turn out to be exponentially
small in €, consistent with the fact that they are not present in the
perturbation series solution (2.9) at any power of €. Calculation
of these exponentially small, but growing, tails is crucial not
only for determining the positions of gap solitons, but also for
computing the linear-stability eigenvalues of gap solitons (see
Section 4). The approach taken here is based on the exponential
asymptotics technique in the wavenumber domain developed
in [34] for computing the growing tails of solitary wave-packet
solutions of the fifth-order KdV equation. Along the way, we will
also clarify some subtle issues in this exponential asymptotics
method and simplify its steps.

Let ¥/ (x, X) be the perturbation series solution of Eq. (2.3) given
by Eq. (2.9). We require that this solution be decaying upstream
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(x — —o0). Then, from the leading-order term in (2.9), the up-
stream asymptotic behavior is

¥~ 2eae® X0/ Bpx), x> —o0. (3.1)

We will show that this solution downstream (x >> 1/¢) develops
growing tails of exponentially small amplitude, and the down-
stream asymptotic behavior takes the form

Y~ 2eae” XX0/Bp(x) + He*X0/Bp(x), x> 1/e. (3.2)

Here H(e, xo) denotes the amplitude of the growing tail, which
is exponentially small in €, and it vanishes at two locations xg
where gap solitons result (the expression for H will be given in
Eq. (3.41)). The reason for the presence of this growing tail is
that when ¥ <« 1, the nonlinear equation (2.3) reduces to the
linear equation (2.4) with periodic coefficients. Since w lies inside
the bandgap, according to Bloch-Floquet theory, Eq. (2.4) has two
linearly independent solutions, one proportional to e=*/8p(x), and
the other one proportional eX/#p(x). If we demand the solution to
the nonlinear Eq. (2.3) to contain only the decaying mode e*/#p(x)
upstream (x — —o0), then the solution downstream (x > 1/¢)
would, in general, comprise both the decaying mode e*/#p(x) and
the growing mode e*/#p(x) as indicated in (3.2). The calculation of
the amplitude H of the growing tail in (3.2) is the key step of the
present study.

To this end, we first introduce the Fourier transform of the
solution ¥ (x, X) with respect to the slow variable X,

oo

- 1 —iKX
v(x,K) = E/ ¥(x, X)e " dX. (3.3)

Since we anticipate an exponentially growing tail of the form (3.2)
in the solution v (x, X), this Fourier transform should not be taken
for real wavenumbers K (where the integral in (3.3) does not
converge). Instead, K should be complex with imaginary part equal
to —1/8, so that the integrand in (3.3) is bounded as X — =oo.
We shall come back to this point later in this section.

Inserting the perturbation series solution (2.9) into the Fourier
transform (3.3), we get

T, K) = ?ee_i’%sech (%ﬂK) PG + ieKv(x) +---1. (34)

The perturbation series (3.4) in the wavenumber domain is
disordered when k = €K = 0(1), thus it is replaced by the
uniformly valid expression

™ kX T

7 (x, K) = ee®osech (2 ,BK) U, ©), (35)
where

Ux, k) = ?[p(x) Ficv) 4] (< 1) (36)

Below, we will show that the function U(x, k) has simple-pole
singularities of exponentially small residue at k ~ =2; these
singularities then lead to a growing tail of exponentially small
amplitude in the physical domain. Thus the main goal is to
determine the local behavior of U(x, k) near these singularities.
We now derive the equation governing the function U(x, «).
Inserting the two-scale solution v (x, X) into Eq. (2.3), we get

Ve + 26 + €€Yxx — VOV + pny + oy® = 0. (3.7)

Here the derivative to x is with respect to the fast variable x in v
only. Taking the Fourier transform of this equation with respect
to the slow variable X (as in (3.3)), the transformed equation for
v(x,K)is

Vo + 2P+ [ — K2 — VI + 093 = 0. (38)

Substituting the expression (3.5) into this equation, we find that
U (x, «) satisfies the equation

Bk

Upe 4 2iccUy + [ — 12 — VX)]U + o cosh ”2—
€

/°° U,k —A) [
% _

" p Ux, A — p)U(x, p)
~ cosh w —oo  cosh w cosh %
= 0. (3.9)

This integral equation for U(x, k) is central to the ensuing analysis.

3.1. The recurrence relation

We first focus on U (x, k) for k = O(1), but away from possible
singularities (i.e., —2 < « < 2, since the dominant singularities
will be shown to appear at x &~ =+2). In the limit of ¢ — 0, the
main contribution to the double integral in Eq. (3.9) then comes
from the region of 0 < A < x,0 < p < A whenkx > 0and
kK <A < 0,0 < p < 0whenk < 0; otherwise the integral is
exponentially small in € due to the hyperbolic functions. In these
regions,

)\ _
osh A P) cosh il

1
C bo — cosh —, (3.10a)
€ 2 2e
—A A1
osh mplk ) cosh 7p ~ — cosh ﬂﬂl{, (3.10b)
2¢e 2¢ 2 2¢

thus the integral equation (3.9) reduces to

Uge + 2icUy + [0 — k2 = V(X)|U + 40

K s
X / dAU(x, k — A)/ dpoUx, L — p)U(x, p) = 0. (3.11)
0 0

The difference between this simplified integral equation and
(3.9) is exponentially small in €. Thus the solution U(x, x) to
this reduced Eq. (3.11), when combined with Eq. (3.5), furnishes
precisely the Fourier transform of the power series solution (2.9).
However, Eq. (3.11) is not easy to solve since its solution U(x, k)
also depends on € due to the relation ;. = 1o + ne? (see Eq. (2.7)).
That is, the solution to Eq. (3.11) is U = U(x, «; €). An equivalent
difficulty is that terms in the perturbation series solution (2.9)
become harder to obtain at higher powers of €. To overcome this
difficulty, we approximate w in (3.11) by its leading-order term p
and get a further reduced integral equation

U + 2icUy + [po — k2 — V(X)|U + 4o / drUx, k — A)
0

)
X / doU(x, . — p)U(x, p) = 0. (3.12)
0
This integral equation does not depend on ¢, thus its solution is a
function of x and « only, i.e., U = U(x, k). Notice that this U(x, k)
solution to (3.12) is equal to the U(x, k; €) solution to (3.11) with
€ set to zero, i.e., U(x,k) = U(x, «; 0). The difference between
solutions U (x, k) and U(x, «; €) of (3.11) and (3.12) is O(e?), which
is subdominant and can be neglected.
The solution to the reduced integral equation (3.12) is now
expanded into a power series in «,

ap "
Uee ) = —- ; U ()K", (3.13)
with
Uy = p(x), U =iv),..., (3.14)

in view of (3.6). Substituting Eq. (3.13) into (3.12), we obtain the
following recurrence equation for U, (x),
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d*u,
dxf + (1o — V(0)1Ups2
— !
— U, n+1_ aﬁZUn m(n m)!

