HIGH-ORDER UNIFORMLY ACCURATE TIME INTEGRATORS
FOR SEMILINEAR WAVE EQUATIONS OF KLEIN-GORDON
TYPE IN THE NON-RELATIVISTIC LIMIT

HAIDAR MOHAMAD AND MARCEL OLIVER

ABSTRACT. We introduce a family of high-order time semi-discretizations for
semilinear wave equations of Klein—Gordon type with arbitrary smooth non-
linerities that are uniformly accurate in the non-relativistic limit where the
speed of light goes to infinity. Our schemes do not require pre-computations
that are specific to the nonlinearity and have no restrictions in step size. In-
stead, they rely upon a general oscillatory quadrature rule developed in a
previous paper (Mohamad and Oliver, arXiv:1909.04616).

1. INTRODUCTION

Let X be a Hilbert space with inner product (-, -) and associated norm || -||.
We study a semilinear wave equation on X,

¢ 204+ Lo+ o= f(h,t), (1a)
¢(0) = ¢o, (1b)
9:$(0) = ¢, (1c)

where ¢: [0,T7] — X, L is a closed, densely defined, self-adjoint, non-negative op-
erator on X with domain D(L), ¢ is a positive constant, and f: D(L) x [0,T] = X
a smooth function. Such equations arise, for example, in acoustics, electromagnet-
ics, quantum mechanics, and geophysical fluid dynamics, both in the “relativistic”
(¢ =1) and “nonrelativistic” (¢ > 1) regimes. The motivation for studying (1) as
written is that it covers two well-studied special cases:

(i) X = H"(TY), L = A, and f(¢,t) = |¢|*> ¢, which corresponds to the
standard semilinear Klein—Gordon equation.

(i) X = R2 L =0, and f(¢,t) = —2e"< VV (et $), where J is the
canonical symplectic matrix in 2d dimensions and V' is a smooth potential.
Changing variables via ¢ = ec’td ¢, we can write the system in the standard
form

qi=p, (2a)
5P =Tp~VV(a). (2b)

This system has been used as a finite-dimensional toy model for rotating
fluid flow, where the limit ¢ — co corresponds to a rapidly rotating earth.

Analytically, the non-relativistic limit regime is well-studied for these two examples.
We refer the reader to [10, 15] for the case of the Klein—Gordon equation and to
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[9, 12, 13] for the case of system (2). Numerically, equation (1) is extensively studied
in the relativistic regime [11, 18]. However, due to the high oscillatory character of
the solutions when c is large, most numerical methods suffer from severe time step
restriction in the non-relativistic regime.

Several authors have considered the problem of finding “asymptotics-preserving
numerical schemes”, i.e., schemes that perform uniformly in this singular limit.
Some of these schemes [10] are based on a modulated Fourier expansion of the
exact solution [8, 14] where the highly oscillatory problem in (2) is reduced to
a non-oscillatory limit Schrodinger equation for which no time step restriction is
needed. Other schemes are based on multiscale expansions of the exact solution
[3, 5]. Chartier et al. [6] recently introduced a new method which employs an aver-
aging transformation to soften the stiffness of the problem, hence allowing standard
schemes to retain their order of convergence. Baumstark et al. [4] construct first
and second order uniformly accurate integrators for the Klein—Gordon equation
with cubic nonlinearity by integrating the trigonometric products arising from a
suitable mild formulation explicitly.

In this paper, we develop a family of high-order asymptotics-preserving schemes
for (1) that do not require pre-computations tied to the specific nonlinearity f
and have no restrictions in time step size. The construction of the new schemes is
explained in Section 4. We outline here their main ingredients, where the first two
follow the prior work [4]:

(i) Reformulate (1) as a coupled first order system using a linear transforma-

tion.

(ii) Factor out the rapidly rotating phase to make it explicit.

(iii) Iterate the resulting mild formulation up to the desired order for the coupled
first order system in the new variables.

(iv) Use the quadrature rule developed in [16] to handle the high oscillatory
integral in the resulting mild formulation and complete the construction of
the scheme.

