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Convergence of Vortex Methods for Euler’s Equations

By Ole Hald and Vincenza Mauceri Del Prete

Abstract. A numerical method for approximating the flow of a two dimensional
incompressible, inviscid fluid is examined. It is proved that for a short time interval
Chorin’s vortex method converges superlinearly toward the solution of Euler’s equa-
tions, which govern the flow. The length of the time interval depends upon the
smoothness of the flow and of the particular cutoff. The theory is supported by
numerical experiments. These suggest that the vortex method may even be a second
order method.

Introduction. In this paper we will prove the convergence of Chorin’s vortex
method for the flow of a two dimensional, inviscid fluid. The flow is governed by
Euler’s equations, which can be reduced to a scalar equation, the vorticity equation.
In the classical point vortex method, studied by Rosenhead [10] and Westwater [13],
it is assumed that the vorticity is concentrated at a number of points. This corresponds
to approximating the vorticity by a sum of delta-functions. A point vortex is then
moved by the velocity field induced by the other point vortices. However, the
velocity field becomes unbounded near a point vortex, and this leads to a spurious
interaction of neighboring vortices. This effect is not present in the original calcula-
tions by Rosenhead and Westwater, possibly because of the small number of vortices
used or the limited accuracy of their calculations, see [3]. Recent experiments by
Takami [12] and Moore [9], using a large number of vortices, indicate that the
classical point vortex method is unreliable. To improve the vortex method Chorin
[2] smoothes out the velocity field in a circle with center at the point vortex and
radius 6. This can be interpreted as approximating the vorticity by a sum of functions
with small support, thus replacing the point vortices with blobs of vorticity.

There is considerable difference of opinion as to the optimal smoothing.
Shestakov [11] follows Chorin [2] and takes 27§ equal to the average distance f8
between the vortices along the boundary on which the vortices are created. Depend-
ing upon the time step in the numerical solution of the associated ordinary differential
equations, § will be much larger than the average distance between the vortices in the
direction normal to the boundary. On the other hand, Milinazzo and Saffman [8]
believe that the cutoff § should be as small as possible and take § equal to §/50.
Finally, Chorin and Bernard [3] have observed that the results of the computations
are quite insensitive to the exact details of the smoothing. Our analysis indicates that
the optimal cutoff depends upon the smoothness of the flow under consideration, and
that for smooth flows & should be of order $2/3. This implies that the cutoff & tends
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to zero more slowly than the average distance § between the vortices. With § = g3
the rate of convergence is roughly speaking §* I3, and this has been confirmed by
numerical tests. However, our choice of § is not optimal because numerical experi-
ments with different kinds of smoothing show that the convergence of the vortex
method can actually be of the second order.

The convergence of Chorin’s method has already been considered by Dushane
[4]. However, his proof is incorrect, and the obvious modifications do not eliminate
the problem. Our proof follows the general outline of Dushane but introduces two
new ideas. First, we do not assume that the cutoff § and the average distance (3
between the vortices are of the same order. Secondly, we do not compare the position
of the point vortices to the streamlines of the flow, but rather to the center of mass
(the centroid) of small blobs which move with the fluid. These changes lead to an
improved estimate for the truncation error and this salvages the proof.

In one respect our result is less than satisfying. It can be shown that the solu-
tion of the Euler equations for a two dimensional flow exists for all time (see
Wolibner [14], McGrath [7] and Kato [6]). However, we have only been able to
prove the convergence of Chorin’s method for a small time interval. The length of
this interval depends on the Holder continuity of the vorticity and on the details of
the smoothing. Otherwise, our proof is quite economical. For example, we do not
require more smoothness of the flow than that which is provided by the mathematical
theory.

1. The Basic Equations. In this section we will present the vortex method and
discuss different choices of smoothing.
The vorticity equations for a two dimensional incompressible, inviscid flow is

(1.1) g, + (- V=0,

where u = (u, v) is the velocity field, £ = curl u is the vorticity, and ¢ is the time.
Since the flow is incompressible, the divergence of u is equal to zero, and we may
express # and v in terms of the stream function y as follows

1.2) Ay =—§,

(1.3) u=y,, v=-Vy,

We will assume that § has compact support and that u vanishes at infinity. The
solution of Eq. (1.2) is then determined up to an additive constant and is given by
the convolution Y = G * ¢ where G = — 1/(27) log r with r? = x2 + »2.

It follows from Kelvin’s theorem that the integral of the vorticity in a material blob
is constant as the blob moves with the fluid (see [1, p. 274]). It is, therefore,
natural to partition the support of ¢ into nonoverlapping blobs B; and to assign the
vorticity in each blob to a single point z;. This corresponds to approximating the
vorticity by
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S ~ Z K/S(Z - Zi):
7

where K; = fp.tand z = (;). The sum converges to £ in the sense of distributions
as the diameter of the blobs tends to zero. To approximate the stream function, we
smooth the kernel G near the origin, thus obtaining Gg. The first two of the follow-
ing examples have been used in practice

17T
(1.4) GNGB =2_7T l—g-log&],
_1[1 P
(1.5) G~Gs=2ﬂ L§< —82>—10g¢{|,
_1 —3 _r 2 P
(1.6) G ~ Gy = _2 <1 82>_§ <1 —63 -—log 8],

forr <&, and G5 = G for r > & (see [2], [3], [8] and [11]). It is straightforward
to extend this list by requiring that the higher derivatives of G are continuous at

r = 6. We will show that the vortex method converges provided G is a smooth
function of r for r < § and that the derivative of G with respect to r is Lipschitz
continuous. By combining the approximation of ¢ with the smoothing of G, we
obtain an approximation of the stream function, namely

(1.7) Y~ XG5z~ 2)K;.

