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Higher Order Accuracy Finite Difference Algorithms
for Quasi-Linear, Conservation Law
Hyperbolic Systems*

By S. Abarbanel and D. Gottlieb

Abstract. An explicit algorithm that yields finite difference schemes of any desired order
of accuracy for solving quasi-linear hyperbolic systems of partial differential equations in
several space dimensions is presented. These schemes are shown to be stable under certain
conditions. The stability conditions in the one-dimensional case are derived for any order of
accuracy. Analytic stability proofs for two and d (d > 2) space dimensions are also ob-
tained up to and including third order accuracy. A conjecture is submitted for the highest
accuracy schemes in the multi-dimensional cases. Numerical examples show that the above
schemes have the stipulated accuracy and stability.

Introduction. The task of solving numerically the equations of gas dynamics
has given rise in the last 25 years to the search for finite difference algorithms of
increasing accuracy and efficiency. The pioneering work in the late 1940’s of von
Neumann and Richtmyer [1] on the one-dimensional case led to work of Lax [2],
Lax and Wendroff [3], Strang [4] and Richtmyer [5]. By the mid-sixties, the problem
of constructing stable 2nd order algorithms in two space dimensions was solved by
Lax and Wendroff [6], Richtmyer [7, p. 361] and Strang [4], [8]. Burstein and Mirin
[9] and Rusanov [10] then solved the 3rd order accuracy case while Strang’s [4] work
included arbitrary order of accuracy for a linear system in one space dimension.

In the present paper, the following results are presented:

(1) An explicit algorithm that yields finite difference equations that approximate
the quasi-linear hyperbolic system to any desired accuracy and for arbitrary number
of space dimensions.

(2) Analytic stability proofs and criteria of the above-mentioned algorithms in
the case of one dimension, for arbitrary order of accuracy.

(3) Analytic stability proofs in the 2 and d (d > 2) dimensional cases up to and
including 3rd order accuracy with sufficient stability conditions.

(4) Numerical examples are carried out for a one-dimensional 2 X 2 system and
a two-dimensional 2 X 2 system. The computed values are compared with analytic
solutions and are shown to have the stipulated accuracies (4th order for the 1-D case
and 3rd order for the 2-D case)."
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506 S. ABARBANEL AND D. GOTTLIEB

1. The Basic Algorithm. We are considering the following quasi-linear hyper-
bolic system which is in a conservation law form:

d d
(1.0 L S RANLA I AC!

t 1=1 d0x, =1 0x;

where the matrices 4; are the Jacobians of the vectors F; with respect to the vector
u, u & c°. dis the number of space dimensions.

Theorems 1 and 2 below present explicit algorithms for obtaining schemes of
accuracy p + 1 and p + 2, respectively, if a scheme of accuracy p is already known.
Using these results inductively will lead to schemes of any desired order of accuracy
in any number of space dimension. The discussion of stability is postponed to a
later section.

THEOREM 1. Given Eq. (1.1) above, and given that z
to u(t + «,At) of accuracy p, i.e.,

n+ .y

is an approximation

(1.2) u(t + o, A1) = 27 + O[(A)" '],

then

(A3 a8 = uh + 51 26, Z o BT + Ol
where

(1.4) éﬁta’f=1/(k+l), k=01, ,p.

Proof. From Egs. (1.1) and (1.2), it follows that

9
= ox,

(1.5) @) = (—% u(t + a, At) + O[(AD)"'].

Next, expand the first term on the R.H.S. of (1.5) in a Taylor series up to order p:

D k k k+1
(1.6) g;u(t Foa An = > @@ —a———— u() + oA .

— T

Next, substitute (1.6) into (1.5), multiply both sides by 8, and sum on i from 1 to m:

m d m k k k+1
1.7 ZBZ(—% vy = 28 Z“(,-(A%)g;m u(t) + Ol .

Multiply both sides by A and add u to both sides:
m d a )
ut A 3B D o FET)
(1.8) oo

k+1 k+1
=u+ Z (Z B ) GO Lv u) + 0L ™1,

We now require that (1.4) be valid, i.e., 2™, 8,&* = (k + 1)7', and Eq. (1.8) now
becomes
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d a it e D (At)k+1 ak+1 pi2
u+At;ﬁ" ;aF,(z )=u+ ;mgzﬁu(ﬂ-ﬁ-o[(m) 1

u(t + Af) + Ol(AN™**]

which proves the theorem.

Several comments are now in order.

(i) Since m is arbitrary, then, for any integer p, there exists a solution of Eq.
(1.4). Specifically, for any p, we may take m = p 4 1 and select the «,’s a priori to
be different from each other but otherwise arbitrary. Then, Eq. (1.4) becomes a
linear system for the unknowns 8,, 8, - - , B,+:. The determinant of the coefficients
is of Vandermonde’s type and, therefore, the system possesses a solution.

(ii) The algorithm expounded by Theorem 1 can easily be extended to the non-
conservation law form case by replacing, in Eq. (1.3), the term 9F;(z"" **)/dx; by
the expression A,(z"" “*)dz"" “/dx,]. The proof then proceeds in exactly the same
manner as above.

A related though different algorithm, which “upgrades” z"*“* not by 1 but by 2
orders of accuracy, is now given.

THEOREM 2. Given Eq. (1.1) and z"*** as defined in Theorem 1, then

d

ult + A1) = ut) + At E F;(u) + (At

(1.9) =1 9%
IS 5"— [ EROD ¥ "”*)] + ol
i=1 i=1 0X; —1 0X;
where
(1.10) Sy = Uk + Dk 42, k=01, ,p.