(n+2)!

m
X Y UnrUp(m —n)lr!, (3.15)

r=0
where n = 0,1,2,.... The asymptotic behavior of functions
U,(x) for n > 1 plays an important role in our analysis. This
behavior is not easy to obtain directly from the above recurrence
relation, but it can be deduced alternatively from local analysis
near singularities of U(x, k) (see below).

We should point out that the reduced integral equation (3.12)
and its solution (3.13) are not valid near singularities of U(x, «).
The correct behavior there should be derived separately from the
original integral equation (3.9) (see the next subsection). On the
other hand, the solution (3.13) to the reduced integral equation
(3.12) must smoothly merge with the solution of the exact integral
equation (3.9) in the vicinity of each singularity. This matching will
yield the asymptotic behavior of the recurrence relation (3.15) for
n >> 1, and thereby the residues of the pole singularities of U(x, )
will be determined.

3.2. Behavior near singularities

Now we examine the singularities in the solution U(x, k; €) to
the exact integral equation (3.9). This solution depends on € as well
as on (x, k), but we shall denote it as U (x, «) for simplicity.

First, we determine the locations of these singularities.
Singularities are expected to occur near values of k = xg where
the linear part of Eq. (3.9) is zero, i.e.,

UL + 2ikoU” + [0 — 1 — VIU® = 0. (3.16)

Writing U© (x) = e~ #ox(J© (x), we find that U® (x) satisfies the
equation

U + [0 — V@IU® =0, (3.17)

whose solution is U© (x) = p(x), hence U© (x) = e~0*p(x). Since
the spatial period of the solution U@ (x) should match that of the
solution (3.6), U (x) and p(x) should have the same periodicity.
The period of p(x) is either 7= or 2w, depending on whether the
band edge is located at k = 0 or k = =1 in the Brillouin
zone. When p(x) is w-periodic, it follows from (2.5) that p(x) =
P(x; 1o). Therefore, in order for U@ (x) = e~ 0Xp(x; wo) to be -
periodic, ko = £2. When p(x) is 27t -periodic, p(x) = e*™*p(x; o).
Then, in order for U© (x) = e {®0FV*p(x; 1g) to be 2w -periodic,
ko = =2 as well. Note that the solution U(x, k) can also have
singularities near higher even integers kg = =4, 46, ..., but
those singularities are weaker and are thus unnecessary to pursue.
In the following, to avoid ambiguity, we set

(3.18)

Then the dominant singularities of the solution U (x, x) occur near
K = =K.

Next, we determine the behavior of the solution U(x, k) near
these singularities. For this purpose, we introduce the “inner” wave
number

KOZZ.

K — Ko
f=——,

€
that is, k = xo + €£. We also expand the solution U(x, ) near
K = Kg as

(3.19)

—ikgx

Uk, &) = {Po(5)p(X) + i1 (§)v(X)

+EDEf )+, (3.20)

where & = 0(1). Here the fact that U = 0(e™%) is dictated by
the 0(1/£%) decay of function &g (&) at large £ (see Eq. (A.11) in
Appendix A).

When k ~ kg, the dominant contribution to the double integral
in Eq. (3.9) comes from the region A ~ 0, p ~ 0, and the regions
A~ k,p ~ 0or p ~ k. This dominant contribution can be
calculated by using the leading-order term of the solution (3.20)
near the singularity k ~ kg as well as the leading-order term

of the solution (3.13) near k = 0. Specifically, in the region of
A~0,p~0,
cosh 7 Bx ~ lenﬂx/k 77/3(" - )‘) TBl—h)/2¢
2¢ 2 ’ 2e V2
1 5022
U, A — p)U(, p) = 2° B (). (3.21)

Then, using scaled variables w = 1/€,y = p/e, the leading-order
term of Eq. (3.20) as well as the formula

o0
/ sech(w — y) sechydy = 2w cschow, (3.22)

o0

the contribution to the double integral in Eq. (3.9) from this region
is
oa?p?

2¢€ 2
Turning next to the region A ~ « and p ~ 0, through variable
transformations . = « — A, p = p + A and exchange of order
of integration, we find that the contribution to the double integral
from this region is identical to (3.23). Likewise, the contribution

from the region of A ~ k and p ~ « is identical to (3.23) as well.
Thus, under the change of variables

ﬁ

e ikox 3(X)/ we”ﬂ‘”/zcsch ®Po(§ — w)dw. (3.23)

U(x, k) = e *0XU (x, k), (3.24)
Eq. (3.9) then reduces to
Ug + [ — VOOIU + 2ie£Uy — 262U
3 o0
+—od’B’p(x) / we”ﬁ‘“/zcschw
2¢2 oo 2
X @o(E — w)dw = 0. (3.25)

Substituting the proposed local behavior (3.20) into (3.25), we
find that the terms of order ¢~ are automatically balanced. At

order € 3, we get

P1(E) v + [0 — V) Iv} = —28 Do (§)px, (3.26)
hence, in view of (2.10),

D1(§) = EPo(8). (3.27)

At order €2, the linear inhomogeneous equation for f(x) must
satisfy a solvability condition, namely the forcing term must
be orthogonal to the homogeneous solution p(x). Utilizing the
relation [5,10]

2w

p?(x)dx (3.28)

2
/ [p(x) + 2/ () ]p(x)dx = D /
0 0

as well as the expressions of 1« and « in Egs. (2.7) and (2.12), this
solvability condition leads to the following integral equation for

Dy (§),
(1+ B*E%) @y (&) — 3B

x / we™P?2csch 2/3 Po(€ — w)dw = 0. (3.29)
Under variable scalings
E=pt, &=po, = ®y/B%, (3.30)
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this integral equation then becomes
NG (E /oo~m7)/2 B~ o
(14+&9)De(§) -3 we csch7¢o(§ —w)dw = 0. (3.31)
—00
Since the coefficient of 50 (é) in Eq. (3.31) vanishes when § = 4i,
@0 (£) is expected to have singularities at these two values of .
Now we need to solve the integral equation (3.31). Coinciden-
tally, this equation is equivalent to the integral equation appearing
in the exponential asymptotics analysis of wave-packet solutions
in the fifth-order KdV equation (see Eq. (5.3) in Ref.[34]). A solution
to Eq. (3.31), which turns out to be correct, was obtained in [34]
through formal calculations. However, a subtle issue that was
not clarified in [34] is whether this formal solution in fact solves
Eq. (3.31) everywhere in the complex &-plane. In Appendix A, we
will rigorously solve the integral equation (3.31), and show that its
solution is

~ - 6 1 i
Do(§) = = ——¢(s)e > ds, (3.32)
14 &2 Jpt sin®s
with
2 cos®s  3scoss
P& =Cl-—+—————= ) (3.33)
sins  sins sin’ s

where the contours .£* extend from 0 to +ico for Im(é) < 0and
Im(§) > 0 respectively, and C is a constant. More importantly,
we will show that even though this function @o(é) is analytic
everywhere in the complex plane C save for the two points 5 = &i
(where it has simple-pole singularities), it satisfies the integral
equation (3.31) only outside the strip —1 < lm(é) < 1in the
complex &-plane.

