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A new class of solution methods based on a short-characteristics approach em-
bedded in the finite element framework for the solution of the radiation transport
equation is developed and tested. The order of convergence and the error to runtime
ratio are determined in numerical tests. Furthermore, the efficiency of the scheme is
demonstrated in the case of a challenging problem from the field of solar physics.
A quantitative comparison with other methods, based either on the characteristics
or on the finite element approach, is carried out. This emphasizes the efficiency
and accuracy of our method. Two different adaptation mechanisms are studied: grid
adaptation and local variation of the order of the scheme.  © 2002 Eisevier Science (USA)
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1. INTRODUCTION

The transport of electromagnetic radiation and its interaction with matter are generally
described by the time-dependent radiation transport (RT) equation
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which is a linear Boltzmann-type equation. The intensity /, represents the amount of energy
transported by radiation of frequency v across an area d> i in the direction /i. I, is a function
of time r € R, location X € R®, propagation direction fi € S?, and frequency v € RT.
S, = €,/k, and x, = pk, are functions depending on the temperature 7 and the mass
density p of the underlying fluid. y, is the inverse mean free photon path, «, (T, p) is the
absorption coefficient, and €, (T, p) is the emission coefficient.
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Under the assumption that the radiation relaxation time is small compared with all other
time scales of the physical system considered, Eq. (1) can be reduced to its stationary form

Q.VIU—'—XVIV :X\)Sv- )

For the dynamic interaction of radiation and matter the equations of radiation (mag-
neto)hydrodynamics have to be studied. The coupling of the radiation transport equation
and the equations of (magneto)hydrodynamics (M)HD) leads to a source term Qg in the
balance law for the total energy E,

OE +V - (Ei+Pi)=pg-ii+ O, (3)

with the stress tensor P and the velocity field # of the fluid. We have included the gravity
g and neglected viscous forces. The radiation source term has the following form:

Qradz//xv(lu—Sv)dﬁ.dv. “)
S2

0

A derivation of the full system can be found in [19].

The aim of this paper is to develop a new class of solution methods for the stationary RT
equation (2), which are especially well suited to use in time-dependent radiation (M)HD
simulations. Although we focus on Eq. (2) throughout this paper, the method can be used
for general linear transport equations in a compact domain Q C R” (n > 2),

f-Vu@) = f& u®@) forieQ,

u(x) = g(x) forx e {y € dQ|u-n(y) <0}, ©)
whereby [i is constant and 7 () is the unit outer normal at y to the boundary of 2. Equation
(5) reduces to (2) by setting f = x,(S, —u) andu = I,,.

Time-dependent numerical simulations of (M)HD processes, such as (magneto) convec-
tion taking place in the photosphere of solar-type stars, require the treatment of the radiation
transport in the form described above [4, 5, 8, 20, 21, 24, 25]. In stellar atmospheres, the
radiation relaxation time is small compared with all hydrodynamic time scales; therefore an
instantaneous radiation equilibrium can be assumed. Hence, Eq. (2) is used for the descrip-
tion of the radiation processes. In most numerical schemes, the radiation source term Q,q
is approximated through finite sums obtained by quadrature rules [3]. Therefore, the major
step in the development of a RT module is the construction of a scheme for the solution
of (2) for a given propagation direction f and fixed frequency v. The coupling of the RT
module with a time-dependent (M)HD solver leads to the following demands on the RT
solver:

e The RT solver should be easily implemented for 2D and 3D calculations independent
of the underlying grid structure without extensive recording, and it should require only a
small stencil for the computation of the intensity to minimize communication in a parallel
environment.

e Modern (M)HD-solvers are at least second-order-accurate, and the method for solving
(2) should be at least of the same order as the (M)HD solver.
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e The RT-solver must be very efficient, since the computation time of the radiation source
term is at least one order of magnitude larger than the computation time of the (M)HD data.

e The RT-solver has to be able to handle a stiff as well as a nonstiff source term f in
Eqg. (5), because in the RT-equation we have 9, f = —x,, and in the solar photosphere y,
varies between 1073 and 10*.

e The RT-solver must cope with large gradients in the temperature and the density which
may occur in (M)HD simulations. In some regions of the solar photosphere «, is propor-
tional to 7'° and the source function S, varies with T* everywhere; therefore, even small
changes in the temperature lead to strong variations in « and, hence, in the intensity given
by (2).

With these demands in mind, we have compared different methods for the solution of the
RT-equation. On the one hand, we have tested the discontinuous—Galerkin finite element
scheme, introduced in [18]. A further study of this method was published in [13], where
an optimal convergence result was proven (compare also [22, 23]). On the other hand, we
investigated two characteristics based approaches, the long-characteristics method, which
was suggested by [19], and the short-characteristics method proposed by [16], which was
recently adapted to triangular girds [3]. Although the finite element and the characteristics
based approaches have been used in many applications concerning neutron and radiation
transport problems [1, 11, 14, 24], there are no direct comparisons of these methods in respect
to their error to runtime ratios. In addition, no convergence proof of the characteristics based
approaches or a numerical study of their convergence properties is yet available.

In respect to the demands sketched above, both methods suffer either from computa-
tional inefficiency, low accuracy, or are not suitable in conjunction with new computational
strategies, such as parallel processing and locally adapted unstructured grids. Higher-order
versions of these methods also tend to lead to over- and undershoots in the solution, which
can even result in unphysical negative intensity values.

Therefore, it is necessary to study possible improvements of well-known methods or
to develop new methods for the solution of the RT-equation. We report on our studies
concerning the development and tests of a new higher-order method that combines the finite
element and the short-characteristics approaches. It works locally with data delivered by a
(M)HD-solver on structured or unstructured grids in two and three space dimensions. We
compare our method with the other well-known methods with respect to the experimental
order of convergence (EOC) and the error to runtime ratio.

Section 2 describes the general framework of the solution strategy irrespective of the
desired order or underlying grid structure. A detailed study of the implementation of different
first- and second-order versions of the solver in 2D on triangular grids is discussed in
Section 3.

In Section 4, the method is compared in a quantitative way with various currently used
methods, such as the short-characteristics method [16] and the discontinous—Galerkin finite
element method [18]. To find the most suitable scheme, all of these methods have been
applied to test problems with a known exact solution and to a solar physical magnetic flux
sheet. Our investigation covers the computation of the experimental order of convergence,
the determination of the error to runtime ratio, and the qualitative consideration of the
intensity dissipation due to the 2D upwind intensity interpolation. The application of the
schemes to the solar magnetic flux sheet problem which serves as a representative test case,
reveals their differences in the case of a more challenging problem.
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In Section 5 we develop an adaptive strategy for combining the first and second order
methods to produce a more efficient solver (p-adaptivity). A residuum-based indicator,
which is often used for local grid adaption, is applied. Furthermore, some aspects of local
grid refinement (k-adaptivity) are discussed [12].