Proof. According to Eq. (1.1), and using the Lax-Wendroff technique [5], the
R.H.S. of Eq. (1.9), except for the O[(Af)"*?] term, is equivalent to

u+ At + (ar? Zy, zu(t—l- 8: At)
(1.11)
k+2
A Sy, 3 BT | ey,

1=1 k=0

Substitute (1.10) into (1.11) and thus the total R.H.S. of (1.9) becomes

k+2 k+2
ot (%) + 50T ETk L o) = it + 8 + 00T
which proves Theorem 2.

Theorems 1 and 2 are thus seen to provide systematic methods for building
explicit finite difference schemes which approximate the system (1.1) to any desired
order of accuracy. The realization of these algorithms (in particular that of Theorem 1)
and the stability of the resulting finite difference schemes are discussed in the following
sections.
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2. The One-Dimensional Case. In this section, we shall explicitly construct
finite difference schemes for the problem
ou

@.1) S~ 4w =

9

o F(u).

The schemes will be built up in such a way that their first variation (see [8]) will
coincide with the trigonometric polynomials of Strang [4]. This representation was
shown, under certain conditions, to have a norm less than unity, and, thus, according
to a theorem due to Strang [4], there was convergence to the solution.

We introduce the following notation:

»/2

2.2) b= II = n/G=n,
o ; o

(2.3 d() = o3 im0,

n

p/2
@2.4) Diftx) = 3 difx + J A¥).
Following Strang [4], it is easy to show that, in general,
(2.5) Dyf(x) = (Ax)" 8°f/9x" + OL(Ax)""'].
However, from considerations of symmetry, for every p odd, we have
(2.6) D,f(x) = (Ax)f'(x) + Ol(Ax)" 1.

With these notations, given an approximation of order of accuracy p for u and F,
the realization of Theorem 1 is immediate:

@.7) Wt + 8D = DY+ 55 3 B.Dh Flutt + @, A0,

This formulation, however, is inconvenient on two counts—firstly, the formulae
(2.2)(2.4) demand many more mesh points than either desirable or necessary;
secondly, it is very cumbersome to investigate the stability of (2.7).

We, therefore, resort to a slightly different method, whose formulation for the
even-p case differs a little from that of the odd-p case.

THEOREM 3.
wt + 80 = u+ 5L 3 8D Fuv i+, AD)
(2.8) + (Dy — D)Foy_s(t + a, A + ---
+ (Dawv_1 — Diy_s)Fi(t + a, AN} + O[(A)™ ]
where
2.9) Fon_1(u(t + a; At)) = Foy_i(t + a, Af)

= F(t + a, A) + O[(A)Y "' forl= 1,3, -+ ,2N — 1.

Proof. 1In order for the expression in the curly brackets in Eq. (2.8) to corre-
spond to the requirements of Theorem 1, we have to show that
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DiFoy-1(t + a, At) + (D3 — D) Foy_s(t + o, A1)

(2.10) + o+ (Dav-1 — Doy y)Filt + a, Ar)
= Doy-1Foy-i(t + a, A1) + O[(Ary" ).

To do that we utilize the fact that, from (2.9),
(2.11) Faoy — Fayoy = O[(A1**] for everyk £ N — 1
and we also recognize that Eq. (2.6) implies that
(2.12) Dyv-iy-1 — Diy-ry-s = O[(AD" 7]
Combining (2.11) and (2.12), we may write

(2.13) Z [D;(N—Ic)—l - D;(N—k)—S][FQk+1 — Foyo1] = 0[(Af)2N+1]
k=0

or, upon rearranging,

(.14) > [Diww-1y-1 — Diw-s-s1Fassr = [Diy_, — D'1Fay_y + O[(AD)™'].
k=0

But (2.14) is equivalent to (2.10); thus (2.10) is established and consequently the
theorem is proven.

In a completely analogous manner, we can establish the construction of the
finite difference scheme when p is odd.

THEOREM 4.

At &
u(t + A = Doyou + 3 25 BADIFan(t + ., A1)
1=1

+ (D; — D)Foy—o(t + a, A1) + -
(2.15) + (Div-1 — Dov_o)Fa(t + a; A1)
+ (Dayir — Diy_))Fo(t + a, A}
+ o[an™**]

where Fyy_, is defined as in (2.9), except thatl = 0,2, --- , 2N.

Note that if one of the a,’s is zero, then, for this value of i, we replace g8,{-} by
B.Dyy . F(1). Theorems 3 and 4 are the finite difference realizations of the algorithm
expounded by Theorem 1. Corresponding to Theorem 2, we get the following con-
struction:

THEOREM 5. The scheme

u(t + A1) = u + DzN+2F

Ax
2.16) + 5 (A St D3P + 57— AP +

+ (Div-2 — Diy)(AF),},

where 15§N(AF) Y e A By (OIF(x + (K + 1) Ax) — F(x + kAx)] and
hiy(k) = — D F__y d(i), is accurate to order 2N + 2.
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Here, in analogy to (2.9), A.x(t + a:Af) = A,x(u(t + «;At)). For an odd order
of accuracy, we have a completely analogous theorem, Theorem 5a (except that the
leading term is D3y, ,u) which will not be written down here.

