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ON THE 3-WAVE EQUATIONS WITH CONSTANT
BOUNDARY CONDITIONS

V. S. Gerdjikov, G. G. Grahovski

ABSTRACT. The inverse scattering transform for a special case of the 3-
wave resonant interaction equations with non-vanishing boundary conditions
is studied. The Jost solutions and the fundamental analytic solutions (FAS)
for the associated spectral problem are constructed. The inverse scattering
problem for the Lax operator is formulated as a Riemann-Hilbert problem
on a Riemannian surface. The spectral properties of the Lax operator are
formulated.

1. Introduction. One of the important nonlinear models with numerous
applications in physics that appeared at the early stages of development of the
inverse scattering method (ISM), see [38, 39, 25, 40, 30, 13, 27|, is the 3-wave
resonant interaction model described by the equations:

.Oq1 . Oq %
15 + w1% + xq5q3 = O,
.0q2 . Oqo %

(1) 15 + wg% + »xqiqs = 0,
0q3 . Og3
— — = 0.
1 e + ivg o7 + »2q192
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Here ¢; = qi(x,t), i = 1,2,3, » is the interaction constant, v; are the group
velocities of the model and the asterisk stays for complex conjugation. The 3-
wave equations can be solved through the ISM due to the fact that Eq. (1) allows
a Lax representation (see eq. (3) below). The main result of the pioneer papers
[38, 39| consist also in proving that if ug(z,t), k = 1,2, 3 satisfy the system (1),
then the one-parameter family of ordinary differential operators (3) is iso-spectral
(assuming vanishing boundary conditions as |z| — oo: lim|y s qr(z,t) = 0,
k=1,2,3).

The 3- and N-wave interaction models describe a special class of wave-wave
interactions that are not sensitive on the physical nature of the waves and bear
an universal character. This explains why they find numerous applications in
physics and attract the attention of the scientific community over the last few
decades [38, 39, 40, 10, 25, 26, 27, 7, 8, 9, 11, 31, 12, 19, 4, 5].

The interpretation of the inverse scattering method (ISM) as a generalized
Fourier transform and the expansions over the so called squared solutions started
in [2] for the nonlinear Schrodinger type equations, was soon generalized also for
the N-wave equations [22, 23], see [24] and the numerous references therein. It
allows one to study all fundamental properties of the relevant nonlinear evolu-
tionary equations (NLEEs) which include:

1. the description of the whole class of NLEE related to a given spectral prob-
lem (Lax operator L(\) in the form (3)) solvable by the ISM;

2. derivation of the infinite family of integrals of motion associated with L(\);
3. the Hamiltonian properties of the NLEEs.

For the case of (1) one can show that the model equations are Hamiltonian
[38, 39, 40] and possess a hierarchy of pairwise compatible Hamiltonian structures
[22, 23, 24]. The (canonical) Hamiltonian of (1) is given by [40, 16, 25, 27]:

3
(2) H3 = ) /_oo dx (; Vg (Qk% - qk% + %(Q3Q1QQ + Q3Q1Q2) .

Along with the case of (1) with vanishing boundary conditions, a special interest
deserves the case when some (or all) of the functions gx(z,t) tend to a constant
as x — £o00. Below we choose:

q1,2($7t) - 07 q3(x7t) - pei¢>i7 x — *oo.
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Here the constants § = ¢, — ¢_ and p are of a physical origin [13] and play a
basic role in determining the properties of (1) with constant boundary conditions
and its soliton solutions. More specifically, p characterizes the end-points of the
continuous spectrum of (1) of the Lax operator L(A). The discrete spectrum,
in this case, may consist of real simple eigenvalues Ag, £k = 1,..., N lying in
the lacuna —2p < A < 2p. To them, there correspond the so-called “dark
solitons” whose properties and behavior substantially differ from the ones of the
bright solitons. The dark solitons for the nonlinear Schrodinger type equations
and their generalizations with non-vanishing boundary conditions are studied in
[20, 21, 29, 28, 32, 33]. Similar results for the discrete nonlinear Schrédinger type
equations (the Ablowitz-Ladik hierarchy) are obtained in [1, 36].

It is normal to expect that the properties 1 — 3, known for the case of van-
ishing boundary conditions will have their counterparts for the case of constant
boundary conditions. However there is no easy and direct way to do so. The most
concise and systematic treatment of both problems (on the example of nonlinear
Schrodinger equation) is given in [13]. It is shown there that one may relate both
cases by taking a limit p — 0. Of course, in this limit most of the difficulties,
related mostly with the end-points of the continuous spectrum disappear. From
[13] one can see that the spectral data, the analyticity properties of the Jost
solutions and the corresponding Riemann-Hilbert [14, 37, 34, 35] problem are
substantially different and more difficult for p > 0.