The remainder of the paper is structured as follows. In Section 2, we state some
properties of the operator L within the framework of its functional calculus. In
Section 3, we introduce quadrature rules for the approximation of highly oscillatory
Banach-space-valued functions in specific settings that will fit the construction of
our schemes. Section 4 is devoted to the detailed construction of the schemes. Our
main result on the order of convergence of the schemes is stated and proved in
Section 5.

2. PRELIMINARIES

We define the operators B, = ¢~ ' v L + ¢2 and A, = ¢® B. — ¢®. These operators
are well-defined via the spectral theorem for densely defined normal operators (e.g.
[17]). Indeed, for any densely defined normal operator P: D(P) C X — X, there
exists a unique spectral measure Ep on the Borel o-algebra B(C) into the orthogonal
projections on X such that

P:/C)\dEp()\):/ B, 3)

o(P
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This integral representation of P allows us to define the assignments P — f(P) for
any F-a.e. finite measurable function f by the formula

f(P) = FA)AEP(X) (4)
a(P)

with domain
D(f(P)) = {x ex: [ o VOO Bz, 2) < oo} . (5)

Definition 1. Let A, B be two densely defined normal operators. If D(AB) C
D(BA) and AB = BA on D(AB), we write AB C BA and say that “A commutes
with B.”

We fix in what follows an operator J € £(X) such that
JLCLJ, J'=-J, and J?=-I. (6)
We now collect important elementary properties of the operators J, A., and B..

Lemma 2. The operators J, A., and B, satisfy the following properties.

(i) D(L) € D(Ac) = D(Be) = D(JAc) = D(JB.),

(i) [ Acullp(rsy < 5 llullpri+sy for any j €N,

(iii) J and e’ commute with f(L) for any measurable function f: R — R and
t € R; in particular, J and e’ commute with A., B., and B!,

(iv) e'4c commutes with J and f(L) for any measurable function f: R — R
andt € R,

() 4] <1, and

(i) (4= = Dyull < Lt fullog).

Proof. The inclusion in (i) follows directly from
[ P <@ s hii 4 [ s 0

the remaining identities are obvious. To prove (ii), we note that, for A > 0

i),
cm -2 < % , (8)

and
(14 [A?) d(EL(N)u, u) . (9)

[Acull DLy =/ ‘cx//\+02—c2
o(L)
For (iii), we recall that .J is bounded and commutes with L. Thus, by [17, Propo-
sition 5.15], JEL(K) = Er(K)J for all K € B(C). Consequently, ¢!/ E(K) =
Ep(K)e! for all K € B(C) and ¢t € R. Then the claim is a direct consequence of
[17, Proposition 4.23]. For (iv), note that

ot A :/ ect)\(\/;mfc) dE;(\) dEL(p) (10)
C2

‘ 2

where the integral is with respect to the product measure E; @ EL(K; x Ks) =
E;(Ky) EL(K>3) for all Ky, K5 € B(C). Hence, E; and Ej, commute with E; ® Ey,
in the sense that E; ® EL(K; x K3) E(K3) = E(K3)E; @ EL(K; x K3) for all
K, Ky, K3 € B(C). Then, Once again, the claim follows from [17, Proposition 4.23].
Estimate (v) is a direct consequence of the skew-symmetry of J. Finally, to prove
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estimate (vi), let uw € D(L). Since the spectrum of J is purely imaginary and
lei® — 1|2 < 22 for x € R, we estimate

("4 = Dyulf? =/( - 0N (ViEEeE =) _ 112 (B, (\) d By (1)u, )
Xo
< ¢? /(J) . leA (V2 + 2 — o) P (dE; () dEL (p)u, u)
Xo

< T Aul?. (11)
The claim then follows by estimate (ii). O

Remark 3. Lemma 2(iii) and (iv) imply that if P and @ are two operators such
that P is bounded and PQ C QP, then D(PQ) = D(Q) and P(D(Q)) C D(Q). In
other words, the domain of () is invariant under any bounded operator commuting
with @. In this paper, the analysis of the numerical schemes assumes solutions of
(1) in D(L) which is, in view of this remark, invariant under any bounded operator
commuting with L, in particular J, '/, and e?/4e.