Theorems 3, 4 (as well as Theorems 5 and 5a) provide us with specific construction
methods of finite difference schemes of any desired order of accuracy. In Appendix A,
we shall show that all finite difference schemes presented so far in the literature in
one and two space dimensions are special cases for the algorithm presented herein.
We shall also present, explicitly in Appendix B, a fourth order accuracy finite dif-
ference scheme.

There remains to investigate the stability of the schemes proposed in the theorems
of this section. According to a theorem due to Strang [8], finite difference schemes
for the quasi-linear case converge to the true solution if their first variation is (linearly)
stable, provided the vector u is sufficiently smooth. For systems like (1.1), where
A;(u) does not depend on the independent variable, the first variation of the resulting
finite difference scheme corresponds to the finite difference scheme of the linearized
version of (1.1), with the A,’s taken to be locally constants. For this linear case,
Strang [4] gave finite difference schemes of any desired order of accuracy and verified
their stability. With the aid of the following two lemmas, we shall prove that the
first variations of our algorithms are equivalent with Strang’s schemes for the linear
case and thereby their stability is proved.

LemMa 1. The schemes presented in Theorems 3, 4, 5 use the mesh points j + k,
k=0,1, -+, N, for schemes of order of accuracy 2N, and use the half mesh points
jxk+3,k=0,1, ---, N, for schemes of order of accuracy 2N + 1.

Proof. We shall prove Lemma I by induction. If the scheme is of first order
accuracy, it is given by

n+ n n At n n
2.17) u; ' = %(uin/z + ui_is2) + <X;>(Fi+1/z — Fi_12)

and, indeed, it uses the mesh points j #+ 1. Consider now the schemes resulting from
Theorems 3 and 4. (For schemes resulting from Theorem 5 the proof is similar.)
Under the induction assumption, F,y_, (defined by Eq. (2.9)), which appears in
Theorem 3, uses the mesh points j &+ (r + 3),r = 0,1, -+ , 2N — [ = 1)/2. A
typical term in the scheme (2.8) is

(2.18) Dy Fyn_,

and, according to Eq. (2.4), D;f(x) utilizes f(x + sAx), s = —1/2, -+, 1/2. 1t follows
that, in (2.18), we must use the mesh points j + k, k = (r +s) =0, 1, --- , N.
Similarly, in the odd accuracy case Foy_, (I = 0, 2, -+, 2N) of Theorem 4 uses the
mesh points j +r,r = 0,1, --- , (2N — I)/2. A typical term in the scheme (2.15) is
(2.19) Di.1Fonoy

and, according to Eq. (2.4), D;,, utilizes f(x + sAx), s = —1/2, --- , 1/2. It follows
that, in (2.19), we must use the mesh points j + (k + %), k = 0, 1, --- , N. This

proves the lemma.
LemMma II. Let

n/2 . ) . 6"1‘
> dDfx 4+ Ax) = (Ax)

a.a
i=—p/2 ox

+ of[(Aax)"""]
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and

/2 aq .
2 mOfx + j Ax) = (Ax) o5 + Ol(Ax)"'].
i=-p/2 X
Then mi(j) = dy(j) for every j.
Proof. Let hy(j) = d,(j) — my(Jj) and, therefore,

»/2
(2.20) > mOx + jAx) = O[(Ax)"*'].
1=—p/2
Expand f(x + jAx) in Taylor series to order p, substitute in (2.20) and change the
order of summation to get

? A T ar n/2 e "
Z_; %fi —g?‘—) 2. JhG) = ol(ax)" ).

a 1=-p/2

The coefficients of every power of (Ax)" must vanish and we get

/2

2.21) > SR =0, r=0,1,-,p.
1=—p/2
The system (2.21) constitutes p + 1 equations for p 4+ 1 unkiaowns, the unknowns
being the /4(j)’s. The coefficient-determinant of (2.21) is not zero and, hence, A(j) = 0
which proves the lemma. This leads us to the next theorem.
THEOREM 6. The finite difference schemes presented in Theorems 3, 4, 5 (and 5a)
are stable provided that

(2.22) (At/Ax)p(4) =1 (3)

when the schemes are of even (odd) order of accuracy, except for the 1st order accuracy
case for which (At/ Ax)p(A) < 1, and where p(A) is the spectral radius of the matrix
A of Eq. (2.1).

Proof. The above-mentioned schemes represent, in the /inear case with constant
coefficients, the expansion

2N (AX)
2k
and, according to Lemma I, they use the mesh points j & k (j &= (k + %)), k =
0, - -+, N, in the even (odd) order of accuracy case. Therefore, according to Lemma II,
they are identical with the polynomials given by Strang [4] which are, in turn, stable
under the above criterion, Eq. (2.22). This proves the theorem.
Thus, the problem of constructing stable finite difference schemes in the one

space dimension case is solved. Some explicit concrete examples are discussed in
Appendix A.

k

QO
<

k 2N +1 k k
R SO
Aok OF k}_:o 0 Aoy

o1}

3. The Two-Dimensional Case. For case d = 2, Eq. (1.1) becomes, upon
setting 4, = A, A, = B,F, = Fand F, = H,

du du ou
o = A(u) o + B(u) Oy

0Fw) | 9H®)
ox dy
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Both Theorems 1 and 2 enable us to construct finite difference schemes, for this
two-dimensional case, of any desired order of accuracy. The problem is establishing
the stability of these schemes. In this section, we delineate a method for checking
the von Neumann stability condition for finite difference schemes derivable from
Theorem 1 and of order of accuracy p = 1, 2, 3. The schemes of first and second
order of accuracy are well known; the examination of their stability is done here
in a different manner.

