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DISCRETE GAUGE INVARIANT APPROXIMATIONS OF
A TIME DEPENDENT GINZBURG-LANDAU MODEL OF
SUPERCONDUCTIVITY

QIANG DU

ABSTRACT. We present here a mathematical analysis of a nonstandard dif-
ference method for the numerical solution of the time dependent Ginzburg-
Landau models of superconductivity. This type of method has been widely
used in numerical simulations of the behavior of superconducting materials.
We also illustrate some of their nice properties such as the gauge invariance
being retained in discrete approximations and the discrete order parameter
having physically consistent pointwise bound.

1. INTRODUCTION

The phenomenological model of Ginzburg and Landau and its various general-
izations [25] have been widely used in numerical studies of the vortex phenomena in
both the low T superconductors as well as the recently discovered high T, super-
conducting materials. The mathematical analyses of the numerical methods used
to solve the Ginzburg-Landau models are mostly confined to the conventional fi-
nite difference methods in one space dimension [20] and the finite element methods
in two and three dimensions [2], [6], [7], [8], [9], [10]. In practice, a very popular
discretization of the Ginzburg-Landau equations is the gauge invariant difference
approximation defined on a rectangular grid (3], [4], [14], [15], [16], [17], [18], [19],
[21]. Retaining the gauge invariance at the discrete level is analogous with preserv-
ing certain conservation laws and physical principles in the discrete approximation.
It is often a property favored by physicists who have been using these models in
studies of superconductivity. Numerical evidence suggests that the gauge invariant
approximation is a valuable approach, but few rigorous mathematical analyses have
appeared.

In this paper, we present a mathematical theory for the convergence of a gauge in-
variant difference approximation of the two dimensional time dependent Ginzburg-
Landau model. The well-posedness of the initial boundary value problems for such
a model, the long time asymptotics of solutions and the gauge invariance properties
have all been studied in, for example, [5], [11], [13], [24] and the references cited
therein. The finite element approximations have also been discussed by various
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authors [2], [6], [7], [8]. However, due to the nonlinear coupling, an important
pointwise estimate for the discrete finite element approximation is missing from all
the analyses. In order to have a meaningful physical interpretation, such an esti-
mate must hold, and indeed, it holds for the exact solution of the time dependent
Ginzburg-Landau equations [5]. We show that, for the gauge invariant approxima-
tion, the pointwise estimate can be obtained naturally at the discrete level, and
rigorous convergence theory as well as error analysis can be established without
any unjustified a priori assumption on the numerical solution.

The paper is organized as follows. In section 2, the time dependent Ginzburg-
Landau model is first presented, followed by a description of some useful notation
and terminology. Gauge invariant difference approximations for the time dependent
Ginzburg-Landau equations are presented in section 3. In section 4, we discuss the
properties of the discrete schemes, establish certain a priori estimates and provide
an error analysis. Some additional remarks are given in section 5.

2. THE TIME DEPENDENT GINZBURG-LANDAU MODEL AND THE
DISCRETE VECTOR FIELDS

2.1. The time dependent Ginzburg-Landau model. Let s be the Ginzburg-
Landau parameter, 7 a given positive relaxation parameter, (0,T) the time interval
of interest and @ C R? the region occupied by the superconducting sample. For
simplicity, we assume that €2 is the unit square and the applied magnetic field H is
either a constant or a linear function of the spatial variables. The primary variables
used in the time dependent Ginzburg-Landau (GL) model are the complex scalar-
valued order parameter 1), the real vector-valued magnetic potential A, and the real
scalar-valued electric potential &7
In a non-dimensional form, the time dependent GL model is given by

, 2
(2.1a) %+in@¢+(—2V+A) Y-+ PP =0 inQx(0,T),
(2.1b)
6A = 7’ * * 2 s
Uy +V® |} +curl curl A = -é;(wvw —P*Vy) — [Y]°A in Qx(0,T),
where ¥* is the complex conjugate of 1. The boundary conditions are
(2.1c) (—:;V1/)+A1[1)-n:() onT x (0,T),
(2.1d) curlA=H onTx(0,T),
(2.1e) n(%—?—l—V@)'n:J-n on T x (0,7),
where the given applied current J is constant in space and satisfies J = —curl H.
The initial conditions are:
(2.1f) PY(%,0) = 9o(x) and A(x,0)=Ap(x) in Q.