The aim of the present paper is to study the direct scattering problem for
the Lax operator and its spectral properties. In Section 2 we start with the Lax
representation and the construction of the Jost solutions of the Lax operator L.
In Section 3 we outline the construction of the fundamental analytic solutions
(FAS) of L. We also formulate the Riemann-Hilbert problem on the relevant
Riemannian surface, that is satisfied by the FAS. In section 4 we derive the time
evolution for the scattering matrix. Section 5 is devoted to constructing the
resolvent of L in terms of the FAS and the spectral properties of L. The effects
of the boundary conditions on the conserved quantities of the 3-wave equations
are analyzed in Section 6. We finish with a brief discussion and conclusions.

2. Lax representation and Jost solutions. The idea of the Inverse
Scattering Method (ISM) is based on the possibility to linearise the nonlinear
evolutionary equation (NLEE) [3, 6, 40]. To this end we consider the solution of
the NLEE ug(x,t), k = 1,2,3 as a potential in the Lax operator L(\).

Consider the pair of Lax operators:

(3) Ly = (z% + [/, Q(x,t)] — /\J> (x,t,\) =0,
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My = (zg + [, Q(x,t)] — )\I) P(z,t,A) =0,

ot
with
0 ¢1 g3 J = diag (J1, Ja2, J3),
@ e=lam 0w

Q§ q; 0 I:diag(ll,fg,fg).
We presume that the potential matrices Q(z,t), I and J are traceless (i.e. the
Lax operators take values in the algebra si(3,C)) and the eigenvalues of I and
J are ordered as follows: J; > Jo > J3, Iy > Iy > I3 (J1 + Jo + J3 = 0 and
I + I + I3 = 0). Here XA € C is a spectral parameter.

The compatibility condition for (3) leads to

() i[J, Q] —i[I, Qz] + [[1,Q), [, Q)] = 0,

which is equivalent to (1), if the potential matrices are taken from (4). The group
velocities in (1) take the form:

L —1Ip I, — Iy h—1I3
= Vo = Va =

T A A A

U1

while the interaction constant sr reads:

x = J1lo + Jols + J3I1 — Jolhy — J3lo — J113.
We will assume also, that the potential of the Lax operator is a subject of constant
boundary conditions as |z| — oo:

(6) lim qi(z,t) = lim go(z,t) =0, lim g3(z,t) = g = pe'*.
r—Fo00 r—Fo00 r—F00

Equivalently, for the potential matrix Q(z,t) one can write:

0 0 peit+

lim Q(z,t) =Qx, Q= 0o 0 0
r—300 .
pe” 1= 0 0

The difference 8 = ¢ —¢_ of the asymptotic phases ¢+ plays a crucial réle in the
Hamiltonian formulation of the 3-wave model with constant boundary conditions:
its values label the leaf on the phase space M of the model (1) where one can
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determine the class of admissible functionals, and to construct a Hamiltonian
formulation. The two asymptotic potentials )+ are related by

(7) Q+ =QO)Q-(1)Q™(0),

where 0 = ¢4 — ¢_ and

6i9/2 0 0
(®) o= o 1 0
0 0 671’9/2

The direct and the inverse scattering problem for the Lax operator (6) will be
done for fixed ¢ and in most of the corresponding formulae ¢ will be omitted.

The starting point in developing the direct scattering transform for the Lax
operator (3) are the eigenfunctions (the so-called Jost solutions) of the auxiliary
spectral problem

(9) L(l‘,t, )\)1/)1(95773 )‘) = 07
determined uniquely by their asymptotic behavior for x — oo respectively:

(10) lim (8, X)e N7 =i (N P(N),

r—Fo0

where P()) is a projector:
(11) P(A) = diag (0(|Re A| = 2p), 1, 6(|Re A| — 2p))

and 6(z) is the step function. As we shall see below, P(\) ensures that the
continuous spectrum of L has multiplicity 3 for [Re A\| — 2p > 0 and multiplicity
1, for —2p < ReA < 2p. The z and t-independent matrices ¢4 o(A\) in (10)
diagonalize the asymptotic Lax operators:

(12) Li(a,t,\) = i% +[J,Qs] — AJ.

