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STABILITY ANALYSIS AND ERROR ESTIMATES OF LAX-WENDROFF
DISCONTINUOUS GALERKIN METHODS FOR LINEAR CONSERVATION
LAWS*

ZHENG SUN' AND CHI-WANG SHU!

Abstract. In this paper, we analyze the Lax—Wendroff discontinuous Galerkin (LWDG) method for
solving linear conservation laws. The method was originally proposed by Guo et al. in [W. Guo, J.-M.
Qiu and J. Qiu, J. Sci. Comput. 65 (2015) 299-326], where they applied local discontinuous Galerkin
(LDG) techniques to approximate high order spatial derivatives in the Lax—Wendroff time discretiza-
tion. We show that, under the standard CFL condition 7 < Ah (where 7 and h are the time step and
the maximum element length respectively and A > 0 is a constant) and uniform or non-increasing
time steps, the second order schemes with piecewise linear elements and the third order schemes with
arbitrary piecewise polynomial elements are stable in the L? norm. The specific type of stability may
differ with different choices of numerical fluxes. Our stability analysis includes multidimensional prob-
lems with divergence-free coefficients. Besides solving the equation itself, the LWDG method also gives
approximations to its time derivative simultaneously. We obtain optimal error estimates for both the
solution u and its first order time derivative u; in one dimension, and numerical examples are given to
validate our analysis.
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1. INTRODUCTION

In this paper, we present stability analysis and error estimates for the Lax—Wendroff discontinuous Galerkin
(LWDG) method solving linear conservation laws. We concentrate our attention in the scalar case, although the
analysis can be easily generalized to one-dimensional linear hyperbolic systems and multidimensional symmetric
linear systems. To be more specific, we are interested in the following initial value problem

uy =V - (Bu), (x,t) € 2x(0,T),
{u(x,()) = up(x), T e

(1.1)

For simplicity, periodic boundary conditions are assumed, but our analysis does not depend on periodicity and
can be extended to other types of boundary conditions. Here, 8 = B(x) is a vector-valued function with the

Keywords and phrases. Discontinuous Galerkin method, Lax—Wendroff time discretization, linear conservation laws, L2-stability,
error estimates.

* Research supported by DOE Grant DE-FG02-08ER25868 and NSF Grant DMS-1418750.
I Division of Applied Mathematics, Brown University, Providence, RI 02912, USA. zheng_sun@brown.edu; shu@dam.brown.edu

Article published by EDP Sciences © EDP Sciences, SMAI 2017


https://doi.org/10.1051/m2an/2016049
http://www.esaim-m2an.org
http://www.edpsciences.org

1064 7. SUN AND C.-W. SHU

divergence-free condition V - B(x) = 0. In this setting, the L? energy of the solution to (1.1) is conserved,
which facilitates the study of LWDG schemes using energy methods. Note that the divergence-free condition
forces the coefficient in (1.1) to be constant in the one-dimensional case, but it allows variable coefficients in
multidimensions.

The discontinuous Galerkin (DG) methods are a class of finite element methods using discontinuous piecewise
polynomial spaces, which were originally designed and most suitable for solving hyperbolic conservation laws.
The discontinuity at cell interfaces brings extra degrees of freedom to the choice of numerical fluxes and to
enforce conservation locally. On the other hand, the finite-element nature allows the methods to suit complicated
geometries and boundary conditions. A major development of DG methods for solving time-dependent nonlinear
conservation laws was carried out by Cockburn et al. in a series of papers [3-5,8,9]. Later on, to adapt the
methods to equations with diffusion terms, Cockburn and Shu developed local discontinuous Galerkin (LDG)
methods [6], based on the successful numerical experiments of Bassi and Rebay in [1], in which they introduced
auxiliary variables to transform the original high order equation into a first order system. The LDG technique
can be used to handle even higher order spatial derivatives, more related work can be found in, e.g. [14,15].

The DG spatial discretization can be combined with different time integrators. The most widely used ones
are the strong-stability-preserving Runge-Kutta methods [10]. As an alternative, one can also choose the Lax—
Wendroff type time discretization, which relies on converting time derivatives in a truncated Taylor expansion
into spatial derivatives by using the differential equation repeatedly, resulting in LWDG methods. The first
LWDG method for solving hyperbolic conservation laws was proposed by Qiu et al. in [13]. In their schemes,
the high order derivatives are approximated by directly differentiating the numerical polynomials. In [11], Guo
et al. pointed out that this method does not exhibit the superconvergence property, so they developed a new
LWDG method by applying the LDG techniques. More specifically, they introduced new auxiliary variables
and used DG spatial discretization to approximate the spatial derivatives converted from time derivatives in
the Lax—Wendroff procedure. In this paper, we focus on the LWDG method in [11] and study its stability and
accuracy properties for solving linear scalar conservation laws.

Firstly, let us remark that there exist close relationships between the LWDG method and the Runge—Kutta
discontinuous Galerkin (RKDG) method. Both of these methods introduce auxiliary or intermediate variables.
In the RKDG method, the stage variables correspond to the solution u at different internal time stages between
two time levels; while in the LWDG method, the intermediate variables approximate time derivatives of u. In
general, these two sets of variables do not contain the same information. But for linear conservation laws not
explicitly depending on time (including multidimensional systems), if we use the same fluxes throughout the
LWDG scheme, then it will be equivalent to the RKDG method after one full time step. More specifically, in
this case, the approximations of time derivatives in a LWDG scheme and the stage variables in a RKDG scheme
can be expressed as a linear combination of each other, and they lead to the same numerical solution at the
next time level. More details are given in the appendix. Therefore, there are strong connections between our
analysis and the work by Zhang and Shu in [17,19,20], where they have provided the stability analysis and a
prior error estimates for the second and third order RKDG schemes. We will comment on these connections
later in the paper.

Next, we move on to the stability analysis. In the LWDG schemes in [11], Guo et al. applied alternating
fluxes as that in [6,15]. However, it can be shown that the LWDG schemes based on these alternating fluxes
cannot preserve strong stability under the standard CFL condition 7 < Ah, where 7 and h are the time step
and the maximum element length respectively and A > 0 is a constant. This reminds us of the well-known fact
that the choice of numerical fluxes has an essential influence on the types of stability. We assume the numerical
fluxes can be either upwind or downwind for each variable. After a detailed analysis, we find that, if uniform
or non-increasing time steps are used, for the second order schemes (LW2DG) with piecewise linear elements,
and the third order schemes (LW3DG) with arbitrary Py elements, as long as we apply the upwind flux for
u, then the schemes will be stable in the L? norm. Furthermore, if we also use the upwind flux for the second
variable p (which approximates wu;), then the schemes will be strongly stable, that is [|u} || < [[u}||. Notice
that, for the linear cases, the RKDG method belongs to this class. However, if we use the downwind flux for



STABILITY ANALYSIS AND ERROR ESTIMATES OF LWDG METHODS 1065

p (e.g. according to the choice of alternating fluxes), then the scheme is only stable in a weaker sense, namely
|ul|| < Cllul]|, where C is a constant which depends on the CFL number and the inverse estimate constants,
but is independent of the total time T'. Therefore, with both choices of the fluxes, the energy of the solution is
well-controlled after long time integration.

Finally, we perform error estimates under the same framework of the stability analysis in one dimension.
We highlight that optimal error estimates of both u; and p, can be obtained, where u;, and p; are numerical
approximations to u and wu; respectively. To be more precise, assuming v is a smooth solution to the one-
dimensional problem, under a proper CFL condition 7 < Ah, we have both ||u — up| 2 < C(72 + h?) and
|lue — pr|| < C(7% + h2) for the LW2DG schemes with piecewise linear elements; and ||u —up| 2 < O(73 + h*+1)
and ||u; — pull < O(73 + hF*1) for the LW3DG schemes with Py, elements. The error estimates hold for both
choices of the numerical fluxes.

The organization of this paper is as follows. In Section 2, the notations and preliminaries are introduced for
the one-dimensional analysis. In Section 3, we present the stability analysis of the LW2DG schemes and the
LW3DG schemes for one-dimensional advection equations, as well as the extension to multidimensions with
divergence-free coefficients. In Section 4, we state the error estimates for one-dimensional problems and give a
detailed proof only for the second order schemes. In Section 5, numerical examples are given to validate our
error estimates.

2. NOTATIONS AND PRELIMINARIES

2.1. Model problem and notations

We study the following model problem in our one-dimensional analysis

Ut = Uy, (z,t) € (0,2m) x (0,7,
{ ( (2.1)

x,0) = up(z), x € (0,2m).

with periodic boundary conditions.
Let I; = (acj_% , acH%) be a regular partition of the domain. We denote the cell length by h; = TjL =T,
and define h = max; h;. We use the notation (w,v); = fI_ wv dx for the L? inner product on I;, and define
J
(w,v) =3, (w,v);. Without specification, the notation | - || refers to the L? norm.