2. EXTENDED SHORT CHARACTERISTICS (ESC)

In this section we develop a general framework for a class of solution algorithms for the
radiation transport equation. We extend the technique of short characteristics described in
[16] by embedding the method in a finite element framework. This permits a very general
formulation of the scheme, which can be used to construct methods of arbitrary order on
different types of grids. For the description of our scheme we study the RT equation on
a bounded, open, and connected subset @ of R"” for n > 2 which can be either the full
computational domain €2 or a subset of €2, such as a single grid element. In w we seek an
approximate solution 7 to the radiation transport equation for a fixed unit direction ji € R":

w-VIi+xIl =xS inw
(6)
I =g ondo_.

g € C°(dw_) is the inflow intensity given on the inflow boundary

do = do_ 1= (¥ € dw_| i - 71(X) < O},
where 71(X) is an outer normal to dw at X € dw and x, S € C%(®) are assumed to be given
data. Our aim is to find an approximation I to the exact solution / of (6) in a given function
space P (w) with finite dimension . For example, if w is an element of a given triangulation

then P (w) could be a space of polynomials on that triangle (see Section 3).
For a set of basis functions {¢; }1<;<, of P(w) and points p; € @ (1 <i <r) we assume

ei(pj) =26 withl <i,j<r @
and that there exists an m > 0 with

pi € 0w_ forl <i <m,

pi € w\dw_ form <i <r.

This setting is sketched in Fig. 1.
We represent I in the basis {¢ iti<i<rs

HGED PN ITHEN ®)
j=1

with unknown coefficients /1, ..., I, € R. Using (7) it follows that
L=IG) A<j<nr.

We utilize this to calculate the coefficients /;, so that I(p ;) is an approximation of / (p ).
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FIG. 1. General setting of the ESC method.

The intensity is given at the points p;, j = 1, ..., m on the inflow boundary of w, so that
we choose

Ij=g(p;) forl<j=<m. 9)

To find the other coefficients, we use the method of short characteristics. Since w is compact,
we have a unique characteristic of Eq. (6)

yi ={¥|¥=¢;+siA,0<s<s;}Cow
through the point p; withm < j <r.§; € dw_ is the first intersection of the characteristic
through p; with the inflow boundary dw_ and s; > 0 is defined by g; +s;it = p; (see
Fig. 1). Along this characteristic, v;(s) := / (éj + st) satisfies the following initial value

problem:

Vi(s) + x(Gj +spvi(s) = x(q; +si)S(G; +sp) for0<s <sj,

. (10)
v;(0) = g(gq)).
With a suitable aproximation v; of v;, we now choose the remaining coefficients as
I; :==v;(s;) form<j<r. (11

In the ESC method the approximate solution of the radiative transport equation for a unique
direction i is given through (8) together with (9) and (11).
3. IMPLEMENTATION ON UNSTRUCTURED GRIDS

For simplicity we describe the solution algorithm for the RT equation on a given grid
only in the case of two space dimensions; the scheme can be directly extended to higher
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FIG. 2. Long-characteristics method (w = €2): The radiation transport equation is solved along the charac-
teristics y;, which connect the points p; in a cartesian grid with the inflow boundary at g;.

dimensions. We will also focus on the case of a triangular grid; the case of a structured grid
is easily derived. We construct an approximate solution 7 to the RT equation

w-VI+xI =xS inQ,
(12)
I=g onodQ_,

with a given propagation direction . We assume that we have a given grid T, on the
compact region  C R?. The data y, S are either continuous functions on €2 or given grid
functions on T}, which are continuous on each element. The inflow intensity g € L*°(9€2_)
is continuous on each boundary segment of T,.

One way to find an approximate solution to (12) with the ESC method is to set w :=
Q and to let p; be the nodes of the grid T,. The initial value problem (10) is then
solved for each characteristic by connecting the nodes of the grid with the correspond-
ing starting point on the inflow boundary as sketched in Fig. 2. The resulting scheme
is called the method of long-characteristics and was first proposed by [19] for cartesian
grids.

Another way to use the ESC method is to apply the scheme on each grid element T sep-
arately (i.e., w = T'). This requires a decomposition of the algorithm into three consecutive
steps.

3.1. Solution on a Triangular Grid

On a given triangulation T}, a solution to (12) can be constructed in three steps by using
our ESC method on each triangle separately:

ALGORITHM 1.

Construct a sequence T1, ..., Ty of the triangles with respect to [i.
Foreach triangle T =T, (k=1,...,N):

Choose basis functions ¢! and points p! .

Solve the short-characteristics problem for each p;.
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Step 1: Ordering of the Triangles

The solution technique described in Section 2 with w = T for an element T in a given
triangulation T, of €2 can be used directly to compute the intensity /7, if the intensity at the
inflow boundary 97_ is known. If this inflow boundary coincides with the outflow boundary
of some other triangle 7', the intensity I on T has to be calculated prior to /7. Therefore,
a processing sequence of the elements 71, ..., Ty of T, with the following property has to
be found:

For two triangles T;, T; with T; N'T; C dT;_,i < j holds. (13)

Such a sequence allows us to use the technique described in Section 2. The construction of
the discrete solution to (12) is started on T, since, due to property (13), the inflow boundary
of 71 must lie on 02_, where the intensity is given. Assuming that we have constructed a
solutionon T, ..., T;_;, we compute I, using our method, since the inflow boundary of
T either is part of 9€2_ or is part of the boundary to the triangles 71, ..., T;_, due to (13).
It has been shown in [18] that it is always possible to find a sequence of a given triangulation
with the property (13).

Many algorithms for the solution of the hydrodynamic equations that include local adap-
tation and parallelization strategies organize the grid in a hierarchical structure. For this
storage technique, the grid is generated starting with a coarse macro grid [Fig. 3 (left)]. In
each refinement step, the new elements are organized in a tree structure below the node cor-
responding to the refined element [Fig. 3 (right); for more details see [6]]. In the following
we describe a method for constructing a processing sequence that is well suited for use with
locally adapted grids stored in this way.

We first sort the macro grid using a simple algorithm: we start with one element 7 and
check whether all the neighboring triangles in the downstream direction are already included
in the sequence. If this is the case, T is taken as the next element in the sequence, and the
procedure is repeated with some other triangle. Otherwise the procedure is repeated with
one of the downstream neighbors, until an element is found which can be included in the
sequence. The ordering of the macro grid has to be constructed only once at the beginning of
the calculation. Since the number of elements in the macro grid is usually small compared
to the total number of elements, the cost of this step is negligible. In each refinement step
we sort the new elements (most often two or four) locally, i.e., only with respect to each
other (the information stored for the other elements is left untouched). This can be done in
a short time irrespective of the total size of the grid. This leads to a local numbering of the
nodes in the tree as shown in Fig. 3 (right).