Indeed,

(13) ([, Q+] = M)+ 0(A) = =1 0(N)J(N),
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where
J()‘) = _diag (Jl ()‘)v JZ()‘)v J3()‘))v

14y )= % [JQA (1 — J3) VA — 4p2} , Jo(A) = —\Ja,
J5(\) = % [J2A —(Jy — J5)/A2 = 4p2} , k(\) = /A2 — 4p2.

For the choice of Q4 as in (7) we have:

) 2p 0 —(\+k)e*
(15) e\ = e 0 1 0
AEEN\ g meio= 0 2

Here and below we will deal with the Riemannian surface related to k(\); its first
sheet is fixed up by the condition: signImk(\) = signIm A. The Jost solutions
Yy (x,t,\) and ¢_(x,t, \) are related by the scattering matrix T'(t, A):

(16) T(t,\) =¥ (@, t, (2,8, )),  detT(\) = 1.

For a sake of convenience, from now on, instead of the spectral parameter A we
will be using the so-called “uniformizing variable”

Lo+ k).

(17) (= %

In terms of ¢ we have:

)

Then, the formulas (14) take the form:

(18) J(¢) = —pdiag (J3C+% J <C+%), Jlg+%),

Along with the Jost solutions (10) it is convenient to consider slightly modified
Jost solutions:

(19)  ne(2.Q) = V(O (@, OO, Tim ga(,() = 1,
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and satisfying the following associated to (9) equation:

20) 1% T Qe 1)~ Qulions — p(CHCHIO, e (1, 0)) =

Equivalently, n+(x, () can be regarded as solutions to the following Volterra-type
integral equations:

(21) ne(e,C) =1+ / dy e OE)
+oo

< YL o[, Qy) — Qe one(y, Qe Ov)  CeR,

where the diagonal matrix J((¢) is given in (18).
In addition the second column of the Jost solution is defined also on the unit
circle in the (-plane:

22 0 ale,Q) =Bt i [ dye OO RO
+o0

x (VEh1 QW) — Qulvwons(.0) . IKl=1,

3. The fundamental analytic solutions of L. In order to construct
the fundamental analytic solutions (FAS) of L we first need to determine the
regions of the complex (-plane in which the imaginary parts of the eigenvalues of
J(¢) are ordered. To do this we first need to find the curves on which

(23) Im(Jj(C)—Jk(C))ZO, 1<i<k<3 ImJl(C):O.

Writing down ¢ = |¢[e*® we find:

m<J1<c>—J2<<>>=p(<J e+ m )smqso,

m (J2(¢) — J3(Q)) = p ( (J1 — Jz)!CH sin ¢,
(- 252

m (J1(¢) = J(0)) = p(s (r<r+ K,)sinqbo,

I J5(C) = —Jap (m ‘ Q) sin do.
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Since J; — Jo > 0, J; —J3 > 0 and Jo — J3 > 0 it is easy to see that the solutions
of the egs. (23) are ¢g = 0 and ¢y = 7, i.e. the real axis in the complex (-plane;
in addition Im J5(¢) = 0 for |¢|> = 1.

The complex (-plane is split into four regions Q, k = 1,...,4 formed by the
intersections of the upper and lower complex half-planes C; and C_ with the
unit circle S, see figure 1. The ordering of Im Ji () in each of them depends on
the sign of Jy and are as follows:

O Im J1(A) > 0 > Tm Jo(A) > Im Jz(A),
(25) Oy : Im J;(A) > Im Jo(A) > 0 > Im J3(N),

Qs : Im J3(A) > 0 > Im Jo(A) > Im Ji(A),

Qy Im J3(A) > Im Jo(A) > 0 > Im Ji(N),
for Jo > 0 and

O : Im J;(A) > Im Jo(A) > 0 > Im J3(N),
(26) Qo : Im Ji1(A) > 0 > Im Jo(A) > Im J3(N),

Qs : Im J3(A) > Im Jo(A) > 0 > Im Ji(N),

O Im J5(A\) > 0> Im Jo(A) > Im Jy (),
for J, < 0.

