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STABILITY ANALYSIS AND ERROR ESTIMATES OF AN EXACTLY
DIVERGENCE-FREE METHOD FOR THE MAGNETIC INDUCTION
EQUATIONS *

HE YANG! AND FENGYAN L2

Abstract. In this paper, we consider an exactly divergence-free scheme to solve the magnetic induction
equations. This problem is motivated by the numerical simulations of ideal magnetohydrodynamic
(MHD) equations, a nonlinear hyperbolic system with a divergence-free condition on the magnetic
field. Computational methods without satisfying such condition may lead to numerical instability. One
class of methods, constrained transport schemes, is widely used as divergence-free treatments. So far
there is not much analysis available for such schemes. In this work, we take an exactly divergence-
free scheme proposed by [Li and Xu, J. Comput. Phys. 231 (2012) 2655-2675] as a candidate of
the constrained transport schemes, and adapt it to solve the magnetic induction equations. For the
resulting scheme applied to the equations with a constant velocity field, we carry out von Neumann
analysis for numerical stability on uniform meshes. We also establish the stability and error estimates
based on energy methods. In particular, we identify the stability mechanism due to the spatial and
temporal discretizations, and the role of the exactly divergence-free property of the numerical solution
for stability. The analysis based on energy methods can be extended to non-uniform meshes, and they
can also be applied to the magnetic induction equations with a variable velocity field, which is more
relevant to the MHD simulations.
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1. INTRODUCTION

The focus of this paper is to analyze an exactly divergence-free method for magnetic induction equations.
This system is extracted from ideal magnetohydrodynamic (MHD) equations, which describe the phenomena
of electrically conducting fluids and can model many problems in astrophysics and engineering. The ideal MHD
equations consist of a set of nonlinear hyperbolic equations with a divergence-free constraint on the magnetic
field, i.e. V- B = 0. If such constraint is satisfied initially with compatible boundary conditions, the exact
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solution will satisfy this condition for all time. Numerical methods which violate the condition may lead to
nonphysical solutions or numerical instability for some problems [3,5,11,22].

One widely used family of approaches to numerically handle the divergence-free condition is called constrained
transport (CT), which was introduced by Evans and Hawley in [8]. The basic idea of a CT scheme, at least
in its original formulation, is to work with the integral form of the magnetic induction equations to maintain
the divergence-free condition exactly or in some discrete sense. The method can also be viewed as a predictor-
corrector approach to approximate the magnetic field. The CT framework was further combined with many
discretizations, such as Godunov (upwind) or central type finite volume, finite difference, finite element methods
with second or higher order accuracy [2,10,14, 20, 22]. Recently there have also been developments on devising
CT type methods with the computed magnetic field to be exactly divergence-free [1,12,14,21]. The commonly
available analysis in literature for CT methods is to show the computed magnetic field is (exactly) divergence-
free at time t = t"*! as long as it is at the previous time ¢ = t". In this work, we want to gain further theoretical
understanding towards CT type methods.

Given that the ideal MHD equations are nonlinear and hyperbolic, we here take the magnetic induction
equations, the equations satisfied by the magnetic field in the ideal MHD system, as a model problem, and adapt
to it an exactly divergence-free method based on the methods developed in [13] for ideal MHD equations. Using
the resulting scheme as a candidate, we carry out the analysis in order to understand some stability mechanisms
of CT methods, the role of the divergence-free property of the computed magnetic field, and the accuracy of
the methods.

In this work, we specifically consider the two-dimensional magnetic induction equations,

{@B—&-V x E.(u,B) =0, a1
V-B =0,

where B = [B,, B,]" is the magnetic field, u = [u,, u,]" is a given velocity field, and E,(u, B) = uy, B, — u, By,

is the z-component of the electric field E = —u x B. In addition, v x E, = [88% , —88%]—'—, and it corresponds

to the first two components of V x [0,0, E,]T. In two dimensions, (1.1) can be rewritten as

0B, OE.

o Ty O
0B, OE.

_ — 1.2
ot ox 0, (1.2)
0B, 0B,
il

The exactly divergence-free methods in [13] (also see [14]) are based on central discontinuous Galerkin (DG)
methods [15,16] on overlapping Cartesian meshes for nonlinear hyperbolic equations, and use a different dis-
cretization for the magnetic induction equations. To be more specific, within each time step, the methods
approximate all conservative quantities but the magnetic field with the standard central DG methods. Mean-
while the normal components of the magnetic field on the mesh interfaces are approximated by central DG
type methods based on the magnetic induction equations, and this is then followed by an element-by-element
divergence-free reconstruction procedure. For higher order accuracy, more information about the magnetic field
is extracted, again based on the magnetic induction equations, prior to the reconstruction. The resulting methods
in [13] can have arbitrary order of accuracy, and the divergence-free condition of the magnetic field is satisfied
exactly up to machine accuracy. Different from Godunov (or upwind) type methods, the methods in [13] are
free of exact and approximate Riemann solvers for the MHD system, and they do not explicitly need averaging
or interpolation to construct the electric field flux at the grid points.

In this work, we adapt the method in [13] with the discrete space of the lowest order to solve our model
problem (1.1), and the forward Euler discretization is applied in time. For this method, we first carry out
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von Neumann analysis on uniform meshes when the velocity field u is constant, and obtain the time step con-
dition for numerical stability. Though Fourier analysis is simple and straightforward, it can not be applied to
more general cases such as equations with variable coefficients or schemes on non-uniform meshes. Motivated
by this, we further establish the numerical stability based on energy approach and obtain optimal error esti-
mates for smooth solutions. For the simplicity of the presentation yet without loss of generality, we focus on
the energy type analysis when the scheme is applied to the equations with a constant velocity field on uniform
meshes (see Appendix for numerical stability when the velocity field is spatially dependent). In the analysis,
some non-conventional concepts and techniques are introduced, and this is due to that the method is defined
on two overlapping meshes, with some functions defined on mesh interfaces, and involves element-wise recon-
struction. This includes a suitably chosen discrete energy which is only associated with the normal component
of the magnetic field along mesh interfaces, utilizing the computed solution being exactly divergence-free to
establish stability, and identifying the stability mechanisms due to both spatial and temporal discretizations.
Approximation properties of the discrete spaces are also used as expected. For the two-dimensional case, the
divergence-free condition is closely related to the preservation of the vorticity. In [18], Morton and Roe analyzed
a family of vorticity preserving schemes for a system of wave equations based on Fourier analysis for stability
as well as local truncation errors of the schemes. For the magnetic induction system itself, there have also
been developments based on the related symmetric form of the equations, with some examples including locally
divergence-free discontinuous Galerkin methods [4] and finite difference methods [9,17].

The remaining of this paper is organized as follows. In Section 2, the formulation of an exactly divergence-
free method is presented. Some properties of the discrete spaces are also discussed. In Section 3, von Neumann
analysis is carried out for numerical stability. Following energy methods, in Section 4 we further establish
stability analysis and the a prior error estimates. In Section 5, several numerical experiments are presented
to confirm or to complement our analytical understanding of the stability condition and the accuracy of the
method. Extension of the present work to more general cases is briefly discussed in Section 6 together with some
concluding remarks.

2. FORMULATION OF THE NUMERICAL METHOD

In this section, we will introduce some notation and present the formulation of an exactly divergence-free
method for the magnetic induction equations (1.1). The computational domain is 2 = I X J = [Zmin, Tmax] X
[¢min; Ymax), and the boundary conditions are periodic. We use ¢, to denote the x component of a vector-valued
function ¢ = [¢s, ¢,] ", while the a-derivative of a function ¢ will be g—f or Z—f. Similar convention will go to

the notation with ¥, or possibly with ¢.

2.1. Meshes and discrete spaces

Let {x;}; and {y;}; be partitions of I and J, respectively, satisfying zmin = 0 < 1 < ... < TN, = Tmax
and Ymin = Yo < Y1 < ... < YN, = Ymax- Let T, 1 = L;“ and y;, 1 = Lzy”l We define two overlapping
meshes for {2, the C-mesh ’Z}LC = {C; ;,Vi,j} and the D-mesh 7, = {D; ;, Vi, j}, where C; ; = irl X Jj+% and
Dij =1 x Jj, with I 1 = [z, @iq1], S0 = [y, 9541 i = [z 1,2 1] and Jj = [y;_1,y;, 1], see Figure 1.
Without loss of generality, the mesh is assumed to be uniform, with |I;| = hy and |J;| = hy (hence [I; 1| = he

and |Jj+%\ = hy),¥i,j, and h = max(hy, hy).
To approximate the magnetic field B, we define a finite dimensional discrete space with respect to each mesh,

P ={we H(div"; ) : w|x € W(K),VK € T;*,w is periodic in 2}
= {w e [L*(2)]? :w|lx € W(K),V -w|g =0,YK € T;* and the normal component of w

is continuous across the mesh interfaces, w is periodic in §2},
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where H(div%; 2) = {w € H(div; 2) : V- w = 0}, with H(div; 2) = {w € [L*(2)]? : V- w € L*(2)}, and the
local space W(K) is given as

W(K) = {w € [L3(K)]*:w = (a,b)T + c(z, —y)T,Va,b,c € R}. (2.1)

Here and throughout the paper, the superscript x in the notation (such as Mj or 7;*) stands for C and D.
One can see that any function in M7 is piecewise-defined linear polynomial, with the normal components being
continuous across mesh interfaces, and its divergence being zero.