2 3 1 4 2 3 !l 4 2 3 1 4 2 3 1 4 2 3 I 4
mn 1/\2 1/\2 2 /\-1 1/.\2 2 1 1 2 2 1
/
1 2 1 2 1 2
3
Q 41 Q Q Q Q
2
I
1 1 )
2 2
2 112

FIG. 3. Example of a refinement sequence with triangulation, hierarchial stroage, and local numbering.
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FIG. 4. Construction of the sequence using the local numbering in Fig. 3.

For the solution of the radiation transport problem, we traverse down the subtrees in the
order given by the local ordering. The same is repeated on each level until all the elements
of the tree have been visited. An example is shown in Fig. 4.

In three space dimensions, the situation is far more complex and it is not clear if it is
possible to construct a suitable permutation of the grid elements in all cases. In [27] the
authors state that they have observed tetrahedral grids for which a sorting algorithm failed
due to some complicated circular dependency between the grid elements. In the case of
a hierarchical grid structure this means that the ordering fails for the macro grid since a
local numbering for the child elements exists for most widely used splitting techniques.
Therefore, a simple modification of the macro grid can be sufficient in many cases. If this
should fail, an iterative method similar to the one which we present for the periodic boundary
condition (cf. Section 3.3) can be used to break up such dependencies. This technique was
successfully applied in 3D simulations [27].

Step 2: Solution on a Single Element

We now consider the solution of Eq. (6) for a single element of a given triangulation T,
i.e.,, w = T in (6). To use our method, the points p; € T (i =1, ..., r) and an ansatz space
P (T) with a set of basis functions {g; },<;<, satisfying goi(ﬁj) =4;(1 <i,j<r)haveto
be selected. We examine two possible ways—which we call ESC1 and ESC2—of choosing
p;i and ¢; using the space of polynomials on T,

Py (T) :={p| p is a polynomial of order k on T} (k € N). (14)

e ESCI1.: For the first-order method, linear ansatz functions are chosen: P(T) := P;(T)
with dim P(T) = 3. Three points p1, pa, p3 € T must be defined, at which the coefficients
in (11) have to be computed. The natural choice for these points is the three nodes of a
triangle T. This choice results in basis functions shown in Fig. 5 (left).

o ESC2: For the desired higher order scheme, the choice is the six-dimensional function
space P(T) := P,(T). For the points [5_,- we choose the nodes and the midpoints of the
edges. This leads to two types of basis functions, shown in Fig. 5 (middle and right).

Step 3: Solution of the Short-Characteristics Problem

We now discuss the solution of the short-characteristics problem (10). In the ESC1
method, linear behavior is assumed for the ansatz functions, and the coefficients (11)
must be determined at the vertices of each triangle. There are two possibilities. Either
all three vertices lie on the inflow boundary d7_ (m = r = 3, see Eq. 9), in which case the
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FIG. 5. Nodal basis function (left) for ESC1 method and nodal basis function (middle) and midpoint basis
function (right) for ESC2 method.

linear function /7 is already uniquely determined; or we have m = 2, and the intensity /¢
at point C (ref. Fig. 6a) must be computed. The intensity /.. at the starting point cc of the
characteristic, which serves as the inflow intensity, is given by the solution on the neigh-
boring triangle. In the ESC2 method quadratic behavior of the ansatz functions is assumed.
Again, depending on the number of inflow boundaries, two cases have to be distinguished.
In the first case (two inflow boundaries, m = 5, Fig. 6b), the short-characteristics problem
has to be solved for the mid point F of the outflow boundary, with the starting value given
by the intensity at the point ff. In the second case (m = 3, Fig. 6¢) the coefficients at the
points E, C, and D have to be computed. In this case the inflow intensities at the points ee,
cc, and dd, (Zee, Icc, 144, respectively) are known.

In the following we consider four different solvers for the ODE (10). Two of the methods
(KA1, KA2) use the formal solution of (10) given by

vi(s) = v(0) e ATOY 4 / S(o) e 27V do (15)
N——

attenuated incident intensity 0

emitted intensity
with
b

At(a,b) ::/X(O’)do’.

a

ff
A cc B C A ee cc F dd B

FIG. 6. To solve the RT equation on a single element using the ESC method it is necessary to calculate the
intensity for different points, depending on the desired order. (a): in the ESC1-method the intensity at point C has
to be computed on triangles with only one inflow edge along the characteristic starting at point cc. (b) and (c) In
the ESC2 method the intensities have to be computed at point F (two inflow edges) or E, C, D (one inflow edge)
using the corresponding inflow intensities at point ff or at points ee, cc and dd respectively.
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The other two methods (IRK, DRK) use a standard implicit ODE solver. We note that
the ODE is linear, and therefore only a linear system of equations has to be solved when
an implicit Runge—Kutta method is used. We have also tested further methods, including
several quadrature methods for the integrals in (15) as well as some explicit ODE solvers.
All these methods revealed difficulties with the strong variations in y occurring in our
applications.

e KALI: y, S are approximated through first-order polynomials, which lead to an explicit
formula for the integrals in (15) [3, 16].

e KA2: yx, S are approximated through second-order polynomials, which lead to an
explicit formula for the integrals in (15) [3, 16].

e IRK: The ODE (10) is solved through an implicit two-point Runge—Kutta scheme.
The best results were achieved with the RADAU IIA method (described in [9]).

e DRK: The ODE (10) is solved through a two-step simple diagonally implicit Runge—
Kutta method (described in [9]).

3.2. Suppressing Spurious Oscillations

In higher order schemes for hyperbolic equations the computed solutions can show spu-
rious oscillatory behavior. In the ESC2 method this results from the fact that the quadratic
interpolation of three intensity values /4, I, and /g given at the corresponding points on
an inflow edge (e.g., Fig. 6¢c) might generate a new extremum as sketched in Fig. 7. As
shown in this example, a characteristic originating between the points A and F (e.g., ee
and cc in Fig. 6¢) carries a negative intensity, although the intensities at A, F, and B are
all nonnegative. This results in a negative value for the coefficients /¢ or I, leading to an
unphysical solution on the whole triangle.