The associated discontinuous finite element space is defined as
Vi = {v € LX) :vls; € Pr(1;), Vi},

where Py (I;) is the space of polynomials on I; of degree at most k. Note that functions in V} can be double-
valued at cell interfaces, so we use v and v~ to represent the right and left limits of v respectively. The jump

is denoted by [v] = v* —v™. We define the jump semi-norm on Vj as [v] = , />, M?+l’ and the associated
2
bilinear form as [w,v] = Zj [w]j+% [v]j+%.
One has the inverse estimate for polynomials, which states Yv € Py (I;),
1
h”’UwHIj +h? HUHQI]‘ < MHU”I_]”
where |lv]|or, = \/(v;r_l)2 + (vjf_s_l)2 and g is the inverse estimate constant, which is independent of h. We
) 2 2

denote a constant independent of h but depending on p by C),. Similarly, we may use Cy, x, C,, g and so on.
The subscripts indicate the dependency of the constant C' on these parameters.
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2.2. The LWDG method

For simplicity, we assume the time step 7 is a constant for different time levels throughout this paper. The
strong stability results however do not need this restriction, while the weaker stability results (the energy is
bounded but not necessarily non-increasing) do need the restriction that the time steps are non-increasing, for
which the constant time step is a special case.

For the second order LWDG method, we first approximate the original equation (2.1) with the following first
order system

2
.
"t =" 4 Ul + 7?27

p" = uy. (2.2)

Then the fully discretized scheme can be obtained by replacing the spatial derivatives by their DG discretizations.
For convenience, we introduce the linear operators H* and H ™,

HE (w,v) = ZHJi(w,v) = Z ((w,vw)j —wﬁr%vjjr% —I—wi%v;Q .
j

J

As a convention, H*! = H*. Then, the schemes will take the form

2
n Qg n T «@ n
(“Z+1v‘?h) = (up, n) — TH™ (uj, on) — 771 ?(Phs ¢n),

(PR n) = —H™ (D}, ¥n), (2.3)

where ¢p, ¥y € Vi, and o, o, and @, are equal to 4+1 or —1, corresponding to different numerical fluxes, to
be specified later.

In our analysis, we consider different choices of the numerical fluxes, and require o, = a,. When «, = a,, =
+1 and ay, = —1, we recover the alternating fluxes used in [11]; when o, = &, = a, = +1, we can easily verify
that this is actually the classical second order RKDG scheme. The only superficial difference is that, for the
RKDG scheme, one introduces the stage variable ug) = uy + 7pj instead of p}! in our context.

Similarly, one can write down the third order schemes,

n n « n 7—2 « n T3 [e3 n
(uh+1,§0h) = (uhv(ph) — TH™ (uhv(ph) - 77_{ 'p(phagoh) - FH q(qhawh)a
(Phsbn) = —H™ (ujt, ¥n),
(ar>mn) = =H* (PR, Mn), (2.4)

where ¢y, ¥, and 7, are test functions from Vj,, and a,, oy, &, and @, are equal to +1 or —1, corresponding to
different numerical fluxes. We would again require o, = &, and a;, = ¢&y,. When o, = +1 and oy = oy = —1, we
restore the alternating fluxes in [11]; while if a,, = ), = @y = +1, we can easily verify that this is actually the
classical third order RKDG scheme, where the stage variables are ugll) = uy + 7p; and uf) =uy +5p) + %fq,ﬁ}.

We are interested in the stability of these schemes. We call a scheme to be stable, if there is a constant C
independent of 7 and h, but may depend on the total time 7' = n7, such that [|u}|| < C|lu?||. We say a scheme
is strongly stable, if [[u || < [Ju}|| for any n. As a corollary, we have C' = 1 for a strongly stable scheme in
luill < Cllupll.

2.3. Properties of H

In this subsection, we familiarize the readers with the properties of the operator pair H™ and H~, which are
fundamental for the analyses later.
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The first two lemmas focus on the operators themselves. Lemma 2.1 describes the relationships between H
and H™. It states the anti-symmetry, the semi-definiteness and the difference of the operator pair. Lemma 2.2
estimates the L? operator norms of H* (w, -) and H*(-,v) on Vj,. These lemmas are classical and can be proved
straightforwardly, we refer interested readers to, e.g. [16].

Lemma 2.1. Suppose w,v € V},, then

M (w,w) =~ [ul?, (2.5)
H™ (w,v) = —H" (v,w), (2.6)
HY (w,v) = H ™ (w,v) + [w,v]. (2.7)
Lemma 2.2. Suppose w,v € V}, then
[HE (w, )| < (well + Cub ™2 [w])loll, (2.8a)
[H*(w,0)| < (fool| + Cuh™ 2 []) o] (2.8D)

The next two lemmas describe the numerical spatial derivatives from DG and LDG discretizations. Lemma 2.3
gives a crude bound for the first order derivative, and it follows directly from Lemma 2.2 and the inverse estimate.
Lemma 2.4 establishes the connections among different orders of derivatives, which is essentially the discretized
version of integration by parts. To cover different choices of fluxes, we introduce undetermined parameters a’s
in this lemma, which can be either +1 or —1. The detailed proof is omitted, as it just amounts to repeatedly
using Lemma 2.1.

Lemma 2.3. Let u,p € Vj,. For any test functions ¢ € Vi, (p,v) = —H*(u, ). Then
Ipll < Cuh™lul- (2.9)

Lemma 2.4. Let u,p,q,r € V3, such that for any test functions ¥, n,( € Vp,

() = —=H™ (u, ), (2.10a)
(¢,m) = —H™ (p,n), (2.10b)
(r,¢) = =H*(q,0), (2.10¢)
where c, ap, oy = —1, +1. Then we have,
(i)
(p,u) = —%MQ, (2.11a)
(a.0) = ~[pIP” = S5, (2.11b)
(ryu) = %[[p]]2 — %[u,q], (2.11¢)
(i)
(¢,0) = —%[[M]% (2.12a)
(r.p) = ~llall” - =% Ip. ). (2.12b)

where Quyy = Oy + Qy, W, v = u,p,q.
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3. STABILITY ANALYSIS
3.1. Second order schemes
The LW2DG schemes can be rewritten as follows. Given uj, find uZ'H € Vj, such that

7_2

(up ™ on) = (ui, on) + 7(Phs 9n) + 5 (k- on), (3.1a)
(phs¥n) = —H* (up, ¥n), (3.1b)
(ar,mn) = —H* (p, nn), (3.1¢)
for any ¢p,¥n, nn € Vi, Here o, = +1 and o, = 1.
Note that (3.1a) implies

2

-
uptt = up + T+ 7‘1}? (3.2)

In our analysis, we restrict the finite element space to be piecewise linear. This is because when one uses
upwind fluxes for both u} and p}, the scheme is equivalent to the second order RKDG scheme, which, according
to the von Neumann analysis in [7], is unstable with high order (k > 1) piecewise polynomial spaces when 7/h
is a constant.

The key ingredient for the stability analysis is to use the specialty of piecewise linear elements. In this case,
the L? norm of (p7)z can be bounded by the jump of u}, which is not necessarily true in general. Zhang and
Shu first used this technique in [19] to analyze the second order RKDG scheme, but for a different auxiliary
variable.

Here is the outline for the stability analysis of (3.1). We first prove Lemma 3.1 to connect ||(p}).|| with
[up]. Then, with this lemma, precise estimates for ||uZJrl —ul —7py|l and ||pZ"’1 — p}|| can be obtained, which
are stated in Lemmas 3.2 and 3.3 respectively. Finally, we carry out the proof of Theorem 3.4 to establish the
stability of the LW2DG schemes. The first part of this theorem, which essentially rebuilds the result by Zhang
and Shu in [19], only uses Lemma 3.2. For the second part with alternating fluxes, Lemma 3.3 is used as well.

3
2

Lemma 3.1. With Py elements, ||(py)zl; = 6h; * [[uj];q o |.

Proof. We only prove the lemma for «,, = +1, the case a,, = —1 follows along the same line.

For simplicity, we drop all the subscripts h and superscripts n. Let {¢°, ¢'} be the normalized Legendre
polynomials basis on I;, and ¢’ is of degree i. Suppose p = pod” + p1d! on I;. Then we have p, = 2\/§h*%p1,
where p; can be obtained through (3.1b),

pL=(p,61); = —(u,01); + k(6 —ul (81,

1
=3 -2

With integration by parts, we get

pr= (e 61); = (807, + il (097, = [0 (07, (3.3)

1
2

where the second equality holds due to the fact that u, is a constant. Note that (gi)jl L1)7 = \/ghj_%. Now (3.3)
2

_1 _ _3
implies p; = \/ghj *[ul4 1~ Therefore p, = 6h; 2[u]j+% and |[pa; = 6h; *[[u] ;1. O

The following statements hold based on Lemma 3.1.