3. QUADRATURE FOR BANACH-SPACE-VALUED FUNCTIONS

In this section, let (X, || - ||) be a complex Banach space and 2 C C be open. A
function F': 2 — X is analytic if it is differentiable, i.e., provided for every zg € §2
there exists F”(zp) € X such that

F/(zo) = lim M.

zZ—20 zZ— 20

(12)

The following simple lemma shows that estimates on the quadrature error for dif-
ferentiable complex-valued functions directly imply a corresponding estimate for
X-valued functions.

Lemma 4. Let I be an open interval on the real line and u a measure on I, possibly
discrete. Suppose a quadrature rule with nodes xy, € I and weights wg, k=1,..., N
satisfies the error estimate

‘/f ) dp(x Zwkf Th)

for some p € N and every f € CP(I,(C). Then the quadrature rule satisfies the
error estimate

H/F ) dp(a Zka i)

where the integral is understood in the Bochner-sense, for every F € CP(I,X).

Proof. Fix ¢p € X*. Let

< C(N,I) S‘él;|f(p)( )|, (13)

< C(N,I) iléI;HF(p)( o)l (14)

eN—/F ) dp(z Zka (k) (15)

Due to the properties of the Bochner mtegral,

b N
vle) = [ wo F@)dp— Y wnvo Flan). (16)
a k=1
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so that, applying (13) to f = v o F, we obtain
é(en)] < C(N. 1) sup |55 o Fl(a)]
S

S OV, I) [[4]]« SI;I;HF(Z’)(w)IL (17)

By the Hahn—Banach theorem, we can choose ¢ € X* with ||¢||. < 1 such that
Y(en) = |len||. This implies (14). ]

With the help of this lemma, we lift three known estimates for the quadrature er-
ror of complex-valued functions to the Banach space setting. The first concerns the
trapezoidal rule approximation for the integral of a 1-periodic function F', namely
the uniformly weighted Riemann sum

1%~ /k
Tn(F) = + F(N) . (18)
k=0
For given a > 0, let
N, ={2€C: —a<Imz<a}. (19)

Then the following estimate, proved for X = C in [19], holds true.

Theorem 5. Let F' be an X -valued function, 1-periodic on the real line, analytic
with ||F(2)|| < A on the strip Q, for some a > 0. Then for any N € N,

The constant 2 is as small as possible.

/OIF(I) deN(F)H < GMEA_ - (20)

The second concerns the Gauss formula for the integral of a function F' defined
on the interval [—1,1],

N
GN(F) =) wi F(&), (21)
k=1

where the & are the zeros of the Legendre polynomial py of degree N and the
weights are given by

2
(1 =) [Py (&)

For given b > a and p > 1(b—a), let E,(a,b) denote the ellipse with foci a, b such
that the lengths of its minor and major semiaxes sum up to p. Namely,

(22)

Wp =

Ey(a,b) ={z€C:z=1(pe+L(b—a)?pte ) +1(a+b),0<0< 2r}, (23)

and X, (a,b) the open region in C bounded by E,(a,b).
The formula (21) can easily be written out for functions defined on an arbitrary
interval [a, b] using the affine change of variables

7bfa
2

052 (-1,1) =5 By(a,b),  Ux) (z+1)+a. (24)
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Theorem 6. Fiz M € N, e >0, and p > & (b—a). Let F': [ag,be]x S,(a,b) — X be
such that x — F(ex, z) is M-times differentiable for any z € ¥,(a,b) and 9% F(ea, )
is analytic on X,(a,b) for k=0,...,M —1 with

max sup ||0%F(ca,z2)| < Aan, (25a)
ko zex,(ab)
sup (|0} F(&, )| < Auit - (25b)
&,x€(a,b]

We abbreviate f(x) = F(ex,z). Then, for any N € N,

16 Agn e50=9) p2 (b — g 2N+1 n 2 Agig (b— a)MH1eM
(2p—b+a) 2p M) '

x)dx — GN(f)H <
(26)
The formula Gy (f) is defined with nodes n, = €(&).