The fact that the meromorphic function 50(5) satisfies the
integral equation (3.31) outside the strip |Im(£)| < 1butnotinside
it has important consequences: when we take the inverse Fourier
transform to recover the physical solution v (x,X), the path
of integration should be chosen outside this strip. As we will
see below, when the path of integration is chosen below this
strip, the inverse Fourier transform will give a physical solution
¥ (x, X) which decays upstream but grows downstream due to
the contribution from the pole at £ = —i; this growing tail is
precisely what we are seeking. If, on the other hand, the path of
integration is chosen above this strip, the inverse Fourier transform
will give a physical solution ¥ (x, X) which decays downstream
but grows upstream. This is also a valid physical solution to the
wave Eq. (2.3), but it is not the one consistent with the asymptotic
behavior (3.1) and (3.2) we prescribed earlier. However, if the
path of integration is chosen inside this strip, the inverse Fourier
transform would give a localized function ¥ (x, X) which decays
both upstream and downstream. This localized function matches
the perturbation series solution (2.6) we constructed in Section 2,
but it cannot be a true solution to the wave Eq. (2.3) precisely
because the integral equation (3.31) does not have a solution inside
the strip [Im(£)| < 1.

Another related point we would like to make is the following.
As mentioned at the beginning of this section (below Eq. (3.3)),
in anticipation of a growing tail of the form (3.2) in the solution
¥ (x, X), the Fourier transform (3.3) should be taken for complex
wavenumbers K where Im(K) = —1/8. Recalling that k = €K and
the variable scalings (3.19) and (3.30), this Fourier transform then
should be taken along the line lm(é) = —1, which is the lower
boundary of the strip |Im(§)| < 1. From the above analysis, we
indeed have obtained the Fourier transform solution q~>0 (é) along
Im(§) = —1, and the physical solution can be found by taking
the inverse Fourier transform along this line. However, since the

solution 50 (§) is analytic everywhere below the line Im(§ )= —1,
the inverse Fourier transform can be taken along any line below
Im(¢§) = —1.

Now we are ready to determine the local behavior of the Fourier
transform v (x, K) near its singularities. Notice that the solution
50 (€) has simple-pole singularities at £ = =i. Specifically, at both
points, the integral in (3.32) is equal to —C/6; hence

~ - C . )
Do(§) - — — (& - =i). (3.34)
14 &2
Then, from Eq. (3.34) as well as the variable scalings (3.30), we see
that
Bo() & (s i ) (3:35)
- - - F—]. .
’ 11 po6? T
Therefore @4 (&) has simple poles at £ = +i/f, and
o0(®) — Foi B C (s :Fi> (336)
0 —> —1 " — -1 - .
2 &8Li/B B
Recalling Eqs. (3.19) and (3.20), we get
U~ PC e w (k=] (3.37)
~Flo— ———DpX - —F-=). .
que“K—"g—”:l:ép e:F,B

Finally, from Eq. (3.5), we obtain the local behavior of{ﬁ\(x, K) near
K =ko/e Fi/B:

3
U~ BC —npos2e g3%0/8 ©
3

K—2x1
K Ko i
- —F - ).
e:Fﬂ

Moreover, from the symmetry of the Fourier transform @(x, K) =
Y*(x, —K*) for real functions v (x, X), it follows that

3%
7~ P empronegrrar
3

<1<—>—@:Fi).
€ B

3.3. Inversion of Fourier transform

—iko (X+x0)

p(x)

(3.38)

@iko (x+%0)

— T P®
K+2+5

(3.39)

Lastly, we take the inverse Fourier transform of E(x, K) to
obtain the physical solution v (x, X):

Y(x, X) = / U (x, K)e™dK (3.40)
e
where the contour € is the line Im(K) = —1/8. In view of the
comments above, this contour should pass below the poles at
K = =ko/€ — i/B. It should also pass above the pole singularity
K = —i/p of the sech( BK/2) termin Eq. (3.5) so that the physical
solution ¥ (x, X) has the desired upstream behavior in (3.1). Then
when X « —1 (upstream), by completing the contour ¢ with a
large semicircle in the lower half plane, the dominant contribution
to the inverse Fourier transform (3.40) comes from the pole at
K = —i/B, and the wave profile far upstream is found to be
exactly the same as that prescribed in Eq. (3.1). On the other hand,
when X > 1 (downstream), by completing the contour € with a
large semicircle in the upper half plane, we pick up contributions
from pole singularities at K = =«xg/€ — i/B, as well as the
contribution from the pole singularity of sech(r BK/2) atK = i/8.
In this process, we get contributions from other poles such as
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K = +ko/e+1i/B as well, but those contributions are subdominant
and can be neglected. Collecting the pole contributions from K =
+ko/e —i/p and K = i/B and recalling ko = 2, the wave profile
of the solution far downstream is then found to be

v~ 2€ae_(x_xo>/ﬂp(x)

47 B3C
%e_”ﬂ/e sin(2xg — 0)e*X0/Bpx), x> 1/e. (3.41)
Here, C > 0and 6 are the amplitude and phase of the constant C

(which is complex in general), i.e.,
C =Ce®. (3.42)

The above formula (3.41) is one of the key results in this paper.
It shows that the solution to Eq. (2.3) which decays upstream
in general comprises a growing tail downstream. The amplitude
of this growing tail is exponentially small in €, and thus is not
captured by the perturbation series expansion (2.6). However, this
growing tail will vanish when

sin(2xg — 0) = 0. (3.43)

In this case, the solution 1 (x) becomes a truly localized gap soliton.
Eq. (3.43) will be satisfied if and only if

Xo=0/2, (0+m)/2. (3.44)

Since the lattice is ;r-periodic, all other values of xo which differ
from those in (3.44) by multiples of 7 do not correspond to new
gap soliton solutions. Therefore, precisely two gap solitons can
bifurcate out from a Bloch-band edge, and the centers of their
envelopes are given by Eq. (3.44). These two gap solitons are the
counterparts of on-site and off-site gap solitons for a symmetric
potential reported in the literature [7-11].