Lemma 3.2.
lup ™ = ujp — 7P |IP < Cu(r X’ [up]® + T°AlpRT?).
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Proof. Rearranging (3.1) gives

2
n T
(uh+1 - U’Z - sz» <Ph) = _?HO‘F (pZa @h)

Exploiting Lemma 2.2, we obtain

72

n n n _1 n
(up ™ = uh = 7ok, on) < T (1@R)2 ] + Cuh™ 2 [pR]) lenll-

n+1

Then the proof is completed by applying Lemma 3.1 and setting ¢ = ) uy — TPy, O

Lemma 3.3.
Iy = pall* < Cu(h™ N [up]? + TAIPRT? + 72223 1)
Proof. According to (3.2), the following relationship holds

72

B! = phywn) = =H (g = ) = K (mﬁ + 3qz,wh) . (3.4)

Then we apply Lemmas 2.2 and 2.3 to obtain

n ' -1 n n
(i = P o) < Cultll )2l + 7R 2 [0R]* + T2 gg 1D |l
The proof is completed by applying Lemma 3.1 and plugging in ¢, = pﬁ“ —Dp. O
We are now ready to state our main theorem for the stability of the LW2DG schemes.

Theorem 3.4 (Stability of the LW2DG schemes). There exists a constant \, such that when T < M\h, the
numerical solution of schemes (3.1) satisfies,

@) ™0 < llupll, of o = ap = +1,

(ii) flupl] < Cunlulll, if o = +1 and o = —1,

where Cy, x 1s a constant depending on A and the inverse estimate constant p, but is independent of the total
time T' = nr.

Proof. Take ¢, = u} in (3.1a). Using (2.4) we get

1 1 TQ 2 1 72
S 2 = Sl + Sl + TS g ] = 5 e — w2 = S p

2
Note that
gt = w2 = 72 R = gt = g = Rl + 27— i = 7R B
where (uzJrl —uy — TP, pl) = 72_2((];;7])2) = _724% [pi]?. Hence
ntF1)2 _ qp,n)2 ny2 2 nonn, T n12 _ |l onong2

Jup ™07 = lupll” + Tow[ui]”™ + 77w [uf, pr] + 5 [pr]” = [lup, up, — TPyII" (3.5)

Exploiting Lemma 3.2, we have
«@
102 = gl + (o — Cud) [T + raupluf, pi] + 7 (52 = Cud) AT < 0. (3.6)
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(i) When o, = o, = +1, (3.6) can be rewritten as

2
n+1(2 ni||2 1 3 ni2 3 1 ni2 \/5 n \/5 n
a2 = gl 7 (5 Ol ) [l + 7 (5 = G IR + 7 | o+ 72200 <0,
which implies |Ju} ™| < ||u}|| when X is sufficiently small.
(ii) When o, = +1 and o, = —1, (3.6) gives
1
b % = g+ (1= CuA)[ua]? = 7°(5 + CuN) PRI <0, (3.7)

The coefficient of [[pZ]]2 is negative, and one needs to bring in new terms to balance it. To this end, we plug in
Yy, =pj in (3.4) to get

+1||2 n+1

n n W——n P2 = ~ T2 - T gp )2
Py Dh pn o —prllf = 2[[ph]] 2IIqhH-

By Lemma 3.3, this gives
5 M1 = IR ll? = Cudh ™ up]? < —7(1 = CuNIR]? — 72 (1 = CuM)llaiy |1 (3.8)
Multiplying (3.8) with 72 and adding it to (3.7), we have
(i ™2+ 721 %) = (luill® + 7[R )1%) + 7(1 = Cud®) [up]?

1
+ﬁ(§—q@ﬂww+#u—QAmeso

When X is small enough, this gives
[ e e [ 7 [ o
Specially, when uniform time steps are used,
s+ 72511 < Nlupll* + 72[lph 1% < (1 + Cud?)llup 1.

The last inequality holds due to Lemma 2.3. This implies the stability result [[ul|| < /14 C,A2||u?|. Clearly,
the result also holds if the time steps are non-increasing, namely 7,11 < 7,. O

Remark 3.5. We require that the time steps are non-increasing to ensure the stability in (ii). One should
note this is only a sufficient but not necessary condition. Let {7,,} be the sequence of time steps and assume
0< X < % < A. The scheme is still stable in the following cases.

Case 1: The time steps increase occasionally. Suppose 7,11 < 7, except for n = ng, then

2 2
1 1 +1 1 1 Tno+1
[Jupo 2 RotP < ”O (lupo RO < = (flupe 1P+ 77 Rl 1)

+Tno||p H h

7740 no

+ Tno—i—l Hp

7_2
One can continue the inequality by including the factor :%“ , and finally get
o

2 2

n no )\
Jhl? < 2520+ GNP < 550+
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Similarly, if there is a fixed number m, such that the time steps increase no more than m times, one can show
\2m

that [Ju]|* < Som (14 CuA?)[Jup]|?.

Case 2: The time steps increase monotonically. Using the argument in Case 1, one has

n 2

T
i |* + 72 llph |1 < (H ) > (luhll* + 73 lIph]1*) =

i=1 i1

)\2

23 (14 CX)lup |,
)‘O

(Huhll2 + 75 [lphll*) <

Ow|5m

which is still stable.

However, these arguments can not be used for general time steps {7,}. For example, 72,41 = Ah and
Ton+2 = %h. The factor will blow up when h goes to 0. One would need to make more detailed discussions
to analyze the stability.

In the following sections, we will also assume the uniform or non-increasing time steps when analyzing the
stability of the LWDG schemes with alternating fluxes. One should note the argument above will still work,
and we will not repeat it.

Remark 3.6. We note that the alternating fluxes in (ii) actually do not preserve the strong stability. To see
this, one can plug in a continuous initial condition u{ into (3.1). Then, by (3.5), |luj||? — [[ul||* = %3[[])2]]2 +

Hu”+1 up — rpit||* > 0.
3.2. Third order schemes

We can rewrite LW3DG schemes as follows. In each step, find u”+1 € Vj, such that

. ™
( n+1a(ph) (uhv(ph)-FT(phv(ph) + 7(qhv(ph) + g(rhawh)a (39&)
(p27¢h) = _Ha (u27¢h)7 (39b)
(g mm) = =M (py,mn), (3.9¢)
(rh:Cn) = —H%(qh,ch) (3.94)

for any ¢p, ¥n, nn, Cn € Vi, Here oy, = +1 and «y,, ay = £1. Note that (3.9a) implies
72 .3

uptt = uf +rpl + 5 —qp + — r (3.10)

The proof of the third order schemes are actually easier, since there is inherent numerical viscosity from
the time discretization. The stability will hold for piecewise polynomial elements of arbitrary degrees. In this
section, A < 1 is assumed for simplicity.

Before going into the main theorem, we first prove the following lemma.

Lemma 3.7.
n+1

-
P = phll* = Tl gl < (7 + CuNph]® + 7> Cular|1*.

Proof. According to (3.9b) and (3.10), the following relationship holds

n n Oty n n @ n T2 n TS n
(i = pin) = —HO (up ™ —u,gn) = —H <Tph + 5+ g?“h,wh> : (3.11)
Hence
n n ap — @ n n T2 « n n TS a n n
Pyt =P — Tap n) = T2 D) =“[ph, ¥n] - EH “(an,¥n) — KH “(ris ¥n)

_1 n n n n
< Gy (ThHIRL + TN GR ] + TN ) 1R
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Using Lemma 2.3, we know 72\||r7t|| < 7C,A?|¢}||. Hence

" n [ n
P = p — 7a s on) < Curh™ 3] + A lg D nl.

Note that

n+1 n+l

Iyt = pil? = 2 lan? = lpp ™ — o — rap||® + 27 (o)t — pt — Tapt. qp).

By (3.12),
it = piy = Tap|” < Cu(rADRI? + T2 Allar 1),

n n n —Lron n n 1 I [
(™ = pi = 7ai,ai) < Cu(th™ 2 [pR] + A llan D gz || < g[[Ph]]Q +7CuAlap 1%

The proof is completed by substituting the estimates above into (3.13).

(3.12)

(3.13)

O

Theorem 3.8 (Stability of the LW3DG schemes). There exists a constant \, such that when T < M\h, the

solution of schemes (3.9) satisfies,

(@) Nup < gl if cw = ap = +1, ag = %1,
(i) Junll < Cunlludll, if w = +1, ap = =1 and ay = £1,

where Cy, \ is a constant dependent upon A\ and the inverse estimate constant u, but is independent of the total

time T = nr.