Proof. Writing the Taylor series with respect to the first variable of F', we find that
for every = € [a, b] there exists £ = {(x) € [a, b] such that

,_.

M— ok M .M

Z OFF(ea,x) + % OFF (et x). (27)
k=0 ’

Thus, the following estimate, proved for X = C in [7], holds true for the quadrature

formula (21) applied on each fi(2) = (2 — a)* 9% F(ca,z), k =0,..., M — 1, which
is analytic and bounded on ¥,(a, b):

b
/ Fola) dz — Gu(fi)

2 2N+1

<160 (” . ) sup [|(= — a)* 94 F(ca, )| (28)
(2p—b+a) \ 2p 2€%,(a,b)

This yields the first term on the right of (26). The Lagrange remainder in (27) is

estimated independently for the continuum integral over the interval [a, b] and for

the discrete integral G, in both cases yielding a contribution to the second term

on the right of (26). O

The third concerns the Gauss formula for the discrete sum Z;n:_ol F(zj) on
equidistant nodes

92
%:41+m11, 0<j<m-—1 (29)
with
m—1
2
=0

where the quadrature nodes & ,,, are the zeros of the so-called Gram polynomial pas
of degree M. Such polynomials are defined by their orthonormality with respect to
the discrete equidistant sum, namely
-1

Prm(25) P (25) = Onk - (31)

3

<
I
o
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The weights wy, ,, are given by

aM,m 2
AN —1,m mp/M,m (fk,m) PM—1,m (fk,m)
where ayz,,, denotes the leading coefficient of pas .. For a detailed derivation and

discussion, see [1, 2, 16].

Theorem 7. Fizx M € N and let F: [a,b] — X be a 2M-times differentiable
function with ||[FCM)|| < A on [a,b]. Then

b—qg o m(b— a) 16 A (b — a)?M+1 M1t
Hm—l ;}F(yj)_Q(,’n_l)SM(F)H < T ER I (33)

; (32)

Wk,m =

The formula Sn(f) is defined with nodes Ny m = (Ek.m) and the equidistant sum-
mation points are given by y; = £(x;).

Proof. Assume first that a = —1 and b = 1. The general case then follows via the

affine change of variable {(z) = 5% (z + 1) 4+ a. Assume further that X = R. The

general case where X is a complex Banach space follows by applying Lemma 4.
Thus, let H be the unique polynomial of degree 2M — 1 satisfying the Hermite

interpolation problem

F(fk,m) = H(gk,m) 5 Fl({k,m) = Hl(gk,m) 5 k = 1, e ,M . (34)
By Rolle’s theorem, for any = € [—1, 1] there exists {(x) € [—1,1] such that
2M
Py - i) = St ), (35)
where gar,m is the polynomial
M
(@) = [[ (@ = 2m) - (36)
k=1

Since (30) is exact for all polynomials of degree less than 2M — 1,

m—1
2
= Flay) = Su(H) = Su(F). (37)
§=0
Thus, using (35), we estimate
9 m—1 m 9 m—1
|20 X Fa) - )| = 2 1) - )
j=0 j=0
24 m—1

< m ZO QJZ\/I,m(xj)~ (38)

Note that deg(gar,m) = M and gar,m, has the same zeros as the Gram polynomial
PuM,m- Hence,

PM,m = AM m qM,m » (39)
where the constant aps , is given by [16]

CJ@m 1) (m— M= 1)l 2M)! (m — DM
AMm = (m + M)! 9M D[12

(40)

)
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Since pas,m is normalized,

m—1
1 m+ M)! 2M ppid
Goon(%) = 7 — = Gari T : M )1' e e A
o g M A+1)(m—M =1l (m—1)*M (2M)!
For m > M > 1, we have
(m+ M)! _(m+M)m+M—=1)---(m— M)
(m—M —1)! (m —1)2M+1 (m—1)(m-1)---(m—1)
1\ 2M+1
<|(1+—
(1+5)
<8,
which completes the proof.
g

In the next section, we will need to approximate a double integral of a function
of two variables where one of the integrals is continuous, the other discrete. The
corresponding estimate, combining (33) and (26) is as follows.