We assume that 99 € H(2) (the space of complex-valued functions whose real
and imaginary parts are in the standard Sobolev space H'(Q)) and Ay € H}(Q)
(the space of R2?-valued functions whose components are in H!(Q)). In addition,
we assume that |¢g] <1,divAg=0ae inQand A-n=0onT.
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It is convenient to introduce an auxiliary variable ®4(x,t) = (J - x)/n and de-
fine ® = ® — ®, so that the boundary condition (2.1e) may be replaced by the
homogeneous boundary condition

OA
2.2 .
(2.2) ( T V@) =0 onTl
From now on, we use (¢, A, ®) as the primary variables for the time dependent GL
equations and still call ® the electric potential. Note that the equations (2.1a-b)
can be written as

68_1/} +U<’§¢ = _?ﬁ(d}’A) )

(2.3) (a—A+v )_ agw N

ot
where G is the Ginzburg-Landau energy functional ([7], [25]):

20 A= [ (% (Lv+a)

The time dependent Ginzburg-Landau equations (2.1a,b) with the prescribed
boundary conditions are gauge invariant in the sense that if (¢, A, ®) is a solution
to the equations, so is (¢, Q, ©) where ( = e**f, Q=A+Vf,and © =& — %%.
Questions related to the well-posedness of the above equations and the fixing of
gauges have been studied in [4], [11], [13], [24] and the references cited therein.
The gauge invariance has been a very desirable property for physicists who have
proposed and who have been using these models. It is also favorable to maintain
such an invariance property at the discrete level where numerical approximations
are made.

2

+ %(1 — [9]?)? + %Icurl A - Hl2) dQ

2.2. Meshes and discrete vector fields. In order to simplify the presentation
and the analysis of the approximation schemes, we now describe a pair of primal
and dual meshes (or commonly referred to as a staggered grid). Let the primal
mesh X be a uniform partition of the square Q with Ny vertices {x;}, N1 edges
that are denoted by {s;i} connecting x;,x) and N square cells that are denoted
by {7jkim} having four counterclockwise labeled vertices x;,xx,x; and X, The
centers of the cells are denoted by {X;jkim}. Let h be the mesh size. A dual mesh
Y is formed by shifting each cell by one half of the mesh spacing in each coordinate
direction from the primal mesh (see Figure 1). Centers of the cells in ¥ become
vertices of ¥’ and vice versa. The cell in ¥’ containing x; is denoted by 7-4 and its
area is |7;|. h/, denotes the length of the edge in ¥’ that bisects s; . hJ r=h
unless both xj, xk are on the boundary of . In the latter case, the dual cell T] in
Y containing the boundary vertex x; is to be modified to only include the portion
of the cell inside {2 so that h’ , = h/2.

The gauge invariant dlscretlzatlon of the time dependent Ginzburg-Landau equa-
tions requires variously defined discrete vector fields. For a vector field ¥ € U = RN°
defined by its component v; at each vertex x;, we use the norm

(28) il = (X iPIEDY?, 1<p<oo and [l = max o],
J
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FIGURE 1. A rectangular grid and its dual. The pictures (from left
to right) are for interior vertices, boundary vertices and vertices at
corners.

where the sum

>
J
stands for the sum over all possible vertices x,;. We let (-,-), be the inner product
corresponding to the norm || - || 2.

For a vector field f defined by its value fjrm at the center of each primal cell
Tikim having four vertices x;, Xk, X;, X, Which are labeled counterclockwise, we use
the convention that fjxim = — fmik; if the vertices are labeled clockwise and denote
the set of all vectors with this convention by V. V is a vector space isomorphic to
RM2. On V, we also define the norms by

1fllv o = O 1 firim PImiam) /P, 1<p<oo, and || f]lv,eo = max | fixim| ,
Skim, jklm

where the sum }° ., . stands for the sum over all primal cells 7z, with vertices
labeled counterclockwise. The inner product (-, -), corresponds to the norm ||-|| 2.

