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In this paper, the homotopy analysis method is successfully applied to solve the systems of
differential-difference equations. The Ablowitz—Ladik lattice system are chosen to illustrate the
method. Comparisons between the results of the proposed method and exact solutions reveal that the
homotopy analysis method is very effective and simple in solving systems of differential-difference

equations.
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1. Introduction

It is well known that the investigation of differential-
difference equations (DDEs) which describe many im-
portant phenomena and dynamical processes in many
different fields, such as particle vibrations in lattices,
currents in electrical networks, pulses in biological
chains, and so on, has played an important role in the
study of modern physics. Unlike difference equations
which are fully discretized, DDEs are semi-discretized
with some (or all) of their spacial variables discretized
while time is usually kept continuous and then also
play an important role in numerical simulations of non-
linear partial differential equations, queuing problems,
and discretization in solid state and quantum physics.
There is a vast body of work on DDEs [1 —12].

For better understanding the meaning of DDEs, it
is crucial to search for exact analytic solutions of
DDEs. Since the work of Wadati in the 1970s [2],
many powerful methods have been generalized to con-
struct solutions of DDEs such as Bécklund transfor-
mation [13 —15], Darboux transformation [16], Hirota
method [17], etc.

In 1992, based on the idea of homotopy in topol-
ogy, Liao [18] proposed a general analytic method
for nonlinear problems, namely the homotopy analy-
sis method (HAM). Unlike the traditional methods (for
example, perturbation techniques and so on), the HAM

contains many auxiliary parameters which provide us
with a simple way to adjust and control the conver-
gence region and rate of convergence of the series so-
lution and has been successfully employed to solve ex-
plicit analytic solutions for many types of nonlinear
problems [19—24].

Motivated by the publications above, we would like
to extend the applications of the HAM to systems of
differential-difference equations. For illustration, we
apply it to Ablowitz—Ladik lattice system which is the
discretization of the nonlinear Schrédinger equation
and can be solved by the Bicklund and Darboux trans-
formation [25, 26].

This paper is organized as follows: In Section 2,
a brief outline of the generalized HAM for a system of
DDE:s with initial condition is presented. In Section 3,
we apply the proposed method to the Ablowitz—Ladik
lattice system to verify the effectiveness of it and also
give the proof of convergence theorem. In Section 4,
a brief analysis of the obtained results is given. A short
summary and discussion are presented in final.

2. HAM for a System of DDEs

For illustration, we consider the following system of
DDE:s:

Nilttin (), i n—1(t),Uiny1(t),...] =0, (D
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where N; are nonlinear differential operators that rep-
resent the whole system of equations, n € N and ¢ de-
note independent variables, and u; ,(¢) are unknown
functions, respectively. By means of HAM, we con-
struct the so-called zero-order deformation equations

(1 =q)Li[in(t:q) — uino(t)] = qghH; (1)
Nildin(t:q), 0in—1(t:9), int1(t39), .. ],

where ¢ € [0,1] is an embedding parameter, A is
a nonzero auxiliary parameter, H;,(f) are nonzero
auxiliary functions, £; are auxiliary linear operators,
uino(t) are initial guesses of u;,(¢), ¢i,(t;q) are un-
known functions on independent variables n, ¢, and q.
It is important to note that one has great freedom to
choose auxiliary parameters such as 4 in HAM. Obvi-
ously, when the embedding parameter g increases from
0to 1, ¢;,(t;q) vary (or deforms) continuously from
the initial guesses ¢; ,(#;0) = u; ,0(¢) to the exact so-
lutions ¢; ,(#;1) = u; ,(¢) of the original system (1).

Define the so-called mth-order deformation deriva-
tives

@

i amd)i,n (t:q)

magn 0 ©)

Uinm(t) =

Expanding ¢; ,(¢; ¢) in Taylor series with respect to the
embedding parameter g, we have

q)zn(tq —MtnO +zu1nm . 4
Then, correspondingly
(Pi,n—k (t;(*I) = ui,n—k,O(t) + Z ui,n—k,m(t)qmy 5)
m=1

Ointk(t:9) = Ui nyro(t) + 2 Ui nrkm(t)q" s
m=1

(6)
keN.