Lemma 8. Fiz 0 <7 < 1, m €N, and set T = 7/m. Suppose that the function
G: [0,7] x [0,1] = X satisfies the following.
(i) For any x € [0,1], s — G(s,x) is 2M -times differentiable with

sup [[92MG < A. (42)
[0,7]%[0,1]

(ii) G(s,z) = F(s,Tx,x) for some function F': [0,7] x [0,T] x ¥ ,(24)(0,1) —
X with v € (0,1) such that for every s € [0,7], F(s, -, ) satisfies the
assumptions of Theorem 6 replacing M there by 2M here, and with bounds
that are uniform with respect to s € [0, 7].

Then there exists a constant C > 0 depending on G such that for any N,

m—1 1 M N
HTZ / G(]T,x)dl'* gzzwi,mwk G(ni,mank)
j=0"70

i=1 k=1

<Cr (N +72M). (43)

Proof. Using Theorem 7, we find that

m—1 M
T ;0 G(T, z) = g ;wi,m G (i, ) + R(x), (44)

where, in view of the first assumption on G and by using estimate (33), there exists
a constant C' depending on supyg ,jx[o,1] |02 G| such that

IR(2)]| < CrM+L, (45)

For each node 7; ,,, the function F(n; p,, -, -) satisfies the assumption of Theorem 6
on [0,7] x X1/(24)(0,1). Thus, taking the integral over [0,1] of (44) and using
estimate (26), we obtain (43). O
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4. UNIFORMLY ACCURATE SCHEMES

Following [4], we introduce “twisted variables” in which the linear operator in
the equation is uniform as ¢ — oco. In a first change of variables, we set

U=¢—-c 2B, (46a)
V=¢+c2B1Jj. (46b)
In terms of the variables U and V, equation (1) reads
JU=~-BU+B'f(A(U+V),1), (47a)
JV =BV -B'f(3(U+V),1). (47h)
As a second change of variables, we define
u=ey, v=e"tY (48)
In terms of u and v, system (47) takes the form
i = JAwu — B e f(L (e u 4 e ), 1), (49a)
0= —JAw+ JB! Ct‘]f(%( Ct‘]u—l—e_CQt‘]v),t). (49b)

We can write this system more compactly in terms of the vector-valued functions
W = (U,V)T and w = (u,v)T. Letting A. and B, act diagonally on D(A.) x D(A.)

and defining
J 0
7=(3 %) (30a)

FW,t)=(=J, 1) f(3(U+V),1), (50b)
we can write

w=JAw+ B! et .F(ecztjw) . (51)
Applying the Duhamel formula, we obtain

w(t, +7) = eI w(ty,)
(r—s

—Bglf e
0

The two following assumptions on the nonlinearity f and on the solution of (52)
are required for the rigorous construction of the numerical scheme.

T Ae e7c2(tn+s)‘7 F(ec2(tn+s).7w(tn + S), S) ds. (52)

Assumption 9. For given M € N, we assume that f satisfies the following

(i) t ~ f(u,t) is analytic for fixed v € D(LM) and = +— f(e*"*’u,t) has an
analytic extension to ¥ (O 1) for some v € (0, 1) for fixed ¢t € [0 T).

(ii) For fixed t € [0,T7], f(-, ) D(LM) — X is M-times Gateau differentiable
such that D* f(u,t) € E(D(LM_O"“),D(LM_‘”‘”)) for every k =1,..., M,
u € D(LM), and multi-index oy = (j1,--- ,jx) for which each component
is larger than 1 and |ay| < M.