The distribution of vorticity at later times is obtained by letting the point
vortices move with the fluid. Thus, by combining Eq. (1.3) with the approximation
(1.7) we get

(1.8) x; = 2.9,Gs(z; = z)K;,
j#i

(1.9) yi == 2 3,Gs(z — z)k,,
j#i

where z, = (;::) is the position of the ith point vortex. Note that the sums are taken
over j different from i. In Chorin’s method G is given by (1.4) and the system of
ordinary differential equations may have a unique solution only for a short time
because two point vortices may collide. However, if 8,G is Lipschitz continuous and
vanishes at the origin as in (1.5) or (1.6), then the solution exists for all time.

The above presentation of the vortex method is mathematically oriented. How-
ever, the original derivation and justification of the vortex method is based on
physical arguments (see [2]). Let {5 be defined by AGs = — {;, where the derivatives
are taken in the sense of distributions. Then {; has compact support and will approxi-
mate the delta function. For (1.4) to (1.6) we see that ¢ is equal to 1/(27r8), 1/(n8?)
and 3(1 — #/8)/(n6?) for r < & and zero otherwise. Thus, G, can be interpreted as the
stream function corresponding to a small circular blob with the vorticity {5 and
(1.7) is, therefore, the stream function corresponding to the vorticity distribution
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&5 = Zg’s(z ~Z)K;.
j

This interpretation is due to Chorin [2]. It can be shown that if Gy is given by (1.6),
then £ is continuous and converges uniformly to &, provided the diameter of the
blobs B; tends to zero faster than §. This implies an ever increasing overlap of the
circular blobs.

2. Properties of the Flow. In this section we will show that the distance
between two points of the flow can be bounded from above and below in terms of
the initial distance of the points. The flow is then partitioned in nonoverlapping
blobs which move with the fluid. We will estimate the distance between the centroid
(the center of mass) of a blob and the path of the material element which coincides
with the centroid initially. Finally, we will prove that the centroids do not collide
for a finite time, provided the partition is sufficiently fine.

Throughout this paper we will assume that the vorticity £ is differentiable with
respect to ¢ and that § and the partial derivatives of u are uniformly Holder continuous
with exponent «, i.e. £ and the components of Vu satisfy

(2.1) 1§(z)) = &zy) | <SHlzy — 2z, |*

for all z; and z, in R%. Here H and « do not depend on ¢ for 0 < ¢ < T. For the
related problem of a two dimensional flow in a bounded, possibly multi-connected
domain with smooth boundary, Kato has shown that our assumptions are satisfied
[6]. We begin with an estimate of the expansion and the contraction of the flow.

LEMMA 1 (DUSHANE). Let z,(t) and z,(t) be the path of two material points
of the flow. Then for 0 <t <T,

Ci11z,(0) = 2,(0) | < |2y (2) = 2,() | < Cyl2,(0) — 2,(0)1,

where |z| = \/x* + y%  The constant C, is independent of z, and z, but depends
on T and the flow under consideration.

Proof. Letz = (;) be a point in R2. The path of a material element is obtained
by solving the ordinary differential equation z = u(z, ), with initial conditions z(0) =
z4. By using the fundamental theorem of calculus we see that

(22) zy — 2, = u(zy) — u(z,) = Az, — z,),

where 4 = [ (I)Vu(z2 +0(z, —z,))d6. Since & is Holder continuous and has compact
support, we can estimate the.2-norm of 4 by m = max |vVu|. The maximum is taken
over zin R? and ¢t in [0, T]. Let F = lz, —z, 2. It follows from Eq. (2.2) that

|F| < 2mF. By integrating this differential inequality we obtain

e 2ME(0) < F(f) < e*™'F(0).

The proof is completed by taking C; = emT.
We consider now the support of the vorticity at time ¢ = 0. We partition the

support in a finite number of nonoverlapping squares B; and let § be the length of the
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sides. For ¢ > O the squares move with the fluid and change their shape, but since the
flow is incompressible the area of the blobs B(¢) remains constant. By using Lemma 1
we make the following

Observation. Let C, = \/ECI. The diameter of Bi(t) is less than C,f for 0 <
t<T

A rough description of the position of the blob B; at time 7 is provided by its
center of mass, the centroid. It is defined by

z; = g2 fBi(t)zdxdy,

where z = (j). Note that B2 is the area of B(t). Observe also that z; depends upon
t because the centroid follows the blob as the blob moves with the fluid. To find z;
we introduce the mapping ®,. Here ®, maps the position of a material point at time
t = 0 to the position of the point at time ¢, i.e. ®,: z(0) — z(¢). Since the path of
a material element is given by z = u(z), it follows from Lemma 1 and the incompres-
sibility of the flow that @, is a one-to-one, measure preserving transformation of R?
onto itself, and its Jacobian is equal to one. We can now use the change of variables
formula to compute z; and get

;=67 [ u@)dxay.
Bj(t)
Thus, the centroid moves with the average velocity of the blob. It is, therefore,
natural to compare the path of the centroid to the path of the material element which
coincides with the centroid initially.
LEMMA 2. Let z]-(t) be the path of the centroid of B]-(t) and let z(t) be the
path of the material element for which z(0) = z]-(O). Then

12)(0) = 2(1)] < C,B'

for 0 <t <T. The constant C, is independent of B; and B but depends on T and the
flow.