Proof. Substituting ¢ = u} into (3.9) and summing over j, we have

3
TQ T>a
|| Han [ IIuZII2 2" [ur]?® — Prl? + —L[uk, pi] + Tuq[ ho dh)
2
.
IIU”+1 upl* = =Pl
Note that
up ™ = upll® = 72 PR 1? = llup ™t — ujp — 7o |1? + 27 (up ™ — ujp — o, i),
where
2 3 2 3 3
T T T T o
(™ = — 7o) = (i) + R h) = ~ TR — TP - T g )
Hence
3 4 4
o T T
Jup ™ —upll® = 72 1ppl? = llup ™t — ufp — 7o — T”[[pZ]]Q - gllqﬁ\l2 - 6” [Pk 4 ]-

Using (3.15), the energy estimate (3.14) becomes

3

.
L lup, pp] +

3 4
T (&% T
b ™7 = g + e [up]® + —F[ph]* + “luityap] + —5" Pk k]

n+l  n n2 _ T_4 n |2
= H“ up — Ty || 3 llanll”.
Since
n+1 u? — n _ T_2 n T_3 n
(uj, Up — TP, Pn) = 5 (qhen) + 6 (Thsn),

(3.14)

(3.15)
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n+l

by Lemma 2.3, ||u, ul? — pi|| < 72(L + CLN)||q?||. Suppose A < 1, then the estimate becomes
wp, h 2 Iz h

n 7'304 T2OéL T304L
i T = g1 + ren[ui]® + —= k] + — =k ph] + —5 = uks )
o 1
g Pk g < (g + CuMllaR I (3.16)

Different from (3.1), the right hand side of (3.16) is automatically negative when A is small. This is due to
the numerical dissipation from the third order time discretization. One can avoid detailed arguments as in
Lemma 3.1 to absorb terms with jumps.

(i) When a,, = a, = +1, by using the inequality ab < ea® + 4 , we obtain
1
[up ™12 = Nup? + 7CLup]® + T°ClpR]?* < 7 <_E + CM) lan|* +7°Clai 1%,

where the C’s are positive constants. Using the inverse estimate, 75C[q7]? < O g |2 nb) 2

upl> < 7*(—15 + CLA)llg;[|?. The strong stability holds as long as A < 120},‘.

(ii) When a,, = +1 and a,, = —1, the estimate becomes

Hence [|u)

(s e v 5 wmm+—gEMgu<#(75+@Qwhﬁ<mn

Use Lemma 2.3 and the inverse estimate,

T3auq

6

T‘?’auq

T n T T n
6 [Phan] < g[[Ph]]Q + 7 Cu Ml gn .

-
[ur>ar) < SluRl® + P Cudl i1,

Hence
n+112 _ n|2 Z n2_T_3 n2<4 _i C)\ n| 2 3.18
L R 7 L e 1 1 (318)

Now the jump term of pj on the left hand side is negative. As we have done in Theorem 3.4, we would introduce
llpi|l to balance this term. Substituting 1, = p} into (3.11), we have

n+12 1|2 n+1 n|2 T ny2 7 n|2 TSJrnn
SIph 7 = SR = Sl — B2 = A1 — kI — SH (o) (3.19)
Note that
7 +(on ,n 7 2 2
?H (Th>pK) = 5 — (g, ) < —||QhHHThH < CuM g |17, (3.20)

where Lemma 2.3 is used in the last inequality. Therefore, by using Lemma 3.7 and (3.20) in (3.19), one can
get

7 T 3
|pﬂwwmﬁ<(cx )ﬂmr+#cw%ﬁ (3.21)
Multiplying (3.21) by 72 and adding it to (3.18), we get

" " T 1 1
(g 202+ 212 = (el + 72 3)2) + S1upd® +7° (7 = Cud ) AT < 7* (=5 + G ) gk 2
2 4 12
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Therefore, when A is sufficiently small, all jump terms are nonnegative, and the right hand side is less than zero.
So when uniform time steps are used, we get

1 + 2R 1 < lunll® + 72 Iphll* < lluhl® + 72[lph]I*.

Using Lemma 2.3, one has 72||p}[|? < C,A?||uy||?. Hence [[u}|| < /1 + C,A?|luf||. Clearly, the result also holds
with non-increasing time steps, namely 7,41 < 7. O

3.3. Multidimensional cases

3.3.1. Notations and preliminaries

Let us now consider the general linear scalar conservation law (1.1). Recall that V-8(z) = 0, hence V- (Bu) =
(8- V)u.

Suppose K = {K} is a quasi-uniform partition of the domain {2 with triangular (or rectangular) element K,
where h = maxg hg, with hx being the diameter of element K. The collection of cell interfaces is denoted
by €. We use the notation (u,v)x = [ uv dady for the L? inner product on each element, and (u,v) =
>k (u,v)k for the whole domain. Besides, we denote the integration on element interfaces by (u,v). = [ uv dl
and jumps by [u]e = (u™ — u™).. Here, u™ = lm y(z + £f), while v~ = lim y(z — ¢B). Furthermore, let

e—0Tt e—0Tt

[ulg.e = 1/ [ [u]2|8-n|dl and [u]g = ﬁ/Zees[[“H[zi,e' The corresponding cross term is denoted by [u,v]g =
Yeee[ul, [v]|B - nl).

Similar to our one-dimensional cases, we introduce the operators Hﬁi for convenience,

Hﬁi(w,v) = ZHﬁi,K(w,v) = Z (w, V- (Bv))k — (wi,vﬂ~n)aK).
K

K

When B(z) is parallel to the cell interfaces, u™ are not well-defined. But in this case, B(z) - n = 0, hence the

value of u™ will not make any difference. When B(z) - n changes sign on the edge, H;(w, v) can still be defined
as above. But one should note w* are no longer polynomials and one would need to be careful when applying
the inverse estimates (see Appendix B.2 for details).

As before, we introduce the auxiliary variables p = u; = V - (Bu), ¢ = uypy = V - (Bp) and r = uyr = V - (Bq)
(for the third order schemes). Then the numerical schemes can be defined as in the one-dimensional cases
in (3.1) and (3.9), except for replacing H* by Hﬁi. Moreover, we use the discontinuous finite element space
Vi = {v € L?(2) : v|k € Pp(K),VK € K}, where Py(K) denotes the space of polynomials on K of degree no
more than k.

For V- B(z) = 0 and w,v € V},, the following relationships hold, which extend Lemmas 2.1 and 2.2 to
multidimensions. The proof of Lemmas 3.9 and 3.10 is given in the appendix.

Lemma 3.9.

Hy (w,w) = —3 [ul}, (3:22)
Hg (w,v) = —H;(v,w), (3.23)
Hg(w,v) =Hg (w,v) + [w, v]g. (3.24)
Lemma 3.10.
Mg (w,v)| < (|8 V)w| + Cpugh™ % [wlg) ], (3.25)
Mg (w,v)| < (|8 Vvl + Cuph™2 [v])|w]. (3.26)

With the relationships above, we can state a similar lemma to Lemma 2.4.
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Lemma 3.11. Lemma 2.4 holds after replacing H with Hg, [-,-] with [-,-]g and [-] with [-]a.

Lemma 3.1 plays a key role in the stability analysis of the LW2DG schemes. Similarly, we need the following
lemma to bound ||(8 - V)pj||x with [u}]g ox. The proof of this lemma is given in the appendix.

Lemma 3.12. For the piecewise linear polynomial space in R?,

(i) If B is a constant vector, then ||(B - V)pj||x < CH,ﬁh*%[[uZ]]ﬁ’gK,
(ii) If B is a vector-valued function with V - B(x) = 0, then

n —3mn — n
1B - V)phllxc < Cruph™2 [uplp.on + Cuph™ [lupxc-

Remark 3.13. Note that our proof only holds for P; elements. It is difficult to extend the proof to Q; elements,
which are defined by tensor products on rectangular meshes.

3.8.2. Stability results

Theorem 3.14 (Stability of the LW2DG schemes in multidimensions). For multidimensional cases, let uj
be the numerical solution of the LW2DG schemes with Py elements. Then under the standard CFL condition
7 < Ah,

(i) When B is constant, ||u} ™| < |[up| if o = ap = +1; [ul]| < Curpgllul] if o = +1 and o, = —1, where
Cuap depends on X, i and B but is independent of T'.

(ii) When B(z) is a function with V - B(z) = 0, if o, = +1 and o, = £1, then |[u}|| < C,prlludll, where
Cyuxp,r depends on A, pi, B and T.

Proof. For constant 3, we proceed in the same way as we have done for Theorem 3.4, except for using Lemma 3.11
instead of Lemma 2.4, and Lemma 3.12 instead of Lemma 3.1. For non-constant function 8, we will get an extra
|ullx term in Lemma 3.12. A similar argument will lead to [|u} ™| < (1 + 7C,p)|uf| when o, = +1,
which will end up with [Ju?|| < e“s #T||ul]||. For the same reason, the constant will also depend on 7' when
a, = —1. U

Theorem 3.15 (Stability of the LW3DG schemes in multidimensions). For multidimensional cases, assume
V- B(x) = 0. Let u} be the numerical solution of the LW3DG schemes with Pj elements. Then under the
standard CFL condition T < A\h,

() Nup ™ < (gl if auw = ap = +1 and g = +1,
(i) [Jup|l < C 7,\73Hu2\|, if o, =41, ap = —1 and oy = £1,

where C, \ g depends on A, (1 and B, but is independent of T.
Proof. The proof follows the same lines as in the one-dimensional case and is thus omitted. O

Remark 3.16. By now, we have spent our main effort on some special coefficients 8. Actually, the LWDG
schemes can be modified to suit general B(z, t), where # may depend on time and can have a non-zero divergence.
Furthermore, as long as 3 is sufficiently smooth, we can obtain the weak stability result [[ul|| < C|uf||, where
C depends on 8 and T', as well as i and A if alternating fluxes are used.