Applying an operator G on the inflow intensity g in the short-characteristics problem (10)
eliminates these difficulties:

- +
G9)® =g + ( max ¢(5)—g®) +( min g5 —g®) . (16
<Jj=m 1<j<m

This operator can be applied in any version of our ESC method in order to suppress the
spurious oscillations, since it guarantees that any extremum on the inflow boundary of a

G(o) min(I,, I, T ,)<min G (o)

F

max(IA,I IB)zmaxG(U)

E?

cel  leel  idd

FIG. 7. Quadratic interpolation can generate new extrema, leading to spurious oscillations, which are sup-
pressed by replacing the inflow intensity g by a modified function G.
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triangle corresponds to one of the calculated values as sketched in Fig. 7. A similar technique
was also applied in [2].

3.3. Periodic Boundary Conditions

The algorithm described so far can be used on any domain €2 for which the inflow intensity
is known everywhere on 9€2_. In many applications the intensity is only known on parts
of the inflow boundary, and periodic boundary conditions are prescribed on the remaining
inflow boundary. We will describe an iteration process for solving these problems. For
simplicity we assume that Q = [xy, x»] X [y, y2] for x; < x; and y; < y,. The intensity is
known on the lower boundary for upward directions and on the top boundary for downward
directions; at the vertical boundaries periodic boundary conditions are used. In this situation
the sorting algorithm in the first step of our method cannot be used directly: In general there
is no sequence of the triangles which takes into account the fact that the inflow intensity at
the vertical boundaries is unknown. We solve this problem by iteration, using the intensities
at the vertical boundaries which were calculated in one step as inflow intensity for the next
step of the iteration. We stop the iteration when the change in the calculated intensities does
not exceed a given threshold:

|]new - ]()ld| <e€ max{|lold|» 8}

& > 0 and § > O are constants. In the following the solution algorithm is presented:
ALGORITHM 2.

Letn =0and ;] :=0.
Construct a sequence T}, . .., Ty of the triangles with respect to fi.
For each triangle T =T, (k=1,...,N):
Choose basis functions ¢; and points p! .
Solve the short-characteristics problem for each p;.
If |17 (pT) — I7(pD)| > & max{|I]'(p])|, 8} forone T € Ty andone 1 <i <r,
let n = n 4 1 and restart the calculation on all triangles.

Remark. We have no proof that this iteration converges in all situations. In our cal-
culations with & = 100, 8 = 0 the alogorithm terminates after n(fi) steps, with n(ii) =
[l “*] + 1. The algorithm can not be used for j1, = 0.

X2 =X,y

4. NUMERICAL RESULTS

We have tested and validated the ESC method in terms of efficiency and accuracy using a
variety of test problems. Our investigation ranges from problems for which we can construct
exact solutions (Sections 4.1 and 4.2), to an application from solar physics (Section 4.3).

We compare the schemes summarized in Table 1. The long-characteristics method de-
scribed in Section 3 has some disadvantages, which makes it unsuitable for coupling with
a (M)HD solver: The data x = px(p, T), S = S(T) for the characteristics problem (10)
are piecewise linear functions defined on an unstructured grid delivered by the (M)HD
solver. Therefore, in order to solve (10), it is necessary to follow the characteristics through
this grid, which requires the calculation of the intersection with the grid element along the
way down to the inflow boundary. This is computationally very expensive, especially in
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TABLE 1
Schemes Used in the Test of the ESC Method

First-order ESC-methods

ESC1(KA1)* Linear ansatz + Kunasz—Auer solver with linear approximation

ESCI1(KA2)’ Linear ansatz 4+ Kunasz—Auer solver with quadratic approximation

ESC1(IRK) Linear ansatz + two-point implicit Runge—Kutta solver

ESC1(DRK) Linear ansatz 4 two-point diagonally implicit Runge—Kutta solver
Second-order ESC-methods

ESC2(KA1) Quadratic ansatz + Kunasz—Auer solver with linear approximation

ESC2(KA2) Quadratic ansatz + Kunasz—Auer solver with quadratic approximation

ESC2(IRK) Quadratic ansatz + two-point implicit Runge—Kutta solver

ESC2(DRK) Quadratic ansatz + two-point diagonally implicit Runge—Kutta solver

ESC2-mod Like ESC2 (IRK) with the oscillation fix described in Section 3.2

Reference methods [18]
DGO Discontinuous-Galerkin with ansatz functions in Py
DGl Discontinuous-Galerkin with ansatz functions in IP,*

“ESC1(KAT1) is identical to the method presented in [16].

b ESC1(KAZ2) is identical to the method presented in [16].

¢ In our calculations the integrals appearing in the discontinuous-Galerkin method are approximated
by a second order quadrature formula. A higher order quadrature rule gives similar results for all
problems. Oscillations are slightly diminished by using higher order quadrature, with a high cost in
computational time.

combination with locally adapted grids. A further disadvantage arises from the fact that this
method is not local in space, which makes it difficult to use in a parallel environment. We
have therefore not included this method in our test.

All of the following calculations were performed in the domain Q =[—1:1] x
[—1 : 1] using an irregular macro triangulation with 94 elements. The values of the grid
size h are always given in units of the grid size of the macro triangulation. All errors were
computed using a 13-point quadrature rule of seventh order on each triangle. The points in
the quadrature rule do not coincide with the points used for the calculation in the ESC or
the DG method.

4.1. Results Using Exact Solutions

To compare the different methods for the solution of the RT equation, we choose functions
I, x. S and g are computed so that / is the solution to the radiation transport equation (12)
with data x, S and boundary data g. We compare the schemes by computing the L? error,

en = /|I(£)—1h<f>|2 : (17)

Q

for the numerical solutions [; with various values of the grid spacing 4. The quality of
the schemes is quantified by comparing the time needed to reach a given error tolerance.
We compute the error in the L? norm, since this is the norm assumed in the convergence
proof for the DG method [13], which serves as a mathematically well-understood refer-
ence scheme for our comparison. We have also determined the L? norm of I and VI.
These results are comparable to the ones presented here for all tested schemes; they are
therefore not included.
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FIG. 8. Data for the Smooth(5) problem.

As a first problem, which, in the following, is denoted as Smooth(a), the setting for 7 and
X is chosen as

I(x,z) := (cos(2mx) +2)sin(7wz)> + 1,
x (x,z) := (1000 tanh(—az) + 1000.001(sin(rx) + 1.25).

In order for an optimal convergence rate to be obtained, /, S, and x must be sufficiently
smooth. We have chosen x as given above (Fig. 8) because we want to investigate how well
the methods can cope with stiff and nonstiff regions. x varies between 10~ and 10*, covering
approximately the range of the solar physical applications (Section 4.3). The width of the
transition region between the stiff and the nonstiff parts of the domain depends on the choice
of a. The schemes were tested for different values of a, with more or less the same results.
The results presented here were calculated with a = 5, leading to a moderate transition.