For a vector field A defined at the midpoint Xjk = (X; +Xx)/2 of each edge sjx,
its component a;i represents a tangential vector ajit;i. Here, tji = (xx —x;)/h
is a unit vector in the direction x;x;. We use the convention that a;z = —a;
and denote the set of all vectors with this convention by W. W is a vector space
isomorphic to R¥*. On W, the norms are defined by

[4llwp = O lagklPhhjp) VP, 1<p<oo, and [Aljw,ec = max ||
ik
where the sum -, stands for the sum over all edges s;;. The inner product (-, -)w
corresponds to the norm || - [|w 2.
Some discrete operators and discrete inverse inequalities concerning these dis-
crete norms are also useful. For @ € U, we define &/ = Vi € W by
. U — Uy
(2.6) Wik = (Vu)jk = 3 J

on each edge s;y.
For § € V, we define @ = V+§ € W by

Ik
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on the common edge s;;, of two neighboring cells 7;x;m and 7jxym: and
o 1
(2.7b) wj = (V)5 = 7 Jikim
ik

on the edge s;1 between two boundary vertices of a boundary cell 7j,. Obviously,
we have

Lemma 2.1. For 2 < p < oo, there exists some generic positive constant c, inde-
pendent of h, such that for any @ € U,

(2.8) [llop < h®P7 [T o 2.
The same inequalities hold when the space U is replaced by V and W.

In addition, we also have the following discrete analog of the standard interpo-
lation inequalities in Sobolev spaces.

Lemma 2.2. For 1 < p < o0, for any € > 0, there exists a positive constant
¢ = ¢(€) independent of h such that for any @ € U,

Il 5 < el Va5 + el »-

By identifying 4 with a continuous piecewise linear function up on triangular
meshes obtained by dividing each primal cell along a diagonal, the above inequality
follows from the continuous version due to the equivalence of norms between |||y p
and [[usl|Lr (-

3. GAUGE INVARIANT DIFFERENCE APPROXIMATIONS

We present a systematic derivation of the gaugeé invariant difference approxima-
tions for the time dependent Ginzburg-Landau equations in this section.

3.1. The discrete variables. The discrete representations of the primary vari-
ables as well as physically interesting variables are defined at the following loca-
tions:

vertices {x;},

vertices {x;},

midpoints of edges {x;x},

center of cells {Xxim},
midpoints of edges {x;i} .

order parameter QZ

electric potential ®

(3.1) magnetic potential A
induced magnetic field ¢

electric current J

A A

Let A € W be a vector field defined at the midpoint of each edge. The circulation
in a typical cell 7jx;m with four vertices x;, Xy, X;, X, is given by

(3.2) Ciklm = (ajk + ag; + apm + amj)/h .
The above can be rewritten in matrix terms:
(3.3) cAd=¢,

where C' may be viewed as an approximation of the operator curl. We approximate
the divergence on each dual cell ij containing the vertex x; by

1
(3.4) d; == = > ajkhly

J k—j
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where the sum } ;. stands for the sum over all neighboring vertices x;, of x;. We
again have the matrix form

(3.5) DA=d

where D may be viewed as an approximation of the operator div.

A few technical results concerning the discrete approximations of div and curl
are needed for later discussions. First, direct calculation gives a discrete analog of
the integration by part formula and the orthogonality of vector fields:

Lemma 3.1. Let @,5 € W, D, C be matrices defined as in (3.3),(3.5), and V,V+
defined as in (2.6), (2.7a-b). Then

(3.6) (Di, fYy =—(@,Vf)w V€U,
(3.7) C, 5y = (@,Vihw VFeV,
(3.8) CVf=0 VfeU and DV'§=0 VgeV.

Next, the following inequality can be verified using similar arguments given in
[22], [23] (the discrete operators are the dual versions of those defined in [22], [23];
see also [12] for similar results for unstructured triangular grids):

Lemma 3.2. Let 2 < p < oo. For small h, there exists a positive constant c
independent of h such that

(3.9) ldlwp < c(IDillo2 + ICUllv,2) , YEEW.