Next we will summarize some properties of the discrete spaces, and they will be repeatedly used in the
analysis. For any ¢ = [¢.,¢,]7 € W(K), where K = Ix x Jxg = [v, 2] X [y, y,] with the center (z,7),
[Tk | = Az, and |Jx| = Ay, then

(1) bz(zo,") = b3, dy(-yo) == ¢y, 0 = I, 7, are all constant. (2.2a)

(it) Ay(dy — o) + Az (), —¢},) = 0. (2.2b)

(i) i = (1 B gjgxxl) oL+ xgxxzqﬁ;’ Sulic = (1 _ ygyyl) ¢;+ y;yyl%' (2.2¢)
1 1

(V) 6a@) = 2@+ 00 6y(0) = 20+ ) (2.20)

(v) With [|¢]|% = [|¢all% + |y ll%, we have (2.2¢)

21l01l% < Ax(llge (e )7 + ba(@r, )F,) + Aylloy CoyllT, + 1oy ynll7,) < 6llo]1%-

Here ||-|| x stands for the L? norm on K. Similar notation is (will be) used with the subscript I, Jx, I, or J. The
results (7)-(iv) can be verified straightforwardly, with (i7) derived from the divergence-free property. The result
in (v) comes from ||go]|% = 5 ((60)% + (85) + ¢L¢%), o = x,y, directly computed based on (2.2¢). From (i),
one can see that the normal component of any function in Mj on each mesh edge is not only continuous but
also constant. The result in (v) implies a new norm for the space M which is equivalent to the standard L?
norm and defined on mesh interfaces (see next lemma). This new norm is more natural to use to analyze our
scheme given in Section 2.2.
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Lemma 2.1. For any ¢* = | ;,QSZ]T € My, »=C,D, we have
169118 < ha Y 165 (i )5 + Ry Y 115 Ci)l[7 < 3116115,
i J

16118 < ha Y 1167 (zap s T +hy Y1167 Coysp )T < 3l16° [
i j

Let MV,*l = {w € H(iv;2): wlxg = (ax + cxz,bx + dry)',Var,br,cx,dx € RVK €
7,5, w is periodic in  2}. In both the initialization and error analysis, we will use a projection operator
Iy : H(div; 2) — N;‘L, which is defined as follows. For any K € 7., with four edges e;,i = 1,...,4 and
the corresponding outward unit normal n.,, the projection II; satisfies

((IT}9) *ne,,q),, = (- ne,q),,, Vg€ Pe), i=1,...,4. (2.3)

Here P°(e;) stands for the space defined on e; with constant functions. It is easy to see that the operator II} is
well defined and it is a projection. It also preserves constant. In fact, the operator can be given explicitly based
on its definition. With IT }? ¢ as an example, we have

T—T;_ 1 [Yi+l 1 [Yi+1
(I1Y¢) b, = W/y (¢x(wi+%,y) bu(;_ )) dy + h—/ $o(z;_1,y)dy, (2.4a)

-1 Y- 1
Y—Y;—1r [Tird Tivd
(1%9), b, = h—,jy / ’ (%(x,yﬁ%)—qsy(x,yj dx+— / " py(w,y;_1)da. (2.4b)

By using the divergence theorem and the definition of the operator, one can also show
I} € M, if ¢ € H(div’; £2).

In other words, II; defines a projection operator from H (divo; 2) to Mj. In addition, one can establish the
following approximation result: there exists a constant C > 0, independent of h, such that

o — ;¢ r2(0) < Clll|lmr(o)h, V¢ € H(div; £2). (255)

This can be proved by using Piola transformation and its properties, the fact of II; preserving constant, and
the standard scaling argument, see for example (3.17), (3.19), (3.21), (3.31) in [19].

2.2. An exactly divergence-free method

In reference [13], a family of exactly divergence-free central discontinuous Galerkin methods of arbitrary
order of accuracy was proposed to solve the ideal MHD equations. By assuming the velocity field is given, the
methods can be defined directly to solve the magnetic induction equations (1.2). Next, we will formulate such
method with the lowest order of accuracy for (1.2). In particular, the method involves central discontinuous
Galerkin methods in space defined on mesh edges, followed with an element-by-element reconstruction. In time,
the forward Euler method is applied with the time step 7.

We initialize the algorithm at ¢ = 0 through B%* = II}(Bli=o) € M;. Given the numerical solutions
B, = B, B,]T € Mj at time t* = nr with n > 0, we look for the numerical solutions BT =

[B::;l’*, BZ,H 1T € Mj; at "t = (n + 1)7 following two steps.
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Step 1: Look for ijl’C(y)L} an’C(x)\IlJr%, bn+1’D(y)|Jj, VD) € R, such that ¥V pq(y)|s

iy Ty z,i+3 v.J+3 i FIS
,Ul(x) 1 ,Uf2(y)|Jj, 'UZ(:E) I € R, Viaja we have

b)
1+%

b2,y = (0B @) + (L= OB @) ) | +7G (B @) m),
' itd
e ,D ,C D
(by 5" vndr,, = (0B Coy) + A= 0)By (yi)vr ) +7Hiy (B (y)o),
i+ (2.6)
D ,C ,D .C
(sz}r% M), = (QB:,h ($i+%7') + (1= Q)B;,h (xi—&—%a ')’Mz)l + TGj(E:,h (90i+%7')7/$2)7

n+1, n,C n, n,C
(br o e, = (9B o) + (L= OB (e )+ THIELS Ly y)ova).

vit+s
Here 0 € [0,1], B = u, B}, — u, By, and
Gy (0. ts)) = (0.5 = () + 6, (2.7a)
Gy (o)) = (0.5 ) =0l (o7, y) + 0l it ), (2.71)
Hi000)0@) = = (6.52) 4 dla)u(ary) - dlarota]) (2.7
H(o(e)o(e) = = (0.55 )+ olowy ol ) = oo otal ) (2.7)

with (-,-)7 denoting the Ly inner product on a bounded domain Z, and p(y*) = lim._+ u(y + €). Moreover,
given that the test functions in (2.6) are all piecewise constants, the line integrals in (2.7) all vanish.

Step 2: Reconstruct BZ‘H’* € M;j via an element-by-element procedure. More specifically, on each C; ;, Vi, 7,

we reconstruct BZH’C = [BZ;;I’C, BZ;I’C]T c,,;, € W(C; ;) such that
. n+1,C n ..
(i) B (o y) =005 y), 0 = dyi+ 1,V y € (35, yj41); (2.8a)
(i) BrbC (2 yo) = bt (), 0 =4, j + LY 2 € (w1, mi41). (2.8b)

Similarly, BZH’D can be defined.

Note that in Step 1 of the algorithm, the normal trace of BZH’* is first obtained along the mesh edges of 7;*.
In Step 2, BZH’* is reconstructed with an element-by-element procedure. Following the arguments in [13] (see
Step 2 of the proof of Thm. 3.1 in [13]), we have the following results for the algorithm regarding the solvability
and divergence-free property of the solutions.

Theorem 2.2. Given B%* € My, then both BZH’C
determined, Vi, j, hence BZ'H’* € Mg, Vn > 0.

ci; € W(C”) and BZ+1’D D

€ W(Dyj) are uniquely
3. NUMERICAL STABILITY BY FOURIER ANALYSIS

In this section, we will establish the numerical stability via Fourier analysis when the meshes are uniform
and the velocity field u is constant.
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On the one hand, we can easily verify that the exact solution to the magnetic induction equations with a
constant velocity field, when being divergence-free, satisfies linear advection equation, that is,

0 0 0
“Biu,—B B =0, 1
ot o or +uy8y 0 (3.1)

a formulation related to the symmetric form of the magnetic induction equations [4,17]. When the boundary
conditions are periodic, the total energy satisfies

d
&/Q IB|2dady = 0, (3.2)

hence it does not change in time. The numerical stability through Fourier method in this section, and the one
based on energy methods in next section (see (4.1)), is a discrete analogue of (3.2). On the other hand, without
the divergence-free condition on the magnetic field, magnetic induction equations can not be symmetrized [17]
and differ greatly from linear advection equation. Moreover, the system admits solutions growing in time. One
such example is given as below when u, = 0:

B(z,y,t) = (sin(z), u, cos(z)t) .
Our stability analysis uses the divergence-free property of the computed magnetic field.