Since the mean angular integrated intensity J is required for the time dependent ap-
plications, the RT equation must be computed for many rays with different propagation
directions ji. To demonstrate the independence of the error to runtime ratio with respect to
the propagation direction, we present results for an upward propagating ray (angle of 50°)
and a downward propagating ray (angle of 200°).

We use the computed errors given by (17) to compare the ESC1, the ESC2, and the DG
methods by evaluating the corresponding numerical order of convergence (EOC):

EOC), :=log, 2.

en’
In Fig. 9 we show the EOC for different values of & for the ESC1 methods together with

Smooth(s): EOC for first order schemes Smoath(5): EOC for first order schemes
2 1.25
ESCH{KA1) -} ESC1{KA1) -
ESC1(KA2
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12 ESCi(DRK& = =
A

eoc
B0C

08 . - - 0.95
0.015825 0.03125 0.0625 0.125 0.25 0.015625 0.03125 0.0825 0125 025
h h

FIG. 9. EOC for the ESC1 method using different, ODE solvers and the DGO method. Problem: Smooth(5).
Left: angle of 50°. Right: angle of 200°.
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Smooth(5): EOC for second order schemes Smoceth(S): EQC for second order schemes
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FIG.10. EOC for the ESC2 method using different ODE solvers and the DG1 method. Problem: Smooth(5).
Left: angle of 50°. Right: angle of 200°.

the first-order DG scheme (DGO0). It can be seen that the ESC1 method is of first order
irrespective of the method used for solving the short-characteristics problem. Figure 10
shows that using quadratic polynomials in the ESC method leads to the desired higher order
scheme for all the tested ODE solvers.

Figure 11 shows that the ESC2 method is second-order accurate and that the EOC is
independent of the ODE solvers presented in Section 3.1. On the other hand, it is shown
that these solvers strongly influence the runtime requirement of the scheme. We see that the
method suggested by Kunasz and Auer [16] is a lot more expensive than the Runge—Kutta
methods. The latter reach a given error on a far coarser grid. Although the DG1 method is
slightly faster on a fixed grid, it takes more computational time to reach a given error. The
time required in order to reach some given errors is summarized in Tables II and III; the
best performance is obtained by the ESC2 (IRK) method.

We have also included the results produced by the ESC2-mod method, using the oscil-
lation reduction technique 3.2. The results show that the method reduces the quality of the
scheme only slightly.

To summarize, it must be stressed that all the tests have lead us to favor the ESC2 method
with the implicit Runge—Kutta solver, since it is second-order-accurate, has the best error
to runtime ratio, and at the same time produces no spurious oscillations.

Smooth(5): error vs. runtime Smooth(5): error vs. runtime
1 ¥ 1 T T T
i ESC1(KA2) - ESC1(KA2) -
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B ESCI(KAZ) O3~ B ESC2(KA2) -
e ESCZSRK; e 01
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5 o001 5
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0.0t 0.1 1 106 100 ool 01 1 10 100
time time

FIG. 11. Error vs time for the ESC2 with different ODE solvers together with the reference results using the
classical short-characteristics method and the second-order DG method. Problem: Smooth(5). Left: angle of 50°.
Right: angle of 200°.
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TABLE 11
Time Requirement for Reaching Fixed Error Bounds for the First-Order Methods

Smooth(5)
e’ ESCI1(KAl) ESC1(KA2) ESCI1(IRK) ESC1(DRK) DGO
Angle of 50°
1.00e—02 1.72e+00 1.61e+00 4.45e—01 3.91e—01 3.41e+01
1.00e—03 4.93e+01 4.59e+4-01 3.84e4-01 3.76e4-01 4.47e+03
1.00e—04 1.81e+03 1.45¢+03 4.47e+03 4.55e+03 5.84e+05
1.00e—05 6.64e+04 4.59e+04 5.21e405 5.50e+05 7.65e+07
Angle of 200°
1.00e—02 8.57e400 8.91e4-00 8.81e4-00 8.13e+00 5.40e4-01
1.00e—03 1.08e+03 1.12e+03 1.01e+03 9.84e+-02 6.96e+-03
1.00e—04 1.37e+05 1.40e+05 1.16e+05 1.11e405 8.98e+05
1.00e—05 1.74e+07 1.76e+07 1.33e407 1.29e+4-07 1.16e+08

¢ Extrapolation of the values available was used whenever the prescribed error bound was not reached
in our calculations.

4.2. Searchlight Problem

In the ESC method the assumption of first- or second-order polynomials for the ansatz
functions on each element yields an initial value for each characteristic which is given by
linear or quadratic interpolation of the coefficients in (11) corresponding to the points lying
on the inflow boundary. This causes the intensity of an upwind point to be distributed over all
the downwind points on the edge of an element. In the case of a sharp-edged incident beam
propagating through vacuum (x, S = 0), this interpolation leads to an intensity dissipation
out of the beam into the surrounding space and an intensity decrease in the beam itself. In the
setting presented here, for which we can construct an exact solution along the characterisitcs
using (15), a beam of constant intensity enters the domain through a section at the lower
boundary. The intensity enters the domain in the interval [—0.95 : 0.55] at a strength of

TABLE III
Time Requirement for Reaching Fixed Error Bounds for the Second-Order Methods

Smooth(5)
ey ESC2(KA2) ESC2(IRK) ESC2(DRK) ESC2-mod(IRK) DGl
Angle of 50°
1.00e—02 8.93e—01 3.05e—02 1.31e—01 3.17e—02 2.14e—01
1.00e—03 8.63e+00 1.74e—01 1.24e4-00 2.13e—01 2.19e+00
1.00e—04 8.66e+4-01 1.07e4-00 1.11e+01 1.62e+4-00 2.27e401
1.00e—05 8.75e+02 9.14e+4-00 9.06e+4-01 1.61e4+01 2.41e+02
Angle of 200°
1.00e—02 1.57e—01 8.75e—02 1.16e—01 8.60e—02 3.09e—01
1.00e—03 1.62e+00 6.98e—01 1.12e400 6.97e—01 3.26e+00
1.00e—04 1.70e+-01 6.83e+00 1.03e4-01 6.98e+00 3.22e+401

1.00e—05 1.91e+02 6.86e+01 9.37e+01 7.05e+01 3.10e+02
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100 and is zero on the lower boundary outside of this interval. A similar investigation was
presented in [16].

This intensity dissipation is much more significant for the ESC1 than for the ESC2
method. This indicates that the domain of influence for a given coefficient decreases with
increasing polynomial order. This is qualitatively shown in Fig. 12. The results obtained
with the ESC2 and the DG1 method show a comparatively low-intensity dissipation. But
spurious oscillatory behavior results in occasional negative intensity values, as shown in
Fig. 13. In the case of the ESC2 method these are eliminated as described in 3.2 without
destroying the sharp transition between the beam and its surrounding.