Fig. 1. The continuous spectrum of L in the complex A plane (left panel) and in the
complex ¢ plane (right panel)
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Let us first construct the FAS in the region €2;. Following the ideas of [40, 24]
we introduce it as the solution of the following set of integral equations:

[e.o]

X {wl}o[bﬂ Qy) — Q+]¢+70§a)(y’o}kz’ et

{éa)(ff;a C)}kl = l/ dy e_i(Jk(C)—Jl(C))(x—y)

< {UThlL QW) — Qs wic) o kL

The proof of the fact that §(JE)(:U, () is an analytic function of ¢ for any ¢ € € is
based on the fact, that due the ordering (25) all exponential factors in eqs. (27)
for ¢ € C; are decaying. This ensures the convergence of all integrals as well as
the existence of §(JE)(:U, () for all ¢ € Q. Similar conclusions can be drawn also
for the (d/d¢ )kfa). Indeed, taking derivatives of (27) with respect to { would
give rise to terms polynomial in x in the integrands. Such terms, however, are
suppressed by the exponential factors, which allows to conclude, that along with
fa)(l‘, () also its derivatives (d/d¢ )kfa) exist for any positive k. Thus, we briefly
outlined the idea of the proof that Xa)(ac,ﬁ) = {EE) (z,¢)e (O are FAS of the
Lax operator L for ¢ € €.

Similarly, the FAS in the region )4 is the solution of the set of integral
equations:

(28) {%(x’o}kl:(skl” / dy e~ "R =T (z—y)

—00

< {UThIQW) — QW oty 10}, kS

l

{5(4) (z, O}kl =i / dy = IO=(O) =)

x {Urhl QW) — Qulbs oty ¢}, - k>

The proof of the analyticity of 5(_4) (z,() for any ¢ € €y is similar to the one for
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It remains to outline the construction of § ;) (x,\) and {Eg) (x, \) for the regions
Q9 and 3. To this end we make use of the involution of the Lax operator L that
is a consequence of Q = —Q. Then we conclude:

(29) X @O =04 @ 1/C), Xy @0 =g @, 1/¢).

The next step is to analyze the interrelations between the Jost solutions ¥4 (z, ()
and the FAS x*(z,¢) and x~ (z, (). It is natural to expect that they are linearly
related. Skipping the details we note that:

X(Z)(%C) = 1/)7(%05;;)(07 Xa)(xv ) = 1/J+(1?,C)T(;)(C)D@)(C),

where ( € RUS, a = 1,3 and 8 = 2,4 match the indices of the regions of
analyticity €. We will often omit the indices a and 3, since their values are clear
from the figure 1. Here S(Z) and T, (J(;) (resp. S(*ﬁ) and T, (23)) are upper triangular

(30)

(resp. lower triangular) matrices whose diagonal elements are all equal to 1; the
matrices Da), D(iﬁ) are diagonal ones. In fact these matrices are directly related
to the Gauss decomposition of the scattering matrix 7°(¢) (16):

1) T(Q) = T*ODHOS*(C)
where:
L THO T L0 o
ro=lo v BO | o= o 1 oo
0o 0 1O 150 1
)
LSO SO | 0
sO={0 1 S0 | swo=|s© 1 ool
0o 0 510 550 1
+ = dla, m+ m;(C) L
10 = ang (0 T8 775 )
3
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Here mf(c ) are the principal upper/lower minors of order k of the scattering

matrix (16); the explicit expressions for the matrix elements of 7% and S* in
terms of T;;(¢) are given by:

PN ) ooy D311 — TiTog
Sl (C) - T117 52 (C) - m;_(é.) )
T19To3 — T13To0 _ T
S+ = ) T — )
_ TTh — TinTho —n Iy
RO PO
my (¢) = T, my (¢) = TuTes — To1Tis
and
To3T31 — To1 T T:
i - Tl Tl gy _Tel0)
_ T39T21 — T31 10 " T19T33 — T13T32
S == 9 T — ’
(35) HO= 50 rO=T 0
T T
T+ _ 23 7 + _ 13 7
TS NS
my (¢) = Tss, my (C) = ToaT33 — T23T30,

Due to the the special choice of the matrix Q(z,t) (4) it follows that S™(¢) =
(S*T(1/¢*)T and TH(¢) = (T(1/¢*))T, so the matrix elements of S™(¢) and
T7*(¢) can be reconstructed from (34).

One of the most effective method for solving the inverse scattering problem
for a given Lax operator L is to reduce it to a RHP [34, 35]. On the complex
(-plane it can be formulated as follows:

§(+a) ($7C) - {68)($,C)Ga”8($,t,C), kILI&§+(x7C) - ]17

36
(36) G(¢) = e W (Qr=iF (Ot (g=) =1 gt i (QutiF (1

The relation (36) holds true for £ € R in the complex k-plane. The RHP for
Lax operators with vanishing boundary conditions look similarly. However, the
relation (36) is more complicated due to the fact, that we are dealing with an RHP
formulated on the Riemannian surface related to the root k(\) = /A2 — 4p2.
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The sewing function G(z, () gives the minimal set of scattering data, sufficient
to reconstruct the scattering matrix 7'(¢).