Based on Step 2 of the algorithm and the fact that the normal component of B}"* on each edge of the mesh
. is constant, we can introduce the following shorthand notation, Vi, 7,

,C ,C ,C ,C ,C
b:,@j_,_% = b:,z (y)|Jj+ bn (ijr ) = Bn (xﬂy)‘J - B;:L,h (xi’ijr%)-
. Nej ,C ,D D D
Slmllarlya we define bZ’iJ’,%’j = bZ,j ($)|Ii+ B;lh (:E yj)‘1+17 bZ’i+%’j = bz 2+1( )|Jj = B.:,h (xi+%7y)|Jp and

n,D _ n,D
UBNES by ]+1( z)
can be written in terms of the new notation. For any 4, j, and n > 0,

pHLC = (1 0pC 4 (b”’? s —b™P 1) + (g + Tuy) (b”D +bmP )

5= B;’}?(x, yj+%)|1i, see Figure 1 (without the superscript n). The proposed scheme now

RN zij+1 2h, \ vt} yoirj—1 5 ity T Ok
i (Z B %) (b::i%,j+1 bZiz,gH) (3.3a)
= oy g (eh ) - (G ) (0l +0)
* (g a ;Z:) (b;ﬁl,j—— bjzl-)i-l,j+ ) (3.3h)
O (R LA ;ZJ (0 =y )+ (g + %) (b, 0l )
* (Z - %) (0 s+ s) (3.3¢)
ity = =0+ gt (0~ )+ (g * ;Z) CREVIE )
+ (Z - ;Z:> (b;ﬁé,j—l T b;:g%,j) : (3.3d)
The divergence-free property of the computed magnetic field also implies the following compatibility conditions,

n,C _n,C n,C n,C o
hy (bz i+1,5+3 bzijJr%) +he (by i+3,+1 by,i+%,j) =0,

hy (b"D P )+h (b”D _ P 1):0.

@,i+3,j w,i—%,j RNES Y] — 3

(3.4)
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Theorem 3.1. For any given 0 € (0,1], a sufficient and necessary condition for the proposed scheme
in (2.6)—(2.8) to be stable is

2 2
1—-0+60cos Fihe cos Fahy + % sin Fihe cos Fahy + 27Uy cos Pl sin Fahy <1
2 2 hy 2 2 hy 2 2
(3.5)

for any ki, ko € R. Moreover, the scheme is stable under the following CFL condition on the time step T,

27U, \ 2Tuy 2
- — | <4. .
(hz) +<hy> =0 (39)

Proof. To carry out the Fourier analysis, we let

n,C n,C yn,D yn,D\T _ /in,C in,C in,D in,D\NT Ji(kiz+k
(bm,h ’by,h ’bx,h ’by,h ) - (bx aby 7bx 7by ) € (kr 2v) (37)

where ki, ko € R being arbitrary. With this ansatz, the scheme (3.3) becomes

prhC = (1 - 0)bmC + T;;;Z sin(kghy)l;Z’D + cos <k12hx> <9 cos (kQth) = 27;:’@ sin <k22hy>> P
5Z+1,C — (- H)BZ’C N Tuji sin (k1 b )60 + cos <k22hy) (9 cos (/ﬁth) B 27;:331 “in (lﬁ?hw)) (}Z’}D
prtbD — (1 — )P + TZ:Z sin(kzhy)i)g’c + cos <k12hy) (9 cos (k22hy> - 27;:“ sin <k22hy)> b©
bt = (1 - 0)bP + TZjZ sin(k1 )b + cos (’”;y) (9 cos (l“;“) - QT}Z“ sin (k1: “)) by,

while the compatible conditions in (3.4) give
kihs \ - . kahy\ 5 . [ kihg\ . [ kahy )\ 5
hy, sin <1T> b7 + hy sin (%) by =0, hy sin < 12 ) b2P + hy sin < 22 y) by =0. (3.9

Now combining (3.8) and (3.9), one gets

l;nJrl,C —(1-6 Bn,C’ + l;n,D

bl = Y+ (1 )b

where

- : k;lh_y . k‘ghy QTuxi B /{ilhx . k‘ghy 27’uyi . k‘lh_y - k‘ghy
C—@COS( 5 )cos( 5 ) » bln( 5 )cos( 5 m cos 5 sin | —

Note that the amplification matrix Q of (3.10) is a normal matrix, that is, (Q)"Q = Q(Q)". This implies a
sufficient and necessary condition for the stability of the proposed scheme is that both the eigenvalues of Q have
the magnitude no larger than 1. More specifically, the two roots A; and Ay of the equation (1 — 6 — \)? = (?
satisfy |A1], [A2] < 1, and this leads to the condition in (3.5).

Next, we want to obtain a simpler stability condition which can be easier to use in practice. Based on (3.5)
and with 6 € (0, 1], a sufficient condition is given below for stability,

((27) + (2;%) >(52(1—n2)+772(1—£2)) S1-(1=0+68m)7% VEnel[-11
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and hence

((2::1> - (%) > (€% +n* —2(6n)?) <0 (=001 —&n)* +2(1 - &), VEme[-1,1].  (3.11)

One can verify that for any fixed &n = 2 € [—1,1] with £,n € [—1, 1], the maximum value of £2 + 72 is 1 + 22.
With this, the inequality (3.11) further leads to

() - G oecazocamorm o et

& ((221:30)2 + <2;:‘y>2> (1+2)<0(-0(1—2)+2), Vze[-1,1]

2 2
@(27’1@) +<27’uy) <0 mn —9(1—z)—|—2:9

z€[-1,1] 1+ 2

This is exactly the sufficient condition (3.6). O

4. NUMERICAL STABILITY AND ERROR ESTIMATES BY ENERGY METHODS

The numerical stability established via von Neumann analysis in Section 3 is simple and straightforward,
yet the analysis itself only suits for problems with constant coefficients and on uniform meshes. The exactly
divergence-free methods in [13] can be defined on non-uniform Cartesian meshes for magnetic induction equa-
tions with a variable velocity field as the coefficients, a case which is more relevant to the MHD simulations.
Moreover, the methods can be formulated to have (k + 1)th order accuracy by using the divergence-free space
M;’k, a subspace of the H(div)-conforming BDM finite element space (see [13] and also [6]), with any integer
k > 0. (One can see that MZ’O is the same as Mj in the present work.) For these methods, a Fourier analysis
will boil down to an eigenvalue problem of a (4k + 2) x (4k + 2) amplification matrix, and such eigenvalue
problem in general can not be solved analytically and would rely on numerical computation for any given set
of parameters.

Motivated by these considerations, next we will present stability and error estimates based on energy ap-
proach, which is seemingly more involved, yet provides a more general framework to analyze the methods
without the aforementioned limitations of the Fourier analysis. Though the analysis can be established for
general Cartesian meshes and with variable velocity fields, we here only focus on the constant velocity field
case on uniform meshes to better illustrate the analysis (see Appendix for numerical stability with a variable
velocity field on uniform meshes). The analysis for higher order divergence-free schemes can follow the similar
framework, yet with extra complication (potentially) coming from the higher order time discretizations (see
e.g. [23,24] for analyzing DG methods with the second and third order Runge—Kutta time discretizations), the
additional element-based degrees of freedom to represent the functions in the discrete spaces (see e.g. [6,13]), or
from the need to identify the stability mechanism associated with the use of overlapping meshes. Such analysis
will be pursued in a separate project.

4.1. Stability analysis

We will start with the stability analysis via energy approach. The main result is given in Theorem 4.1, which
is stated in terms of a discrete energy

n,C n, n,C n, n,C n,
En(B O B = e 3 (1B i )3 + 1B @iy N3 ) + oy 3 (1B Cua) I+ 1B Gy I -
@ J

From Lemma 2.1, we know that the square root of this discrete energy is equivalent to the standard L?-norm
of the numerical solutions, namely, (|[B}"“(|% + |[Bf"||3,)'/2 for the space M§ x MP.
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Theorem 4.1. Given any 0 € (0,1), the numerical solutions of the proposed method in (2.6)—(2.8) satisfy
E BT BT < g,BY,BYP),  Wn >0 (4.1)

under the following CFL condition on the time step T

o 1 @ min(hy, hy)hzhy .
T < Tstab -—\/§<2 2 ) \/max(ux|,|uy|)(ux|+uy)(h$+hy) (4.2)

To make the proof of Theorem 4.1 easier to follow, we next organize the technical details into some preparatory
lemmas in Section 4.1.1, whose proofs can be skipped by the readers during their first round of reading, while
the main stability result is proved in Section 4.1.2.

4.1.1. Preliminary lemmas

For all the lemmas below, the results greatly rely on the properties of the discrete spaces summarized in (2.2).
In particular, to get Lemma 4.3, one needs the approximating functions to be divergence-free.