We use the LW2DG scheme with upwinding fluxes for a brief illustration. The revised scheme then becomes

7_2

(up™on) = (uh +7piy + - ah on),
(P> n) = —Hg (upy,n) + (V- Bug, ¢n),

(gitsmm) = =Hg (i) + (V- Bpitsnn) — Hg, (ujtynn) + (V- Brugy,1n). (3.27)
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Here we have the extra terms (V - Buj,vn), (V - Bph,nn), Hgﬁ (up,nn) and (V - Byuy, ny). Furthermore, the
properties of H has been changed and there will be more terms coming out when one follows the previous
approach. But compared with the exponents of 7 before them, the order of derivatives for all these new terms
are relatively low. One can apply the Cauchy-Schwartz inequality, Lemma 3.10 and the inverse estimates to
show they can be bounded by C7|[u}||? with some proper constant C. Hence we will finally obtain [u}*!||? <
(14 C7)|lu}||?, which indicates the weak stability result.

4. ERROR ESTIMATES

For the one-dimensional problem (2.1), set u"(z) = u(z,t,) and u(z) = wu(x,t,). Assuming the exact
solution u(z,t) is smooth, we have the following error estimates.

Theorem 4.1 (Error estimates of the LW2DG schemes). Under the CFL condition 7 < Ah for a proper constant
A, using P1 elements, the numerical approzimations uy and p} from the LW2DG schemes (3.1) satisfy the
following error estimates,

(i) [lu" —up] < C(r> + 1?),
(i) [luf —ppll < C(r2 + h?),

where C' depends on p, N\, T, u, uy and their derivatives but is independent of T and h.

Theorem 4.2 (Error estimates of the LW3DG schemes). Under the CFL condition T < Ah for a proper constant
A, using Py, elements (k is arbitrary), the numerical approzimations uj, and pj from the LW3DG schemes (3.9)
satisfy the following error estimates,

(i) [lu" —upl < C(7° + RE),
(i) [luf —ppll < C(r% + hHFY),

where C' depends on p, N\, T, w, uy and their derivatives but is independent of T and h.

The error estimate of u follows from the stability results through a standard argument, while the error
estimate of u; relies on the relationship between u} and pj. Here we only give the details of the proof of
Theorem 4.1 and omit the details of the proof of Theorem 4.2, as they can be obtained following similar lines.

We will need the following lemma for the error estimates. The proof of (4.1) is straightforward, and (4.2)
follows from the standard approximation theorem [2].

Lemma 4.3. Suppose w is a smooth function, then

HE (rFw — w,v) =0, Yo € Vi, (4.1)

[mtw — w| < CphF L,

+

where C,, is a constant depending on w; 7% are the Gauss—Radau projections to Vi,. More precisely, n+w is the

unique element in Vi, such that

(rtw —w,v); =0 Vv e Pr_1(I;), (ﬂiw);% = wj;%.
Proof of Theorem 4.1. Let u be the exact solution of (1.1), p = u; and ¢ = uy. We denote the truncation
error by

2
.
wh ="ttt — ph — Eq". (4.3)
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By the consistency of the schemes, for any ¢p, ¥n, nn, € Vi, the following equalities hold

7_2
(unJrl’ SOh) = (un +7p" + gqn’ @h) + (wn’ QOh), (4'48‘)
(", ¥n) = —H* (u", ¥n), (4.4b)
(@, nn) = =H* (p", n). (4.4c)

Subtract the system (4.4) from the numerical schemes (3.1), then we get the error equation

2

.
(Wt —uptt op) = (u" —up +7(p" — pit) + S (@" = g n) + (@ n), (4.5a)
(pn - pZa wh) = —H™ (un - UZ, ¢h)’ (4'5b)
(¢" — g mn) = —H*(p" — P> 1n)- (4.5¢)

Denote e}y = 7*v — v}’ and €} = v — 7%v, with v = u,p, ¢. Applying Lemma 4.3, the error equation can be
simplified as follows

n+1 n n 7_2 n n+1 n 7_2 n

Cy ' — ey —TEy — geq,@h =—\ey —en—TE, — —sq,wh + (W, n), (4.6a)
(ep,¥n) = —H ey, ¥n) — (g5, ¥n), (4.6b)
(eg>mn) = —H (e, mn) — (€4, 71n)- (4.6¢)

Furthermore, by using (4.3) and (4.6b), one can also obtain the error equation for u,

2

(ep™ — ey, ) = —H*(rey +7€q +w,n) = (e —ep, Pn). (4.7)

Our error estimates are based on the framework of stability analysis. We need lemmas comparable to Lemmas 2.3,
2.4, 3.1, 3.2 and 3.3. Among them, Lemmas 4.4-4.6 can be proved by using (4.6) and similar techniques as before,
and the details are omitted.

Lemma 4.4.

lepll < Cuh™ el + llep I, (4.8a)
legll < Cuh™ lepll + lleg - (4.8b)
Lemma 4.5.
(ep,€u) = [[e"H2 (epreu)s (4.92)
GRS —||e;:\|2 — Sl ep) = (e i) = (epep), (4.9b)
(e en) = —%[[e;’]P — (e, (4.9¢)

where Qyy = Oy + iy, w,v = £1.
Lemma 4.6. For piecewise linear elements, ||(e})z| < Cuh_% lex] + Cuh™ten]l.

Lemma 4.7.
lentt — el —rel|| < Cur?(h™2[en] + h™ 2 [el]) + C(° + Th?). (4.10)
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Proof. Substituting (4.6b) into (4.6a), we get
1 1 72
(el — el 7efton) = (e — &l — e ion) — TH (el on) + (W™ 1)
1
< (nez*l el e+ w4 Pl + A 2[{e;;1]>) ™

< (nez“ e (1 O+ W]+ 72C(hH el + h-%[[e;:ﬂ)) ™ (4.11)

where we have used Lemma 4.6 in the last inequality. One can see that

len ™ —ebll +7(1+ CuM)llep | + llw™l| < C(r° + 7h). (4.12)
The proof can be completed by using the estimate (4.12) and substituting ¢, = e?*tl — e? — Te,
into (4.11). O
Lemma 4.8. , .
He;f“ — e;’|| < C,(th™=2[ey] + Th_§[[€g]] + TAH@ZH) +C(T% + h?). (4.13)
Proof. By (4.7), one has
2
-
(e;l+1 - e;la ¢h) = —H™ (Te;l + 563 + wv,(/)h) - (€Z+1 - 5271%)

< (CM(TK@Z)x” +7h™E [ep] + TAllep | + A7 W ]) + fleptt - €Z|> [l
< <Cu(7—h 2[en] + h™ = [ep] + TAleg | + Allep | +h ™ lw ||)+|€p“—6p||>||¢h| (4.14)

where we have used Lemma 4.6 in the last inequality. We see that

Allepll + W™ + ||5;H'1 —&l < C(1% + h?). (4.15)
The proof is completed by using the estimate (4.15) and substituting ¢p, = eg"’l — ey into (4.14). O

Step 1: To prove ||| < C(72 + h?).
Substitute ¢p, = €' into (4.6) and use (4.5). It follows that

3

a
lea ™ I = llel® + rauler]® + T aupler, e + —F[ep]” = lle™ — el = ref |l + 7,
where v, = —27(e), ell) — 27%(el, el}) + 277 (el e) — T3 (el el) 4 (entt — el ell) + (w™, ). Using Lemma 4.4,

one can get an estimate for v,
1 1
Yo < Curllerll® + rClepI? + leg1®) + —llen ™ — il + ~llwll* < Curlleil|* + C(r° + 7h%).
Hence, with the estimate above, by using Lemma 4.7, we get
e 12 + 7 — Nl + rauplel, ep] + 7 (2 = G [ < (1+7C)llesl]* + C(° + 7hY). (4.16)
Case 1: When A is small and «,, = ap, = +1, all the jump terms can be removed to yield a much simpler

inequality
len T2 < (14 7'C’M)||eZ||2 + C(7° + 7h). (4.17)
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Note that €2 = 0. (4.16) implies

len|| < C(r2 + h?). (4.18)
Case 2: When A is small, o, = +1 and «, = —1, we have
1
et 1P + (1= GV +7° (=5 = G ) [T < (L rGILIP +C0° ). (0.19)
Plug in 15, = e} in (4.7). It follows that
n+1(2 n|2 __ n+1 n| 2 2 ni2 nn2
lep ™17 = llepll® = llep ™ — epll® = 7lleg |l — Tawlep]” + (4.20)
where 7, = —72(el, e) — Ht (w,€)) — (ept! — e, ell). Note that

1o < O + 7l I+~ = et + —llwll? < CurllepI? + PR + 7).
Hence, using Lemma 4.8, we get
lentH? < A+7C)lepll? + Cuh™ N [en]? =72 (1= CuA®)|ler|I? = 7(1 = Cu N [ep]? + C(r°h 2+ 74+ h*). (4.21)
(4.19) and (4.21) lead to the following inequality
lew ™12+ 72llep™ 1P < A+ 7Cu) (el + 72 llegI?) + C(r* + 7h?). (4.22)
Note that [[el)|| = 0, [le)]| < [le}]| < Ch?. Hence we have,
lesl® + 72 llepl? < Cr +n%), (4.23)
which implies ||e?| < C(72 + h?).
Step 2: We claim that [[ent! — e[| < C(73 + Th?).
Note that e? ! — e? satisfies the same error equation as that of e?, except for ||w™|| < C75. Noting also that

el — eV = |lel|| < CTh? by estimating (4.6a) directly, we can prove the statement in the same way as that in
Step 1.