One issue which has not been addressed so far is the conservation property of the schemes:
in the case of the radiation transport equation (2) integration over a test volume V and using
Gauss Theorem shows that the exact solution satisfies

/Iﬁ%:—/lﬁ-ﬁ—i—/x(S—I). (18)

av, av_ 4

This property is important in some applications so that in this case it is desirable for the
discrete solution to fulfill a similar property. In the case of the DG method this property is
satisfied if the control volume equals a union of elements in the triangulation. This cannot
be shown for the ESC method as it is presented here. A simple test can be performed using
the Searchlight problem: taking V = €2, Eq. (18) reduces to

/1@%:-/1@%
g, a0

since x, S vanish identically. Since 2 = [—1: 1] x [—1 : 1] and the intensity on 9$2_
equals g the intensity on the outflow boundary should satisfy

1 1

/I(x, 1)dx =/g(x)dx.

-1 -1
In Table IV we show the values of

1

/l(x, Ddx,

-1

and

Lo hdx — [ g

f_ll 8h

for some of the ESC schemes discussed in this paper. In the computation, we have not used
the exact inflow function g but have used a linear interpolation g, of g between the nodes of
the grid on the boundary. For that reason, the value of the intensity on the lower boundary
is not equal to 40 but is slightly larger. The other parameters where chosen as in Fig. 12.
Our results show that the outflow intensity is not identical to the inflow intensity when the
ESC method is used but the deviation is far below 1%.
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TABLE IV
For Different ESC Methods the Outflow Intensity Is Shown Together
with the Relative Deviation from the Inflow Intensity

Searchlight problem: conservation property

ESCI1(IRK) ESC2(IRK) ESC2-mod(IRK)
Elements Ligp Relative error Liop Relative error Ligp Relative error
20,480 41.22 —7.46e—04 41.24 —2.49e—04 41.11 —3.37e—03
42,478 41.14 —2.58e—03 41.20 —9.87e—04 41.25 3.74e—05
96,256 41.42 2.75e—02 40.20 —2.59e—03 40.35 1.10e—03

Note. The inflow intensity may vary depending on the grid size due to interpolation effects: 41.25
for 20,480 and 42,478 elements and 40.3125 for 96,256 elements.

A

FIG. 12. Gray-scale plots of a searchlight beam propagating through vacuum, computed for 42,478 grid cells
with (from left to right) the exact solution, the ESC1(KA2), the ESC2(IRK), and the DG1 method. The beam enters
the domain through the lower boundary under an inclination of 33° and leaves domain almost in the middle of the
top boundary. The iteration technique for imposing the periodic boundary conditions as described in Section 3.3

is used.
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FIG.13. Quadratic interpolation can generate new extrema and leads to spurious negative intensities, as shown
through a direct comparison of the exact solution to the searchlight problem at the upper boundary of the domain,
with the ESC2(IRK) method. Very similar results are obtained with the DG1 method, which also produces negative
intensity values. The ESC1(KA2) method shows a large intensity diffusion. The ESC2-mod method shows the
same sharp transition as the ESC2(IRK) method, but has no oscillations.
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4.3. Solar Physical Application: A Magnetic Flux Sheet

We have embedded a schematic magnetic flux sheet model in a model for a solar atmo-
sphere which serves as a testcase for (M)HD simulations of the solar photosphere [3]. The
physical quantities y, S have a sharp transition at the sheet boundaries seen in Fig. 14. The
source function S is given through the frequency integrated Planck-function § = o /7 T*
and « is the averaged Rosseland absorption coefficient [17]. We solve the RT equation for
an inclination of 80°. For 0 < z < 0.5 the jump in x leads to a sudden increase of the
photon mean free path [ = 1/x, so that / > h (where £ is the grid spacing). This leads to
a significant intensity increase in the vicinity of the sheet boundaries, as shown in Fig. 15.
In regions with / > h (z > 0.5), where there is no significant absorption and emission,
the formal solution to the ODE (10) is reduced to pure transport. Therefore, the intensity
originating from layers with strong x discontinuities and transported outward is detectable
at the upper domain boundary, because the intensity emitted in deeper layers is transported
without being significantly attenuated.

vertical direction z [arbitrary units]

—-0.5F 7 i

=1.0 -0.5 0.0 0.5 1.0
horizental direction x [orbitrary units]

vertical direction z [arbilrary units]

-1.0 =0.5 0.0 0.5 1.0
harizental direction x [arbitrary units]

FIG.14. Top: the combination of a gray scale and an isoline representation of log,, x . Bottom: the combination
of a gray-scale and an isoline representation of log,, S. x, S increase with increasing geometrical depth z and
show a sharply marked transition between the interior and the exterior of the flux sheet.
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FIG. 15. The intensity for an angle of 80° to the horizontal axis, shown as combination of a contour and a
gray-scale representation. The intensity increases with increasing geometrical depth z. There are two intensity
maxima detectable at the top boundary, originating from atmosheric regions around (0 < z < 0.5) and being
caused by a sudden decrease in x in this region (Fig. 16).

Figure 16 shows the convergence of the computed intensities at the upper domain bound-
ary toward a reference solution (computed with the ESC2-mod method for 10° grid cells)
as a function of cell size. Our ESC2-mod method and the DG1 method show more or less
the same results and almost reach the reference solution for 33,770 grid cells, whereas the
ESCI1(KA2) and the ESC2(KA2) methods have either a larger intensity dissipation or a
more pronounced oscillatory behavior and differ significantly from the reference solution
even for 543,678 grid cells. It should be noted that the oscillations in the ESC2(KA?2)
method are not reduced by using the oscillation fix described in Section 3.2 since they are
due to the short-characteristics solver.

In order to judge the results obtained with the ESC method in a more quantiative way,
we compare the computed maximum intensity for a photospheric model with flux sheet
I'¢; at the upper domain boundary in units of the specific intensity /.., computed with a
photospheric model without flux sheet.

Figure 17 displays the ratio /;/1., as a function of the grid size & (left) and the compu-
tational time (right) and emphasizes the results shown in Fig. 16, namely that ESC1 (KA2)
and ESC2 (KA2) need a much smaller cell size in order to reach the reference value. On
the other hand, the results obtained with the remaining three methods (DG1, ESC2(IRK),
and ESC2-mod) are more or less comparable and reflect a significantly larger convergence
rate. A great disadvantage of the DG1 method compared to the ESC2(IRK) and ESC2-
mod methods, is the strong oscillations at z = 0, shown in Fig. 18 for 42,478 cells for the
whole width of the computational domain (upper representation), and as a blow-up around
x = —0.13 (lower representation). These oscillations are not detectable at the top bound-
ary, but obviously affect the radiation source term in the lower regions and hence might
influence the (M)HD-equations in an undersirable way.