3.2. The approximation of the energy functional. The crucial point in main-
taining the gauge invariance in the approximation is to approximate the integral of
|£V4 + At|? on a primal cell 71234 by

h2
(3.10) el (leazl® + |ozs]® + |asal? + a1 ?)

where

i yrexp(—ikaiph) — 9,
(3.11) e =~ -

and exp(—ika;ih) is often called a link variable [1], [14]. Coupling (3.2), (3.11) with
the use of a one-point integration rule for the integral of (1 — |1|?)2/4 over each
dual cell 7} , we arrive at the following discrete formulation of the GL functional:

) h k!
G" (4, 4) = QZ =

Y, exp(—ikajph) — ; 2

h

(3.12) .
Z —Zj— (1 —|¥;]%)? + 3 Z (ajk + arr + aim + am; — jklmh)z
j Jkim

where Hjgm is the component of H € V which is equal to the value of H at the
center of the cell Tjrm with vertices x;, xg, %, %, labeled counterclockwise.
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3.3. The semi-discrete gauge invariant approximation. For all vertices {x,}
in X, let ®; = ®; + P4(x;,t). The semi-discrete gauge invariant difference approx-
imation is defined by

O i, - L 98
(313&) ot +’U§?q>]¢]_ |7_J/! a,l/)j (’d)a )

at all the vertices {x;} in X, and

dajy  ®p—®;\ 1 8G" - .

(3.13b) n ( En + 3 = o Bajk( ,A)

at the midpoints {x;z} of all edges in X. The initial conditions are defined as
1

(3.13¢) B0 =thlx) o B0 = [ w0
3l

at all vertices and the components of /T(O) form the solution of

(3.13d) CA(0)=¢0) e V

and

(3.13¢) DA0)=0 e U

where the components of ¢(0) are defined by
1
[Tjklm| Tikim

in all the cells and C and D are matrices defined as in (3.3) and (3.5).

Given a discrete vector field f(t) € U for ¢ in a given time interval [0,T], the
above scheme is invariant under any discrete gauge transformation 7; defined by
Tf(?[;, A, 5) = (¢, g, é) where the components of (5, g, é) are given by
fe — i of;

A and GJZQJ—W,

(3.13f) Ciklm (O) curl A.()dT y

G=vie"™, gr=aut
at the vertices or edges.

3.4. The fully-discrete gauge invariant approximation. There are various
discrete-in-time schemes, for example, the explicit forward Euler methods have been
used in many simulations. Here, we present a modified backward Euler method.
Such a method has unconditional stability.

For simplicity, we take a uniform time step size At on a given time interval
[0,T], although the theory remains valid even if variable step size is allowed. Let
E[_);? = @7 + @7, where &7, = P4(x;,nAt) for all vertices x; at all time steps. The
gauge invariant backward Euler scheme is given by

'l/);‘ _ d,;b—-l exp (—Z’Ii‘i?At)) _ __1_ _Bi}i(d;.n A.n)
Ai = agr VA

n _ ,n—1 n n h
az, — Gy ®F — (I>j 1 90G" - -
(3.14p) ”( AL T Th R o, 0 )

(3.14a)
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forn=1,2,...,N = T/At. The initial conditions are given by

1

(3.14c) ¥ =vo(x;) or )= T / Yo(x)dx
gl s

and the components a, of A° form the solution of

(3.14d) CA® =&0) € V,

(3.14e) DA°=0 e U

where the components of ¢(0) are defined by (3.13f) and C, D are defined as in (3.3)
and (3.5). Other interpolation techniques for the order parameter may also be used
if we only have 1y € H'(Q).

First of all, let us state the discrete gauge invariance property of the above
scheme. Given f € [RM]N, with fY =0 for any j. Let Th(d: A, <I’) ¢, 3,6)

where the components of (C Q, ) satisfy
=t E=1

— ik f — J —
(G = el @?_@?_T and ¢y = aj), + W

at vertices or edges. Then, we have
Proposition 3.4. For f* € R for0 <n < N with fY =0 for any j. If (i, A, ®)
is a solution of (8.14a-b) with initial conditions (3.14c-¢), then so is ’Th(w A, ).