If the auxiliary linear operator, the initial guesses,
the auxiliary parameter k4, and the auxiliary functions
H; ,(t) are properly chosen, the Series (4) converge at
q =1, one has

ui,n( —uan )+ Z uznm (7a)

ui,n—k( )—”tn kO + z Ujpn— km (7b)

ui,n+k(t> = ui.n+k,0(t) + 2 Ui ntk,m (t) ; (70)
m=1
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which must be one of the solutions of the original non-
linear equations, as proved by Liao [22]. As hH, ,(t) =
—1, (2) becomes

(1=q)Lildin(t;q) — uino(t)]
+gNi[9in(t:9), 0in1(t:q), 0in-1(t:q),...] =0,

which is mostly used in the homotopy-perturbation
method [27].
For brevity, define the vectors

®)

ﬁi,n,m (t) = {utﬂn,O (t)a Uin1 (t)7 ceUinm (t)} y (9a)
ﬁi.nfk?m (t)

(9b)
= {ui.nfk.,() (t)7 l/ii7n,k7] (t)a ey ui,nfk,m (t)} )
Ui nt+k,m (t) (9¢)
= {Mi,n+k,0(f )s Ui ke (F )sens Ui e (T )}

Differentiating the zero-order deformation (2) m
times with respect to ¢ and then dividing them by m!
and finally setting ¢ = 0, we have the mth-order defor-
mation equations

Ei[ui.n,m(t) — XnmUinm—1 (l” = hHi.n(t) (10)
'Ri7m(ﬁi,n,m—1 (t),ﬁi7n—l,m—1 (t),ﬁhn—&-l,m—l (l‘), cee)s
where
Ri,m(ﬁi,n,mfl(t)vﬁi,nfl,mfl(t)vﬁi,n+1,m71(t)v“')
_ (11)
1 9" N [gia(139)] |
(m—1)1  dgm1 =0
and
0, m<1
e . 12
Ko {1, " (12)

It should be emphasized that u;,,(t) (m > 1) is
governed by the linear Equation (10) with the linear
boundary conditions that come from the original prob-
lem. Thus we can obtain u; , 1 (t), ujn2(t),... by solv-
ing the linear high-order deformation (10) one after the
other in order, based on symbolic computation soft-
wares such as Maple, Mathematica, and so on.

3. Application to the Ablowitz—Ladik Lattice
System

In this section, to verify the validity and the effec-
tiveness of HAM in solving system of DDEs, we apply



B.Y.C.Honetal. -

it to the Ablowitz—Ladik lattice system

du
atn = (O‘""_l'tnvn)(l"rwrl‘|'Mnfl)—20(un7 (13a)
I
avz — (0 + tgn) (Vg1 +Vno1) + 20w, (13b)
subject to the initial conditions
inh?(d
u, (0) = (Xsmﬁ()(l—tanh(dn—|—5))7 (14a)
vn(0) = B(1 +tanh(dn+6)), (14b)
whose exact solutions can be written as [28]
ousinh?(d
uy(t) = 7[3 ()
(15a)
- (1 —tanh(dn — 20csinh®(d)t + 8)),
va(t) = B(1 4 tanh(dn — 2acsinh®(d)t + 8)).  (15b)

Here, u,(r) and v, (¢) are functions of continuous time
variable ¢ and discrete variable 7.

To solve System (13)—(14) by means of HAM, we
choose the initial guesses

o (t) = asmg(d)(l — tanh(dn + 8)), (16a)
vno(t) = B(1+tanh(dn+9)), (16b)
and the auxiliary linear operator
99in(t;q)
[¢lﬂ(t q)] (Pa( q)’ l:172a (17)
t
with the property
Llei] =0, (18)

where ¢; (i = 1,2) are integral constants. Furthermore,
System (13) suggests that we define a system of non-
linear operators as

Nl [¢i,n(t;CI)7 ¢i,n—1(t;51)a ¢i,n+1(t;Q)a .- ]
_ a‘Pl,n(t;Q)