We will soon see that there are two types of terms contributing to numerical stability. The first type is related
to BZH’* — B}"", particularly in the form of

1D D 1C ,C
ZI\B"+ (@iyg,7) = By (@ig 3,17, ZI\B"+ wiye) = By, (i)l

1D D 1,C ,C
ZHB”+ (i) = BUP Gy IR ZHB"+ o) = BEC Gl
J

and such terms are related to the use of the forward (or backward) Euler method in time. The other type is
more unique for the central methods on overlapping meshes. For the method proposed here, the terms are in
the form of

Z Z |B .TS,' BZ}? Ly HJ? Z Z |B Bnc(vyJ)H% (43)

1 os= z:l:1 J —j:I:1

These terms serve a similar role as the jumps of the approximating functions at the mesh interfaces in the
analysis of discontinuous Galerkin methods [7]. In the proof of Lemma 4.4, a crucial ingredient is to properly
decompose some expressions into terms in (4.3). Similar as in Section 3, the following shorthand notation will
be used in this subsection. For any given ¢* = [¢F, qﬁ;}—r € Mj, »=C or D, and with V¢, j, we let

C C C C
i+ :¢x (xiay)|=]j+%7 (by,i-&-%,j :¢y (-Tayj)|li+%7 ¢wD,i+%,j :(ba?(l'z—&-%ay”e]]a (bii,j-&-% :¢yD(-Tay]+%) I

see Figure 1, with b in the plot replaced by ¢.
Lemma 4.2. Let o9 =[S, oS]T € My, ¢P = [¢P,¢D]T € MP, then
N (@8 (i, ) — oS (21,), S (w1, ) +Z (¢S @irge) = 8P @iy ) 0P (ipy.)) |
i
=533 > P — ¢S I3 (14)

i s:i:l:%
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Proof. Using the property of W(K) in (2.2d), and the periodicity of the involved functions, one gets

S (8P () = 6 @ir), 0 (a2, ) +Z(% ) = Py ), 8P (i)

- J
i

= 33 (WP wiy ) — S )9S @)+ %Z_ (¢$<xi+%,~> S (i )9S ())

s > (69 ) = 6P @iy ) 82 (wis ) 5 D (¢S @irrs) = 82 (i g ) 00 @ig )

1
=——ZH¢ Tivys?) =5 @i, )T = 5 D162 (war g ) — o (i, )13 (4.5)

Lemma 4.3. Let o = [pf, 5] € MY, ¢P = [¢P . ¢P]T € MP, then

ZG ¢D xzv') (ch -Tu' +ZG (ch Z-’r 7') ¢D( )) :0’ (46)
11 ZG ¢D l‘z,') (pw 'Tla' +ZG (py Z+ 7') ¢D( )) =0. (47)

Proof. To prove equality (4.6), we first rewrite G, 1 (¢2 (24, -), ¢S (w4, ) and Gj(gof(:rH% ,), P (iy1,°)) based
on the properties of W(K) in (2.2d) and (2.2a),
1

D C D D D D C
G +%(¢3f: (xiv ')7 P (xia )) = 5 (_¢w,i—%,j+l - ¢w,i+%,j+1 + ¢w,i—%,j + ¢x,i+%7j> 903;71'7]'4,_%’ (48)

1
Gj(‘pg(wz-‘r%, ~)a ¢xD(xz+%, )) = 5 (_Qog,z’jJr% - @§i+1’j+l + QOI i j** 1+ QOI il j**) ¢£2+%,j (49)

Summing them up over 7, j, and rearranging the sub-indices, we obtain (4.6).
To prove (4.7), we again rewrite G 1 (oD (i, ), ©Y (i, -)) based on the property of W(K) in (2.2d) and (2.2a),
in addition, we will utilize the divergence-free property of ¢* given in (2.2b) to reformulate (/ﬁf in terms of 2,

1
D C D D D D C
Givy (0 (@i,), 95 (3,0)) = 5 <_¢y,i,j+§ ~ Pyig+s T Ot ¢y,i,j+%) Paij+h (4.10)
hy D D D D C
= 2, (¢x,i+%,j ~Prit T Pttt % z‘——,g+1) Paijri (4.11)
Similarly,
h
C D _ Y C C C C D

Gilpy @ity ), 0 (Tiy ) = 2h, (‘pz,m,jf% T iy T lritges T ‘F’x,i,j+%> Paitd.i (4.12)

Summing (4.11) and (4.12) up over i and j, together with the periodicity, we get (4.7). O

Lemma 4.4. Let ¢* = | ;,gb;]T,ap* = [ap;,np;]—r € M5, then for any a > 0, we have

ZG ¢D l‘z,') 901 'TZ" _h ZHQDI Liy+ HJ h Z Z H¢ l‘s,' ¢g(xl’)”?]7

zsz:l:1

4,J

Jos=j+i
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<in>ZGj<¢$<xi+%,~>,so§3<xi+%,~>>,,fZumz» N+ 5 Z Z 162 (s, ) — 6% (a2, I3,

i :I:%

(09 2605 (g 022 riey ) € 0 DB ey M+ 5 0 DN LAAEE A S

Js:l:

Proof. Based on (4.8), we can derive the result in part (i) by properly inserting and subtracting some terms
defined on C-mesh, followed with the use of Young’s inequality and the property of W(K) in (2.2a).

1
D( c _ D D D c
ZG (¢z (@i, ), g (i, ) _52( Poji g1~ Poitdgrt T Onim15 T z+2,y) Puig+}
,J
1 D c 2, (4D c
SE Z <(¢z zf—,j+1 ¢z,i,j+%) +(¢x,i+%,j+1_¢z,i,j+ )+az ( Py z,jJr )
2,7

1 D C 2 D C 2
i (00 = ¢S+ 60y = 95 00)?)
1,J

1
=i 2 (1167 @iy, ) = 68 @i M3 + 1162 (@i 3. ) = 66 (2113
v
@ c 2
T S ACI 1
Yo
To establish the result in part (ii), we start with (4.10),
1
ZG ¢D l'zv ) @g(l‘uy)) = _5 <¢gl;),i,j+% - ¢£i,j—%> @ier%v (413)

and rewrite ¢ 1 by properly inserting and subtracting some terms on C-mesh,

D
UENES ¢yw

D D _ D
¢y,i’j+% ¢y,i,jf% - ¢y,w

D
+32 + ¢y i+3,+1 + ¢y i+ T ¢y i+3 ¢y,i,j*% ’ (4.14)

Now using (4.14), Young’s inequality, and the property (2.2a) of W(K), we can get

ZG D (i), ¢ (21,1))

1 D C D 2
= Ao Z <(¢y,z’,j+% - ¢y,i+%7j+1) (¢y itg.5+1 ¢y,z‘,j+%) )
z’j
D C 2 C D 2 C 2
+4a (( vig+y T Pyt ) T (Gyinr s~ Pyigot) ) + O‘Z(‘px,iﬁ%)
4,J 7

1
= Sai Z (1190 o v103) = 65 CuliF + 162 (oyz00) = 65 Coys)lF) + ,% > 116 @i, )3

%

This completes part (ii) of the lemma. (iii) and (iv) can be proved similarly. O
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4.1.2. Stability analysis: proof of Theorem 4.1

e ,C D D
bt y) = B (@ y), paly) = beil(y):Bn,Jrl (

the resulting equations over all i, j, we obtain

,C D C ,C
—Z(Hb"“ 15+ 12 P I = 115 = erh 113 ) = ——ZHB”“ (i) = By (i)

Taking 11 (y) = J;H_%,y) in (2.6), and summing up

+1D D
——ZHB” (T 10) = BEp (e I3

+ A4 +A2+A3+A4, (4.15)

Ay = 92 (BZ:;?@:Z-, )= BL (i), B (i) = BL (0,0))

,C ,D 1,D ,D
+92 (B;l,h (33i+%’ )= B:h (33i+%’ ')’B;,J;FL (33i+%a )= B:h (33i+%v')>J7

)

n+1,D n,D
+7—ZG i+iy )an,J}rL ($z+1a ) Bxh(l'wrl» )

Next we estimate each A; term, i = 1,...,4. For A;, with B}"* € M, we take p¢ = BZ’C, oP = BZ’D in
Lemma 4.2 and obtain

O Y B ) — B (4.16)

i os=itl
For Ay, using B = uy By " BZ;, the bilinearity of G, G, 1, and taking ¢ = BZ’C and ¢P = BZ’D in
Lemma 4.3, we have
Ay = 0. (4.17)
With (2.2d) and Young’s inequality, we can estimate A3 with any a; > 0 as follows.
1 n,D n,C
/13,4 ZH_ )"‘EBw,h (%Jr%a')_Bx,h (%,)H?}

D 1 nc 1 nc
+ E Z 1B @iy 1) — §B:,h (iy ) — §B;,h (i1, )5

+1C c +1,D D
+a1§j(\3” (i) = B i I3 + B P @y ) = B (g )3

,C
<Y Y 1B ) - B

zsz:l:1

C C D ,D
+a12(|\3”“ i) = B @3+ B P @y ) = B (e l3) - (418)