3.4. Calculation of the constant C

It remains to explain how to calculate the constant C, whose
phase 6 gives the soliton’s locations in Eq. (3.44) and whose
amplitude C gives the growing-tail amplitude in Eq. (3.41). As
noted earlier, C cannot be determined from local analysis around
the singularities k ~ k¢ alone, but has to be obtained by matching
the local behavior of U (x, k) near the singularities with the power-
series solution (3.13) away from the singularities. Specifically, the
limit of the inner solution (3.20) as £ — oo must match the outer
solution (3.13). Combining expansion (3.20) with the asymptotic
behavior of qbo(é) as § — 00 (see (A.11) in Appendix A) and
recalling the various variable scalings, we find that

12C  p)

UX, k) ~ —— ———e 0¥ e~ i, 3.45
(k) ~ 0 (3.45)
or
12 p .
U~ — ———[cos(kox — 0) —isin(kogx — 0)],
5 (kK — ko)t
K ~ Ko (3.46)

in view of the expression of C in (3.42). In addition, due to
the symmetry relation U(x, x) = U*(x, —«*) for real functions
¥ (x, X), we get
U 12C p(x)
5 (kK +ko)?
K ~ —Kp.

[cos(kox — ) 4 isin(kpx — 6)],

(3.47)

These behaviors should match the outer solution (3.13). From the
expressions for Uy and U in Eq. (3.14) as well as the recurrence
relation (3.15), it is clear that all even terms, U,,,, are purely real,
and all odd terms, Uy,4-1, are purely imaginary. Accordingly, when

the solution U (x, k) near the singularities k = =« is expanded
into power series of k, in order for all even terms in this expansion
to be real and all odd terms to be purely imaginary, the dominant
singular term in (3.46) and (3.47) should be of the form

192«{C

- 5(k2 — k2)*
X |:cos(/<0x —0) — i£ sin(kox — 0)] p(x), Kk ~ £ko. (3.48)
Ko

This revised singular behavior agrees with (3.46) and (3.47) near
the singularities, and it also gives the desired property when
expanded into power series of x. To match (3.48) with the
asymptotic series (3.13), we first expand

1 1 & (m+3)!k2m

2 _ 24 21,8 | 2m*
(k K3) g i M kg

(3.49)
Inserting this expansion into (3.48) and recognizing that the
resulting power series from this dominant singular term should be
consistent with the power series (3.13) as n — o0, the asymptotic
behavior of U, for n — oo turns out to be

3

m
Uz ~ D—— cos(kox — 0)p(x), m — o0, (3.50a)
Ko
m3
Usmy1 ~ —i]]])T+1 sin(kox — O)p(x), m — o0, (3.50b)
Ko
where
~ 5
C= Za,BJD). (3.51)

Here the asymptotic behavior of (m + 3)!/m! ~ m? form > 1has
been used. Since C > 0,D > 0 as well. The constants D and 6 in
Eq. (3.50) can be determined by solving the recurrence equation
(3.15) as discussed in Appendix B; the soliton’s positions Xy in
(3.44) as well as the growing tail in (3.41) are thus completely
specified.

It is noted that the above procedure for deriving the asymptotics
(3.50) of the recurrence relation (3.15) differs from that followed
in the study of solitary wave packets of the fifth-order KdV
equation [34]. In the earlier approach, this asymptotics would be
derived by matching the power-series solution (3.13) with the local
behavior near singularities of the approximate integral equation
(3.12). Accordingly, the singularities of the approximate integral
equation (3.12) would need to be studied as well. In the present
treatment, the asymptotics (3.50) was derived by matching the
power-series solution (3.13) directly with the local behavior near
the singularities of the exact integral equation (3.9). As a result, the
singularity analysis of the approximate integral equation (3.12) is
no longer necessary, and the exponential asymptotics technique in
the wavenumber domain is somewhat simplified and streamlined.

For symmetric periodic potentials V (x), the constant 6 can be
obtained without solving the recurrence relation (3.15). In this
case, as remarked earlier, the Bloch wave p(x) is always either
symmetric or anti-symmetric in x, and v(x) has the opposite parity
of p(x). Then, from the recurrence relation (3.15), it is easy to check
that Uy, would always have the same parity as p(x), and Uap41
would always have the opposite parity of p(x). Therefore, C is real
and 6 = 0 or 7r; so from (3.44), the two gap solitons are located at

X =0, /2. (3.52)

This reproduces the result obtained in [10] for a sin? x potential (see
also [6]).
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4. Linear-stability eigenvalues

In this section, we examine the linear stability of the two
families of gap solitons near band edges obtained in the previous
section. The growing-tail formula (3.41) turns out to be useful in
this stability analysis as well. The approach taken here parallels
that followed in [35] for the stability of elevation and depression
solitary wavepackets of the fifth-order KdV equation.

Let ¥(x) be the gap soliton of Eq. (2.3) given by Eq. (2.9), whose
envelope A(X) is centered at X, = Xqs, Where X5 is one of the two
positions given in Eq. (3.44). To study the linear stability of this gap
soliton, we linearize Eq. (2.1) around this basic state, and introduce
perturbations in the form of normal modes:

Ux, t) = e " {is(x)
+ () — w® e + [V (x) — w*()]e*’), (4.1)

where v, w < 1. Substituting this perturbed solution into Eq. (2.1)
and neglecting higher order terms of (v, w), we obtain the linear-
stability eigenvalue problem

Low = —idv,  Liv= —i\w, (4.2)
where
d? 2
Ly = o — VX +n+oyy, (43)
and
d? 2
Li=——-V®+pu+3oy;. (4.4)
dx?

If there exist eigenvalues A with positive real parts, then this gap
soliton is linearly unstable. Otherwise, it is linearly stable.

Near a band edge, the gap soliton given by Eq. (2.9) is a low-
amplitude Bloch-wave packet whose envelope is governed by
Eq. (2.11). As this envelope equation is translation invariant, the
linearization spectrum of its soliton solution (2.14) contains a
zero eigenvalue induced by this translation invariance. In the full
lattice Eq. (2.1), however, the translation invariance is destroyed,
and thus this zero eigenvalue associated with spatial translations
must bifurcate out. Our goal here is to calculate this eigenvalue
bifurcation when the gap soliton bifurcates out from the Bloch-
band edge. It will turn out that this bifurcation occurs along the
imaginary and real axes respectively for the two gap solitons in
(3.44). As a result, the gap soliton at X, = 6/2 is linearly stable,
while the one at xo = (6 + m)/2 is linearly unstable. Moreover,
asymptotically accurate formulae for these eigenvalues will be
derived, confirming that these eigenvalues are exponentially small
in the soliton’s amplitude €.