Step 3: (4.6) gives that

2
(enth —en — Te, — %eg, er)=—w"en), (4.24)
where 1" = el Tt —ell — el — %252 + w"™. Hence
-
I < llei™ = el + 7llep + gegll + ™l < C(° + 7h?).

Rearranging the equality, we have
2 +1 7
el = (e = et = Tepnep ) - 07 )
+1 T2
= Tllepll < llew™ — el + 5 lleqll + 2"

2
.
5 (1= GVl < flei™ = elll + - llpl + I 125)



1080 7. SUN AND C.-W. SHU

where Lemma 4.4 is used in the last step. Using the results in Step 1 and Step 2, one can get
el < C(72 + ).
Hence by Lemma 4.3,

lu" = whll < lleull + llegll < C(r* + h%),
g =il < llepll + lepll < C(72 + h?).

Sketch of the proof for Theorem 4.2. We adopt similar notations as before. By using the same lines as those in
the stability analysis, one can show ||e?|| < C(72+h**1) and ||ent! —e|| < C(7*+7h**+1). This already implies
the error estimate of u. Like what we have done in Step 3 above, 7[el'|| < |len* —elt| + é”eQH + %3 llex |l +1lv",

n

2 3 . .
where 1" = el ! — el — 7ell — Toell — Zoe' + w". We can bound |[e|| by estimating each term here. O

u

Remark 4.9. Note that our optimal error estimates are only one-dimensional results. Since there are no proper
Gauss—Radau projections for Py elements in multidimensions to eliminate the cell boundary terms, one may
lose the optimal order of accuracy when directly applying trace inverse inequalities. As for rectangular meshes
with Qj elements, we may obtain optimal error estimates for the third order schemes using similar arguments
as in the one-dimensional case.

5. NUMERICAL TESTS

The main purpose of this section is to numerically validate the error estimates in Section 4. We list the error
tables of the second order schemes with fluxes (+,+) and (+, —), and the third order schemes with numerical
fluxes (+,+,+) and (+, —, —). Here (+, +) means o, = +1 and «;, = +1. Others are defined analogously. The
piecewise linear polynomial space is used for the second order schemes and the piecewise quadratic polynomial
space is used for the third order schemes. Furthermore, we use the uniform time steps and uniform spatial meshes
for the numerical tests. For two-dimensional problems, the triangular meshes are used and the triangulation is
constructed by adding diagonals linking the left-bottom and right-top vertexes in a uniform square mesh.

5.1. One-dimensional example with constant coefficients
Consider
Ut = Ug, (.’E,t) € (0,2,"—) X (OaT)a
. (5.1)
u(z,0) = esin(@) z € (0,2m),

with periodic boundary conditions. The mesh size is chosen as h = 27 /N, where N is the number of cells and
N = 40, 80, 160, 320, 640 are used. We compute up to the time 7" = 7/2, with 7 = 0.05h. The numerical results
are listed in Table 1. The convergence is as we have predicted in Section 4.

5.2. One-dimensional example with variable coefficients

Using the same parameters, we solve the following problem with a variable coefficient

{ut = sin?(2) ug, (z,t) € (0,27) x (0,7T),
(5.2)

u(z,0) = sin(z), x € (0,2m),

where periodic boundary conditions are assumed. The exact solution to (5.2) is u(z, t) = sin (cot~*(cot(z) — t)).
Note that our analysis does not cover the problems with variable coefficients in one dimension. This numerical
test is given only for showing the generality of our results. The numerical results are listed in Table 2. One can
observe the designed order of accuracy for all the schemes and for both v and w;.
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TABLE 1. 1D, constant coefficients, T = 7, A = 0.05.

Scheme N  wIL?error Order w; L? Error order
40 4.3721E-03 — 7.7284E-03 —
80 1.0993E-03 1.99 1.8998E-03 2.02
(+.4) 160 27654E-04 199  47316E-04 2,01
320 6.9407E-05 1.99 1.1824E-04 2.00
640 1.7389E-05 2.00 2.9565E-05 2.00
40  4.3813E-03 - 6.6884E-03 -
80 1.0999E-03 1.99 1.6147E-03 2.05
(+,-) 160 2.7657E-04 1.99 4.0014E-04 2.01
320 6.9409E-05 1.99 9.9854E-05 2.00
640 1.7390E-05 2.00 2.4958E-05 2.00
40 9.0552E-05 - 1.8916E-04 -
80 1.1336E-05 3.00 2.4017E-05 2.98
(+,+,+) 160 1.4173E-06 3.00 3.0286E-06 2.99
320 1.7717E-07 3.00 3.8029E-07 2.99
640 2.2146E-08 3.00 4.7644E-08 3.00
40 9.0252E-05 — 1.9211E-04 —
80 1.1327E-05 2.99 2.4465E-05 2.97
(+,—,—) 160 1.4170E-06 3.00 3.0816E-06 2.99
320 1.7716E-07 3.00 3.8645E-07 3.00
640 2.2146E-08 3.00 4.8377E-08 3.00

TABLE 2. 1D, variable coefficients, T'= 7, A = 0.05.

Scheme N w L? error  Order wu; L? error  Order
40 4.3310E-02 - 1.2344E-01 —
80  1.2661E-02 1.77  3.2003E-02 1.95
(+,4) 160 3.4131E-03 1.89 8.6104E-03 1.89
320 8.8808E-04 1.94 2.2432E-03 1.94
640 2.2659E-04 1.97 5.7261E-04 1.97
40 4.3517E-02 - 1.2376E-01 —
80  1.2705E-02 1.78 3.1334E-02 1.98
(+,-) 160  3.4193E-03 1.89 8.3235E-03 1.91
320 8.8883E-04 1.94 2.1586E-03 1.95
640 2.2668E-04 1.97 5.5026E-04 1.97
40  6.1574E-03 - 1.1386E-02 -
80  8.8437E-04  2.80 3.0574E-03 1.90
(+,+,+) 160 1.1798E-04 291 4.1416E-04 2.88
320 1.5238E-05  2.95 5.3551E-05 2.95
640 1.9373E-06  2.98 6.8084E-06 2.98
40 6.1434E-03 - 1.1103E-02 —
80  8.8038E-04  2.80 2.9849E-03 1.90
(+,—,-) 160 1.1764E-04 2.90 4.1036E-04 2.86
320 1.5217E-05  2.95 5.3397E-05 2.94
640 1.9360E-06  2.97  6.8012E-06 2.97
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TABLE 3. 2D, constant coefficients, T'= 1, A = 0.05.

Scheme N x N uw L? error  Order w; L? error  Order
20 x 20 1.2879E-01 — 1.8160E-01
40 x 40 3.1837E-02 2.02 4.4990E-02 2.01
80 x 80 7.8797E-03 2.01 1.1142E-02 2.01

160 x 160  1.9579E-03 2.01 2.7689E-03 2.01

320 x 320  4.8786e-04 2.00 6.8994e-04 2.00
20 x 20 1.2891E-01 — 1.7886E-01
40 x 40 3.1844E-02 2.02 4.4179E-02 2.02
80 x 80 7.8802E-03 2.01 1.0930E-02 2.02

(+:-) 160 x 160  1.9580E-03 2.01 2.7148E-03 2.01

320 x 320 4.8786E-04 2.00 6.7647E-03 2.00
20 x 20 2.7288E-03 - 3.8230E-03
40 x 40 3.3286E-04 3.04 4.7406 E-04 3.01
80 x 80 4.1561E-05 3.00 5.8895E-05 3.01

(++)

(£:51) 160160 5194806 3.00 7.3615E.06  3.00
320 x 320 6.4942E-07 3.00 9.2031E-07  3.00
0x20 27068503 —  3.6877E-03 -
40 x 40 3.3274E-04  3.02  45206E-04  3.03
(4_._) S0x80  AISE-05 300  5E53GE-05 300

160 x 160  5.1941E-06  3.00  7.0576E-06 3.00
320 x 320  6.4938E-07  3.00  8.8436E-07  3.00

5.3. Two-dimensional example with constant coefficients

Consider
V2 V2
Up = —— Uy + — Uy, z,y,t) € (0,27) x (0,27) x (0,T),
o=t Luy, (@y1) € 0,20) x (0,27) x (0,7) .
u(z,0) = sin(x + y), (x,y) € (0,2m) x (0,2m),

with periodic boundary conditions. The mesh is constructed by adding diagonals to the uniform square mesh
with N x N elements, where N = 20,40, 80,160, 320. We compute up to time 7" = 1, with 7 = 0.05h. The
numerical results are listed in Table 3. Once again, the designed order of accuracy can be observed.