The last inequality is obtained by applying (a + b)? < 2(a? + b?) and re-arranging the indices.
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For the last term Ay, using B = u, B}, — u, By, the bilinearity of G, Gjy1, and applying (i)—(iv) of
Lemma 4.4 with Yag > 0, we have

a2(|uw| + "LL DT n n, n+1,C n,C
Ay € ————— Z(HB WP @iy ) = B @y M+ B i) = B @i )13
Yy
"LL |T n,C |uw|T n,C
Pt 2 X B o) = B I+ (5T DD DD B ) = B gl (419
1 os= z:l:f 7 _Ji,

Now we can sum up (4.16)—(4.19), and provide an upper bound for (4.15),

,C ,C
—Z(Hb”“ B+ IR = LIS = 12,112 (4.20)
1 2(Juz| + |uy )T n 1D n,D
< (~g o+ iz lnlr S B P ey ) = By N

1 oo (|Ug| + |Uy|)T
(g e DT SR O ) - B2l
Yy

7

0 "Lby"r nD n,C 2
+(__+E ashy Z Z 1Bz (@s5) = By (@i )l[7

Zsz:l:1

"LLI"T n,C
FeE DS S 1B ) - By Gl

J S_j:t*

Similarly we can work with the second and fourth equations in (2.6) by interchanging the indices z and y, 4

and j, and get an estimate for %Z] (anﬂ 2+ prttP

,C
el R [

|2 — HijDJrl HI) . Combining this estimate

and (4.20), one gets for any ag, as > 0,

1 n n n n
5 (5h(Bh+1’C»BhH’D) —En(BC, Bh’D))
| 2(lta] + [y )7 . \
<h, (—5+a1+# SIBE P o) = B g

1 az(|ug| + |uy|)T
e (g e T ) S ) B
1 az\uz|+\u\7 n+1.D(
thy (-5t +——F0—— ZHB W) = By Gy )l

Lo C
S UBEC Coys) = By (L)l

zsz:l:1

0 02 |ux\7 \uI\T n D n.C 9
3t 1o SN B =B,y L yillT- (4.21)

4oy ashy ah
1 2 2 it

o ¢ |uy‘7 ‘“y|7' n,C 2
+ hy (_§+E+a2h )Z Z HB (ws,-) Bz,h (i, )7
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In order to achieve Sh(BZH’C, B P) < Eh(BZ’C, B}""), we require that the coefficients in front of all terms
on the right-hand side of (4.21) are non-positive. That is,

1 z 1 z

et 1, ool b o
2 hy 2 he
0 62 luy|T  Juy|T 0 62 lug|T  Jug|T

_ —— 4+ L4 <y, - -4 — = 0. 4.22b
2 4oy Oézhy * ashy, — 2 + 4oy ashy + Oéghy - ( )

This first puts a constraint on the constant a;, namely, % <oy < % Under this condition, one can easily see
that the four inequalities in (4.22) are equivalent to

7 < min <7(a1),19(a1)a2> , (4.23)
Q2
min(hg,hy o 2 hzhy .
where y(a1) = (3 — o) Wluj\) and ¥(ayp) = (g - 4071) e as] T gyy- Finally we carefully choose

a1 € (£,1) and ay > 0, so that the upper bound of (4.23) is maximized and hence provides the best condition

for the time step 7 for any fixed 6 € (0, 1) to ensure the numerical stability.

. aq
7 < max maxmln(f}/( )
0416(%,%)0‘2>O [(0%)

,9(ar)az)

= max ~(a1)d(aq) (achieved at ag = v/y(a1)/9(a1))

0616(%,%)

e (1 W ) (Q - 9_2> min(hy, hy)hghy
aet.hy \\2 ) \2 dar ) max(fugl, fuyl)(Jue] + [uy]) (ha + hy)

Vo (1 _ @) \/max( min(hg, hy)hahy (achieved at g = @> .

2 2 [z [y ) (Juz | + [y ) (he + hy) 2

Remark 4.5. Compared with the Fourier analysis, the CFL condition for stability via the energy analysis is
much more pessimistic. In fact, this discrepancy can be even illustrated well when Fourier and energy analyses
are applied to central DG methods solving the simple advection equation u; + au, = 0. What leads to this
sub-optimal stability condition in energy analysis is the use of the Young’s inequality to bound A and Ay in
the proof of Theorem 4.1 in Section 4.1.2. A much improved CFL condition can be obtained if one works with
A;,i=1,...,4 all together and maximizes a quadratic function with a finite-dimensional input. The details are
more tedious and hence not presented here.

4.2. Error estimate

In this section, we will establish the L? error estimate of the proposed method up to any given time 7" > 0
when the exact solution has sufficient regularity. Without loss of generality, it is assumed h < %. The main

2
result is stated in next Theorem.

Theorem 4.6. Let B be a sufficiently smooth exact solution to the magnetic induction equations (1.1), with
the initial data being divergence-free, let B" denote the exact solution B at t". With any given 6 € (0,1)
n (2.6), let B;"* € M}, be the numerical solution of the proposed scheme in (2.6)—(2.8) with the initialization
B} = II}(B|i=0). As long as the time step T satisfies T = 0Tsqp with o < 1, we have

C D
IB" =By l5.o +B" = By 7[5 o

he +h (hy + hy)® 72(hy + hy)® T4
<t T Y {92 Y . 2 Y h? 4.24
<C <exp< . > { Ty + (|uz| + |uy|) hay + Ty + , ( )
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for any n : nT < T. Here the positive constant Ct depends on some Sobolev norms of the exact solution on
2 x(0,7), 02|, |I|, |J|, and T, and it is independent of T, h and n. Moreover, if we further require

d1ha < hy < d2hy (4.25)
for some positive constant 01, 02 independent of h,, hy, during mesh refinements, then
IB" — By “Il5.q +IB" = By [[5o < CICH(r” + 1), (4.26)
Here the constant Cy depends on o, 01, 02, Uz, Uy, and §.

From this Theorem, one can see that the exactly divergence-free method described in Section 2.2 is of first
order accuracy in both space and time, and this is somewhat expected. We want to mention that central DG
methods in general can be only proved to be kth order accurate when piecewise polynomials of degree at most
k are used as discrete spaces to solve the linear advection equation [16].

To make the proof easier to follow, we will organize the following subsections just as in Section 4.1: in
Section 4.2.1 we state some preparatory lemmas, based on which the proof of the main error estimate (4.24)
will be established in Section 4.2.2. Notation wise, we define

nn,* — [n;l,*’ n;l,*]-r — Bn _ H;:Bn’ fn,* — [5:,*’5?7;,*]1— — B’Z,* _ HZB”, (427)

that is, the error in numerical solutions B — BZ’* is decomposed into
B" — B ="t — M (4.28)
In particular, £™* = —II}(B" — B}"") corresponds to (the negative of) the projection of the numerical error.

Throughout our analysis, the constant CT may take different values at different occurrences. It may depend
partially on some Sobolev norms of the exact solution on 2 x (0,7, |£2|, ||, |J|, and T, yet it is independent
of 7, h and n. For simplicity of the presentation, the regularity of the exact solution is measured by L type
norm, namely || - |[ym o (). This can be relaxed to L? type norm, namely || - || gm (0), if Taylor expansion with
Lagrange remainder is used instead for analysis.

Remark 4.7. The error estimates in this section will be established by following energy approach. This frame-
work involves quite much analysis, yet it can lead to optimal error estimates for “hybrid” numerical methods,
such as the one considered here and the related high-order ones [13], which involve finite element type spatial
discretizations and explicit Runge—Kutta time discretizations. If one instead analyzes such hybrid methods,
especially those with higher order accuracy, by treating them as finite difference methods and combing stability
and local truncation errors, one may encounter the supraconvergence phenomenon and only gets sub-optimal
error estimates (see [23] and the references therein). If it were not to prepare for understanding and analyzing
the “hybrid” divergence-free schemes of higher order accuracy, one can alternatively carry out a simpler error
estimate for the first order scheme considered in this paper.

4.2.1. Preliminary lemmas

Among the following lemmas, Lemma 4.8 describes some orthogonality property related to the projection
operators. Lemmas 4.9 and 4.10 reflect the approximation property of the discrete spaces. Although the proofs
of Lemmas 4.9 and 4.10 seem to only use basic ingredients such as Taylor expansion, we want to point out that
a simple application of some standard inequality, such as ||¢ - n||3; < C(m 9% + ||V - 9||%), ¥ ¢ €
H (div; £2), will not be sufficient in order to estimate the projection errors in these lemmas. Lemma 4.11 is to
bound the local truncation errors in time.