When performing numerical simulations, the gauge of the solution should be
fixed. The above properties, however, make it flexible in selecting a suitable gauge
for the convenience of a particular simulation. There are various choices to fix the
gauge (see [5] for the continuous analog). A few possibilities are discussed below
along with results on the existence of discrete solutions.

3.5. The London gauge. The London gauge is obtained by letting the vector
magnetic potential be divergence free, i.e.,

k—j
or DA™ = 0. In the London gauge, three variables (1,1_;, f_f, 5) need to be solved
and the computational cost is often increased. There is no existing numerical
simulation of the time dependent models using the London gauge (even though the

corresponding Coulomb gauge is widely used in steady state simulations). We thus
ignore further discussions of the London gauge.

3.6. The zero electric potential gauge. For the zero electric potential gauge,
we require ®™ =0, i.e., 7 = 0 for all n, j. This can be achieved by letting

-5
At J
with fO = 0. Note that this implies " = @4 (x;).
In actual implementation, the solution in the zero electric potential gauge at the
n-th time step may be obtained by solving for the global minimizer of the following
variational problem:

(3.16) Cmin Ghn(gA)
(P, A)eUxW
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where

nr A A L= = A_ An—
(817) GV, A) =M D) + I - SRy + LA - AR

—

for any (¢, A) € U x W and { be defined by
G = 1/;;‘_1 exp (—ik®y;At) .

It is obvious that G*™ is continuous and bounded below by
1, - - N
S =g+ A A= AR,

S0 the minimum is achieved in a bounded set for given h and At. Consequently, we
have

Lemma 3.5. Given h, At and ("1, An=1), there exists at least one solution to
the gauge invariant difference approximation in the zero electric potential gauge.

Naturally, the above result implies the existence of solutions to the fully-discrete
scheme under any gauge choice by applying proper gauge transformations.

3.7. The Lorentz coupled potential gauge. The Lorentz coupled potential
gauge is the gauge for which the discrete vector potential and the discrete electric
potential are to be related by ®™ = ADA", or

(3.18) ¥ = ’I > afhly
k—j
where A > 0 is a given constant. This includes both-§3.5 (A = co0) and §3.6 (A = 0).
Using similar ideas as in [5] for the continuous case (see also [13] for related
discussion), the construction of the gauge transformation Tfh is given by

(3.19) H:_LZL}L = 0" + A Za K.
. At ITJII & hkg I /I jk'V5k

k—j

and f 0 = 0. The case A = 1 is often referred to as the Lorentz gauge. We take this
gauge as an -example for our theoretical studies given in later sections.

Using gauge transformations, any solution of the gauge invariant approximation
(3.14) can be transformed into a solution in the Lorentz gauge, so it follows from
Lemma 3.5 that

Lemma 3.6. Given h, At and (1/7”_1,14‘”"1), there exists at least one solution to
the gauge invariant difference approximation in the Lorentz gauge.

4. ANALYSIS OF GAUGE INVARIANT DIFFERENCE APPROXIMATIONS

We analyze the convergence of the fully-discrete approximation in the Lorentz
gauge. The key steps include the derivation of an a priori pointwise estimate and an
energy estimate. For an interesting comparison with their continuous counterparts
as well as their finite element versions, one may consult, for example, [5], [6]. Here,
we focus on the modifications necessitated by the discrete approximations. The
stability estimates are obtained by comparing solutions with perturbations which
in turn imply the convergence and error estimates.
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4.1. A pointwise bound on the fully-discrete solutjon. The time dependent
GL equations presented in (2.1a-f) are non-dimensionalized; it can be shown [5] that
the magnitude of the order parameter, 1|, remains between 0 and 1 with % = 0
representing the normal state and |¢| = 1 representing an ideal superconducting
state. Here, we prove the discrete maximum principle which is presented as a
property of the gauge invariant scheme (3.14a-e), that is, it holds for solutions in
any given gauge.

Lemma 4.1. Let (1;",[1"‘) satisfy (3.14a-¢). If |[¥°(x)| < 1 for almost all x € 9,
we have ||Y™||y,00 < 1 for all n > 0.