5.4. Two-dimensional example with variable coefficients

We then compute a two-dimensional problem with variable coefficients. Consider

w= (=L e+ (E — Dy, (2,9.8) € (0,27) x (0,27) x (0,T),
m ST (5.4)
u(z,0) = e~ 2e=m —Ay=m" (z,y) € (0,2m) x (0,27),

with periodic boundary conditions. The same parameters are used as that of (5.3), except for the time steps
7 = 0.02h. When calculating the exact solution, we remove the periodic boundary conditions and compute by
tracing the characteristic lines. For general initial inputs, this does cause inconsistency, and the error can be
from the mismatch of both w and 8 outside of the domain. However, since our initial condition is intentionally
chosen as a Gaussian centered at (m,7), which decays quickly near the boundary, the difference between the
exact solution we use and the real exact solution is negligibly small. For simplicity of implementation, we apply
upwind and downwind fluxes in terms of the wind direction at the midpoint of each edge, instead of strictly
using the definition in our analysis. Since the coefficients are smooth, this should cause negligible difference. The
L? error of u and w; is listed in Table 4. We can observe the designed convergence of u. As for u;, the LW2DG
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TABLE 4. 2D, variable coefficients, 7' =1, A = 0.02.

Scheme N x N w L? error  Order wu; L? error Order
20 x 20 6.0750E-02 - 2.5668E-02 -
40 x 40 1.6066E-02  1.92  6.0414E-03  2.09
80 x 80  4.0954E-03  1.97  1.4221E-03  2.09

160 x 160  1.0300E-03  1.99  3.4356E-04  2.05

320 x 320 2.5821e-04  2.00  8.4534E-05  2.02
20 x 20 6.0747e-02 - 2.5584¢-02 -
40 x 40 1.6067e-02  1.92  6.0305e-03  2.08
80 x 80  4.0956e-03  1.97  1.4201e-03  2.09

(+:-) 160 x 160  1.0301e-03  1.99  3.4311e-04  2.05

320 X 320  2.5821e-04  2.00  8.4422e-05  2.02
20 x 20  5.6089¢-03 - 6.5544e-03 -
40 x 40 6.4540e-04  3.12  9.3527e-04  2.81
80 x 80  7.4533e-05  3.11  9.4578¢-05  3.31

160 x 160 9.0299¢-06  3.05  8.2682e-06  3.52

320 x 320 1.1214e-06  3.01  7.0247e-07  3.56
20 x 20 5.6014E-03 - 6.5005E-03 -
40 x 40 6.4485E-04  3.12  9.2575E-04  2.81
80 x 80  7.4506E-05  3.11  9.3600E-05  3.31

(+:=-) 160 x 160  9.0280E-06  3.04  8.2128E-06  3.51

320 x 320 1.1213E-06  3.01  6.9989E-07  3.55

(++)

(+,+,+)

schemes exhibit a clear second order convergence, and the order of accuracy for the LW3DG schemes are also
close to the third order.

Finally, we remark that, even though the choices of the numerical fluxes may have influence on the specific
types of stability, they only cause minor differences on the L? error according to our numerical tests.

6. CONCLUDING REMARKS

We analyze the stability and estimate the error of the Lax—Wendroff discontinuous Galerkin (LWDG) method
for linear scalar conservation laws. Assume uniform or non-increasing time steps, one can choose between upwind
and downwind fluxes for each variable. As we have shown, for both second order LW2DG schemes with P4
elements and third order LW3DG schemes with arbitrary Py, as long as we use the upwind flux for u, the
scheme will be stable. Furthermore, if we also use the upwind flux for p (which approximates w;), then the
scheme will be strongly stable. On the other hand, if the downwind flux is used for p, then the energy of
the numerical solution will be bounded by the initial energy times a constant, which is independent of the
total time 7. In both cases we have a good control of the L? energy after long time integration. The stability
results can be extended to high dimensions easily for problems with constant coefficients. For variable coefficient
problems with a divergence-free condition V-B(z) = 0, the previous results still hold for the third order schemes.
But for the second order schemes, we can only prove the stability in a weaker sense, namely [|ull|| < C|jul||
where C' may depend on 7.

For the error estimates, we analyze one-dimensional problems with a smooth solution. We obtain optimal
error estimates for both v and u;. Once we choose the upwind flux for u, whatever fluxes we use for the remaining
variables, our error estimates will hold. The LW2DG scheme with P; elements is of the second order accuracy,
and the LW3DG scheme with P, elements is of the third order accuracy.

Even though we have considered only scalar problems in this paper, the analysis can be easily generalized
to one-dimensional linear hyperbolic systems and multidimensional symmetric linear systems. The method also
generalizes to nonlinear scalar equations or systems, however stability analysis is expected to be difficult. On the
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other hand, error estimates for smooth solutions should carry through, along the lines in [12, 18] for RKDG
methods.

APPENDIX A. RELATIONSHIPS BETWEEN RKDG AND LWDG METHODS

We only consider the third order temporal discretization. The relationships of the second order schemes follow
from the same lines.

Consider the time dependent problem u; = Lu. One can apply Lax—Wendroff procedure to write down a
semi-discretized scheme with respect to time.

7_2 3

W= ! 4 g L

p" = Lu", q" = Lp",

where 7 is the time step.

In general, to obtain a fully discretized scheme, one can replace L with different consistent spatial discretiza-
tion operators. For example, for the DG method, one can apply different numerical fluxes, and the final scheme
will still approximate the original equation.

Now we assume the same spatial discretization Ly is used for each L. Then the scheme becomes

2 3
p" =Lyu",  q"=Lnp", (A1)

which corresponds to the truncated Taylor expansion for the semi-discretized scheme u; = L yu.
Assume Ly to be linear and independent of ¢. If the third order SSP Runge—Kutta method is applied for
time stepping, one will get

uM =u" + 7Lyu" = u” + p",

1
u? = %u” + Z(u(l) + 7 Lyu™)

3 1
= Zu” + Z(u" +7p" + TLyu" + T2 Lyp™)
_un 4 T 7 4 7_2 n
1 2
"t = gu” + 5("(2) + rLu®)
1 2 2 2 3
= gu” + 3 ('u," + %p” + %q” + 7Lyu" + %LNp” + %L;m”)

After comparing (A.1) and (A.2), we will see, if the same spatial discretization Ly is used, with Ly being
linear and independent of time ¢, then the fully discretized schemes obtain from the Lax—Wendroff procedure
and the Runge—Kutta method are equivalent after one full time step.

In particular, let Ly corresponds to the DG discretization for multidimensional system u; = Zle(Ai (Z)u)z,.
One can check this specific Ly also satisfies the assumptions above. If this Ly is used through out the Lax—
Wendroff procedure, then the scheme will be equivalent to the corresponding RKDG scheme.
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APPENDIX B. PROOFS OF SEVERAL LEMMAS

B.1. Proof of Lemma 3.9

Proof. We restore the integral notation in this proof.

(1) In?—[[;,w:w+ ifg-n<0,w=w ifB-n>

Hytww) = Y 5 [ (8

KeKk

0. Hence

-V)w?dz — Z / w~wf -ndl
0K

Kek

_ Z/@K (1w_w)wﬁ-ndz

2

KeKk

:Z/—%(w

ecg V€

:Z/—%(w

ecgV®

= —3lul}.

(2) Since V- =0, (8-V)v=V-(Bv)

Hy(w,0) = 3 /va-<

KeKk

SR

Kek

SR

Kek

SR

Kek
= —H;(v,w).

*)2\,Bn| - <%w+ — w) wh|B - n|dl

~ —w"™)?|B - n|dl

Bv)dx — Z /8[( w- v - ndl

KeKk

-V)wdx — Z /é)K(wf —w)vB -ndl

Kek

Vwdz + Y [ (w™ —wh)ot|B - nldl

ecf V€

-V)wdx + Z / wut B -ndl
0K

KeKk

Hg (w,v) = Z /Kw(ﬂ~V)vdx— Z /é)Kw*v,szdl

Kek

= Z/Kw(ﬂ~V)vdx— Z/aKwﬂ),B-ndlnL Z/aK[w]v,B-ndl

Kek

= H;(w, v) + Z [w]

ecf V€

= H;;(w, v) — [w,v]g.