One of the important uses of the RHP is that it allows one to use the
Zakharov-Shabat dressing method and construct the soliton solutions of the rel-
evant NLEE. Doing this one should specify the dressing factor as a rational
function of the uniformizing variable ¢ rather than A.

4. The time evolution of the scattering matrix. We start by noting
that we could use a bit more general M-operator than the one in (3), namely:

B0 My = (g Q0] ) blet.0) = Bt OF ()

The compatibility condition [L, M| = 0 holds true for any z- and t-independent
matrix F(¢). We will fix up F({), requiring that the definition of the Jost so-
lutions (10) holds true for all t. Let us identify ¢ (z,t,() as ¥4 (z,t,() (resp.
Y_(z,t,¢)) and take the limit z — oo (resp. * — —o0). This gives:

(38) ([, Q<] — ¢+ 0 = Y+ o F(C).

It is easy to check that ¢4 ¢ diagonalize also [I, Q+] — (I and therefore F'(() is a
diagonal matrix:

F(¢) = diag (f1(¢), f2(€), f3(C)),

where f;(¢) are the eigenvalues of [I,Q+] — ¢I. In terms of { we have:

¢

Next, we insert ¢ = 94 (x,t,() into (37) and take the limit x — —oo. Thus we
obtain, that if the matrix elements uy(z,t), & = 1,2,3 of the potential of L(()
satisfy the NLEE (1) then the time evolution of the associated scattering matrix
is given by the linear ODE:

(39) F(Q) = pdiag (hC w5 (c - %) I+ %) |

dT
(40) i PO, T(.0) =0,
As a consequence the Gauss factors of T'(¢, () satisfy
+ Si
OO =0, i FO.55 01 =0,
(41)

dD*
i =0,
dt
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From the last equation it follows that the principle minors mi(¢) and mi(¢) of
the scattering matrix are time-independent and can be considered as generating
functionals of the integrals of motion for (1), while for the off-diagonal ones we
get:

(42) Ty(t,¢) = Ti;(0, e Ul (O,

The function F'(¢) is known as the dispersion law for the 3-wave equations with
constant boundary conditions.

5. Spectral Properties of the Lax Operator. The crucial fact that
determines the spectral properties of the operator L(() is the choice of the class
of functions where from we shall choose the potential Q(z). Below, for a sake of
simplicity, we assume that Q(z,t) satisfies

Condition C.1 Q(z,t) is smooth for all z and ¢ and is such that

lim |z/P(Q(z,t) —Q+)=0 forall p=0,1,....

z—+00
The FAS x*(z, ¢) of L(¢) allows one to construct the resolvent of the operator

L and then to investigate its spectral properties. By a resolvent of L(() we
understand an integral operator R(¢) with kernel R(z,y, () which satisfies

(43) LIO(R(O))(x) = f(x),

where f(x) is an 3-component vector complex-valued function with bounded
norm, i.e. ffooo dyl T (y) f(y)| < oo.

From the general theory of linear operators we know that the point ¢ in the
complex (-plane is a regular point if R(¢) is a bounded integral operator. In each
connected subset of regular points R(({) is analytic in (. The points ¢ which are
not regular constitute the spectrum of L(¢). Roughly speaking, the spectrum of
L(¢) consist of two types of points:

e i) the continuous spectrum of L({) consists of all points ¢ for which R(()
is an unbounded integral operator;

e ii) the discrete spectrum of L(() consists of all points ¢ for which R(()
develops pole singularities.
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Let us now show how the resolvent R(¢) can be expressed through the FAS
of L(¢). Indeed, if we write down R(¢) in the form:

(44) ROI@ = [ R@w.05w).
the kernel R(zx,y, () of the resolvent is given by:
(45) R(a) (.@, y.¢) = R?;) (.@, Y, C)s for ¢ € Q(a)-
where
(46) R (2,9.0) = —ix{oy (@, OO0, (r =9 (x(ny)) " ®:0), ¢ €,
and
Of (z —y) = diag (—0(y — ), 0(z — y),0(z — y)),
0; (v —y) = diag (—=0(y — z), —0(y — x),0(x — y)),
(47) N e
O3 (z —y) = diag (0(x — y), —0(y — ), —0(y — ),
0, (z —y) = diag (=0(x — y),0(x — y), —0(y — 7)),

for Jo > 0, and

O (z —y) = diag (—0(y — z), —0(y — x),0(z —y)),
(48) Oy (z —y) = diag (—0(y — 2),0(z — y),0(z — y)),

OF (z — y) = diag (0(z — y), 0(z — y), —0(y — x)),

Oy (v —y) = diag (—0(z — y), —0(y — x), —0(y — z)),

for Jo < 0. The next theorem establishes that R(z,y, () is indeed the kernel of
the resolvent of L(().