We begin by eliminating w from the eigenvalue Eq. (4.2) and
obtain the following single equation for v:

LoLiv = —2%v. (4.5)

Since the bifurcated eigenvalue XA is small near band edges, we
expand the eigenfunction v into the following perturbation series

v =g+ Ay + Aty 4 (4.6)
Inserting this expansion into Eq. (4.5), at O(1) we get
LoL] Vg = 0. (47)

To determine the solution vy, we recall from Eqgs. (2.3) and (4.3)
and the analysis of the previous section that

Loy (x; x0) = 0, (4.8)

where v (x; xp) is the nonlocal solution to Eq. (2.3) whose envelope

function A(X) is centered at x = Xxg. Taking the derivative of
Eq. (4.8) with respect to Xy and then setting xo = Xqs, we obtain
0
L =0, (4.9)
3X0 X0=X0s
so the solution to Eq. (4.7) is
a
w=¥ (4.10)
%o X0=Xos

Using the downstream asymptotics of the solution ¥ (x; xo) in
Eq. (3.41), we find that

2€2a 8w B3C
v ~ 2 K00/ B () + £ o-h/e

x €0s(2xgs — 0)eX X0 Bp(x) x> 1/, (4.11)

where Xos = e€xps. Notice that this function vy has a growing
tail downstream. Since our eigenfunction v(x) must be a localized
function, this growing tail in vg will be balanced later by the
A2v; term in (4.6), thereby providing the desired formula for the
eigenvalue A. Since the growing tail in vg is exponentially small, A
will thus be exponentially small as well.

Now we determine the solution v,. The equation for v; can be
obtained from Eq. (4.5) at O(A?) as

LoLivi = —vyg, (4.12)
or

Liv; = wyg, (4.13)
and

Lowo = —vy. (4.14)

To determine wy from (4.14), we notice that the growing tail
in vy is exponentially small, thus it will be neglected in this
calculation of wg. The homogeneous equation of (4.14) has a
localized solution 15 (x, X). Notice that vy in (4.10) can be rewritten
as —edy /0X|y —,,; thus the solvability condition of Eq. (4.14) is
/ PR (x, X)
o0 X

dx =0. (4.15)

X0=Xo0s

Here the integration is with respect to the original x variable, not
the fast variable x. Inserting the perturbation series solution (2.9)
into (4.15), we can see that all terms in this integral are of the form

/OO F'(X)q(x)dx, (4.16)

o0

where F(X) is a localized function of the slow variable X, and q(x)
is a periodic function of x. Expanding q(x) into a Fourier series,
one can see that this integral is exponentially small in €. Thus the
solvability condition (4.15) is satisfied to all orders of €, hence a
localized solution can be found for wy (when exponentially small
terms are neglected). To determine this localized solution, we
notice from the expression (4.10) for vg and the perturbation series
expansion (2.9) that the leading-order approximation for vy is

vg ~ —€2A' (X)p(x). (4.17)

Here the function A(X) is given in Eq. (2.14) with X, = Xos. The
solution wy to Eq. (4.14) can be expanded into a perturbation series

wo = BX)p(x) + €B' X)v(x) + 2Wo(x, X) + - - - . (4.18)

Inserting this expansion as well as the perturbation series solution
(2.9) into Eq. (4.14), the terms of O(1) and O(¢) are automatically
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balanced. At O(e?), we obtain the following equation for %y,
Woxx — V (X)Wo + oo
= —[p(x) + 2V (x)]1B"(X) — np(x)B(X)
— o A2 (X)B(X)p>(x) + A’ (X)p(x). (4.19)

Imposing the solvability condition on this equation and utilizing
the relation (3.28) as well as the expression of « in (2.12), we find
that B(X) satisfies the equation

d’B ) ,
D— +nB+ ocaA°B =A(X),

X2 (4.20)
whose solution is
1
B(X) = — (X — Xo5)A(X). 4.21
X) 2D( 0s)AX) (4.21)

Next, we determine the solution v, to Eq. (4.13). This equation
has the homogeneous solution vy, which is not orthogonal to
the inhomogeneous term wy. Indeed, by approximating vg by
its leading-order term (4.17) and wq by its leading-order term
B(X)p(x) in (4.18), we can easily see that the integral of vowg from
X = —o00 to 400 is non-zero; hence the solvability condition of
Eq.(4.13)is not met, indicating that the solution v, will be nonlocal.
By requiring v, to be decaying upstream (x — —o0), then it will
exhibit a growing tail downstream (x >> 1/¢). To determine this
nonlocal solution, we introduce the perturbation series

v = E%{F(X)p(x) + eF X)) + €201 (x, X) + -+ ). (4.22)

Inserting this expansion as well as the perturbation series
solution (2.9) into Eq. (4.13), the terms of O(e ~2) and O(e~!) are
automatically balanced. At O(1), we obtain the following equation
for vy

Vi — V(X)V1 + povy
= —[p(x) + 2v' ) IF"(X) — np(x)F (X)

1

= 30AXFOP’ () + S5 (X = Xo) AKIPR). (4.23)
Imposing the solvability condition on this equation and utilizing
the relation (3.28) as well as the expression of « in (2.12), we find
that F(X) satisfies the equation
DdZF + nF + 30aA’F ! (X — Xos)A

— oo =—X- .

ax2 n 2D 0s
By differentiating the envelope Eq. (2.11) with respect to X, we
see that A'(X) is a homogeneous solution of Eq. (4.24). This
homogeneous solution is not orthogonal to the inhomogeneous
term; hence, the forced problem (4.24) has no locally confined
solution. By requiring F(X) — 0as X — —oo, then F(X) will
exponentially grow downstream as

(4.24)

F(X) —> ReXX)/B X 1, (4.25)

where R is a constant. To determine R, we multiply Eq. (4.24) by its
homogeneous solution A'(X) and then integrate it from —oo to X:

X
/ A'(X)[DF"(X) + nF(X) + 30aA*(X)F(X)]dX
—0o0
1 (% < o
= —f (X — Xos)AXOA (X)dX. (4.26)
2D ) o
Performing integration by parts to the left side of Eq. (4.26), taking
X > 1 and using the asymptotics (4.25) as well as the expression
(2.14) for A(X), Eq. (4.26) then gives R = a/8p; therefore, (4.25)
becomes
X> 1

a
F(X) — 87e<X—X0s>/ﬂ, (4.27)

Substituting this F (X) into the expansion (4.22), we then obtain

a e(X—XOS)//3
~ ——pX),
5o PW
Inserting this growing tail and the growing tail of vy in (4.11)
into the expansion (4.6) and requiring these two growing tails to
balance each other, we then obtain the eigenvalue formula

vy X> 1. (4.28)

64m BiC e Thle
a €

2=

cos(2xgs — 0). (4.29)
Replacing C by the formula (3.51), our final eigenvalue formula is
then
e—nﬂ/e
22 = —80mrDB> - ——— cos(2xgs — 0). (4.30)
Here € = /|t — Wol, constants D and @ are computed from the
recurrence relation (3.15) via the asymptotics (3.50), 8 = +/|D|, D
is the second-order dispersion coefficient defined in (2.12), and xs
is the location of gap solitons given in Eq. (3.44). For the two gap-
soliton locations in (3.44), cos(2xgs — 6) is 1 and —1 respectively.
Thus the gap soliton located at xo; = 6/2 is linearly stable, while
the one located at xos = (6@ + m)/2 is linearly unstable. For the
unstable gap soliton, the formula for the unstable eigenvalue is
—nB/2€

e
)\unstable =V 8077@,35 : «/E s

which is purely real and exponentially small in the soliton
amplitude . For the stable gap soliton, the eigenvalue is purely
imaginary, and its magnitude is the same as that given in (4.31).