Finite difference schemes, for even and odd order of accuracies, which correspond
to Theorem 1, are found by a straightforward extension of Theorems 3 and 4. The
proofs, due to the fact that the conservation vectors F(u) and H(u) are uncoupled,
are completely analogous to the proofs in Section 2 and will be omitted here; only
the results are quoted below.

THEOREM 7.

u(t + At) = u(t)

+ Saf(@eot s o0

+ (D3, — Di)Fon_s(t + a; AD) + - -

(.1 + (Dev-rz = Dan-s)Fi(t + o AD]

+ (AA-:)[Di,szN—l(t + a, AI) 4 (D;,y - Di,u)N2N—3(t + o, At)

+ o+ (D;N—l,y - D;N—:&,u)Hl(t + a, AI)]}
+ o[an*™'],

where

Fonoi(t + o; At) Fon_1(u(t + a; At))

= F(t + a, AD) + Ol(A)* '],
Hoy (t + a; At) = Hyy o (u(t + a; At))
= H(t + a, A) + Oo[(an)*™ ™',

forl=1,3,--- 2N — 1, and D, , and D} , are defined as in Eq. (2.4) with the ad-
ditional subscripts x and y indicating with respect to which coordinates the function
is translated along the grid, i.c.,

p/2

D,.F= 2, d()Fx + jAx,y),

i=—-p/2

p/2

Dy ,H = D, dyk)H(x,y —+ k Ay).

k=-p/2

For the odd order of accuracy case, we have
THEOREM 8.
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wr + 80 = 5 Z Do
i {(——)[Dl Fon(t + a, AD)
+ (Ds.. = D )Fonos(t + a, Ar)
(3.2) + -+ + (Davors — Dines ) Fo(t + o, Ar)

+ (D;NJrl,:c - D;N—l,z)FO(t + a, An)]
n (i’)wi,mm(z Foa A
Ay

+ (D3, — D ) Hons(t + o, At) 4 ---
+ (DgN—l,y — D;N—S,U)H2(t + «, Ar)

+ (D;Nﬂ,u - D;N—l,u)HO(t + o, At)]}

+ o[an*™*?,

where here, as in Theorem 4,1 = 0, 2, s 2N, d =2, x, = x, x, = y.

Note again that, if one of the «,’s is zero, then, for this value of i, we replace
B:l-} by B.Dyy,, ., F(1). Applying Eq. (3.2) to a first order accuracy case (N = 0),
we get the following finite difference scheme:

n+1

Uik = %[u?+1/2,k + U?—]/z,k + u’;,k+1/2 + U?,k—uz]
+ (At/AX)[F} 1100 — Fioie] + At/ AY)H i1y — HY o2l

This is the Lax scheme of 1954 [2]. The amplification matrix of the linearized
version scheme, for Ax = Ay and N = At/Ax, is

3.3)

3.4) G = ;<cos =~ + cos 6)1 + 21)\[A sin% + Bsin g]

and, thus,

3.5 1G]] = = (cos g)l + 4iNAsin 2 l + 1 <cos 6)1 + 4i\B smg ’
‘ 2 2 2 2 2

Under the assumption that 4 and B are normal matrices (this is less restrictive than
the usual assumption that they are symmetric), we have

(cos C—¥>I —+ 2iNA4 sin & ) = |cos & + 2iAp(A) sin g , and
2 2 2 2
(3.6)
@) 5 sin B ’ = oo Bt aino(m sin 8
(cos 2 I 4+ 2i\B sin 5| = |cos 2 + 2iAp(B) sin R

where p(4) and p(B) are the spectral radii of 4 and B, respectively. Thus, the R.H.S.
of (3.5) is bounded from above by unity provided M(A) £ 1, M(B) £ . The two
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inequalities of the previous sentence provide then sufficient criteria for the linear
stability of scheme (3.3). As far as we are aware, this procedure for establishing
sufficient stability conditions has not been tried previously.

We now start the ““boot-strap” operation and go to a second order scheme, by
first solving the constraint of Theorem 1, Eq. (1.4):

(3.7) fﬁtai =1/U+1, 1=01.

Here, it is sufficient to choose for (the arbitrary) m, m = 1 and then we get 8, = 1
«, = % which leads us immediately to the following two-step scheme:

b

+1/2
u?,k = %[u?Jrl/z,k + u?—1/2.k + u’;,k+1/2 + u?,k—l/z]

3.8 1 [ At n n 1 (At n n

( ) + 5 <X;)[F1+1/2,k - F;—l/?,k] + 5 <A_y)[H1.k+l/2 - H;,k—1/2]’
i+l _ At i1 e n+1/2 oL

(3-9) U r = u; k + Ax [Fi+l/2.k - ; 1/2, k] + [H; k+1/2 T ; k— 1/2]

This is basically the Richtmyer [7] two-step method. The amplification matrix of

this scheme is, again for Ar = Ax, A = At/Ax,

G=1+ ik(Asin%—l— Bsin%)

[(cos —~ 4+ cos B) + 21)\<A sin — —I— B sin g):l

Let M = A sin a/2 + B sin §/2, and then
(3.11) G =1— 2 M+ ixM(cos /2 + cos 8/2).