5 — (ot +P1.u(t:9)92.4(159)) (19a)
(Pra41(8:9) + O1—1(1:9)) + 2001 4(139) ,
N2[¢i7n(1§51)7 ¢i,n—1(f;q), ¢,’,n+1(l‘;q), oo

= W+(a+¢m(r;q)¢zm(nq>) (19b)

: (¢2,n+l (t;q) + ¢2.n71 (f,CI)) - 2a¢2,n(t;q) .
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Using above definitions, we construct the zeroth-order
deformation equations

(1=q)L[p14(t:q) — uno(t)] = ghH1 n(t)
(20a)
[‘Ptn(t Q) (Pln l(t Q) ¢ln+1(t CI) ]7
(1=q)L[¢2,n(t:q) — vn0(t)] = ghH2 4 (1) 20b)
No[0in(t:9), Pin—1(t:9), Pins1(t:q), .. ],
with the initial conditions
(pl,n(O;Q) = ”n,O(O)v ¢2,n(0;q) = Vn,O(O) ) 21

where ¢ € [0,1] denotes an embedding parameter,
h # 0 is an auxiliary parameter and H; ,(¢) are auxil-
iary functions. Obviously, when ¢ =0 and g = 1

(Pl,n(t;o) :un,O(t)a (Pl,n(t;l) :un(t)a
(]52_’,1(t;0):vn70(t), Grn(t;1) = wult).

Therefore, as the embedding parameter g increases
continuously from 0 to 1, ¢; ,(¢;¢) vary from the initial
guesses u, o(f) and v, o(f) to the solutions u,(r) and
va(t). Expanding ¢; ,(¢,q) in Taylor series with respect
to g one has

(22a)
(22b)

¢l,n(t q unO + z Mnm 5 (23a)
G20 (t:9) *VnO +2Vnm ", (23b)
m=1
where
1 9™¢y,(t;

un,m([) = ¢311 ,E, q) ‘ q=0>

vnnlt) = 2 o2)

T ml Qg =0

If the auxiliary parameters 4 and H; ,(r) are properly
chosen, above Series (23) are convergent at g = 1. Then
one has

=Y (), va(t) = Y vam(t), (25
m=0 m=0

and we will prove at the end of this section that they
must be solutions of the original system.
Now, we define the vectors

Upm(t) = {uno(t),un1(2),. ..,
Vam(t) = {vno(t),vn1(2),.. .,

Un.m (t)} ,

Vam(t)}. (26)
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So the mth-order deformation equations are

‘C[”n,m (1) - AnmUnm—1 (t)] = hHy (1)

. Rl,m[ﬁn,mfl (t)7 ‘_;rz,mfl (t)a ﬁnfl,mfl (t)a (273)
‘_;n—l,m—l (t), ﬁn+1,m—1 (t)a 1_)'n-&-l,m—l (l‘), .. ] )

LVnm(t) = XnmVnm—1(t)] = hHa n(2)

. RZ,m [ﬁn,mfl (t)7 Vn.mfl (t)a ﬁnfl,mfl (t)a (27b)
Vit m—1(8)s g 1m—1 () Vgt m—1(1), - -],

with the initial conditions

Upm(0) =0, v,m(0)=0, m>1, (28)
where

7?/l,m[ljirum—l(l‘)a‘_”n,m—l (t)vﬁn—l,m—l (t)a‘_;n—l,m—l(t%

4 L Aty 1
un+l,m71(t),vn+1,m71(t)a“J = ré;n

m—1 J
- 2 (zun,ivn,ji> (un+l,m717j+un71,m717j)
j=0 \i=0

- a(unJrl,mfl - 2Mn.mfl + unfl,mfl) s

(29a)

7zZ,m[ﬁn,mfl (t)a \7”7,1171 (t)yﬁnfl,mfl (t)y‘jnfl,mfl (t),

i = Vi
un+1,n1—1<t)>vn+1,m—1(f),...} = "a !
! (29b)
+z (EM"ZV"J l)(vn-Hm 1- j+Vn 1m—1— j)
i=0

+ a(VrH—l,m—l - 2Vn,m—l + Vn—l,m—l) s

and y,, ,, satisfy (12).