Theorem 1. Let Q(z) satisfy the conditions (C.1) and is such that the mi-
nors mki(C) have a finite number of simple zeroes Cf Then

1. R*(x,y,(¢) is an analytic function of ¢ for ¢ € Cx having pole singularities
at Ci'
J 7

2. R*(z,y,() is a kernel of a bounded integral operator for ( € RUE;

3. R(z,y,() is uniformly bounded function for ( € RUE and provides a kernel
of an unbounded integral operator;
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4. R*(x,y,Q) satisfy the equation:
(49) L(¢)R*(2,y,¢) = 15(x — y).

Proof.
1. is obvious from the fact that x=(z,() are the FAS of L(();

2. Assume that ¢ € Q; and consider the asymptotic behavior of RT(x,y, ()
for x,y — oo. From equations (30) and (46) we find that

R/:(z,y,¢) waxc SROEOT (2 —y)X5 . 0).

Due to the fact that x*(z,() has triangular asymptotics for x — oo and
¢ € C4 and for the correct choice of OF (z —y) (47) we check that the right
hand side of (50) falls off exponentially for x — oo and an arbitrary choice
of y. All other possibilities are treated analogously [15, 22, 23].

3. For ( € RU S the arguments of 2) can not be applied because the expo-
nentials in the right hand side of (50) only oscillate. Thus we conclude
that R*(z,y,¢) for ¢ € RUS is only a bounded function and thus the
corresponding operator R(() is an unbounded integral operator.

4. The proof of eq. (49) follows from the fact that L(¢)x*(z,¢) = 0 and

dO*(z —y)

dx

(50) = 16(x —y).

O

Thus we conclude that the continuous spectrum of L in the complex k-plane
coincides with the contour of the RHP RU S with multiplicity 3 on R and mul-
tiplicity 1 on S§. On the complex A-plane the continuous spectrum of L is on the
real axis; it has multiplicity 3 on the semi-axis Re A < —2p and Re A > 2p and
multiplicity 1 in the ‘lacuna’ —2p < Re A < 2p.
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6. Conserved Quantities for the 3-wave Equations. As we already
mentioned above, the diagonal factors D*(¢) are time independent and can be
used to generate the infinite set of integrals of motion for (1). For the 3-wave
resonant interaction equations, these matrices are expressed through the principal
upper/lower minors m¥(¢) of the scattering matrix 7(¢) (16). Skipping the
details (see [22, 23]) we get:

i
(51) InDj, = — 71k = Tkt ) Pi + (S — J3)Ps,
The momenta Py, k = 1,2,3 are given by:
(52)
Pim [ dla@P Pa= [ dsle@P, P [ de(w@f - ).

The fact that In mli generates integrals of motion can be considered as natural
analog of the Manley—Rowe relations [38, 39, 25]. In the case of (4), then (51) is
equivalent to the existence of two additional first integrals for the model (1)

(53) Iy = (J1 — J2)P1 + (J1 — J3)P3 = const,
I = (Jo — J3)Pa2 + (J1 — J3)P3 = const,

which are linear combinations of the momenta (52) and can be interpreted as
relations between the densities |g,|? of the waves of type a. The total momentum
for the 3-waves is also a conserved quantity:

(54) P = (J1— J2)P1+ (Jo — J3)P2 + (J1 — J3)P3 = const.

The integral of motion Dy is proportional to the Hamiltonian of the 3-wave
equations (2).

For the case of constant boundary conditions, the functional Pj3 is subject
of regularization (51) by using the asymptotic values of the potential Q4+, while
the functional Hs_,, remains the same as for the case of vanishing boundary
conditions.

7. Conclusions. We studied the direct scattering problem for the Lax op-
erator and its spectral properties. This includes: the construction of Lax repre-
sentation and the Jost solutions of the Lax operator L. Furthermore, we outlined
the construction of the fundamental analytic solutions (FAS) of L and formulated
a Riemann-Hilbert problem for the FAS on a relevant Riemannian surface.



On the 3-wave Equations with Constant Boundary Conditions 233

We also outlined the construction of the resolvent of L(¢) in terms of the
FAS and the spectral properties of L. Finally, we briefly discuss the effects of
the boundary conditions on the conserved quantities of the 3-wave equations: we
showed that the total momentum for non-vanishing boundary conditions needs
regularization, while the Hamiltonian remains the same.