Lemma 4.8. Let ¢ = [¢x,¢y]T € ./\/l,?, o= [gox,goy]—r S Mg, then Vi, j, n,
(nZ’C(asi, s ou (x4, '))Jj+ =0, (UZ’C('zyj)’ oy (-, yj))[_ =0, (4.29a)

1 1
2

2

(P @iy 0oy ) =0 (WP Cygen) dnayiy)) =0, (4.29b)



ANALYSIS FOR EXACTLY DIVERGENCE-FREE METHOD FOR MIE 981

The orthogonality results in this lemma can be directly obtained from the definition of the projection operator
IT7 in (2.3) and the property of W(K) in (2.2a).

Lemma 4.9. Let ¢ = [¢5, ¢,]T € MP, o= [ps, 0,]T € MY, then Va > 0,

n n C* (hy + hy)*hy,
> P (i) = 0@, ) pa(wi ), < —% +ahe Y |lex (@i, )7, (4.30a)

- «
%

. . Ot (hy + hy)*h
Z (nx’c(xzﬁr%? ) - nz,D(xiJr%v ‘)v ¢I($i+%a ))J < E(h# + ahw Z H¢m(xz+%v )H?I (430b)

i

Proof. With similarity, we here only prove (4.30a). Based on the explicit formulation of the projection operator
ITP in (2.4) and applying Taylor expansion, we have

Yitt n,D y'j+% n,D Yitt n,D
/ Ny’ (xi,y)dy=/ N (x4, )dy+/ Ny (i, y)dy
Y. Y.

J J

it
vt n 1 n n Y
:/y; Bx(xi,s)—Z(Bw<z__,s——)+B (xz+%,s—7>

J

h h
+B <xi_é,s+ 7"’) + By <xi+§,s+ é’)) ds

< CT(hy + hy)?hy, (4.31)

[N

where the positive constant CT depends on the L> norm of the second spatial derivatives of the exact solution
B,. With this, we next use the orthogonality result in Lemma 4.8 and the property of W(K) in (2.2a), and get

Yji+1
/ (P (@0, ) — 10 (@0,)) @a (a1, y)dy

Y;
Yji+1 I Ui R
N / ne (@i y)ee (i y)dy = %(xi,yﬁ%)/ g (i, y)dy
Yj v
3 1
< OT) (ke hy)*hillw (@il y = 7D (ke + hy)*hillpu (il (4.32)
2,7 P
CT = (hy + hy) . O (hy + hy)'hy
Here the constant C'' also depends on I. This concludes (4.30a). O

Lemma 4.10. Let ¢ = [¢5, 0] € MP, o = [ps, 0] € MY, then Va > 0,

Ct (hg + hy,
ZG Dz, ), palai, ) < & Pt ) "y an, ZH% i, )% (4.34a)

o hZh,

.. n Ct (hy + hy
(i) ZGj+%(77y’D($i»‘)>90x($ia')) < E( 2h, )’ + ahy ZHcpm i, )| % (4.34Db)

Similarly, both 37, » Gj(n "’C(xH%,-),gbw(acH%,.)) and 3, ; Gj(ng’c($i+%,'),¢x(l'i+%,')) can be bounded by
t .
G bbb’ 4y 3, |l (241, )| 3
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Proof. We start with part (i). Based on the explicit formulation of the projection operator II” in (2.4) and
applying Taylor expansion, we have

WZ’D(ffi»ijrl) - nZ’D(xiayj)

n n 1 Yjrd " .
Yy
1 Vit 1 .
_% (Bx(l'H»%aS"‘hy)—Bw(xz+%’3)) dS

Y, 1

1 [Yi+s 0B}
—Bl{ziun) - Brlow) - g | 2y )
[3 J (3 J 2hy yji% Yy ay 2
82 n
h2
Ty

L (2, 8)ds + CT(hS + h2hy + hohl + h),

hence
e (@isyje) = 0P (@i, y5)] < CF(ha + hy)?. (4.35)

Here the positive constant CT depends on the L norm of the third derivatives of the exact solution B,.
With (4.35) and ¢, (24, y)\Jj+1 being constant, we obtain (4.34a) with « > 0,
2

ZG D@ y),ou(@iny) = =Y 0P (@i, yin) — 0P @i, 95)) @a@i y41)
i’j
_1 . — 1
< ZCT(hx + ) hy 2w (i)l = D CH(he + hy)*hy # [ u (i, )l
(2] i

CT (hx+hy)6 2
< et o 3 on(on

Next we prove part (ii). Based on the explicit formulation of the projection operator IT” in (2.4), Taylor
expansion, and using the exact solution being divergence-free, we have

myP (@i, y1) — np P (@i, y5)

:Bg(xivijrl)_B (xzvyj 2h / 1' y]+3)_Bg(xayj—%)) dz
OB 1 [%+1 OB .
=hy 8—;(%1/”%)_}1_3:/30 ) 8—;(xayj+%)dx +CTh3
=~y (G o viey) = 5 (BR@ieg yey) — Bi@ioyu50)) ) + O < OF (e +hy)°. (4.36)
With this and a similar argument for part (i), we will obtain the estimate in (4.34b). O

Although the exact solution being divergence-free is used in the proof of Lemma 4.10, this is not essential for
the error estimate.

Lemma 4.11. Let Tj ,(z,y) = B”‘H(

x,y) — BM(x,y) — T% be the local truncation error in time, and
define Ty . ;(y) = Tp (i, y), T B Z+1( ) =

Tg,x(xi-i-%ay)y and let ¢ = [¢z>¢y]T € M}?} Y= [@ma@y}—r € Mg;
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then Yo > 0,

S (TBai()rr(@i) , < —175 +ah Zl\soz zi, )3, (4.37a)

%

ctr
Z(Tg,x,i%(o,qsz(%,~>)Jf 72 " +ah, ZH% i1 )l[3 (4.37b)

i
The estimates in Lemma 4.11 are direct results of Taylor expansion, and the proofs are omitted.

4.2.2. Error estimates: proof of Theorem 4.6

Our error analysis starts from the error equations, which essentially are the equations satisfied by the errors in
numerical solutions. Based on these equations, we will derive the energy equations, which measure the increase
of the projection of the errors over one time step, and will be bounded by using the preparatory lemmas in
Sections 4.1.1 and 4.2.1. In the end, the overall error up to a given time 7T is estimated based on its projection
and the approximation properties of the discrete spaces.

4.2.8. Error equations and energy equations

Based on the proposed method (2.6)—(2.8), the governing equations (1.2), and the decomposition of the
errors in (4.28), one can easily get one of the error equations, with any g4 (y)|J_+1 eR,
i+3

(&t (@i, ) — € (i, ), ma (),

=0 (&P (@i, ) — € (as, ')7/‘1('))J_7.+l + 717Gy (uy€ P (i) — uall P (i), ()
+ (1 (@i, ) — € (@i, ), :“1(‘))Jj+l — 0 (P (i, ) — (s, ), ,u1(‘))Jj+l
—7Gj 1 (uynp® (i, ) — wamy P (i, ), 11 () = Tpai()spa (), - (4.38)

il
Jit+3

By formally shifting the index i to i + %, 7+ % to j, p1 to pe, C to D, we get one more error equation,

(5P ) = €201 al) |
_y (fgp(mH%’ ) 5;;,D(QCH%’,)7/@(.))&]» +7G; (uyggvc(xpr%, ) = uglyC (w1, -),Mz(-))

2

(M P @y ) =P (g ) 20)) =0 (1O @) =Py e())
J J

G (@i ) = ey @i g ) p2()) = (Tp iy (Doria()) (4.39)
with any ji>(y)l, € R. In particular, we take ju1(y) = €241 (z;,y) in (4.38), ia(y) = €241P (2,4, y) in (4.39),
sum up in 7, 7, and get the part of the energy equations associated to the z-component of the numerical solution,

1 C D C D
5D (et @i, I3 + 16D @iy N3 = 168 i I = 1182 @iy I
i

=——Z|\sn+w ) — €0 () ——Zus”*“? L) =& \|J+Z@u (4.40)
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where
01 =03 (€7 i) = ) ), + (€ )~ Py 8 ry0) )
+7 Z GJ+% uy£m7D(l‘i7 ) - u$£;7D(xia ')a 5;1—"_170(1‘2" ))
7
+7 Z Gj (uy§:70($i+%v ) - uwg.;lvc(l.pr%’ ')a §:+17D('Ti+lv )) ’ (441)

(2]

62 ZZ(W;IHC( ) 77:10 (wiv‘)ag‘?—i_lc xza +Z( n+1D %a')_nQVD(wiJr%v')v§g+17D(xi+%a'))Ja

i

(4.42)
:_QZ< xzv' _nZ’C(l‘iv')v nth C( ))J+(77w ( Lyt ')_UZ,D(xi-&-%a')v Z+1’D(l‘i+%7'))‘])7
(4.43)
Or=—7 ZGH% (2P (i, ) = o (i, ), €01 (1,))
=T Z G (Uzﬂ?z z+%7 ) - uxng7c('xi+%7 ')7 £;+17D($i+%a )) ) (444)
and O = =3 (Th 0 i) & @), = D (Thaiay (&P y0)) - (4.45)

i 4

One more part of the energy equations is related to §;»*, x = C, D, it can be formally obtained by switching ¢
to 7,  to y, J to I, and will not be given explicitly here to save space. Note that the energy equation (4.40)
measures the increase of energy associated to the projected errors over one time step. Estimating such increase
will be a key component in error estimates, and this will be discussed next.