Proof. By the construction of the initial approximation, we have |[4°|| v,0 < L

Assume that [Y]| = 14" ||v 0 for some n, j and [¥7| > 1 while ||1£k||v,w <1 for all
k < n. Notice that (3.14a) has the following form

U 1,2)"_1 exp(—i/«i);‘At)

= (1-[J1My7

(4.1) Z P exp(—ikalyh) — Y7
W .
Multiplying the above equation by Aty7* and rearranging terms, we get
14+ At(Jp7> = 1) + At g~ R [} 1? = o) 97" exp(—ik®} At)
J 7] = 2 J J
N At Z i YRy7* exp(—ikafih)
|7'J’- | = K2 h

Note that for any j,
ik _
(4.2) I /I Z J

By the assumption on [¢7], we get

4At n 1t .
(1+ 2R 2) 31" < 195 1”"/’j|+ 7] 2 Z hre2 SIvRllvy]
(4.3)

- 4At
<7 + g 151
Thus, |[¢7] < |¢;‘_1| < 1. This contradiction proves the lemma. O

Remark. The above result insures that the magnitude square of the discrete order
parameter has proper physical interpretation as the density of superconducting
carriers. The same estimate holds for solutions of (3.14a-e) in any given gauge as
well as the semi-discrete approximation presented in (3.13a-b).

4.2. A priori estimates for approximation in the Lorentz gauge. Given the
solution (¢, A"~1) of the n — 1 time step and setting ®* = —DA"™ in (3.14a)-
(3.14b), the difference approximation in the Lorentz gauge at the n-th time step is



GAUGE INVARIANT APPROXIMATIONS 975

given by
P — " exp(—ik(®7; + dﬂ)At) n|2y,n
J J = i % = (1—[¢} |2)1/)j
(4.4a) L1 3 R (1/;2 exp(—ikafyh) —w;)
/ 2 ’
|Tj| Py’ K h
a%y — a;.‘k“l * Lz _ i
M=z | = (Vd")ir - (V (@ _H)) ik
(4.4b) ’
1 .k m . n
+ EE?R {ip ¢} exp(irafih)}
where
(4.5) d*=DA™, and ¢&"=CA"

and V, V' are defined as in (2.6) and (2.7a-b). The initial conditions are defined
in (3.14c-¢) as before.

The existence of solutions of (4.4a-b) follows from Lemma 3.6. We show later
that the solution is unique if we take small step size A¢. Similar to [7], [12], in
order to study the properties of the above scheme, we define the following modified
free energy functional:

2
o e 1 /
(4.6) fh(¢h,Ah)=gh(¢h,Ah)+;m(Zaa‘khﬂc) :

k—j
Then, one may rewrite (4.4a-b) as

PP — ¢ exp (—ik(®F + dF)At)) 1 0F" o =

(473') At = —Hé‘@(d) aA ) )
and
n n—1
A — G 1 8Fh . o
(47b) 1 ? = - n (1/Jn, n) .
At AR, Bal,

To establish the energy bounds, we have

Lemma 4.2. There exists a positive constant ¢, which depends on the given pa-
rameters k,n and the final time T, but is independent of h and At, such that for
small At,

o An =~ 1 T m— Am Am—
LAY + Y {18 = R + AT - A, )
m=1

< cFh (g0, A%) + 3|2 .

(4.8)

Proof. We consider

fh(QZn,A'n) _f-h(,l[;n——l,jn—-l)

oF" mooAnN(gm . pn—1
R{ G 0 A" ) +

OFh
QAn

(Jn,gn)(;fn _ A‘n-—l)}
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term by term. First of all, by Lemma 3.1, we have

1 An An r7 An— An— r7
5 (IDA™2 , + A" — HIE , — IDA |2 , - |CA — H2 ,)
+(Vd*, A" — AnYy, — (V@ — H), A — An-1),,
1 An An—1y An An—
= =5 (ID(A" = A2, + [C(A" - A2 ,) -

Next, since (1 + 22)? is a convex function of z, simple calculation gives

|7l

ol S A R e U e R (g U B )
<Irjllwg — w37

The term that needs some calculation is

h? h?