Here, D(LM~2*) refers to the direct product D(LM=71) x ... x D(LM=Ix),

Remark 10. The nonlinearity of the semilinear Klein-Gordon equation introduced
in Section 1 satisfies Assumption 9.
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Remark 11. To see how condition (ii) in Assumption 9 arises, consider the following
example, which is a simplified version of the estimates which arise in the analysis
of the numerical scheme below. Take g(z) = e®/4c f(h(z)), h(x) = e*/Acu, u €
D(LM) and M = 2. Since

e I f'(2) = — A2 f(h(x)) + 2] Ac Df (h(x)) M ()

+ D*f(h(x)) [0 (x), I ()] + D f (h(x)) h" (x), (53)
llg" || x is uniformly bounded in ¢ provided
Df(u) € L(D(LM™1), D(LM™1) = L(D(L)), (5da)
Df(u) € L(D(LM%), D(LM~?)) = £(X), (54b)
D%f(u) € L(D(LM~OD D(LM=2) = £(D(L) x D(L), X) . (54c)

This suffices to then satisfy condition (ii) of Lemma 2 for G = g.

Assumption 12. For given M, there exists 7 > 0 and K > 0 independent of ¢ such
that

sup [lw(t)|lpLmy < K. (55)
0<t<T

To guarantee uniform convergence with respect to ¢, we make the following im-
portant observation which effectively asserts that the time derivative w is bounded
uniformly in c.

Lemma 13. The solution w of (52) satisfies

S

S 2
lw(tn, + s) — w(ty)| < 5 ||w(tn)||D(L) +s gs%p] ||]:(ec (tn+£).7w(tn +€))H . (56)
€10,

Proof. The proof is a direct application of estimate (vi) in Lemma 2 and the fact
that || B Y| < 1. O

Since we can adapt the time step 7 of what is to emerge as the numerical scheme,
it is most convenient to select 7 as an integer multiple of the fast period T' = 27 /c?
so that 7 = mT for some m € N. As e*7 = cos(s)I + sin(s)J,

JOTT = 2miT — T (57)

whenever j is integer.

In a first step, we define a sequence of “pre-schemes” ®;: X x R — X which
provide consistent approximations to the right hand side of the Duhamel formula
(52) to order 7'+, namely

Oy (w, 2) = e*TAew — B! / e=¢'sT ]-'(eCZSJ w, s)ds, (58a)
0

z
Oy (w,2) = e Acw — B / e(Fm9)T A =57 ]:(6028‘7 ®;(w,s),s)ds. (58b)
0

The pre-schemes approximate the true solution in the following sense.

Lemma 14. Let f be Lipschitz on X, let w be a solution for (52) satisfying As-
sumption 12 for M =1, and fiz | € N*. Then there exist constants C; independent
of ¢ such that all s > 0,

lw(t, + s) — @ (w(tn), s)|| < C st (59)
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Proof. We set Rj(w(tyn),s) = w(ty, + s) — ®;(w(ty), s) and proceed by induction.
When [ =1,

Ry (w(ty),s) = Bc_l/ e_cz"j}"(ecz"jw(tn),a) do
0

- B! / e(s=0)TAc g=*o T ]:(6020‘7 w(ty, + o), U) do . (60)
0

The estimate on R; follows by using Lemma 13 to freeze w(t,, + o) and Lemma 2(iv)
to remove the operator e(*~?)74¢ in the second integral in (60). For [ > 1,

Risi(w(ty),s) = B! / (s TAe =0T F (0T @y(w(t,), 0),0) do
0

— B! [ elsmo)T4c om0 ]:(eczgj w(t, +0),0)do.  (61)
0
By Lemma 2 and the fact that f is Lipschitz on X, there exists a constant C'
independent of ¢ such that

[Rip1(w(tn), s)l| < C's sup [ Ri(w(tn), o)l - (62)