Remark. The centroid is always in the convex hull of B(t), but by combining
Lemmas 1 and 2, we see that it is actually an interior point of the blob for § sufficient-
ly small.

Proof. Let B]. = Bi(t). It follows from Taylor’s formula with remainder that

zj= g2 fBi{u(Zj) + f(l) [Vu(z; + 0z’ - z;)) — Vu(z))] do - - z]-)} dz,

where dz' = dx'dy’ and we have used that [ z' — z; vanishes. It is this property
which makes the centroid such a powerful tool. To estimate the last term in the above
equation, we remember that Vu is Holder continuous. Since |z’ — zjl is less than the

diameter of B; for all Z in B;, we find by using Observation 1 that

(2.3) |7 — u(z))| < 2H(diam B))' ** < C4p' 2,
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where C; = 2HC3**. We consider now the difference z; — z. Since the path of the
material element satisfies Z = u(z), we conclude by using the inequality (2.3) and the
fundamental theorem of calculus that
éj -z= u(z;) —n(z) + Cy8 %

=A@z —z) + C,3B8' T,
where e is a vector with norm less than one. Let F = lzi — z|. This function is dif-
ferentiable from the right (see Hartmann [5, p. 26]). Since the 2-norm of A is less
than m = max|Vul, we obtain the estimate F < mF + C3{31 +te By integrating this
differential inequality we find

ccoplta € T=1 _ ~pita
F<C,8 —L_c,

This completes the proof.

In the convergence proof for the vortex method, we estimate the distance
between the point vortices and the centroids of the blobs. Thus we presume the
existence of a solution of Egs. (1.8) and (1.9). To prove that the point vortices do
not collide for a finite time which is independent of § we need

CoROLLARY 1. Let z(t) and zl.(t) be the centroids of B(t) and B]-(t). If
1z;(0) — zj(O)I = (, then

|z,() — z]-(t) | >c,B

for 0 <t < T, provided P is sufficiently small. The constant c, is positive and
depends on T and the flow.

Proof. Let z( and z0) be the paths of the material elements which coincide
with z; and z; initially. By using the triangle inequality and Lemmas 1 and 2, we get

lz; = z’.I > 2@ - ;0| - Izi—z(i)l— lzj—z(f)l

> (Cy' —2C48%)8.
To complete the proof we let 8 be less than (4C; C,)™* and take ¢, = (2C, )~ L.

3. Consistency and Stability. For linear differential equations it is well known
that consistency plus stability implies convergence for all time. For the vortex method, we
prove that consistency plus weak instability implies convergence for a short time. In
this section we will first consider the truncation error and then the stability of the
vortex method.

Let u be the velocity field at time ¢. It follows from Eq. (1.3) that u =K * &
where K = (%) G. Similarly, we define K as (%) G5 and set K;(0) = 0. We will
assume that Ky is continuous for z different from zero and that there exists a constant
C, such that

Co/81zIPT4 for 0 < |z| <38,
(3.1) 192 87Ks(2) | <

CO/IzI1+p+q for |z|> 8§,
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for all p + g < 2. For the cutoffs presented in (1.4) to (1.6), the constant C,, is
equal to 1/m, 1/m and 2/m, respectively. Note that C;, cannot be less than 1/7 since
Ks =K for |z] > &. To estimate the truncation error for the vortex method, we need
the following result:

LEmMMA 3. Let z; be the centroids of the blobs B; at time t and let D be the
maximum of the diameter of the support of & for 0 <t < T. If £ and Ky satisfy the
inequalities (2.1) and (3.1), then there exists a constant C such that

u@) - 2 Ks(z- z);| < Cs llog B |g(1+e) /(1 +a/2)
j

for 0 < t < T and B sufficiently small. The distance from z to supp & should be less
than D, and & equal to /(1 +%/2),

Remark. The factor —logB can be omitted for smooth cutoffs such as (1.5)
and (1.6). By combining Lemma 3 with the inequality (2.3), we see that our estimate
of the truncation error 7 depends on the smoothness of the flow. If the vorticity &
is differentiable, then 7 ~ g%/3 [logBl. This is an improvement of the estimate due to
Dushane. In his paper [4] Dushane takes § = O(f) and obtains 7 ~ $|logfB|. Also,
the optimal cutoff depends upon the vorticity. If £ is smooth, then § = 8%/3. For
highly irregular flows & will be close to §. We choose § = g1/(2*/2) but since the
theory below is an asymptotic theory, we could also have used § = 1008 /(1 +¢/2),
This would only change the constant Cs. Actually the vortex method will converge
faster than linearly whenever § = P, where 1/(1 + o) <p < 1.