4.2.4. Estimation of energy equations

To estimate ©; in (4.41), the same techniques in Section 4.1.2 to estimate A;—A4 for numerical stability will
be applied, and this leads to

0
O1<—3> D Il () - &I + Z S ErP (@, ) — €% (@i, I (4.46)

i S:ij:l i os= z:l:—

+a12{|\5”+l°‘ ) = €, + € gy ) — P iy I

T'“y‘Z S NP - €l + T S 5 1P ) - g Gl

1 o= z:l:1 J s= ]:I:1
o7 (ua| + |uy|)
LT I S (e ) — €0 i I + 16 (g g ) — 0P (g )3
Yy

i

with any aq, as > 0.
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Next we will turn to terms ©;,i = 2,...,5 in (4.42)—(4.45), which involve both £ and 7¢"*, with o = x, v,
* = C, D and some integer m, and will be estimated based on Lemmas 4.8—4.11. In particular, from Lemma 4.8,
we see Oy vanishes. The terms O3, 04, Oy will be estimated using Lemmas 4.9—4.11, respectively,

CT (hy + hy) n n
0y << T )y e boshe 3 (167 I3 1684 iy 15
L, O 72(hy + b . .
04 < (sl + g )P TP, 5 (1€ I + 16242 4. )3
4 'Y i

CT n n
6 < im  +ash, D2 (e M Py )
with any as, a4, a5 > 0. Now we combine the estimates for all ©;, ¢ =1,...,5 with (4.40), and obtain

1 C C
> 3 (€ i, B+ 1P (I = 1168 G, N = €8P iy 13
i

CT (hy + hy)*hy ZCT 72 (hy +hy)8  CTrt
DT (‘ux|+|uy‘) Q4Th_y Oz5h_%

o+ o+ as)ho D (1167 (eI + 1€ @iy )1

7

# (g 2T 57 e o) - 2o

7

| s ([t + [, )7 <= g o .
" (—5+a1 4 Q2L DT St g,y ) = €2y
Y

i

¢ ‘“y‘T nD n,C (.. 2
g+ S S e -l

i os=it]

|uw|TZ Z 1657 (- ys) = €57 Coy)lI7- (4.47)

If formally switching = to y, ¢ to j, J to I, we can also get the bound for

5 Z (1€ Gl + 1P Gy I = 16 ol = e oy IR
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Combining these bounds with h, as an weight for (4.47) and h, as an weight for the estimate of the y -
component, taking as = aq4 = a5 = é, we get

1

5 (gh(£n+1,C7£n+1,D) _ gh(fn,C7£n,D))

hy +h
§6@+ ;_ ygh(£n+1,C7£n+1,D)

1 Uy | + |Uy|)T
T (—5+a1+ ‘x' [y ) )Z (U1 (@)=, MEHIE P 43 ) ~ P )3}

7

1 Ug| + |Uy|)T
+hy (-5 ‘x' el e Sl )~ m B HIE P ()6 I
J
0 |U |7' ) D c 2
+hy| -2+ ——+ 2% P (s, ) — €0 (24, -
(54 + 2 3 6 =6l
0 9? |uw|7' |uw‘7— D c
#hy (g g el Bl 3 16 o) - § (1.48)

where

hy  h 1 11
_ ot p2 a4 [Ny | Nz 2.2 6 af £ L
o=C (9 (he + hy) (hm + hy) o+ QgD e+ )5 (hz + hy))

hy + hy)® 72 (he + hy)® T4 (hy + hy)
<Ot 92( z Yy 2 z y » y)\

(4.49)

By requiring all the coefficients of the last four terms of (4.48) to be non-positive. and choosing a1 and ao
exactly the same way as the ones in Section 4.1.2, we will obtain the same time step condition as for numerical
stability in (4.2), 7 < Tytab. Moreover, under this time step condition, we have

En(EMHHC D) — &, (€7C, €MD) < O 4 (hy + hy)En(E7THC, €MD), (4.50)

4.2.5. The final step of error estimates

Define @, = (1 — hy — hy)"EL(E™Y, €MD), then (4.49) implies @41 < 5, + O(1 — hy — hy)". With &5 = 0
and the assumption that h < %, we have

(1—hy — hy) , (4.51)
; =t hy

and therefore

(]
n,C ¢n,Dy _ o o -n <
he +h (hy + hy)® (hz+h )5 74
< ot y 2 y .
e e R R T (452)
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Now we can apply triangle inequality based on (4.28), the norm equivalency on Mj in Lemma 2.1, the
approximation property of the projection operators (hence the discrete spaces) in (2.5), and get
.C D
IB" =By +IB" =B, 7[5
.C ,D .C ,D
<2 ([[€™CNG + 1€ PG + ™ 1I% + ™" 11%)
<2 (En(E™C, )+ IS + 1™ P11%)

he +h (hy + hy)® 72(hy + hy)® T4
< T T Yy 02 Y - 2 Yy h2 .
<0 (oxp (720 ) fple ol ooy =y T

This concludes the error estimate in (4.24).
If we further assume that h, and h, satisfy (4.25) during mesh refinement, and denote 7 = o7gap with o <1,
the error estimate can be expressed in a simpler form in (4.26).

5. NUMERICAL EXPERIMENTS

In this section, we demonstrate the performance of the scheme through some numerical experiments and
verify some of the theoretical results. In particular, we will examine the sharpness of the CFL condition (3.6)
in Theorem 3.1, and illustrate the convergence order of the method when the velocity field u is constant and
when it is spatially dependent.

We start with an example defined on the computational domain 2 = [0, 1] x [0, 1] with a constant velocity
field u = [ug,u,]" = [1,1]T. The initial condition is

By(z,y,0) = —sin(2my), By(x,y,()) = sin(27z), (5.1)
and the exact solution is
Ba:(xa Y, t) - b111(2’71-(2-/ - t))7 By(l'v Y, t) = sin(27r(m - t)) (52)

at any time t. We use this example to demonstrate numerically how sharp the CFL condition in (3.6) is. To
this end, we take the parameter 6 to be 0.1,0.2,...,1.0, respectively, and implement the scheme on a uniform
mesh with h, = hy = h = 41—0 and periodic boundary conditions. We then report in Table 1 the largest value

2 2
of \/ (Thﬂ) + (Thuy) , denoted as C}, g, with which the scheme is stable in long term simulation. The number
z y

Ch,p is the largest in the sense that the scheme blows up if the corresponding 7 increases to 7 +¢, with ¢ = 0.01

2 2
in our experiment. In Table 1, we also include @, a sufficient upper bound of \/ (%) + (Th—u’) for numerical
E Y

stability based on Fourier analysis in Theorem 3.1. One can see Cp, 9 > @, and this is consistent with that

the CFL condition in (3.6) is only sufficient. On the other hand, our analytical bound ‘/75 is a fairly good
approximation to C, g, and hence the result in (3.6) provides a practically useful CFL condition.

Another way to examine the sharpness of the CFL condition in (3.6) is to directly compare the ranges of
A = % and A, = Thl:’ allowed by this condition and by the sufficient and necessary condition in (3.5). This
is demonstrated by the plots in Figure 2 with § = 1, %, % and %. In each plot, the blue dotted region consists of
the values of (2, 2),) permitted by (3.5), and the red solid curve corresponds to the circle (2X;)%+(2),)? = 0
arising from the condition (3.6). With symmetry, the plots are only shown in the first quadrant. One can again
see that the result in (3.6) provides a good CFL condition to guide how the time step is chosen for stable
simulations.

With the same exact solution and the constant velocity field used above, we next compute the L? errors
and convergence orders of the scheme with § = 1 when it is implemented on a sequence of refined meshes with
h= %, N = 20,40, 80, 160. The time step 7 is the largest allowed by the CFL condition (3.6). In Table 2, three
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TABLE 1. Study of the sharpness of the CFL condition in (3.6).

0 Ch,o ‘/T§
1.0 0.5091  0.5000
0.9 0.4808 0.4743
0.8 0.4525 0.4472
0.7 0.4243 0.4183
0.6 0.3960 0.3873
0.5 0.3677 0.3536
0.4 0.3253 0.3162
0.3 0.2828 0.2739
0.2 0.2263 0.2236
0.1 0.1697 0.1581

(a) 0 =1 (b) 6 = 3/4

(c) 6 =1/2 (d) 0 =3/8

FIGURE 2. Comparison of the CFL conditions in (3.5) and (3.6).
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TABLE 2. L? errors and convergence orders of the scheme with # = 1 on a uniform mesh with
h = % The velocity field is constant.