This completes the proof. ([

While the operator A, and the associated semi-group e*74¢ are uniformly well-

behaved as ¢ — oo, the integrals in (58) still contain highly oscillatory terms with a
single fast frequency. For the latter, effective numerical quadrature is possible [16].
Following the strategy developed there, we split z/T = m. + 6, into its integer part
m, = |z/T] and fractional part 6, = z/T — m,. Then the integral in (58a) can be
written
z
Bc_l/ o5 .F(eczsj w,s)ds
0

me_ L oGHyT )
=B! Z / e T Fe“* w,s)ds

JrBEl/ e8I .7:(6625‘7 w, s)ds

m,T
mz—1 .1 6.
=Ty / Go(jT7a)da+T/ Go(m.T,0)do (63)
=0 Jo 0
with
Go(p,0) = B e 2™ F(e*™ T w, p+ oT) (64)

and where, in the second equality of (63), we have used (57). Analogously, the
integral in (58b) can be written

c

Bil/ e 3T A efc25‘7]-'(e525‘7 Py (w, s),s) ds
0

m,—1

1 0.
:T; /O G[(I)l](yT,a)do+T/0 G®)(m.T,0)do,  (65)

where, for T: X x R — X,
G[Y](p,0) = B te~ptoD)TAe o=2m0T (27T Y(w, p+ ¢T), p+0T).  (66)
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Altogether, (58) then takes the form
m,—1

1 0.
Oy (w,2) =T A —T Z / Go(jT,0) dJ—T/ Go(m,T,0)do, (67a)
=0 Jo 0

By (w, 2) = €T Ae <w - Tmzzl /01 G[)(jT, o) do — T/Oez G[®))(m. T, o) da) .
=0

(67b)
We now use the approximation described in Lemma 8 to define a sequence of nu-
merical schemes,
M N

m,T
Uy (w,z) = ¥ e w — 1 DO wim. Wk Go(im. k)
i=1 k=0

0.7 &
9 Z wy Go (sz7 eznk) ) (683‘)
k=0

M N
m,T
\I/H_l(w, Z) = eZJAc (w — 1 Z Zwim% Wk G[\Ill](ni,mzank)
1=1 k=0

0.7
2> e G T, 0 ). (65h)
k=0
Remark 15. For a scheme of global order [, we use ¥; with z = 7 as the time
stepper. At the top level, the second sum in (68a) or (68b) does not contribute.
However, when [ > 2, the inner evaluations of W;_1,¥; o,... will generally be
evaluated at points z that are not integer multiples of 7', so that their z-arguments
have to be re-split into the respective integer (m,) and fractional (0,) multiples of
T. Thus, in general, the second sum on the right of (68) is required for consistency.

Remark 16. Note that in the case where F is constant with respect to the second
variable, the function Gy = Gy(z) is one-variable periodic function. Thus, the
approximation from Theorem 5 can also be used to define a first order scheme
(I = 1) with accuracy that is exponential in the number of nodes. More specifically,
for 7 = mT,

1
@ (w, ) :eTjACw—T/ Go(z)dx
0

for some d > 0.

Lemma 17. Let [, M € N* and w € D(L?*M). Fiz 0 < v < 1 and assume that
f satisfies Assumption 9 with M there replaced by 2M here. Then there ezists a
constant C) depending only on v and ||w|p2my such that for all N € N* and
z <1,

191w, 2) — Dy, 2)]| < C 2 (22 +42). (70)

Proof. Since w € D(L?*M) and f satisfies Assumption 9 the two functions the func-
tions G and G|[®;] satisfy the conditions of Lemma 8 on [0, z] x [0, 1] X £1 /(2)(0, 1).
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We set Sj(w, z) = ¥;(w, z) — ®;(w, z) and proceed by induction. For [ = 1, we can
directly use Lemma 8 for the difference of first terms and Theorem 6 for the differ-
ence of second terms, (70) holds true as stated. For I > 1, we have

e #7461 (w, 2)

m, T <L X 0.7 X
=- Z kzwi,mzka[‘I’l](m,mzmk) - ; ;Oka[\Iﬁ](sz,@znk)