(4.31)

5. Numerical results

In this section, we present numerical results on gap solitons and
their linear-stability eigenvalues, and make a comparison against
the above analytical results. In our computations, we take the
periodic potential to be

V(X) = Vo sin®x, (5.1)

which is symmetric in x. This potential is common in physical
situations such as nonlinear optics and Bose-Einstein condensates.
We also take the potential depth to be V; = 6. The band-gap
structure for this potential has been obtained in [5,16] (see also
Fig. 2 (left panel) in this paper). The numerical algorithms for
computations of gap solitons and their stability eigenvalues can be
found in [6].

5.1. The case of self-focusing nonlinearity

When o = 1 (self-focusing nonlinearity), gap solitons can bi-
furcate from the lower edge wo = 2.0613182 of the first Bloch
band, where the dispersion coefficient D = 0.4348. In this case,

a=17146, B =+/D=0.6594. (5.2)

To determine D and 6, we solve the recurrence relation (3.15)
numerically. The procedure of this numerical computation is
described in Appendix B, and the result is shown in Fig. 1. This
figure shows that Uy, and Uy;,4¢ indeed approach the asymptotic
states (3.50), with the parameters

D = 0.925, 6 =0.

According to (3.44), the gap solitons are located at xo; = 0 and 7 /2,
consistent with our earlier result (3.52) since the potential (5.1) is
symmetric. The gap solitons located at xo; = 0 (potential mini-
mum) are on-site solitons, and gap solitons located at xos = 7/2
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Fig. 1. Solutions of the recurrence relation (3.15) forc = 1and Vo = 6. (a,b)
Numerical solutions Uy, and Im(Usy, 1) at m = 83 (solid blue curves); (c) the ratio
between the maxima of Uy, (x) and m3272™ cos 2xp(x) (solid blue curve) and the
ratio between the maxima of Im(Uzy,41) (%) and m32~@™+D sin 2xp(x) (dashed red
curve) versus m. These ratios approach the asymptotic value D = 0.925 (horizontal
black line) at large m. The asymptotic solutions (3.50) at m = 83 are also plotted
in (a,b) (dashed red curves) for comparison. (For interpretation of the references to
colour in this figure legend, the reader is referred to the web version of this article.)

(potential maximum) are off-site solitons. Numerically, we have
indeed found these two families of gap solitons, and their solution
profiles and power curves are displayed in Fig. 2.

Since 8 = 0, according to our analysis, the on-site gap solitons
are linearly stable, and off-site solitons are linearly unstable.
Numerically we have computed the whole stability spectra for
the on-site and off-site solitons at © = 2, and these spectra are
displayed in Fig. 3(a) and (b). These spectra confirm that the on-site
soliton is linearly stable, and the off-site soliton is linearly unstable
due to a real positive eigenvalue. Now we compare this numerical
unstable eigenvalue with our analytical formula (4.31) for various
values of €. Using the above parameter values, we find that the
theoretical eigenvalue formula (4.31) for off-site solitons is

e—nﬂ/Ze
Aanal = 5.387. (5.3)
This theoretical formula is displayed in Fig. 3(d) (as solid line).
The numerically obtained eigenvalue A versus € is also displayed
in Fig. 3(d) (as dots). It is seen that the numerical eigenvalues
approach this analytical formula when € — 0. Closer examination
of these numerical eigenvalues shows that,

e—rr,B/Ze
Anum —> 5.38———,

Je

€ — 0. (5.4)
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Fig.2. On-site and off-site solitons bifurcated from the lower edge of the first Bloch
band under self-focusing nonlinearity (6 = 1,Vy = 6). Top panel: the power
curves (solid curve: on-site solitons; dashed curve: off-site solitons); (a-d): profiles
of solitons at points marked by the same letters on the power curves (u = 1in
(a,c)and u = 2 in (b, d)). The vertical gray stripes represent lattice sites (locations
of low potentials).

Thus, the numerical eigenvalues and the analytical formula
(5.3) for ¢ « 1 are in excellent agreement, confirming that our
analytical eigenvalue formula (4.31) is asymptotically accurate.

For on-site solitons, the eigenvalues X from formula (4.30) are
purely imaginary. One may wonder why these purely imaginary
discrete eigenvalues are not present in the spectrum of Fig. 3(a) at
i = 2. The reason can be seen in Fig. 3(c). What happens is that
when u just bifurcates off from ug (i.e., when € is very small), a
pair of purely imaginary discrete eigenvalues +A indeed bifurcate
out from zero. These eigenvalues are displayed in Fig. 3(c), where
iA is plotted (to make it real). After bifurcation, these eigenvalues
move along the imaginary axis toward the continuous-eigenvalue
bands,and ate ~ 0.2, or u & 2.02, they merge into the continuous
spectrum and disappear. For this reason, these eigenvalues are
absent in the spectrum of Fig. 3(a) at © = 2. At small ¢ values
where these stable eigenvalues still exist, we can compare the
numerical results with our analytical formula (4.30). In this case,
the analytical formula (4.30) gives

e—nﬁ/Ze
)\.anal = i53817 )

ek 1. (5.5)
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Fig. 3. (a, b) Spectra of the on-site and off-site gap solitons shown in Fig. 2(b,
d) at u = 2 respectively; (c, d) comparison of analytical and numerical discrete
eigenvalues for on-site and off-site solitons of Fig. 2 near the lower band edge
Mo = 2.0613182 under self-focusing nonlinearity ((c) for on-site solitons and
(d) for off-site solitons). Here € = ./ito — . Dots: numerical values; solid lines:
analytical formulae (5.5) in (c) and (5.3) in (d); the dashed line in (c) is the edge of
the continuous spectrum on the imaginary axis. The corresponding 1/¢ value for
the spectra in (a, b) is marked by arrows in (c,d).

This formula is shown in Fig. 3(c) by a solid line. The numerical
eigenvalues are also shown in this figure as dots. Examination of
the numerical eigenvalues shows that

o7 B2
Anum —> £5.381—,

Je

again in excellent agreement with the analytical formula.

€ — 0, (5.6)

5.2. The case of self-defocusing nonlinearity

Next, we present numerical results for the case of self-
defocusing nonlinearity (6 = —1), and compare them with the
analytical results. In this case, gap solitons can bifurcate from the
upper edge (g = 2.266735 of the first Bloch band. The dispersion
coefficient at this edge is D = —0.5881, and

B = /ID| = 0.7669. (5.7)

Solving the recurrence Eq. (3.15) numerically, we find that Uy, and
U,m+1 approach the asymptotic states (3.50) with the parameters

D = 1.870, 6 =0.