N errC errD err order
20 3.00E-1 3.00E-1 4.19E-1 —

40 1.63E-1 1.63E-1 2.28E-1 0.88
80 8.41E-2 8.41E-2 1.19E-1 0.95
160 4.28E-2 4.28E-2 6.05E-2 0.98

TABLE 3. L? errors and convergence orders of the scheme with § = 1 on a uniform mesh with
h= % The velocity field is spatially dependent.

N errC errD err order
20 5.43E-1 5.43E-1 7.69E-1 —

40 3.61E-1 3.61E-1 5.10E-1  0.59
80 2.19E-1 2.19E-1 3.10E-1  0.72
160 1.23E-1 1.23E-1 1.73E-1 0.84
320 6.52E-2 6.52E-2 9.23E-2  0.91
640 3.38E-2 3.38E-2 4.77E-2  0.95

types of errors at T' = 1 are presented, and they are errC' = |[B" — B}"||o.q, errD = ||B" — B]""|

0,02, and

err = \/(errC)2 + (errD)2. The convergence orders in the last column are computed based on the total error,
err. Our results confirm the first order accuracy as proved in Theorem 4.6 for the proposed method.

Finally, we illustrate the accuracy of the proposed scheme when the velocity field is spatially dependent.
Here we make use of the following time reversible property of the magnetic induction equations with periodic
boundary conditions: let B(x,y,T) denote the exact solution of the equations with the velocity field u = v at
time T. If we start with B(z,y,T) as the initial data, and consider the magnetic induction equations with a
different velocity field u = —v, then B(xz,y,0) will give the exact solution at time T for this new problem. In
our simulation, the scheme is run first from ¢ = 0 to ¢ = 0.5 with the velocity field u = [~ sin(27y), 1] T and the
initial condition (5.1). We then use the computed solution at 7' = 0.5 as the initial condition, take the negative
velocity field, i.e. u = [sin(27y), —1]T, and run the scheme for another time interval from ¢t = 0 to t = 0.5.
We compare the final computed solution with the initial data (5.1). The L? errors and convergence orders are
presented in Table 3. The results again confirm the first order accuracy of the proposed scheme.

6. CONCLUDING REMARKS

As an effort to gain better theoretical understanding of the constrained transport type divergence-free
schemes, we analyze in this work a first order exactly divergence-free method on overlapping Cartesian meshes
for the magnetic induction equations, a linear problem extracted from ideal MHD equations. Numerical stability
is established through both Fourier and energy methods when the meshes are uniform and when the velocity
field in the equations is constant. A priori error estimate is also obtained in the L? norm for sufficiently smooth
solutions.

Though not being the focus of this paper, stability and error estimates based on energy methods can be
extended to more general cases, including non-uniform Cartesian meshes and variable velocity fields. The gen-
eralization to the non-uniform mesh case is straightforward, as long as some reasonable assumption is made on
how non-uniform the meshes are. In the case of the variable velocity fields, a more relevant case to the MHD
simulations, the exact solution satisfies

d
5 [ BRdsdy < CQutOlwreoy) [ [BPdod, (6.1)
(9] (%
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where | - [yy1.00 () is the semi W norm. In Appendix, numerical stability analysis is given based on energy
approach when the velocity field is spatially dependent on uniform meshes.

The mathematical understanding gained for the first order divergence-free scheme examined here, together
with the analysis framework based on energy approach, provides us a starting point to further study some
other divergence-free schemes, such as those with higher order accuracy, defined on one mesh, and in higher
dimensions, or even with more general boundary conditions. New technical challenges are expected and would
need to be addressed.

APPENDIX A. NUMERICAL STABILITY BY ENERGY METHODS: SPATIALLY DEPENDENT
VELOCITY FIELD

In this appendix, we will present the stability analysis by energy methods when the velocity field u is spatially
dependent.

Theorem A.1. Given any 0 € (0,1), the numerical solutions of the proposed method in (2.6)—(2.8) with a
variable velocity field u satisfy

En(ByC, BP) < Colilwi =@ g, (BYC BIP),  Vninr<T, (A1)
under the following CFL condition on the time step T

T < Tstab- (A'2)

Here the constant Cy depends on Z_l,’ Z—j and 0, and Tgqap s defined in (4.2).

Proof. Following the proof in Section 4.1.2, we only need to re-estimate As and Ay4. Without loss of generality,
it is assumed 7 < 1.

For Ay, we have Ay = Agy + Ago, where

_ n,D o n,D n,C
Agy =7 (—uy,z‘,ﬁlbm,i,jﬂ + uy,mbx,i,j> by lijrd
i

n,C n,C n,D
+ TZ ( Uyityg+30eia s T “%H%J*%bx,w%,j—%) brits;
2,

T —U 1 14 Uy g bn’c nD
24 Yoitogty YT ) Ve i+ L s it d

r o o n,C' n,D
T g2 ( “wf%u+%+“y”vﬂ) LAPIEL A

n,C n,D
* 2 4 (_uy’”“ +“y’i+%’j+%) bz,i,j+% @it g,5+1
T n,C n,D
T 32 (_“%J“ +“yvi—%7j+%)bm,i,j+% 2=} .5+
2,7

<Crfuylwieqay > (05115 + 11200,113) (A.3)
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and

_ n,D
Agz = TZ (uz’i*j“by,i,j#—l  Uaij0yi

]

n,C
+ TZ ‘ (“z,i+%,j+%by,i+%,j+%

no |

_ T o Y (o ,D
= (Uz,ij+1 — Usiz) Yyirj+ 1
1,7

,D n,C
b )b 0
@i+ %
an an
mz+gaJ7§ yz+2,gf— mz+2,j
,D n,C
+ b
yij+35 ) Twigtg

T n,C n,C n,D
T3 Z ‘ (uﬂfvi'*‘%vj“‘% B u‘“”) (by i3, +b, it 3.5+1 bw,iJr%,j
i.j

+ gz (uxz; -

Thy

- 2 hy c (ux i—1,7 — Ug z,j) b
T hy
Y e s
2 hx 7 (uzalﬂ mﬂa.]“l’l)
Th
- gi ( Ug,i,5 +ux i—1 ,j+1)b

Uy jy L 51 an
z,it+5,0— 3 yyits.i— 1

+omC ) pP

Yyit3.d) mitd.d

n,C n,D
T oy
T,0,)+5 T,0—3,]

an’ n,D

zzg+2 zz+2,j+1

n,C n,D
@i+ 5 i+

Y,j+3

< Crluglwroe ) | DR 5+ 105 4 15) + (G5 17+ 11655 11D
i j

991

(A4)

Note that the numerical solution being divergence-free has been used to estimate Ass. Here and below, the

h
LIPS

constant C depends on e

We next consider Ay = Ayq + Ayo, where

Ajp =1 Z (—
4,9

B2 i ygn) + B2 () ) (05050 000 )

z,5,j+ 5 z,,J+ 5

H_ld

7 ,C 1D ,D

With similarity, we only estimate A4;. It is easy to see that A4; can be written as the sum of

T n,D n,D n+1,C n,C
5 Z (_uy’i’j+1 + uy,i,j) (bx i—d.5+1 ba: z+2,3+1> <bx,i,j+% - bx,i,j+%)

i,

1/2 1/2
Ouy n,D n+1, c n,C 2
STHa—yHLm(m Zl\bz,i+%|\J ZHB (zi,") = By (zis)ll5
i

1 D +1,C e,

< ET\Uy|W1»°c(Q) > L i+ 17+ eluylwroe o) > I1Bot b (@i, ) = Boy (s, )13
[ [

(with arbitrary constant ¢ > 0) and

Z} :u o an _an
2 £— %,%J zi—%,j+1 wz+2,J+1

an an )(bn+1C _pC )

Ti—7,] zitg,] z,i,j+3 z,i,j+3

, and it may take different values at different occurrences. We use shorthand
notation such as w,,; ; which is to denote Uy (i, ;).

(A.5)

(A.6)
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One can see that the term (A.6) can be estimated just as in the constant velocity case, see (4.19) with u, and w,
replaced by their L norms.

Combining the new estimates of Ay and A4, and using the “symmetric” structure in the different components
of the computed solution, we eventually have

1
5 («%(Bz“’c, B "MP) — &,(B)C, BZ’D>) < Re + Cerlulyr () En (B, BiP). (A7)

Here C. depends on %, % and €. The term X, is almost identical to the right hand side of (4.21), except that
Y @
luz| and |u,| are replaced by their L°° norms, and all four (—1)s are replaced by —3 + €|u|y1.(g). Similar as
in Section 4.1.2, for any given 6 € (0,1), one can choose € such that X, < 0 as long as 7 satisfies (A.2). The
corresponding C. is now denoted as Cy.
Under this time step condition, we have for any n: nt <T,

EnByC BY) < (1+ Colulwre (o)) (B0, By HP) < e @~ D, (B)C B)P). O
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