Proof. Since the Bj’s cover the supp &, we find

u@) = T K- 2) [ EE)dd + X [ Ksz—2) - Ky~ 2)]eE) a2’
(3.2) ! / 1o

+ . Kz -z) - Kz~ 3] [EE) - E@)] d7',

1z—z 1<8

where dz' = dx'dy’. Note that the integral of K — K over |z — 2’| <§ is zero. Since
¢ is Holder continuous, we can estimate the last tern of Eq. (3.2) by H(1 + nCy)s1*<.
To estimate the second term, we cover the supp & by V annuli, with center at z and
radii r,_, and r, where r, = kC,fand k = 1,2, ... ,N. Here N=1 + [2D/r,],
where [a] is the greatest integer less than or equal to a. Let /. be those centroids z;
for which r_; <z —z;| <rj. Then the second term of Eq. (3.2) is

(3.3) S—Z > f[Ka(z—z) K,z — z)]£() dZ.

k=1 ZJEIk

Note that S is a vector with two components. Since K; may not be continuous at the
origin and the derivatives of K will be discontinuous at the circle of radius §, we
divide the disk |z — z'| < ry in four nonoverlapping regions. Letn =1+ [§/r;].
Region I consists of the first three annuli, and region II consists of the union of the
fourth to the n — 2th annulus. Region III is the ring with radii r,_, and r,,, ;, and
region IV is the union of the remaining annuli up to the Nth. Similarly, we split the
sum S into four parts, S| to Syy .
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We observe now that a blob cannot intersect more than two annuli at any time
because its diameter is less than the distance between the circles. Since the area of
each blob is constant, we conclude that the total area of the blobs with centroids in
a given annulus cannot be larger than three times the area of that annulus.

To estimate S; we choose § such that r, <§&. This implies that n > 5. Since
the blobs with centroids in region I cannot cover more than the first four annuli, we
conclude by using the estimate (3.1) that

2
15,1 <327 Cuc3 M E-

where M is larger than max || for 0 < ¢ < T. In region II, K is a smooth function.
Thus it follows from Taylor’s formula with remainder that

=2 X [VKs(Z—Z,-) [, -2 EC) ~ ey a2
7

k=4 z]EIk

1 ’
v X [0 0%KG -z + 06 - z)a
i p+q=2

x (& = 5P O - y)EE) a7 J

where we have used that [g 2’ — z; = 0. According to the Observation following
Lemma 1, the diameter of B; is less than or equal to r,. Since £ is Holder continuous
and the 2-norm of VKj is less than /2C,/8, we see that

n—2 \/_C

ISHI\Z k-, ry P H{ - 302k - DA

n—2 C,
0 Loz mos0k-1r.

+ —_— - .
k§4 8(k — 222 2

To estimate the sums we use n <1 + §/r; and get after a straightforward, but lengthy
calculation,

ISy < 10mCoCL+e HBI+ + 6nC, M‘3 1 g@B)
In region III we observe that K; may not be differentiable, but it follows from the
bound (3.1) that K; is Lipschitz continuous with Lipschitz constant \/ico /@, _3).
We can, therefore, estimate Sy;; by

n+1 \/2_C0

[Sir] < ——r, M " |B,|
11 k=:;—l z]EZIk &(n —3)rl 1 7

2., B
<sor C,cim &,

where |B;| is the area of B;. To estimate Sy, we use the same approach as for Sy;
and obtain
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2
1S,y | < 9ncoc;+°‘H31+“1og(%Q> +oncocd M-

We have now shown that the last two terms of (3.2) can be estimated in terms
of the maximum of §' "%, §2/5 and B **. Since 8 < & we find the optimal choice of
8 by letting 8'** ~ %/5 and this leads to § = /(1 *¢/2) " To complete the proof
we add the estimates for S| to Sy, to H(1 + nCy)8' %, use that log(28/8) <
2/3 |logB| and log(3D/8) < 2|log B for B sufficiently small and let

Cs =20nCy,C2(H + 5M).

LEMMA 4. Let z; be the centroids of the blobs B; at time t and let c, be the
constant in Corollary 1. If max; I'?j - Zil < c2B/4, then

max 2 K —2) — Ky —z)| Ix;| < Cllog g1 max [z - 1

ji
for 0 < t < T and B sufficiently small. The constant C depends on T and the flow
under consideration .

Remark. This stability result is a discrete analogue of a basic lemma in the
mathematical theory for Euler’s equations (see Wolibner [14], McGrath [7] and
Kato [6]). The factor |log 8| occurs also in the mathematical theory where it is
replaced by 1 — log(mainE} —z [). If this factor were not present, we could easily
prove the convergence of the vortex method for all time. As it is, we get convergence
for a short time only.