In order to obey both the rule of solution expres-
sion and the rule of the coefficient ergodicity [22], the
corresponding auxiliary functions can be determined
uniquely H; ,(¢) = 1.

It should be emphasized that u, () and vy, ()
(m > 1) are governed by the linear Equation (27) with
the linear initial Conditions (28). Thus we can get all
Upm(t) and v, ,(t) (m > 1) easily and according to
(25), we can get the solutions of Systems (13) and (14).

Then, HAM for the system of DDEs provides us
with a family of solution expression in the auxiliary
parameter h. The convergence region of solution series
depend upon the value of #. Next, we will illustrate the
convergence theorem and prove it.

Theorem 3.1 Convergence Theorem
The Series (25) are exact solutions of (13) and (14)
as long as they are convergent.
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Proof.  Since u,(t) = Xom_gunm(t) and v,(t) =
Sor_oVnm(t) is convergent, we must have

lim u,,(t) =0, lim v, ,(r) =0.

m-—oo mM—ro0

(30)

Due to Definitions (11) of ), ,,, and the mth-order de-
formation Equation (27), it holds

hHl,n( 2 Rl ’/_inm l(t);‘_;n,m—l(t>7ﬁn—1,m—1(t>7

‘_;n—l m— ( ) Un+1,m— 1( ) vn—&-l,m—l(ﬂ ] (31)
= 1im Ll ()] = [ lim un,m(z)} —0,
hHy ,,(t Z Roltinm—1(t), Vum—1(t), dn—1 m—1(t),
m=1

‘_;nfl,mfl (t)aﬁn+l,m71 (t)a‘_}nJrl,mfl (t)7 .. ] (32)
= lim L[vyn(r)] = g[ lim vmm(t)} =0,

m-—oo mM—ro0
which give
z Rl,m[ﬁn,m—l(t)»‘_;n,m—l(t)aﬁn—l,m—l(t)a
11:1 ) ) (33)
Vn—1,m—1 (t)aunﬁ»l,mfl (t)v Vnt-1,m—1 (l‘), .. ] =0,
Z RZ,m [ﬁn,mfl (t)a‘jn,mfl (I)aﬁnfl,mfl (l),
= (34)

Vn—l,m—l (t)aﬁn-&-l,m—l (t)a‘_;n-&-l,m—l (t)> ..]=0,

because both of the auxiliary parameter 4 and the aux-
iliary functions H; ,(¢) are nonzero. Substituting Defi-
nitions (29) of R; into above expressions, we have

s a'411,m71
) ( Jt

- a(“nJrl,mfl - 2Mn.mfl + unl,ml))

m=1
oo m—1
- Z Z <2“nl"n1 > (1 m—1-j + Un—1,m-1-)
m=1 j=0
d
atzunm 1— Oﬂz Un+1m—1— 2unm 1+Un—1,m— 1)
m=1
o m—1
o Z Z <2u’“vnj > un+1,m*17j+unfl,m717j)
1 j=0
ma " (35)
8 Zunm az un+lm 2unm+un lm)
t m=0
B Z z <Z“"1V”7J l) ”nJrl,mfjJF”n—l,mfj)
m=0 j=0
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8 e oo
= E 2 Unm — O 2 (“n-H,m - 2’/‘n,m + Mn—l,m)
m=0 m=0
_ 2 Un,m 2 Vn,m( 2 un+1,m+ 2 uﬂLm)
m=0 m=0 m=0 m=0
and also
- (9V -1
2 (”a”tn + a(VYH“l,mfl - 2vn7m71 + anvml))
m=1
oo m—1 Jj
+ z 2 (zun,ivn,j—t) (Vn+1,m—1_j +vn_17m_1_j)
m=1 j=0 \i=0
5 = . (36)
= E 2 Vn!m +o (Vl’l+1,m - 2Vn7m + vnfl’m)
m=0 m=0

- z Un,m 2 Vn,m( 2 Vint1,m + 2 Vn—l,m) ,
m=0 m=0 m=0 m=0

which means Y qu, , and ¥,_qu,, admit the Sys-
tem (13). Besides, using the initial Conditions (28) and
the Definitions (14) of the initial guesses, we have

i()”n-m(o) =un0(0) =u,(0) =

asinh?(d)

B (1 —tanh(dn+9)),

(37)

(@)

-0.001 -

-0.002 -
Un

-0.003 -

—0.004 -

-0.005 -

B R R T
h
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i Vam(0) = v,0(0) = v,(0) = B(1 +tanh(dn+9)).
m=0

Thus, due to (35)—(37), the series X, _ uy m(¢) and
Ym0 Vn,m(t) must be exact solutions of Systems (13)
and (14). This ends the proof.