+ZZ%§R{( v expltna ) Y 2) -}

i k=i

Zhh;k Pzpk exp(—ikafh) —y71® [wp " exp(—ikal; 'h) —¢;‘—1|2]
~2

k'
+ Z %k% {iqu*wg‘ exp(ikajih)(afy, — ajy 1)} .
jk

By expanding terms, we get

1 h; n n m Tl Tk n— n—
L= 2 Z h:; [Iwk 1?+ |97 1% — 2R{yf; exp(—irafyR)97*} — [p 2 — |7~
jk

+ 2R{y7 L exp(— iKajy h)z/z” Y 4 2R{y7 exp(— ika )7} — 2|¢;-’|2
— 2R{y exp(—ika] kh)¢n MY+ 2R{yPr T} + 2R{Y} exp(iralh) vt}
— 2|9} [P2R{y} exp(irafh)yp ™} + 2R{ypvr )

+ 2R{YR" V] exp(inafih)(a — afi R} -

Combining like terms, we have

I = 1 Z 5 [2§R {1/;,'; 11/);‘ 1x (exp( iKajy ~1h) — exp(ikal) kh))}

2R { WY exp(inalioh)k(all, — aygl)h}

—|(f — ") exp(—inalih) — (F — v .
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Rearranging the terms, we get

hh/, 1 exp(—ika®, *h) — 7t s
o (M m

ik
1 — exp(—ik(afy — a;.’k“l)h)
h

: n n—1 : n n—1
5 {¢?_1¢?—1* (1 —exp(—ik(aly, —ajy " )h) —ix(af, — aly )h) }

h2

B %{z (d’}: exp(—i/;a}‘kh) - d’?) " (al — a’;'lk—l)}
1 (I(WJ —¥p ") exp(—ikafih) — (Y7 — w;’*l)lz)]
2

h

where we have used R{i9}97*} = 0 and %{iwf_lw?"l*} = 0. It follows that

-1 | -1
x exp(—ikajy “h) — ¥}

h

Klafy, — a;.‘k_ll + /c2|a;‘k - a;.’k"l 2

hh/,
wey |

ik

Py exp(—ina;‘kh) —
h

2 e
[ 4At)|a]k a

24t (|¢,c ! exp(—ikaly 'h) — 72 | [VR exp(—inajih) —¢;L|2)]

2 el - |

!
th

|2

Zk

n h2 h2

Therefore,

- -

- o _ 'n— 1 n Tn— An An—
FAR, AN = PR A+ (I = I A - AP o)
4At
n

1 n m—1 n—1 n—1

h n h(,m—1 An—1 0 n An—112
(P A% + P, AY) + L+ LOIAY - AR,

where ("~ is given by
¢t =) exp(—in(®Y; + di)At) .
Since
L e n— 7
LS Pt < e IPdE+ (| dP]]7 2 At
< cJ|2dt + Fr (™, AM At
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we have for At small enough,

(1 - —Ai) Fh (g, A7) - (1 T —4“) Fh@r, A
(4.9) ’71 2 1
o rn—1)2 An _ An—1)2 2
+ 57 {0 = "+l A = AR, < claPAe.

By the discrete Gronwall’s inequality, we may conclude that there exists a positive
constant ¢, independent of h and At such that for any 1 <n < N = T/A¢,

(4.10) Fr(r, A™) < cFM (g0, A°) + eI
Summing the equation (4.9) over n and using (4.10), we get the estimate (4.8). O

To complete the estimate, we note that with (3.14c-e) and Lemma 3.2, it is easy
to show that for A small,

fh(,(/_;O,A'O) S c

for some positive constant ¢, depending only on the initial data and the given
parameters k and H. So, we have

Corollary 4.3. Given the initial data and the parameters x,n,J, H and T; for
2 < p < o0, there erists a generic positive constant c, independent of h, At and n,
such that for h, At small, we have

N — —

¢n _ ,&n—-l

At || ———
nz=:1

At
[CA" vz + DA oz < e,
1A lwp < e,
IV w2 <c,
[ P
Proof. The first inequality in (4.11) follows from (4.8). Since
Frm, AT <e,

2 2

A’n _ A‘n-—l
At

U,2 w,2

(4.11)

the second inequality in (4.11) follows from the definition of F*. In turn, the
estimate in the p norm for A™ follows from Lemma 3.2.
Note that