Proof. We will use the ideas and the notations from the preceding proof with
minor modifications. Let z; be fixed and let I, be the set of z; in the kth annulus.
Since K= S .£ we conclude that |K]-| <M|B].I, where M > |&|_ foral 0<¢<T
and IB].I is the area of Bi‘ It is, therefore, sufficient to estimate

N
s=3 ¥ IKs(zi—zj)—K'S(z,-—z]-)HB].I.
k=1 ZJEIk

We partition the sum S into four sums, S| to S}y according to regions I to IV. Let
E = mainE} - z].I. In the lemma we have assumed that F < c,B/4. Since ¢, <%,
this certainly implies that 2E' <r, where r; = C,B8. Thus, by using the triangle
inequality and Corollary 1 we find that

(34) Pl2<lz;=2; + 02, -2~ G~ 2)]I<Ig; - zl+r

fori#jand 0 <6 < 1. This shows that all the points on the line segment between
z;—Z;and z; — z; are different from zero and lie in the first four annuli for z; in
region I. To estimate S| we let w; = E; —z;— (z‘; - z].) and by using the fundamental
theorem of calculus we get

3

1
5,1 < 3 f |VK5 ;= z; + 6w)Ido |w;| |B .
k=1 z]EIk 0

By combining the estimates (3.1) and (3.4), we see that
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V2¢,
IS1< X -

szIlU12UI3 26/2

261B;| < 1287C,C3 B E,

where we have used c; ! =+/2C,. The estimates of Sy to Sty are derived in much
the same manner. If z is in I, with k& >3, then the lower bound in (3.4) can be

replaced by r,_, and the upper bound can be replaced by r,,,. Since n <1 +
8/r,, we conclude that

V2¢,

ISl < Z 8k —2)r,

2E3n(2k — 1)r} < 30mC,E.

If z; is in region III, then VK; may have a discontinuity on the line connecting

z; — 2; and z; — z;. However, since all points on this line segment lie outside the disk
with center at z; and radius r, 5, we see that K; is Lipschitz continuous with

Lipschitz constant v/2C,/(87,,_3). Thus,
g
1Su1 < 641CoC, S

Finally, by using the fundamental theorem of calculus once more, we can estimate

N \/EC

ISivI< 3

k=n+2 (k= 2)r?

To complete the proof we sum the estimates for S| to S}, multiply the result by
M and use that /8 is less than one. Since C, >+/2 and log(3D/8) < 2|log 8| for 8
sufficiently small, we may choose the constant C as

2E - 3n(2k — 1)r3 <2477C010g<3:$—D>E.

3.5) C =190nC,C3M.

4. Convergence Results. In this section we will establish the convergence of
the vortex method on three different levels. The basic result is that the path of the
point vortices computed by (1.8) and (1.9) converges toward the path of the centroid
of the material elements. This implies the convergence of the induced velocity field
and also the convergence of the vorticity distribution.

THEOREM 1. Let z; be the centroid of B; and let 3; be the solution of Egs.

(1.8), (1.9). There exist two constants, Cy and T, such that

|z, =
max;|z; - z

]| < C6B(l+at)/(1 +a/2)-Ct

for 0 <t < T, and B sufficiently small. The constant C is given by Eq. (3.5).
Remark. It follows from Lemma 2 that the centroids z; in the theorem can be
replaced by the paths of the material elements with the same initial positions as the

z;. Thus the paths of the point vortices will approximate the streamlines if the flow

-
is stationary.
Proof. By combining Egs. (1.8), (1.9) with Lemma 3 and the inequality (2.3),

we see that
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@ - 2) = 2 Ks(@ = 7)) ~ Ky (g~ 2l = 6[C38' T + C; llog BI67],
j#i
where [6] <1and v = (1 + ®)/(1 + &/2). Let E = max;|z; — z;|. Since Z,—z;is
differentiable with respect to ¢, it can be shown that E(¢) has a right derivative, which
we denote by E (see [S, p. 26]). Assume now that E < c,$/4. We can then apply

Lemma 4 and get
E < Cllog BIE + (C; + Cs) llog BIB”.

By integrating this differential inequality and using the estimates for C, C;, C3, and
Cs, we obtain after some simplification

CllogBlz _
< + ve -1
B() < (G + C) llogB168"

11 H
<= — 2 \gy—Ct
\8C2<5+M>{3 .

This estimate is only valid as long as E < c,$/4. In the proof of Corollary 1, we took
cy = (\/§C2)_l. Our requirement can, therefore, be rephrased as

gr-1-Ct < 4\/35 <5 +ﬁ> g
This inequality will certainly be satisfied for all ¢ in the interval [0, T,,] provided that
T, is strictly less than T and a(2 + o)~ 1C~! and that B is sufficiently small. The
proof is now completed by taking Cg = (5 + H/M)/(8C,).
Let ?] be the position of the point vortices computed by (1.8), (1.9). To
approximate the velocity field u for the flow we will use

(4.1) V(@) = 2Kz — Z))k;.
j

This choice is natural, but it should be observed that u may not be continuous as
K, may have a discontinuity at the origin. Nevertheless, we will now show that u
converges uniformly to u as § tends to zero.

THEOREM 2. There exists a constant C, such that

max [u(z) — uw@) <C, |10gﬁ|ﬁ(l+a)/(l +a/2)-Ct
2
ZER
for 0 <t < T, if § is sufficiently small and § = g*/(1+*/2),
Remark. Dushane [4] obtains the estimate |« — 2| < const B2~C~¢ which
is better than ours, but his proof is incorrect.
Proof. Let the distance from z to supp & be less than D. It follows from Eq.
(4.1) and Lemma 3 that

42) U—u=D [Ks(z—2) ~ Ky(z — z)]k; ~ 6Cs llog I,
]

where v = (1 + @)/(1 + @/2) and |8] < 1. To estimate the sum, we will use Lemma
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4. However, the bound for S is no longer valid, because z — z; may be arbitrarily
small. Since |z — E}I and |z — z].I are less than & for all points z; in region I, we can
use the bound (3.1) to estimate the first part of the sum in (4.2) and get