4. Results Analysis

It has been proved that, as long as a series solution
given by HAM converges, it must be one of the exact
solutions [22]. So the validity of HAM is based on such
an assumption that the Series (4) converge at g = 1
which can be ensured by the properly chosen auxil-
iary parameter &. In general, by means of the so-called
h-curve [22], it is straightforward to choose a proper
value of h.

In Figure 1, we plot the h-curve for 6th-order HAM
approximations of 25) at a =3 =0 =1,d = 0.1,
n=10,and t =0.1. By HAM, it is easy to discover the
valid region of h, which corresponds to the line seg-
ments nearly parallel to the horizontal axis. From this
figure, we could find that if / is about in area [—2,0.6]
the result is convergent.

To increase the accuracy and convergence of the
solution, Liao [20] has developed a new technique,

(b)
25
241
23

Vn
22

2.1

>

54 3 2 -1 0 1 2 3
h

Fig. 1. h-curve for 6th-order HAM approximations of (25): (a) h-curve for 6th-order HAM approximation u,(t) and
(b) h-curve for 6th-order HAM approximation v, (¢), whenoc = =6 =1,d =0.1,n =10, and t = 0.1.
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(a) (b)
-3.6795 ]
0.005 -
-3.68 1 1
~3.6805 0.004 -
-3.681 ]
Un 0.003
Vn 1
-3.6815 ]
0.002
-3.682 - ]
0.001 -
-3.6825 ]
T T T T 1 0; T T T T 1
0 0.1 0.2 0.3 0.4 0.5 0.1 0.2 0.3 0.4 0.5
t t
Fig.2. Comparisons of the exact solutions with the HP approximations: (a) between the exact solution u,(r) and [3,3] HP
approximations; (b) between the exact solution v, () and [3,3] HP approximations, when h = —1.2, a = -4, =3,d = —1,
and 0 = n = 1. Dotted line: [3,3] HP approximations; solid line: exact solutions.
(a) (b)
60- 100 |
507 80-
40 ]
1 60 ]
Absolute_error 30 Absolute_error
] 40
20
10 1
0 0.1 02 03 04 05 0701 02 03 04 05

Fig. 3. Comparisons between absolute errors of [2,2] HP and 4th-order HAM approximations: (a) for solution u,(t); (b) for
solution v, (t), whenh=—1.2, ¢ = —4,  =3,d = —1, and 6 = n = 1. Dotted line: absolute error of [2,2] HP approximations;

solid line: absolute error of 4th-order HAM approximations.

namely the homotopy-Padé (HP) method. Here com-
parisons are made between the [3,3] HP approxima-
tions and exact solutions, when h = —1.2, a = —4,
B=3,d=—1,and § =n =1, as shown in Figure 2.
From this figure, the approximations obtained by the

HP method agree well with the exact solutions when ¢
tends to r = 0.

In Figure 3, to verify the effectiveness of the HP
method, comparisons are made between absolute er-
rors of the [2,2] HP and 4th-order HAM approxima-
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tions. It can easily draw a conclusion that HP method
is an effective method to accelerate the convergence of
the result and enlarge the convergence field.

5. Conclusion

In this paper, we successfully generalize the HAM
to solve a system of DDEs. For illustration, the pro-
posed method is applied to solve the Ablowitz—Ladik
lattice system. Numerical results show that the HAM
provides a very effective method and a promising tool
for solving a system of DDEs. The advantage of HAM
is high flexibility in choosing the auxiliary parame-
ter which provides a convenient way for controlling
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