Similar analysis can be done for a 3-wave resonant interaction model with
more general boundary conditions: lim, . qi(x,t) = ¢, (k = 1 or 2) and
limg— 400 q3(x,t) = g5 . This may require the matrices Q(6) (8) to have also
off-diagonal entries.

It is an open problem to to derive the soliton solutions of (1) in the case
of constant boundary conditions (the so-called "dark solitons”), the dark-dark
and dark-bright soliton solutions [32] by modifying the dressing Zakharov-Shabat
method [40], or by using the Darboux transformation method [11].

Another challenge is to extend this analysis also for systems, describing reso-
nant interactions of N waves [40, 17] or to N-wave type systems related to simple
Lie algebras [17, 18].

Another open problem is to study the behavior of the scattering data at
the end-points of the continuous spectrum in the complex A-plane; this requires
generalization of the the method developed in [13].

REFERENCES

[1] M. J. ABLOwITZ, G. BIONDINI, B. PRINARI. Inverse scattering transform

for the integrable discrete nonlinear Schrodinger equation with nonvanish-
ing boundary conditions. Inv. Probl. 23, 4 (2007), 1711-1758.

[2] M. J. ABLowitz, D. J. Kaup, A. C. NEWELL, H. SEGUR. The inverse
scattering transform — Fourier analysis for nonlinear problems. Studies in
Appl. Math. 53, 4 (1974), 249-315.

[3] M. ABLowITZ, H. SEGUR. Solitons and the inverse scattering transform,
SIAM Studies in Appl. Math., vol. 4 Philadelphia, STAM — Society for
Industrial and Applied Mathematics, 1981.

[4] R. BEALS, R. R. COIFMAN. Scattering and inverse scattering for first order
systems, Commun. Pure and Appl. Math. 37 (1984), 39-90.

[5] R. BEALS, D. SATTINGER. On the complete integrability of completely
integrable systems, Commun. Math. Phys. 138 (1991), 409-436.



234

[6]

[7]

[10]

[11]

[12]

[17]

[18]

V. S. Gerdjikov, G. G. Grahovski

F. CALOGERO, A. DEGASPERIS. Spectral transform and solitons. Vol. I,
Amsterdam, North Holland, 1982.

F. CALOGERO, A. DEGASPERIS, Novel solution of the system describing
the resonant interaction of three waves, Physica D 200 (2005), 242-256.

F. CALOGERO. Universality and integrability of the nonlinear evolution
PDE’s describing N-wave integrations. J. Math. Phys. 30 (1989), 28-40.

F. CALOGERO. Solutions of certain integrable nonlinear PDE’s describing
nonresonant N—wave integrations, J. Math. Phys. 30 (1989), 639-654.

S. C. CHIU. On the self-induced transparency effect of the three-wave res-
onant process. J. Math. Phys. 19 (1978), 168-176.

A. DEGASPERIS, S. LOMBARDO. Exact solution of the 3-wave resonant
interaction equation. Physica D 214 (2006), 157-168.

E. V. DOKTOROV. Spectral transform and solitons for the three-wave cou-
pling model with nontrivial boundary conditions. J. Math. Phys. 38 (1997),
4138-4150.

L. D. FADDEEV, L.. A. TAKHTADJAN. Hamiltonian approach in the theory
of solitons, Berlin, Springer Verlag, 1987.

F. D. GAKHOV. Boundary value problems. Oxford, Pergamon Press, 1966.

V. S. GERDJIKOV. On the spectral theory of the integro-differential opera-
tor A, generating nonlinear evolution equations. Lett. Math. Phys. 6 (1982)
315-324.

V. S. GERDJIKOV, G. G. GRAHOVSKI, R. I. Ivanov, N. A. KosTov, N-
wave interactions related to simple Lie algebras. Zs-reductions and soliton
solutions. Inverse Problems 17 (2001), 999-1015.

V. S. GErDJIKOV, G. G. GRAHOVSKI, N. A. KosTov. Reductions of V-

wave interactions related to simple Lie algebras I: Zo-reductions. J. Phys.
A: Math. and Gen. 34 (2001), 9425-9461.

V. S. GErRDJIKOV, G. G. GRrRAHOVSKI, N. A. KosTtov. On N-wave

type systems and their gauge equivalent. European Physical Journal B 29
(2002), 243-248.



[19]

[20]

[21]

23]

[24]

[25]

[26]

[27]

On the 3-wave Equations with Constant Boundary Conditions 235

V. S. GERDJIKOV, N. A. KosTov. Inverse Scattering Transform Analy-
sis of Stokes-anti-Stokes Stimulated Raman Scattering. Phys. Rev. A 54
(1996), 4339-4350.