=0 =

~
Mzl
] =

N
m, 0, T
+= Wiy, Wi G[@u(i,m... 1) + =5 > wi G (m. T, 0.1)
i=1 k=0 k=0
M N N
m,T 0, T
= 0D i, wi GO (i k) — 5 D wk G (T, Bupe)
=1 k=0 k=0
m,—1 1 6.
+T ) / G[®))(jT,0)do +T / G[®](m.T,0)do (71)
i=0 Jo0 0

We write Sl(}r)l (w, z) and Sl(i)l (w, z) to denote the first two and the last two lines
on the right of (71), respectively. As F is Lipschitz on X, there exist K7, Ko
independent of ¢ such that

IS (w, )| < Ky 2 SUP |11, . + M) | + Kz 2 sup [[Syw, maT + 0 T) |
1y

< (K1 + Ky) Cp 22 (22M 42N (72)

On the other hand, using Lemma 8, there exists a constant Dy = D (||w||p(r2my, ),
such that

1S2) (w, 2)[| < D z (22 + 42N (73)

Thus, combining (72) and (73), we conclude that there exists Cj41 depending on
||lw|| and « such that

||Sl+1(w7 Z)H < Cl+1 z (ZQM + PYQN) ) (74)

which concludes the proof. ([

As stated before, we select the time step 7 to be an integer multiple of the fast
period T so that 7 = mT for some m € N. As a numerical approximation to the
exact solution w at time ¢,,41, we take the scheme

Wnt1 = Uy (wn, 7), (75a)
_ [P0\ —2p-1 (P
wp = <¢0> ¢ *JIB; (%) . (75b)

5. CONVERGENCE ANALYSIS

The scheme (75) satisfies the following global estimate.

Theorem 18. Fizl € N*, v <1, ¢g > 0, and let M = L”le Assume further that
there exists IC > 0 such that for every ¢ > cy,

[Gollp(zasry + ¢ 2 | BZ dpllperaary < K. (76)
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Then there exist T >0 and C = C(v,K, T, co) such that for all ¢ > co, T € SN,
tn < T, and N € N*,

lén — o)l < C (7' +4*Y) (77)
where ¢ solves (1) and
(wn)1 + (wn)2

o = Lt (78)
with w, given by (75).
Proof. Note first that for every ¢ > ¢,

[wollp(raary < ll@ollp(raary + lle™ TB g llpremy < K. (79)

Thus, there exist two constants 7, K > 0 depending on ¢y and wg for which As-
sumption 12 is satisfied. Lemma 17 and 14 allow us to write

w(ty, +7) = ®(w(t,), ) + Ri(w(ty), )

= U (w(tn), ) + Ri(w(ty), 7) — Si(w(ty), 7). (80)
Setting e, = ||w(t,) — wy||, we now split the error as follows:
ent1 < [[Ri(w(tn), ) + [[Si(w(tn), 7|

+ [ Wi(w(tn), 7) — Ci(wn, 7). (81)

Recalling that F is Lipschitz on X and arguing by induction on [, we find that
there exists a constant C; > 0 independent of ¢ such that

19 (w(tn), ) — ¥ (wn, 7)|| < (14 C17)le,. (82)

By Lemma 14 and 17, there exists a constant C; > 0 depending on v and K such
that
[Ru(w(ts), T)|| + 1Si(w(ta), 7)I| < Cor (7' +4*N). (83)
Then, (81) reads
ent1 < (1+C17) e, + Cor (7h 4+ 4. (84)
Thus, we find by induction that

(1+Cim)m—1

en < (1 + 1 T)nJrl eg + Co C (Tl + ’YZN) . (85)
1
Since ey = 0 and 1+ 2 < e”, we obtain
eC]lT _ 1
en < Co ——— (11 +9"M) = C (7' +97Y). (86)
1

To obtain the final estimate, we undo the variable twist, noting that

(e (witn))n + (= (w(tn))e _ w(ta)s +w(tn)s

tp) = = .

o(tn) g . (87

Then (86) directly implies estimate (77). O
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