Thus the gap solitons are located at xo; = 0 and 77 /2, as with self-
focusing nonlinearity in the previous subsection. Numerically, we
have found these two families of gap solitons, and their solution
profiles and power curves are displayed in Fig. 4. Since § = 0, the
on-site gap solitons are again linearly stable, and off-site solitons
are linearly unstable according to our analysis. This is confirmed
in Fig. 5(a) and (b), where the stability spectra for the on-site
and off-site solitons at u = 2.35 are displayed. Now we make
quantitative comparison between the numerical eigenvalues and
the theoretical formula (4.30). For the off-site solitons, using the
D and B values given above, the theoretical formula (4.31) for the
unstable eigenvalue A becomes

a = 1.681,

efnﬁ/Ze
Aanal = 11.177,
This theoretical formula is displayed in Fig. 5(d) (solid line). The
numerically obtained eigenvalue A versus € is also displayed in

ek 1. (5.8)
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Fig.4. On-site and off-site solitons bifurcated from the upper edge of the first Bloch
band under self-defocusing nonlinearity (o0 = —1, Vo = 6). Top panel: the power
curves (solid curve: on-site solitons; dashed curve: off-site solitons); (a-d): profiles
of solitons at points marked by the same letters on the power curves (u = 3 in
(a,c)and u = 2.35in (b, d)). The vertical gray stripes represent lattice sites.

Fig. 5(d) (dots). For this defocusing case, the numerical eigenvalues
also approach the analytical formula when € — 0. Closer exami-
nation of these numerical eigenvalues shows that

efnﬁ/Ze

Anum A 11.187ﬁ ,
which agrees with the analytical formula (5.8) very well. We have
also compared the numerical imaginary eigenvalues and the ana-
lytical formula (4.30) for on-site solitions in Fig. 5(c). Here again,
excellent agreement can be seen between them. These compar-
isons undoubtedly establish that the eigenvalue formula (4.30) for
gap solitons is asymptotically accurate near band edges.

e — 0, (5.9)

6. Summary and discussion

In this paper, we studied 1D gap solitons near band edges
and their linear stability properties in general periodic potentials,
using an exponential asymptotics method. We showed that in
general m-periodic potentials, two gap solitons bifurcate from
every Bloch-band edge, and these solitons are located at xg =
0/2 and (@ + 7)/2, the parameter 6 being determined from the
asymptotics (3.50) of the recurrence relation (3.15). In the special
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Fig.5. (a,b)Spectraof the on-site and off-site gap solitons at = 2.35in Fig. 4(b, d)
respectively; (c, d) comparison of analytical and numerical discrete eigenvalues for
on-site and off-site solitons of Fig. 4 near the upper band edge 1o = 2.266735 under
self-defocusing nonlinearity ((c) for on-site solitons and (d) for off-site solitons).
Here ¢ = /i — 1. Dots: numerical values; solid lines: analytical formulae (4.30)
in (c) and (5.8) in (d); the dashed line in (c) is the edge of the continuous spectrum
on the imaginary axis. The corresponding 1/€ value for the spectrain (a,b) is marked
by arrows in (c,d).

case when the potential is symmetric, we recover the well-known
result that these solitons are located at x, = 0 and /2, ie,
at the symmetry point and half a period away from it. We also
studied the linear stability of gap solitons bifurcated from band
edges and derived the asymptotically accurate eigenvalue formula
(4.30). The coefficient D in this formula is obtained from the
asymptotics (3.50) of the recurrence relation (3.15). Our analysis
shows that the eigenvalues are exponentially small in the soliton’s
amplitude, and out of the two gap soliton families that bifurcate
out at a band edge, the one located at x, = 6/2 is always linearly
stable, while the other is always linearly unstable. Quantitative
comparison between the eigenvalue formula and numerical results
is also performed, and excellent agreement is observed. With the
results obtained in this paper, thorough analytical understanding
of gap solitons and their linear stability near band edges in general
periodic potentials is now achieved. The present theory is based on
an exponential asymptotics procedure in the wavenumber domain
proposed in [34,35], and we have also clarified certain subtle
issues in the original development of this technique, in addition
to simplifying and streamlining the entire solution procedure.

In the analysis of this paper, the growing-tail formula (3.41)
plays a critical role. This formula not only yields the positions of gap
solitons, but also leads to the eigenvalue formula for the stability
of gap solitons. The same formula proves useful for analytically
constructing multi-Bloch-wave-packet gap solitons similar to the
multi-packet solitary waves in the fifth-order KdV equation [34].
Such multi-Bloch-wave-packets do not bifurcate from band edges,
thus their power curves exhibit multiple branches and do not
touch band edges. As it is possible to combine individual Bloch-
wave packets in an infinite number of ways, there is an infinity
of multi-Bloch-wave-packet gap soliton families. Construction of
such multi-Bloch-wave-packets in the stationary lattice Eq. (2.3)
will be reported elsewhere [28].
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Appendix A. Solution to an integral equation

In this appendix, we rigorously solve the integral equation
(3.31),
ENF (E /oo~na/2 D~ o
(14 &5)Dp(§) — 3 we cschT‘;Do(g-‘ —w)dw =0. (A1)
—0o0
This equation is a linear homogenous equation. By moving the
integral term to the right-hand side and then dividing both sides
by 1 + 52, this equation can be viewed as an integral-operator
eigenvalue equation with unit eigenvalue. To solve this equation,
we notice that the integral in (A.1) is a convolution integral, which
suggests posing the solution as

Bo(F) = / e (s)ds, (A2)
£j:

where the contours .£* extend from 0 to +ioco for Im(g) < 0and
Im(&) > 0, respectively. This is the same idea as was used in [34],
except that here the paths of integration .£¥ are explicitly specified
so that the whole calculation becomes more concrete. This form of
the solution is analogous to a Laplace transform, and the choice
of different contours ensures that the exponential function e
decays at infinity so that the integral in (A.2) can converge.

Inserting the integral transform (A.2) into (A.1) and performing
integration by parts, we get

2 . o]
/ (ccllsf +¢(s)> esids — 3/ 4@
£E —00

x / ds E)cschn—wea’(s*'”/z)e‘s%(s) =0. (A.3)
r* 2

In deriving the first integral in (A.3), we have assumed that ¢(0) =
¢’(0) = 0, which will be confirmed after the solution ¢ (s) has been
obtained (see Eq. (A.8)). Now we wish to exchange the order of
integration in the double integral in (A.3). Notice that its integrand
is unbounded along the positive @ direction (for fixed s), hence this
double integral is not absolutely convergent. In order to make this
exchange of integration possible, we multiply this integrand by a
function e™““, where 0 < € <« 1. The resulting integrand then
becomes absolutely convergent, thus we can exchange its order
of integration. After this exchange of integration, we utilize the
formula

© Tw ~ ~ 2
/ wcschTe”(””/z)_E‘”dw:

00 sin’(s — €)’ (A4)

and, in the end, we take the limit of ¢ — 0. After these manipu-
lations, Eq. (A.3) becomes

d*¢ 6 o
€ Lp— > p)etds=o,
/;j: (ds2 T sin? s¢> ¢ e

whose solution ¢(s) then solves the linear ordinary differential
equation

d2¢+1 6 6=0
ds? sin?s )

This linear ordinary differential equation has two linearly
independent solutions [34]. One of them is ¢(s) = coss/sin®s.
This solution, however, is singular at s = 0, which makes the

(A5)

(A.6)
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integral in the transform (A.2) divergent, so it should be excluded.
The other solution is

2 cos’s  3scoss
) =Cl-—+————5 ,
sins  sins sin’s

where C is a constant. This solution is non-singular at s = 0 since

(A7)

2
o(s) — gcé, s— 0, (A8)
and is our desired solution to Eq. (A.6). The asymptotics (A.8) also
justifies our earlier derivation of the first integral in Eq. (A.3) by
assuming ¢ (0) = ¢’(0) = 0. It is important to notice that
efl, se £¥ - +ioo,

C
o(s) — iz (A.9)

1mply1ng that the integral transform in Eq. (A.2) is not convergent
for |Im(€)| < 1.This means that the proposed solution q)o(g) given
by Egs. (A.2) and (A 7) is in fact a solution to the integral equation
(A.1) only when E lies outside the strip |Im(“;‘)| <1

The function <D0({-‘) obtained above can be meromorphically
extended into the strip [Im(£)| < 1, however. For this purpose,
notice that when the solution transform (A.2) is inserted into
the integral of Eq. (A.1) and the resulting double integral is
manipulated as above (see (A.3) and (A.4)), Eq. (A.1) then gives the
following alternative expression for 50 &),

~ o i
®o(§) = e Li G PEe s, (A.10)
where ¢ (s) is given in Eq. (A.7). It is easy to see that the integral
in (A.10) is convergent for all values ofé,g in the complex plane C,
thus the function 50 (é) given by (A.10) is analytic for all § € C,
save for the points § = =i where it has simple-pole singularities.
The two expressions (A.2) and (A.10) for 50 (E) coincide when é is
outside the strip [Im(£)| < 1, hence the function given by (A.10)
also satisfies the integral equation (A.1) outside this strlp By taking
the limit of Im(é) — +1, we can see that the function 450(%') given
by (A.10) satisfies the integral equation (A.1) on the boundaries of
this strip as well. Inside this strip, the function defined by (A.2) does
not exist; hence, the solution to the integral equation (A.1) does
not exist. Even though the function 50(5) given by the alternative
expression (A.10) does exist inside this strip, this function does not
satisfy the integral equation (A.1) in this region (this fact has also
been confirmed by our numerical computations). When § — 00,
the main contribution to the integral (A.2) comes from the vicinity
of s ~ 0, and using the small-s asymptotics (A.8), we find that
12C 1 -

Do(§) > — =, E— o

@ (A11)

Appendix B. Numerical computation of recurrence relation

In this appendix, we outline the numerical procedure for solving
the recurrence relation (3.15). We first write this recurrence
relation as

TiUniz = Fara(Uo, Uy, ..., Uppy), n=0,1,2,..., (B.1)
where
L =d*/d + po— V(. Up=p®, U =iv(®), (B2)
and
R o

m

X Y UpUp_r!(m —r)l. (B.3)
r=0

T -daZ 1 2 p2772 P
LU =U; —2i— — an BU Uy — 2i5p (X).

Since p(x) is a homogeneous solution of Eq. (B.1
condition of this inhomogeneous equation is then

), the solvability

(Frs2(x), p(x)) =0, (B4)
where the inner product is defined as

27
f.g) = A fogx)dx. (B.5)

When solving Eq. (B.1) itself, its solution U, is not unique since
it can contain an arbitrary homogeneous term ¢ p(x), where ¢ is a
free constant. However, as shown below, the solvability conditions
for later equations will uniquely determine U, ,, and all solutions
from this recurrence relation are unique.
We start with the solution U, which solves the equation
du; 1

T, =Uy—2i— — —¢
1Y2 0 2

i 2[32U3

= p(x) + 20 (x) — afﬂzﬂw (B6)
The solvability condition for this equation is satisfied due to

Egs. (2.15) and (3.28), hence its solution is

Uy (%) = U (%) + &op(),

where az(x) is a particular solution of Eq. (B.6), and ¢, is a real
constant which is to be determined.
The recurrence equation for Us is

(B.7)

™ (B.8)

Recalling Egs. (2.10) and (B.2) and performing integration by parts,
the solvability condition for this equation becomes

0= (v aa 2B2p?v, p) + (Ua, 2py)
] -
=(v— iaazﬁzpzv,m — (Up, L)
1 -~
= (v,p— 50’(12/32})3 — LUy). (B.9)

Since 62 solves Eq. (B.6), the right-hand side of the above equation
becomes (v, —2v’), which is obviously zero. Thus the solvability
condition for Eq. (B.8) is automatically satisfied. Consequently, this
equation is solvable, and its solution can be written as

Us(x) = Us(x) + i&v(x) + ig3p(), (B.10)

where ﬁg, (x) is a particular solution of Eq. (B.8) without the ¢; term,
and ¢3 is a new real constant.
The recurrence equation for Uy is

—~ d ~
LUy = Uy — 2i— (U3 +igpv)
dx

_1 202 9112 2 ’
GOCH QUGU + UoU}) + 2650 (). (B.11)

Utilizing the solutions Uy, U; and U, in Egs. (B.2) and (B.7
solvability condition for the above equation gives

), the

1
Olp+2v — Zoa2ﬂ2p3, p)

—pv?), p). (B.12)

~ ~ 1 ~
—(U; — 2iUj — gaaz,sﬂ(zpzu2
Inview of Egs. (2.15) and (3.28), the inner product on the left side of
this condition is non-zero, thus this condition uniquely determines

the value of &,; hence, U, is now uniquely obtained. Since the
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solvability condition for Eq. (B.11) is now met by the above choice
of &, the solution Uy is then

Us(®) = Us(x) — 530 (%) + Cap (%), (B.13)

where m(x) is a particular solution of Eq. (B.11) without the ¢3
term, and ¢4 is a new real constant. Utilizing this solution and
imposing the solvability condition on the equation for Us, the
constant ¢3 in the solution Uz would be uniquely determined as
well.

The above procedure can be repeated for higher terms in
the recurrence relation. Specifically, the coefficient ¢, of the
homogeneous term p(x) in the solution U, is determined by the
solvability condition for the equation governing U, 4. In this way,
all solutions in the recurrence equation are unique and can be
successively obtained.

As a numerical issue, we solved the linear inhomogeneous
equations (such as (B.6) and (B.8)) by the preconditioned
conjugate-gradient method [36]. Also, for convenience, we worked
with the normalized variables W, = 2"U, so that the solutions do
not decay quickly for large n.
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