(3.10)

We would like to check whether this G meets the von Neumann condition, i.e., do
we have p(G) = 1. Let m be an eigenvalue of M and p(G) be the largest absolute
value among all the g’s, the eigenvalues of G. Using the spectral mapping theorem,
we can write

(3.12) =1 — 2*m* + iAm(cos a/2 + cos 8/2).
Let \*m® = p, and obtain, from (3.12),

lg]* = (1 — 2u)* + u(cos a/2 + cos B/2)".
The requirement p(G) = 1 or, equivalently, |g| < 1 leads to

_ | cos @/2 + cos {3/2]2
w=1 [ > .

Hence, it is sufficient to require

(3.13) [bOAM)P £ 1 — [A(cos /2 + cos B/2)

or

(3.14) NMm® £ 1 — [E(cos a/2 + cos 8/2))°  for every m.
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At the same time, since we assume that 4, B and M are normal matrices,
[PAM)I = N || 4 sina/2 + Bsin B/2[[*

N {14l [lsin /2] + [IB]] |Isin 8/2]]}*

Nmax{[| 4[[*, [|B||*}1(||sin a/2|[ + [[sin 8/2|])*

NImax{p’(4), p*(B)}1(|[sin a/2|| + [Isin B/2]])*.

Designate max{p(A), p(B)} = pm.» and then combine (3.15) with (3.13) to get

2 2 1 — [%(COS a/2 ~+ cos 3/2)]2
)\ Pmax é [Sin a/z + Sin 6/2]2 g Ti“ fOr‘all o, B,

IIA

(3.15)

lIA

(3.16)

We thus arrive at the conclusion that a sufficient condition for the stability of (3.10) is

(3.17) Apmex = Mmax{p(4), p(B)}]1 = 3.

This result agrees in effect with the stability condition obtained by Richtmyer [7],
except that this analysis was restricted to the hydrodynamic equations while here
the hyperbolic system is more general.

Next, we proceed to the 3rd order of accuracy case and begin by solving the set

(3.18) S Bl =1/0+1), 1=01,2.
=1
We have the following system of equations (for n = 2):
B+ B =1,
(3.19) Bioy + Bz = 3,

=

Bla? + B2a§ =

One of the solutions of (3.19) is a; = 0, a, = %, 8, = %, B, = 2. Using Theorems 7
and 8 sequentially with Ax = Ay = At/\, we get

(3.20) u?fkl/s = i[u?+l/2,k + U’;—1/2,k + u’il,k+1/2 + u?,k—1/2]
‘l‘ %)\[F?+1/2.k - F;‘l—l/z,lc + H?,k+1/2 - H:‘l,k—l/2]y
(3.21) U’;,Jrkz/s = U:‘l,k + %X[F:Lj:ll;gk - F?i;;gk + H?,Jrklﬁ/z - H:‘E.Jrkl—/:l;m s
U:'L,Jrkl = §97[u7+1/2,k + u7—1/2,k + U?,k+1/2 + u’il,lc—l/2]
— geluiisen + u?—3/2,k + U wesse T UG ko2l
(3.22) INFIew — Filies + HIXD . — HY

-+
+ %)\[(F?+1/2,k - F?—I/Z,k) + (H;'L,k+1/2 - Hi.’;c—l/2)]
— 21N F)ia00 — Fiogpon + Hjxvsre — Higospel.

In constructing (3.22), we made use of the fact that F(t + «,At) is a zeroth order
approximation and, hence, without loss of accuracy, we may replace D)F;*** by
D,F;.

Using standard notation, the amplification matrix for this 3rd order accuracy
scheme is
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-9 @ @)_L( 3a Eﬂ})
G = 16<c052—l-cos2 T cos +cos2

+% )\(Asin%+ Bsin§> —11—21‘)\<Asin37a+ Bsin%ﬁ)
3. o B)
(3.23) |- 2 (A sin + B sin 5
{ 1)\ A sm = —I— B sin g)[% (cos%¥ + cos g)
+ % i)\<A sin% + Bsin g)]}
Let
(3.24) n = sin /2, ¢ = sin §/2, M = 49 + Bt.

We can then put G in the form
G =11 —m"7Q+ )+ 0 — D+ H+ 200M
— [ = )+ (1 = H'I0M)? — FiQOM)® + iN(An' + BEY).

In order to investigate the stability of (3.25), we shall utilize the methods used in
connection with the first and second order schemes. Define

A — ) 4+ (= )

—[(1 — 7"+ A = I0M)" + 2i0M)[1 — F0M)’],
G, = ¥°(1 — 1°)'" + Firdn’,
Gy = ' — ¢ + 3B

It is clear that

(3.25)

G,

(3.26)

Gl = [IGi]] + |G|l + [IGs]].

Note that the spectral mapping theorem can be applied to each of the matrices
G,, G, and G,;. We next inquire under what conditions the following inequalities
will hold simultaneously:

(3.27) G, || £ 1 — (0" + ¢,
(3.28) |G| < 1n%,
(3.29) l1Gs|| £ 1¢°,

so that, as a result, ||G|| £ 1. It is easily verified that (3.28) and (3.29) are satisfied
provided that Ap(4) < 2 and \p(B) < 2 where p(A) and p(B) are, as before, the
spectral radii of 4 and B. Next, we consider the inequality (3.27):

(1 — )" 4+ (1 = DB — OM’1+ 2i0M[ — 20M)°] £ 1 — (& + ).