V. S. GErDJIKOV, P. P. KuLisH. Complete integrable Hamiltonian sys-

tems related to the non-self-adjoint Dirac operator. Bulgarian J. Phys. 5,
4 (1978), 337-349 (In Russian).

V. S. GErDJIKOV, P. P. KuLisH. On the Multicimponent Nonlinear
Schrodinger Equation in the Case of Non-Vanishing Boundary Conditions.
Sci. Notes of LOMI Seminars 131 (1983), 34-46 (in Russian); English
translation in: J. Sov. Math. 30 (1985), 2261-2269.

V. S. GErDJIKOV, P. P. KuLISH. The generating operator for the n x n
linear system. Physica D 3 (1981), 549-564.

V. S. GERDJIKOV. Generalized Fourier transforms for the soliton equations.
Gauge covariant formulation. Inverse Problems 2 (1986), 51-74.

V. S. GERDJIKOV, G. ViLASI, A. B. YANOVSKI. Integrable Hamiltonian
Hierarchies: Spectral and Geometric Methods. Lect. Notes Phys., vol. 748,
Berlin-Heidelberg, Springer, 2008.

D. J. Kaup. The three-wave interaction — a nondispersive phenomenon.
Stud. Appl. Math. 55 (1976), 9-44.

D. J. KAup. The first-order perturbed SBS equations., J. Nonlinear Sci.
3 (1993), 427-443.

D. J. Kaupr, A. REIMAN, A. BERS. Space-time evolution of nonlinear

three-wave interactions. I. Interactions in an homogeneous medium. Rev.
Mod. Phys. 51 (1979), 275-310.

V. V. Konoropr, V. E. VEKSLERCHIK. Direct perturbation theory for
dark solitons. Phys. Rev. E 49 (1994), 2397-2407.

J. P. LEON. The Dirac inverse spectral transform: kinks and boomerons.
J. Math. Phys. 21 (1980), 2572-2578.

S. V. MANAKOV. An example of a completely integrable nonlinear wave
field with non-trivial dynamics (Lee model). Teor. Mat. Phys. 28 (1976),
172-179.



236

[31]

[32]

[39]

[40]

V. S. Gerdjikov, G. G. Grahovski

P. Poprivanov, A. SLAVOVA. Nonlinear Waves: An Introduction, Series
on Analysis, Applications and Computation, vol. 4, Singapore, World Sci-
entific, 2011.

B. PriNARI, M. J. ABLOWITZ, G. BIONDINI. Inverse scattering transform

for the vector nonlinear Schrodinger equation with nonvanishing boundary
conditions. J. Math. Phys. 47 (2006), 063508 (1-33).

B. PrINARI, G. BIONDINI, A. D. TRUBACH. Inverse Scattering Transform
for the Multi-Component Nonlinear Schrédinger Equation with Nonzero
Boundary Conditions. Stud. Appl. Math. 126 (2011), 245-302.

A. B. SHABAT. The inverse scattering problem for a system of differential
equations, Functional Annal. and Appl. 9 (1975), No 3, 75-78 (in Russian);

A. B. SHABAT. The inverse scattering problem. Diff. Equations 15 (1979),
1824-1834 (in Russian).

V. E. VEKSLERCHIK, V. V. KoONOTOP. Discrete nonlinear Schrédinger

equation under non-vanishing boundary conditions. Inv. Probl. 8 (1992),
889-909.

N. P. VEKUA. Systems of singular integral equations. Groningen, The
Netherlands, P. Noordhoff, Ltd., 1967.

V. E. ZAKHAROV, S. V. MANAKOV. Exact theory of resonant interaction
of wave packets in nonlinear media. INF preprint 74-41, Novosibirsk, 1975
(in Russian);

V. E. ZAKHAROV, S. V. MANAKOV. On the theory of resonant interaction
of wave packets in nonlinear media. Zh. Exp. Teor. Fiz. 69 (1975), 1654
1673 (in Russian).

S. Novikov, S. V. MANAKOV, L. P. PITAEVSKL), V. E. ZAKHAROV.
Theory of solitons. Contemporary Soviet Mathematics. New York-London,
Plenum Publishing Corporation. Consultants Bureau, 1984, 286 p.

Institute for Nuclear Research and Nuclear Energy
Bulgarian Academy of Sciences

72, Tzarigradsko chaussee

1784 Sofia, Bulgaria

e-mail: gerjikov@inrne.bas.bg, grah@inrne.bas.bg