C, C
MESEED (—9 +—9>-M- IB, |

2, €1, VI, VI, 8 8 !
ﬁ2
< 32nC,C2M 5

By combining this result with Lemma 4, we conclude from Eq. (4.2) and Theorem 1
that

43) 4 — ul < 321C, C2MB" + CllogBl max IZ; = z;| + Cj log BIB

< (321C,CEM + CCy + C;)llog B 187~ C*

for § sufficiently small. This completes the first part of the proof. In the second
part we let the distance from z to supp £ be larger than D. We must, therefore,
reconsider the derivation of Lemma 3. Since £(z') vanishes for all z’ in the disk
|z~ 2'| <8, we see that the third term in Eq. (3.2) is zero. Let 4r; <D. To estimate
the right-hand side of Eq. (3.3) we use Taylor’s formula with remainder (as in S;)
and get

\/Z—Co 1 Co

|S|<}:[———~r CH|B|++—2 .
@-rp T 2oy

q
j %% M- IB].IJ

< 6mCCYteHE! e + 18nC,CE 2L 62,

The sum is taken over those j for which [ BiIEI is larger than zero. Thus the right-hand
side of this inequality replaces the estimate of the truncation error in Lemma 3. Since
lz—z; + 0(27- - z]-)l is larger than D — 2r, for all |§] < 1, we infer from Eq. (4.2) by
using the fundamental theorem of calculus and the bound (3.1) that

Xe)
lu-a1<y V26,

; m'lzj—zil'M'lBj|+|S|
1

< [131rC0C6M +6nCyC3H + 18nC,C3 %]m-cl‘.

We observe now that our last estimate is smaller than the right-hand side of the
inequality (4.3) for 8 sufficiently small, and this completes the proof.
Finally, we consider the convergence of the computed vorticity

(4.4) HOEDIEACREALS
]

to £(z). In general it is not possible to show that ? converges uniformly to &, because
§s may become unbounded at the origin, as in the case of the approximation (1.4).
However, even though the position 2; of the point vortices are computed by using the
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cutoff (1.4), we may interpolate the results by using a vorticity which corresponds to
a different cutoff. In the proof below we choose the one corresponding to the
approximation (1.5).

THEOREM 3. Let {5(z) = 1/782 for |z| < & and 0 otherwise, and let ? be
given by Eq. (4.4). There exists a constant Cy such that

IE(2) - £(z) | < Cyp@/ (A +a/2)

for 0 < t < T, provided B is sufficiently small and § = g1/(1+2/2),

Remark. This result can be substantially improved, if it is assumed that £ and
§s are twice differentiable, but we shall not do so.

Proof. Let z; be the centroids of the B;. We begin by decomposing £(z) in a
manner similar to Eq. (3.2)

€)= X5 -2) [, 8 + T [, G- 2) - 46 - 2)lEE e
(4.5) I g o

+ flz—z’|<5 §s(z — ) [E@) - £z d7 .

Since ¢ is Holder continuous, we can estimate the last term by H&®. To estimate the
second term, which we denote by S, we cover the supp £ by a sequence of annuli, as
in the proof of Lemma 3. If z — z; and z — ' are less than § for all z' in B;, then the
integral over B; in the second sum of Eq. (4.5) is zero. The same conclusion holds if
z —z;and z — 2’ are greater than § for all z'in B;. We can, therefore, estimate the
sum S by

si< v y» [L+ I]M 1B,1 < 20C,M &
k=;—1 2 €T, [7782 8 ! 8

Let Cg = H + 20C,M. Since 8% < /8, we conclude from Eq. (4.5) that £(z) can be

approximated uniformly and the error can be estimated by

IS(Z) =Y sz - z].)xj| < csg(a/2)/(1 +aj2)
j

Even if the vorticity £ is a smooth function, the error will be of order 8!/, and the
approximation is therefore quite crude. We can now compare £ with ¢ and have

(4.6) E-g=2 [tz _;i) — § = z)]K, + ecsﬁ(a/2)/(l+a/2)'
j
It follows from Theorem 1 that Ifzvj —z;| <r, forall z;. To complete the proof we

estimate the sum in (4.6) by using the same argument as for S and we take Cy = 2Cg.

5. Numerical Experiments. To support the theory presented in the previous
sections we have carried out a large number of numerical experiments. The preliminary
calculations were done on the CDC-6400 at the University of California, Berkeley,
while the results presented here were obtained on the CDC-7600 at Lawrence Berkeley
Laboratory. As initial vorticity we choose £(z) = 1 — Iz| for |z] <1 and zero otherwise.
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The solution of Euler’s equations can be found explicitly and satisfies the smoothness
assumptions used in this paper. To discretize the problem we covered |z| <1 by a
uniform mesh with meshlength 8. In the experiments presented below f lies in the
interval [0.1, 0.5]. The mesh was placed such that z = 0 became the center of gravity
(the centroid) of one of the small squares. To find the strength k ; of the point vortex
in the square B; we calculated the double integral [ &dx dy numerically by using the
trapezoidal rule with meshlength /10. To reduce the costs of the calculations we have
excluded those vortices for which Kj < 1/3083. The bulk of our experiments were
done with the cutoff (1.4). Finally, the ordinary differential equations (1.8), (1.9)
were solved by using the classical fourth order Runge-Kutta method.