Let u = [(AM))® where p(AM) is the spectral radius of the matrix AM. We now assume
that \M satisfies the spectral equality theorem ||[\M|| = p(AM). This is true if M
is a normal matrix or even satisfies lesser restrictions. Therefore (3.27) leads to
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[ =2+ A =)+ 20 — 90 = 1 — w4+ 4

+ U0 —su+ 5121 =30 + )+ 50’ + ).
Since § — u + w* 2 0 and since 2(1 — 7°)"* (1 — H* = (1 — 2®) + (1 — ¢,
the following inequality holds:
(3.31) ©— 13/ + /8’ + (9/8)"u — (9/256)* < 0,

where r* = n* + ¢*. Next, introduce » = u/r*. This is legitimate since »* = 0 means
n = { = 0and, for this case, M = 0 and hence, from (3.25), G = I. The inequality
for v can be put in the form:

(3.32) ' — 9/8) — (3/4%° + (9/8w — 9/256 < 0.

(3.30)

Assuming » < 9/8, the first term in (3.32) will only strengthen the inequality. Hence,
a sufficient condition on » is found from

(3.33) v — (3/2w + 3/64 = 0
from which it follows (recalling that we took » < 9/8) that
(3.34) v £ 31 — (11/12)"*)
satisfies the inequality (3.33) and, hence, also (3.32) for all #’s.
Now
w/N = 1Y = [IMI[* = || 40 + B[’
(3.35) = (4l 2+ [IBll )" = [np(4) + ¢p(B)I
S P + 8 = 2000’ + ),

where p.,., is the greater of p(4) and p(B). Thus, using (3.34), we set
(3.36) v = u/rt S 2V £ 31— (11/12)%).

or
Momae = [3(1 — (11/12))]" >~ 12635 - ..

Thus, a sufficient condition for stability of the 3rd order finite difference scheme,
Egs. (3.20)-(3.22), is approximately

(3.37) Mmax = Amax[p(4), p(B)] = .

From numerical computations, it is apparent that the necessary and sufficient con-
dition is quite a bit more relaxed and, in fact, in our particular example (see Section 5)
the § can be replaced by a . That \p,,. cannot exceed % can be verified analytically
directly from (3.25) by setting ¢ = ».

Note that the 3rd order scheme, Eqgs. (3.20)-(3.22) is a “true’” 3-step process in
the sense that at each time step (r + At/3, t + 2At/3, t + Af) one uses information
only from the previous step (and of course from the time 7), and, at each time step,
u is evaluated to some specified accuracy. Thus, u!"*® is of 2nd order accuracy.
When we go to higher accuracies, the resulting finite difference schemes are more
complex in the sense that at some intermediate step there might be several u}’****,
each one being evaluated to a different accuracy. That this is so in general is quite
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apparent from Theorems 7 and 8. The schemes up to and including p = 3 are simpler
by virtue of their lower order of accuracy. In Appendix B, we put forth, by a straight-
forward utilization of Theorems 7 and 8, a specific 4th order accuracy finite difference
scheme for any number of space dimensions.

4. The Multi-Dimensional Case (d = 1). In anology to Theorems 7 and 8,
the finite difference schemes for d dimensions for even and odd order of accuracy
are, respectively,

u(t + At) = u(®)

m

+Zﬂii

(4‘1) 1=1 i=1

At
(Z‘xj)l:Di’szi,?N—l(t + o; At)
+ (Dg.z,' - D}"i)Fi.ZN—a(t + a, At)
R (D;N—l.zi - D;N—3.z,‘)F7',1(t + a; AD]

+ oran™,

1 d
ut + An = - D> Dowir, . u(t)
=1

m d
+ 380 5 ()b} Frontt + . 0
1=1 X i

im1

4.2) + (D3..;— D12 )Fj ono(tFa, A+
+ (Din-1.2; — Dan-s,z;)Fi2(t + a; A?)
+ (Dinsr.z; — Dinvorz))Folt + o AD]
+ oran™,

where, in the notation of the 2-dimensional case of Section 3, Fisny-1 = Fan-1;
Fyan_1 = H,y_y; etc. The stability proofs, up to and including 3rd order, follow
exactly the same pattern as in the 2-dimensional case (d = 2; x, = x, x. = ). The
results are

(1) for Ist order accuracy schemes Apn.. = 1/d,

(ii) for 2nd order accuracy schemes Apn.x = 1/d,

(iii) for 3rd order accuracy a sufficient condition is

1 1/2
< — 5 i = —
>\pmax = 2d [>‘pmux]1-d|menslon 2d

5. Numerical Results. We have applied the results of the previous section to
two cases: A one space dimension problem which was solved with a 4th order accurate
scheme and a two-dimensional system which was solved using a 3rd order accuracy
scheme. In both cases, the numerical results were compared with analytic solutions
and, by halving the grid size, we could show that the indicated accuracy was achieved.
Delineated below are summaries of the result.

(i) The one-dimensional, 4th order accuracy problem. Consider the system
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(5.1) [W

(X

I\
»

B [1/'3172 —2w/3v‘*] . lw] 1< x
. 0 —1/0° . 0=1¢

IIA

v

or, equivalently,

)
v), 1/},

with the initial conditions

1/2
5.3) w0 [ ¥ ] :
v(x, 0) 1/x'?
The analytic solution of (5.2)~(5.3) is
(5.4) wix, ) = (x(t + )%, v =+ /0"

We solved (5.2) numerically, using a 4th order scheme like the one presented in
Appendix B, except, there it is presented for the multi-dimensional case. First, we
used Ax = 1/20 with the stability criterion of Az = [Ax/max; |[v®|] and got the
following maximum errors:

e(w) = max |w; — w(x, t)] ~4 X 1077
and
ew) = max |v] — v(x, 1)] = 5.4 X 107",

When the grid size was halved, i.e., Ax = 1/40, the corresponding errors were e(w) =
2.5 X 107° and e(v) = 3.4 X 107°. Thus, the expected improvement in accuracy
of (3)* was achieved.