We conclude that for this application the ESC2-mod method is the most suitable method
since it resolves the discontinuities without creating detectable unphysical oscillations and
shows a negligible intensity dissipation as shown in Section 4.2.
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FIG. 16. The computed intensities at the top domain boundary. Upper left and upper right: ESC1(IRK),
ESC2(IRK). Middle left and middle right: ESC1(KA2), ESC2(KA?2). Lower left and lower right: ESC2-mod,
DG1. Results for various numbers of grid cells (33770, 42478, 135644, 543678) are shown. The reference solution
is obtained with the ESC2-mod method and 10° grid cells.
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FIG.17. Iy /I., as function of cell size (left): The DGI, the ESC2-mod, and the ESC2(IRK) method show
almost the same results and seem to converge to the same value for 7 — 0. ESC1(KA2) and ESC2(KA2) seem
also to converge to this value, but due to their oscillatory behavior, a far higher grid resolution (>2 x 10 elements)
is required. Right: /,/1., as function of time.
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FIG. 18. Upper: The horizontal section at depth z =0 of the intensity, computed with ESC1(KA2),
ESC2(KA2), ESC2(IRK), ESC2-mod, and DG1 show strong oscillations in the DGI results and a significant
intensity diffusion in the ESC1(KA2) results, whereas the results of ESC2(KA2), ESC2(IRK), and ESC2-mod
methods show only a slight difference. Lower: A blow-up around x = —0.13.

5. LOCAL ADAPTIVITY

In the previous section it was shown that a higher order scheme is essential for an
adequate resolution of the important structures in the solution. On the other hand, a second-
order scheme requires much more computational effort than a first-order method. In the case
of the ESC scheme, the complexity can be measured by the number of characteristics for
which the intensity has to be computed. For the ESC1 method, this number is approximately
equal to %N , where N is the number of grid elements. In the case of the ESC2 method,
we can approximate the complexity by %N + %N = 2N and therefore have a fourfold
increase in the computational time (this can also be seen in Fig. 11 and in the right plot of
Fig. 17). In the following we sketch two possibilities for reducing the computational effort:

e h-Adaptivity: The number of elements is reduced in those parts of the domain where
a high resolution of the grid is not required. For conservation laws adaption based on a
rigorous a posteriori analysis can be found in [15]; this approach has not yet been extended
to complex systems like the (M)HD equations. Therefore, in standard (M)HD codes local
adaptivity is achieved by evaluating relative jumps over element edges of the hydrodynamic
quantities [6]. In the case of the considered solar magnetic flux sheet this will not lead to
an adequate adaption for the radiation transport problem. In the higher atmospheric regions
the variation in density and temperature is not very large, so that a coarse grid is generated.
On the other hand, a good resolution of the intensity peak at the top boundary (Fig. 16)
requires a refined grid in parts of this region (Fig. 19). Including the intensity gradients or
a similar indicator based on the values of the intensities would help to avoid this problem.

e p-Adaptivity: In the ESC2 method we can choose a different function space P(T) on
each triangle, depending on the complexity of the solution on 7. During the calculation on
the element T we have to determine which order of the scheme should be used. This can be
done without a recalculation of the other elements. In a simple two-step scheme a solution
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FIG. 19. Test of grid adaption based on relative jumps in the density for the flux sheet problem. Left: Grid.
Right top: Intensity on upper boundary. Right bottom: Relative error on the top boundary between a reference
solution calculated with 543,678 elements and the solution on the locally adapted grid. As a comparison, the
relative error computed for a solution on a regular grid with approximately the same number of elements is also
plotted. Although both computations require the same amount of cpu time, the solution on the locally adapted grid
has a larger error than the solution on the globally refined grid.

I} € PI(T) is computed and some error indicator £(/}) is evaluated. If this indicator is
large, I, is discarded and a new solution /7 € P*(T) is computed, which is then taken
as the approximation to the intensity on 7. In the case of the combination DG0O/DG1 for
computing I} and 17, this approach is very expensive; the values computed for I} cannot
be used in the computation of I%. If ESC1/ESC2 is used, the coefficients calculated for IT1
can be reused for the representation of the solution /2, since they approximate the intensity
at the vertices.

Remark. The adaptivity techniques described above take into account only the error
which is produced locally on the element 7. The transported error (i.e., the error produced
upwind from 7") cannot be estimated in this way. To quantify this part of the error, arigorous a
posteriori error analysis for the ESC scheme would be necessary. For finite element schemes
such error estimators have been constructed [7, 10, 26]. For the ESC method no suitable
estimated is yet available.

In the following, we focus on an implementation of a p-adaptive algorithm using a
combination of ESC1 and ESC2. A straightforward approach is given by

ALGORITHM 3.

Construct a sequence T1, ..., Ty of the triangles with respect to [i.
For all triangles T =T (k=1,...,N):
Solve the short-characteristics problem defining the ESC1 solution 7;.
Evaluate the error indicator E7 (I T').
If&r (1)) <TOL
let It = I}
else solve the remaining short-characteristics problems to obtain the
ESC2 solution /7 and let I = I7.
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The question is how to choose the local error indicator £r. Our aim is to construct a p-
adaptive scheme using the lower order scheme ESCI1 as often as possible, without reducing
the overall order of the scheme, i.e.,

11 = Il < Ch.

In the following we motivate the residuum based indicator used here: Since the error gene-
rated by an insufficient approximation of the transport term ji - V grows for diminishing y,
we switch from the radiation transport equation (12) to the equivalent formulation

1. .
—u-VI+I-85=0 inQ,
X
I =g ondQ_.
The indicator which is presented here is based on the assumption that the error in the >
norm can be controlled by the L? norm of the residual:

Assumption. There exists ¢ € R with
I = Inllz2@) < CATIRU L2 + M

where the residual is given by
.
R(I)) := ;[,L VI, + 1, - S.

M), describes the approximation error of the data and is not taken into account in the
following; i.e., we set M;, = 0.

Remark. The above assumption does not hold in this generality. For some finite element
approximations of Eq. (12) such a bound with ¢ = 1 has been shown using the H ~'-norm
for the error [26]. Our test indicates that ¢ = 1 is a good choice also in this case. In the
following, we nevertheless use this assumption to motivate our error indicator.