We have used several ways of measuring the error. Since the solution of the
Euler’s equations is stationary and rotational invariant, we can compare the positions
of the point vortices at time ¢ with the positions of the material points which follow
the streamlines. Thus we compute

(5.1 3\/ >~ (computed z; — exact z].)2 .
j

The sum is taken over all j for which K; > 3/30, and it is an estimate of the error in
L, over the support of £. Another way of estimating the error is to compare the
position of the point vortices with the centers of gravity (the centroids) of the blobs
B; at time 7. Although the stream-function ®, can be given explicitly, we have not
been able to find a convenient expression in closed form for the center of gravity.
Consequently we have estimated B2 B(t)? dx dy by evaluating the double integral
82y B(O)q)t(z') dz'. Note that B(0) is a square. This calculation was done by using
the rectangle rule with meshlength $/20. Thus, we have also computed

(5.2) B\/ > (computed z; — centroid Bj)z.
J

According to Lemma 2, there should only be a small difference between the expres-
sions (5.1) and (5.2); but we have found that the two error estimates behave quite
differently. Finally, we have studied the pointwise convergence of the vortex method.

It follows from the proof of Theorem 1 that with the above choices of initial
vorticity and of the cutoff, the vortex method will converge for 0 < ¢ < 0.00062
provided § is sufficiently small. This is less than impressive, and we have investigated
the algorithm for 0 < ¢ < 6. In this time the vortices at |z| = 1 travel one radian,
while those near z = 0 travel three radians. We begin with the cutoff § = 32/3 since
our theory gives preference to this choice. It follows from Table 1 that the error in
the vortex method increases linearly in time. There is no hint of any exponential loss
of accuracy as ¢ increases.

The time-step in the Runge-Kutta method is At = 1. By comparing the numeri-
cal solution of (1.8), (1.9) with At = 1 with the solution for At = % and %, we
estimate that the error due to the numerical solution of the differential equations is
less than one percent of the error due to the discretization. Finally, Table 1 reveals
that the difference between the positions of the point vortices and the centroids is
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TABLE 1. Linear growth of the error

Cutoff (1.4),8 =p2/3, 8=1/10,At = 1

t=2 t=4 r==6
(5.1): Comp. — exact 0.0163 0.0328 0.0494
(5.2): Comp. — centroid 0.0147 0.0296 0.0446

TABLE 2. Rate of convergence = log, [—E{%E——gﬁ]

Cutoff (1.4),6 =23, t=1,r=6

=12 B=1/3 B=1/4 B=1/5

Comp. — exact 1.23 1.32 1.39 1.40
Comp. — centroid 1.06 1.21 1.30 1.33

smaller than the difference between the point vortices and the material points on the
streamlines. We have found that in general this holds even pointwise, but it may fail
if the calculations are extended over long time intervals. The reason is that the blobs
get quite distorted and the center of gravity for a blob may lie far from the blob.
For a fixed time this last phenomenon disappears as § tends to zero.

To estimate the rate of convergence for the vortex method, we have used
Richardson’s extrapolation with the meshlengths 8 and $/2. If we ignore the exponen-
tial loss of accuracy, which we believe is a technical artifact, then we find from
Theorem 1 that the rate of convergence should be 1.33. This is borne out in the
experiments presented in Table 2.

In all our experiments with the cutoff (1.4), we have found that the rate of
convergence measured in the norm (5.1) is larger than the rate of convergence
measured in the norm (5.2), even though the values of (5.2) are consistently smaller
than the values of (5.1). We have not been able to explain this phenomenon. The
estimate in Table 2 of the rate of convergence is calculated at ¢ = 6, but we have
observed that the rate of convergence is decaying by roughly 0.01 per unit time in-
terval. This also remains inexplicable. It seems to be independent of the smoothness
of the initial vorticity, of the meshlength 8, and of the timestep Az. On the other
hand, for some cutoffs, see e.g., (5.7), the rate of convergence may increase as time
progresses.

One may argue that the superlinear convergence of the vortex method is due to
a lucky cancellation caused by the rotational symmetry of the initial vorticity. To
counter this objection we have replaced the cone £ = 1 — |z| by a pyramid with center
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at z = 0 and height one. The vertices of the pyramid are placed at x = *1 and

y =*1. The solution of the Euler equations with this initial vorticity seems to be
unknown. To estimate the rate of convergence we have used Richardson’s extrapola-
tion with three meshlengths $, 2/38 and 1/28. If the computed solution, i.e. z;, is
equal to the exact solution plus §*/3 e(x, y, ) plus higher order terms, then

4/3
|comp: 8 — comp: %B" gH3 — (%ﬁ)

] ~ 4/3 4/3
comp: %ﬁ—comp: %B" <§ﬁ> _<%3>

We choose the norm in (5.3) to be the discrete /, norm of the differences between
the vortices which have the same initial positions. With 8 = % and ¢ = 0, the three
meshes overlap at all points (x, y) for which x, y = 0, +%, +1. In our numerical
experiment we found that the first quetient in (5.3) is equal to 2.26, 2.17 and 2.22
for t = 2, 4, and 6, respectively. These results indicate that the rate of convergence,

(5.3) =225,

which we have observed with the initial vorticity § = 1 — |z |, may be trusted.