(i) The two-dimensional, 3rd order accuracy problem. The system under con-

sideration is
w —Ww —U w
v, 0 1 v

5.5) (w] _ {—w v
v, 0 1
(5.6) wix, y, 0) = v(x, y, 0) = (x + »)"°.

with the initial conditions
The analytic solution of (5.5)—(5.6) is

IA

2:
.3,

s

Y 0=1¢

Ao
(=)

w=&+y+ =1, v=(@x+y+20"

First, we ran the problem with the sufficient stability condition found in Section 3
which, in this special case, takes the form (Ax = Ap): (At/Ax) < 3(1/max; |w|).
When the grid of Ax = Ay = 1/10 was halved, the expected reductions in the errors
were obtained. Even better absolute and relative results were obtained when, in the
stability criterion, we replaced § by L. Since, as mentioned in Section 3, the numerical
coefficient in the stability criterion cannot exceed 1, it is apparently indicated that
1 1s the true necessary and sufficient condition.
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6. Summary. The schemes (4.1) and (4.2) represent essentially the distilled
results of this paper—they, together with the condition (1.4),

ook 1 _ _[2n in Eq. (4.1),
;Biaz_k_'_l, k_O)l, 7p7 P—{ .
2N 4+ 1 in Eq. (4.2),

provide specific finite difference schemes, of any desired order of accuracy, for solving
the hyperbolic partial differential equations system (1.1), using a minimum number
of grid points. Sufficient and necessary conditions for stability were given in the
one-dimensional case for any order of accuracy. In the multi-dimensional cases,
sufficient and necessary conditions were given for the 1st and 2nd order of accuracy
cases. Sufficient conditions for the 3rd order of accuracy cases were established
analytically. Numerical experiments with a specific 2 X 2 system seem to indicate
that a necessary and sufficient condition is obtained by considering the case of equal
disturbing Fourier frequencies in all directions, ie., k., = k, = k, = --- , etc. In
view of the results in Section 4, we offer the following conjecture:

(a) For 1st order accuracy schemes corresponding to Eq. (4.1) with N = 0 (p = 0)
and Ax; = h (j = 1, --- , d), a necessary and sufficient condition for stability is

At/Mpmx = 1/d (1 = d),

where d is the number of space dimensions in the original p.d.e. system.

(b) For all higher order of accuracy cases, corresponding to schemes (4.1) and
(4.2), depending on whether the order of accuracy is even or odd, respectively, a
necessary and sufficient condition for stability is

(At/M)pwax S 1/d (1/2d)
for even (odd) order of accuracy. p,..., = max; p(4,) as defined in Section 3.

Appendix A. We have already shown in Section 3 (see Eq. (3.3)) that the Ist
order accuracy scheme due to Lax (1954 [2]) is obtained from Theorem 8 by taking
N = 0and B, = 1. We have also shown there (see Egs. (3.7), (3.8), (3.9)) that by
solving D> "7 B.af = 1/(k + 1), k = 0, 1, we get B, = 1, &, = } and thus get
the 2nd order scheme known as the Richtmyer two-step method. If instead of m = 1,
we take m = 2, we obtain the 2nd order scheme proposed by Gourlay and Morris
[11].

In order to get a 3rd order accuracy scheme, we have to solve Z:Ll 8. =
1/(k + 1) withk = 0, 1,2 (see Egs. (3.18) and (3.19)). The case m = 2 with &, = 0,
a, = 2,8, =1, 8, = 3 is basically the one due to Burstein and Mirin [9]. They,
however, did not use a staggered mesh, as we do, and, hence, the scheme was unstable
without the addition of artificial viscosity. Using the staggered mesh, one gets in
1 space dimensions the finite difference scheme (3.20)-(3.22) without the vector H;
it is then stable provided that A\p(4) < . In the 2 space dimension case, we obtain
the sufficient condition of Ap... < . The scheme proposed by Rousanov [10] is
also essentially the one given by Eqgs. (3.20)-(3.22).

Had we chosen to also develop explicitly the finite difference schemes which are
implied by Theorem 2 (i.e., utilize the coefficient matrices 4, as well as the conserva-
tion vectors F,), then we immediately get, for the 2nd order case, the Lax-Wendroff
scheme [6] and, for the 3rd order case, a scheme considered earlier by the present
authors (unpublished).
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Appendix B—A 4th Order of Accuracy Finite Difference Scheme. In order to
get a 4th order accurate scheme, we must solve the conditions given in Eq. (1.4)
for k = 0, 1, 2, 3. The smallest system to be solved is for m = 3 and explicitly it is

B+ B2+ B =
Biow + Braz + Bsas =
Biai + Boas + Beas =
Bial + Bao; + Bac; = 1.