Taking our assumption into account, we have to control the norm of the local residual
IR Ur)l2 ) == ||;,11 - VIt + It — S|l12(q) since we have

1 . 2
11 = Inlj2 ) < CPRIRI) 20 = c2h2q/ (;u NI 41, — s)
Q
272 2 212 2
= C2* Y IR () oy < C?h !N max | Rr () 2.
TeTy,
The number of elements N in the triangulation can be approximated by hlz, so that we have

- 1h||L2(Q) = Ch?™" max ||RT(1T)||L2(T)~
TGT/,

If the solution /7 on each triangle satisfies Ry (I7) < C h?~@=D our method is second-order
accurate. We therefore choose

Rr(IT)

. q—1
Err) =h 7]

19)
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Hereby we made use of the fact that the area |T | of any triangle in T}, is of the same order
as h%. We have tested this indicator using g =0, %, 1 and achieved the best results with
q=1.

We approximate the integral in (19) by a midpoint rule,

Err) = @ ViIr(sy) + Ir(st) — S(sr) |, (20)

x (s7)

where st is the barycenter of the triangle T. The derivative fi - V I7 (s7) in (20) is expen-
sive to calculate, so we replace it by an approximation. Using the notation introduced in
Section 3.1 (see Fig. 6), an approximation is given by

1
% for the two-inflow case (Fig. 6 (middle)),

-V Ir(st) ~ 21

7[";1" for the one-inflow case (Fig. 6 (left)).

In Fig. 20 we compare the results of the ESC2 method with the results achieved by the
combination of the ESC1 and ESC2 method. We use the indicator (21) and switch to the
ESC2 method on those triangles where &7 (/1) > 1. In Table V we have compared
the p-adaptive method using different values for the tolerance with the ESCI, the ESC2,
and DG1 methods. In the case shown in Fig. 20 we gain up to 30% in computational time
and the difference between this solution and the solution obtained with the ESC2 method on
the same grid is only 10~*. Therefore, we conclude that the ESC1/ESC2 p-adaptive method
leads to a strong decrease in computational time and the deviation from the ESC2 solution
is orders of magnitude smaller than the difference between the ESC2 method and the ESC1
method.
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FIG.20. Left: Indicator (dark = ESC2, light = ESC1). Right top: Intensity on upper boundary. Right bottom:
Relative error between a reference solution computed with the ESC2-mod method on 534,678 elements and the
solutions using the p-adaptive method (TOL = 1) and the ESC2-mod method on 33,770 elements.
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TABLE V
The p-Adaptive Method vs the Other Methods with Respect to Computational Time
and Accuracy Using Different Tolerance Values

Fluxsheet: L2-error

Elements = 33,770 Elements = 543,678

TOL JESC2¢ time? Error® P%ESC2* Potime? Error*

Adaptive schemes

4 8 37.9 3.57e—07 10 36.8 5.55e—04
2 8 38.8 1.44e—03 16 33.7 4.50e—04
14 11 37.0 1.40e—03 24 29.0 2.90e—04
0.5 17 32.6 1.26e—03 27 27.5 1.63e—04
0.25 25 27.8 7.98e—04 29 24.8 4.51e—05
0.125 28 27.3 6.84e—04 31 25.0 3.54e—05
0.0625 30 24.4 6.21e—04 33 22.9 2.25e—05
Reference schemes
ESCI1(KA2) 57.5 2.83e—02 57.7 1.01e—02
ESCI1(IRK) 67.3 1.43e—02 68.8 7.04e—03
ESC2(IRK) 0.0 3.30e—04 0.1 1.23e—03
DG1 10.5 8.75¢—03 9.4 4.26e—03

“ Percentage of the total elements on which the higher order method was used.

b Percentage of time gained with respect to the reference method using the same grid.

¢ Deviation compared to the solution obtained with the reference method (ESC2-mod) on the same
grid measured with the L2-norm.

4 Tolerance used in Fig. 20.

6. CONCLUSIONS

Motivated by the requirements of MHD simulations in solar physics, we have posed some
demands in the Introduction for a solution algorithm of the radiation transport equation. Due
to the strong coupling between the time-dependent MHD equations and the RT equation,
the radiation source term Qg has to be computed in each time step for each element. This
requires the solution of the RT equation for several different directions, which is far more
expensive than the computation of the MHD fluxes. At the same time discontinuities in
the MHD quantities such as density or temperture lead to large gradients in the radiation
intensity, which have a strong influence on the overall solution. So an adequate resolution
of these regions must be guaranteed. Therefore, a radiation transport module must be fast
and accurate.

Tests of two currently used methods reveal that they do not satisfy all the requirements.
The “classical” short-characteristics method has so far only been extended to triangular
grids in a first-order version; a higher order version is only available on cartesian grids.
Furthermore, the method using a higher order polynomial approximation for x, S shows a
tendency to produce strong unphysical oscillations; whereas the method using only linear
polynomials for x, S is far more dissipative. The finite element methods can be extended
to any order. But higher order versions produce even more spurious oscillations and can
become quite tedious to implement, and switching from 2D to 3D requires the complete
recoding of the module.
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By combining the idea of local ansatz functions for the solution from the finite element
framework with the idea of solving local 1D initial value problems along characteristics,
we developed a class of solution algorithms, which cured some of the problems mentioned
above and preserved the positive properties of the two approaches. Variation of the ansatz
functions allows us to develop schemes of higher order. The use of the ODE solvers, which
can depend on the stiffness of the underlying ODE, allows us to adapt the method to specific
applications. We have shown that Runge—Kutta solvers are superior to the classical formal
solution approach with respect ot the error to runtime ratio. The higher order versions
developed show the same low intensity dissipation as the corresponding discontinuous-
Galerkin method, while at the same time a small modification enabled us to minimize
the spurious oscillations independent of the order of the used method. In contrast to the
standard finite element techniques the ESC method is not conservative as we have shown
in Section 4.2. But we have also seen that the error is quite small and that the higher order
versions of the scheme lead to a lower error in the conservation as the standard SC method.
The test was quite simple since it did not include real absorption and emission effects but
even for more complicated settings we have not observed a great loss of conservation. For
example, in the case of the magnetic flux sheet the DG1 method leads to an integrated
intensity value along the top boundary of 0.0818821, whereas the ESC2 method produces
a value of 0.0815972—the difference between the two values is below 1%. Nevertheless,
we are in the process of studying a simple modification of the ESC scheme which results
in a conservative method. This will be discussed in future work. To speed up the higher
order ESC method, an adaptation strategy including the variation of the method’s order
from grid cell to grid cell is relatively simple to implement because the computation of
the intensity coefficients is independent of the chosen ansatz function and leads to an
even higher efficiency of the scheme in some applications. In three space dimensions, the
coefficients for the discrete solution are also given by the same ODE as in 2D, so that
this part of the module can be used without modifications. We conclude that our extended
short-characteristics method fulfills all of the posed requirements.
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