We will now present some calculations with initial vorticity § = 1 — |z|, which
indicate that the rate of convergence of the vortex method may be of the second
order. This has come as a great surprise to us. In the proof of Lemma 3, the optimal
choice of § was determined by letting 52 ~ %/5. Here we assume that the solution
£ is at least Lipschitz continuous. Thus, if § = P, then we expect that the rate of
convergence should be 2p for 1/2 <p <2/3 and 2 — p for 2/3 < p < 1. However,
there is no indication in Figure 1 of the last branch. This leads us to conjecture that
the factor §2/8 in our estimates is due to an imperfect technique, and should really
be replaced by 2.

It follows from Table 3 that the numerical error for the vortex method is
smallest for p = 1. Thus, in practice there is no reason to take § = 7 with p < 1.
However, if § = §, then our technique cannot be used to prove the convergence of the
vortex method even for a short time interval.

TABLE 3. Errors in the vortex method

Cutoff (14),6 =P, At=1,t=6

p=1/6 13 1/2 2/3 5/6 1

Comp. — exact, 3 = 1/4 0486 0.347 0.242 0.176 0.126 0.0946
Comp. — exact, § = 1/8 0391 0.220 0.121 0.0673 0.0396 0.0256

We will now give a heuristic explanation of the results in Figure 1 and Table 3.
Assume that our conjecture is valid. Then the last term in Eq. (3.2) is the dominating
term in the truncation error. It is easy to show that if the solution & is three times
differentiable, then the last term in Eq. (3.2) is equal to

(5.4) 062<_2 > +0(%),
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FIGURE 1. Rate of convergence for 0 <p < 1 with § = °
Cutoff(14),8=1/4and 1/8, At =1and t = 6

where the constant C depends on the particular cutoff. Thus, if the vortex

method is actually stable, and not weakly unstable as in Lemma 4, then the error
should be expected to be of order 82P. This explains the results in Figure 1. Note,
however, that the solution £ is not three times differentiable at z = 0 and |z| = 1.
The decay of the errors in Table 3 can be well described by const - 8%P, where a =
1.43 for = 1/4 and a = 1.60 for § = 1/8. Although neither of these results are
consistent with (5.3), they do explain why the observed rate of convergence in
Figure 1 is very close to 2p. The constant C in the expression (5.4) is equal to 1/12,
1/8, and 3/40 for the cutoffs (1.4) to (1.6), respectively. Thus we expect that the
cutoff (1.4) which has been used by Chorin [2] and Shestakov [11] should be supe-
rior to the cutoff (1.5), which has been used by Milinazzo and Saffman [8], while
the cutoff (1.6) should be the best of the three. This is clearly borne out in Table'4.

TABLE 4. Errors for different cutoffs
Initial vorticity § = 1 — |z|,6 = */3, At =1,t=6

Cutoff: (1.4) (1.5) (1.6)

Comp. — exact, 8 = 1/4 0.176 0.237 0.153
Comp. — exact, § = 1/8 0.0673 0.0936 0.0609
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The quotients between the errors are very close to those predicted by the expression
(5.3). Finally, we mention that for the next cutoff in the sequence, the constant C
is equal to 1/20; and this cutoff must, therefore, be expected to be even better.

It is natural to ask whether it is possible to construct a cutoff such that the
constant C in (5.4) is zero. It is easy to show that if the cutoff corresponds to a
blob of vorticity which is everywhere nonnegative, then C must be positive. However,
the constant C vanishes for the following two cutoffs:

2 3
(5.6) GS=_1 3 l_r_ ..é l_r_ —10g6 ,
27 62 3 83
4 5 6
576Gy = |5 T D P $28( ) 10~ —log 5 |.
27 52 4 54 5 85 3 56

We note that the kernels K5, which correspond to the two cutoffs, satisfy the
inequality (3.1). The performance of (5.6) and (5.7) are comparable and the errors
for the two cutoffs are in general considerably smaller than the errors for the cutoffs
(1.4), (1.6). The new cutoffs also have theoretical advantages. If the solution £is
three times differentiable, then we conclude from (5.4) that the optimal choice of

& is obtained by letting 8% be of the same order as $%/5. Thus, if § = B°-#, then the
expected rate of convergence should be 3!‘¢. We have tested the cutoff (5.7) and
report faithfully the results in Table 5.

TABLE 5. Rate of convergence
Cutoff (1.5),6 =pP,8=1/4and 1/8, At =1,t=6

p=1/6 1/3 1/2 2/3 5/6 1

Comp. — exact 0.79 152 205 253 181 1.59
Comp. — centroid 048 129 202 259 1.62 1.38

The initial vorticity was chosen as a rotated cubic spline with center at z = 0,
height one, and with knots at |z| = % and |z| = 1. To reduce the cost of the
calculation we have excluded those vortices for which k i< 1/1085. For 6 = P and
p < % the rate of convergence seems to be $7 while the rate of convergence for % <
p <1 remains mysterious. We would have expected second order accuracy in this
interval. Finally, we have observed that for % < p < 1 the rate of convergence may
change by as much as 0.1 per unit time interval.
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