A possible set of solutionsis & = 0, = 3, 03 = 1; 8, = %, 8, = 2, 8, = &. Using
these values in Theorem 7 with N = 2, we get, for the 2 space dimensions case

—

s

=

>

wl=

B

n+1, n >\ 2 n n 1 n n
u; L= U + g [5 (Fi+2,k - F:—Z,k) - E (F1+1,k - Fj—l,k)]

A2 n 1 n n
+ g [§ (H1.k+2 - H:,k—?) - 1_2 (Hl,k+1 - H:.k—l)]
2 n+1/2,3 n+1/2,3 1 m+1/2,1 n+1/2,1
+ 5 A (Fi'k+1/2 — Fili2) + g (Fi,k+1/2 — ') k=172

| S nt1/2,
- L - ]

n+ n+ ’ 1 n+ » n+ »
+ [(Hi.li{l?/'g — FiL000 + 3 (Fi.k1+/12/; - Fi,kl—/?/;

B'l 1 n+ . n+ ,

®-D - L - mu ||
)\ n+1,3 n+1,3 1 nm+1,1 n+1,1
+ g (F:+1/2,k - F]—I/Z,k) + g (Fi+1/2,k - F1—1/2,k
1 n+1,1 n+1,1
- Z“ (F,+3/2.k — Filz)s ]

n+1/3 n+1/3 1 n+1,1 n+1,1
‘|‘ [(Hi.k+1/2 - H:,k—l/?) + g (Hi,k+1/2 - Hi.k—1/2

- %4 (Hihse — HiZag ]} ,
where the numerical superscripts indicate the order of accuracy to which that term
is to be calculated. Thus, F**V** = Fu"*"*'®) where u"*"/** is u evaluated at
t + 3At to 3rd order of accuracy, etc. Quantities at nAt = ¢ do not carry the ad-
ditional numerical superscript because u” is assumed already to be known to 4th
order accuracy. In order to evaluate the various terms in (B.1), all the following
quantities have to be computed as indicated:

1/6,1
u':.+k o= e+ Wi U werye UG k-1/2)
(B.2) \
+ _6 [(F:'l+-1/2.k - F?—]/Z.k) + (H?,kn/z - H’;,k—]/Z)]v
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1/3,1
u7+k = %(U?n/z,k + u?—l/z,k + u?,k+1/2 + u';,k—l/2)

B.3 A n n n n
( ) + § [(Fi+1/2.k - Fi—l/z.k) + (Hi.lc+1/2 - Hi.lc—l/z)],

1/3,2 +1/6,1 1/6,1 1/6,1 1/6,1
(B‘4) u?fk = uj, k + [(F:L+1/2 kT F?+l/2 k) + (H?.-*k+l/2 - H?fk—l/2)],

1/2,1 "
u,;fk > = i(u?+1/2,k + u?—l/2.k + u?,k+1/2 + u?,k—l/z)
(B.5) A
+ i [(F?+1/2,k - F7—1/2,k) + (H?.kn/z - H?.k—l/?)],
n+1/2,3 __ 1 n n n n
Uik = 3509 100 + Uim1o0 + UG kirse T UG k—1s2)
— (Uiessen + Wi_ason 4 Ui kiays + u?.k—3/2)]
1/3,2 1/3,2 1/3,2 1/3,2
(B-6) + %)\[(F7:1/2 kT F:Hl/z k) + (H7+k+1/2 - H7+k 1/2)]
+ 1_36>\[(F?+l/2,k - F?—I/Z.k) + (H?.k+l/2 - H?.k—l/z)]
- 4—8 [(F?+3/2,k - F?—a/z.k) + (H?.k+3/2 - H?,k—3/2)]:
2/3,2 1/3,1 1/3,1 1/3,1 1/3,1
(B.7) u’;fk = u, k 3>\[(F7:1/2.k - F?:1/2 ¥ + (H7+k+1/z - ?,Jrk—uz)],
1,1
(B.8) u7;+k = %(V?u/z,k + Wi+ u’;.k+l/2 + Ul ioise)
+ A[(F?H/z.k - F?—l/z,k) + (H?.k+l/2 - H?.k—l/z)]»
1,3
u7+k = ﬁ[g(u?n/z,k + 1/;—1/2.1: + ”’;.kn/z + "?.k—l/z)

- (u?+3/2,k + u?—3/2.k + U e Ul kmae)]
2/3,2 2/3,2 2/3,2 2/3,2
(B~9) + %A[(F?:l/&k - ?illz,k) + (H’:"Tkn/z - H:Hk 1/2)]
+ IN(Fiiree — Ficipa) + (Hi ke — Hi ko)l

A n n n n
- 2_4 [(Fi+3/2.k - Fi—3/2,k) + (Hi,k+3/2 - Hi,k—3/2)]~

Note thus that at ¢ + $As, for example, we compute u*}”* twice, once to 1st
order accuracy, u;";”>'' and once to 2nd order accuracy, v "”’ e,

The scheme (B.1)-(B.9) is easily extendable to higher space dimensions. We use
the notation F}, ,. ...,,(j = 1, --- , d) to denote the component of the vector
F7 (associated with conservation in the x; direction) at grid point »,, - -- , », where
d is the number of space dimensions. Thus, in 3 space dimensions, 3 ,, ,._1/s.,.
corresponds, in our previous notation of Section 3, to H; ,_,,, ,. With this notation,
the equation corresponding to (B.3), for example, but for d dimensions takes the

form

d
n+1/3,1 _ 1 n
Uy voiva = 7 Z vt v+ 1/2, 0000 + uv;,'-'.v;—l/Z."'.vd)

d
+ 2 n
_3 Z 7 l'x,"'ri+1/2,"',vd - Fj,v;,"',v,—]/?,"‘,l'd)'
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Similarly, we can express all the equations (B.1) to (B.9) in a form suitable to d space
dimensions.
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