Kek

KeKk KeK

(v —v")|B - mldl

1085
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B.2. Proof of Lemma 3.10
Proof.
(1) According to (B.2),

Hg (w,v) = Z/ ﬂdex—Z/ v |8 -n|dl.

Kek ecE (B.4)

Therefore, by the Cauchy-Schwartz inequality,

Hg (w,0)] < > |lvllxll(B- V) wIIK+\/ wl?|B - ndl\/ (v1)?|B - n|d
eceg Ve ecE V€

KeKk

< 1B - V)wll[lv]] +Cﬂ[[w]]ﬁ,/2/ vt)2dl.
ecf V€ (B5)

We would like to bound the term /3 . [ (v+)2dl with ||v]|. However, v will no longer be a polynomial if

B(z) -n changes sign along the edge, and in this case one can not directly apply the trace inverse inequality.
Therefore, we introduce v and v" to denote the left and right limit of v along the edge. Then it gives

Hg (w,v)] < (8- V)wll[|v]| + Cﬂ[[wﬂﬂ\/ (v')? +2(v)2dl,
ecE v ®
< (18- V)wll + Cugh™2 [w]g) 0]l (B.6)
(2) Use Hg(w,v) = —H; (v, w). The remaining steps are similar. O

B.3. Proof of Lemma 3.12

Proof. For simplicity, we drop all the subscripts h and superscripts n. Let 2y be the centroid of the element K
in d-dimensions. Denote B¢ = B(zg). Let P1(K) = Vy + Vi + Vo, where

Vo = {y € P1(K)ly is a constant},

Vi ={y € Pu(K)|(y,2)x = 0,Vz € Vp and (By - V)y = 0},

Vo ={y € PL(K)|(y,2)k =0,Vz € VU Vi }.

Then we can assume p = po@° +p1 ¢l +pad?, where ¢¢ € V; and ||¢*||x = 1. Note that V¢? = 0 and (B8o-V)¢! =
Using the inverse inequality, we get

18- V)plx < llp2(B - V)¢ |l x + Ilp1((B — Bo) - V)' ||
< Cuph™ p2ll|6°ll i + Cuh ™ 1B = Boll o< pallo [l
< Cuph™"p2l + Cuh™|B = Boll < [p1 - (B.7)

Denote et = {z € OK|B(z) -n > 0}, and e~ = 9K \e*. We integrate by parts to get pa.

p2=(p ")k = —(u, (B-V)*)k + (ut, ¢*B n)ox

((ﬂ V)u, ¢k — (u, ¢*B-n)ox + (uh, ¢°B - n)ox

(B V)u, 6*) i — (u™, 1B nl)er + (uF, %18 nl)e- + (u", ¢6°B - n)ox
(((B = Bo) - V)u, 6*) i + ([u], 9B - n)e+,
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where we have used the fact (8o - V)u € Vj. By the trace inverse inequality,

Ip2] < Cuplullg.oxlléllox + Cuh™ |18 = Boll e llull
< Cuph™ 2 [ulgox + Cuh™ |8 — Boll e [[ull - (B.8)

Similarly, one can show )
Ip1] < Cpuph™ 2 [ulgox + Cuh™ 1B = Boll L= [|ull k- (B.9)

(i) When B is a constant, 8 — Bp = 0. Therefore, ||(8 - V)p|lx < C,gh t|p2| < C’u7ﬁh_%[[u]][373K. (ii) For

non-constant 3, by the regularity of B, ||8 — Bol|r~ < Cgh. Therefore

18- V)pllx < Cuph™ 2| + Cpuplpi]
_1
Ip2| < Cgh™2[ulgox + Cpupllullkx
_1
Ip1] < Cpph™2[u]gox + Cpupllulx,

which implies ||(8 - V)p|lx < CH’ﬁh*%[[u]]ﬁ,gK + Cuph™ul k. O

REFERENCES

[1] F. Bassiand S. Rebay, A high-order accurate discontinuous finite element method for the numerical solution of the compressible
Navier—Stokes equations. J. Comput. Phys. 131 (1997) 267-279.

[2] P. Ciarlet, The Finite Element Method for Elliptic Problems. North Holland (1975).

[3] B. Cockburn and C.-W. Shu, TVB Runge-Kutta local projection discontinuous Galerkin finite element method for conservation
laws II: general framework. Math. Comput. 52 (1989) 411-435.

[4] B. Cockburn and C.-W. Shu, The Runge-Kutta local projection P!-discontinuous-Galerkin finite element method for scalar
conservation laws. RATRO-M2AN 25 (1991) 337-361.

[5] B. Cockburn and C.-W. Shu, The Runge-Kutta discontinuous Galerkin method for conservation laws V: multidimensional
systems. J. Comput. Phys. 141 (1998) 199-224.

[6] B. Cockburn and C.-W. Shu, The local discontinuous Galerkin method for time-dependent convection-diffusion systems. STAM
J. Numer. Anal. 35 (1998) 2440-2463.

[7] B. Cockburn and C.-W. Shu, Runge-Kutta discontinuous Galerkin methods for convection-dominated problems. J. Sci. Com-
put. 16 (2001) 173-261.

[8] B. Cockburn, S.-Y. Lin and C.-W. Shu, TVB Runge-Kutta local projection discontinuous Galerkin finite element method for
conservation laws III: one-dimensional systems. J. Comput. Phys. 84 (1989) 90-113.

[9] B. Cockburn, S. Hou and C.-W. Shu, The Runge-Kutta local projection discontinuous Galerkin finite element method for
conservation laws IV: the multidimensional case. Math. Comput. 54 (1990) 545-581.

[10] S. Gottlieb, C.-W. Shu and E. Tadmor, Strong stability-preserving high-order time discretization methods. SIAM Rev. 43
(2001) 89-112.

[11] W. Guo, J.-M. Qiu and J. Qiu, A new Lax—Wendroff discontinuous Galerkin method with superconvergence. J. Sci. Comput.
65 (2015) 299-326.

[12] J. Luo, C.-W. Shu and Q. Zhang, A priori error estimates to smooth solutions of the third order Runge—Kutta discontinuous
Galerkin method for symmetrizable systems of conservation laws. ESAIM: M2AN 49 (2015) 991-1018.

[13] J. Qiu, M. Dumbser and C.-W. Shu, The discontinuous Galerkin method with Lax—Wendroff type time discretizations. Comput.
Methods Appl. Mech. Engrg. 194 (2005) 4528-4543.

[14] Y. Xu and C.-W. Shu, Local discontinuous Galerkin methods for high-order time-dependent partial differential equations.
Commun. Comput. Phys. 7 (2010) 1-46.

[15] J. Yan and C.-W. Shu, A local discontinuous Galerkin method for KdV type equations. SIAM J. Numer. Anal. 40 (2002)
769-791.

[16] Q. Zhang and F. Gao, A fully-discrete local discontinuous Galerkin method for convection-dominated Sobolev equation. J.
Sci. Comput. 51 (2012) 107-134.

[17] Q. Zhang and C.-W. Shu, Error estimates to smooth solutions of Runge-Kutta discontinuous Galerkin methods for scalar
conservation laws. SIAM J. Numer. Anal. 42 (2004) 641-666.

[18] Q. Zhang and C.-W. Shu, Error estimates to smooth solutions of Runge-Kutta discontinuous Galerkin method for symmetriz-
able systems of conservation laws. SIAM J. Numer. Anal. 44 (2006) 1703-1720.

[19] Q. Zhang and C.-W. Shu, Stability analysis and a priori error estimates of the third order explicit Runge-Kutta discontinuous
Galerkin method for scalar conservation laws. Brown University Scientific Computing Report 2009-28, available online at:
https://www.brown.edu/research/projects/scientific-computing/index.php?q=reports/2009 (2009).

[20] Q. Zhang and C.-W. Shu, Stability analysis and a priori error estimates of the third order explicit Runge-Kutta discontinuous
Galerkin method for scalar conservation laws. SIAM J. Numer. Anal. 48 (2010) 1038-1063.


https://www.brown.edu/research/projects/scientific-computing/index.php?q=reports/2009

	Introduction
	Notations and preliminaries
	Model problem and notations
	The LWDG method
	Properties of H
	Stability analysis
	Second order schemes
	Third order schemes
	Multidimensional cases
	Notations and preliminaries
	Stability results


	Error estimates
	Numerical tests
	One-dimensional example with constant coefficients
	One-dimensional example with variable coefficients
	Two-dimensional example with constant coefficients
	Two-dimensional example with variable coefficients


	Concluding remarks
	Relationships between RKDG and LWDG methods
	Proofs of several lemmas
	Proof of Lemma 3.9
	Proof of Lemma 3.10
	Proof of Lemma 3.12
	References