1 -
SIVeine <3
ik
<27, AM) + 2| A2 5,

we get the bound on [[V4" |2, ,.
Finally, the last inequality in (4.11) follows from Lemma 4.1. |

hh,
K2

Vi exp(—ikafh) — Y7
h

2
+2>  hhfy 7[R llaf )
ik

Remark. The corresponding version of (4.8) in the zero electric potential gauge
(see §3.6 and replace F* by G") is much easier to be verified due to (3.16)-(3.17).
Nevertheless, it would take more work to establish the estimates similar to (4.11)
in that gauge. '
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4.3. The comparison of solutions. For a pair of vectors ( f ngr)eUx W, we
consider the pair (g™, A") € U x W that satisfies

o — " exp(—ik(®T, + 07)At)
L8 T e T - IR
(4.12a) 1

k.. /ofexp(—ika™ h) — o7
7k k k J n
+ E o ( - J ) +f7

ay, —a’;! .
n ( jk At}k ) — (van)]‘k _ (VJ_E'n)Jk
(4.12b)

1 . ‘
+ -,;?R {iop" o7 exp(ikalih)} + gi%
where 9" = DA™ and &= car.
Assume that (@™, A™) satisfies the same estimates given in Corollary 4.3 for
(y™, A™) (with the same generic constant ¢ that is independent of At and h). Let

C
o A gin,
Fti=c" -,
§r o &

We then have

Theorem 4.4. Gwen the initial data (°, A°) and ($°,%°) and the parameters
k,n,J, H,T, there erists a generic constant ¢ > 0, independent of h, At and n,

such that for h, At small and1<n< N = T/At, we have
(4.13) (1—cAt) a2 o + (n — cAL)[|E™]I3, 2 < (1 + cAb)[|a |7 o
+ (n+cAt)|e™ M Z o + At o + AtIG 2 -

Proof. Subtracting the equations for the corresponding variables, we get

~exp(—ik(®T, + d})At)

n n
a' — a o
At

J J

exp(—1k0"At) — exp(—ikd? At
— (p;_z—l GXp(—m‘DZjAt) ( Xp( J )At p( J ))

+ (1~ 1719}~ (1= 107 1))}

(4.14a) . 3 hik (0‘73 exp(—trajih) - a?)
7 2
|T]| = K h

R (exp(-ine}‘kh) ~ 1+ ixelh

W ) @k exp(—ikajih)

—Lzhh;kien wzeXp(_ina?kh)_‘p?__l_igmpn_fn
=~ " h ACEASERC
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and
(ejk — e ) = (V&) — (V™)
+ —§R {iag* o} exp(iralyh) + iy of exp(iralyh) }

- (exp(ma Teh) ;exp(ma kh))}

(4.14b)

+ ;?R {iap* (a? exp(ikafh) — of)} — g -
Multiplying (4.14a) by |7j|a}*, taking the real part, and summing over j, we get
(4.15)

@132 = a7 |75 o1 o o gy [2
SAZ +Z2At 7 — o exp(—ik(®y; + d})dt)|

K0T At) — ikd™ AL)\ *
_Z| { 1107 exp(—ik®@, At) (exp(m 7 At) — exp(ikd] )) }

At
+ E IR {1 = W} 1)) — (1= 197 1) efle™ }

+ZZ {(ak exp( ;»:Lajkh)—a )ay*}

J k—J

k exp(—ikefph) — 1+ ikejh Cm s e
+ Z Z P { ( . 22— ) of exp(irafh) o]

J k—".?
{ ., Prexp(—ikalh) — a"*}
h J

J k—'a

= IIl + 11 + I3 + 114 + II5 + 115 + 11 + 117 .
We note that

ap exp(—ikafh) —alf\
S ()

J k—=j
2
_ Z hhjy | of exp(—ikajih) — of
2
ik " h
Moreover,
2
hhﬂc oy, exp(—ikajyh) —

‘Z -
z—\—— :
jk

| T -
—SIVarl.. + 8la™ 17 alA™ 3 4

+ 2Zhh 1o ok |lag |
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Using the uniform estimate on ||/T”||W,4 in Corollary 4.3 and the inequality in
Lemma 2.2 with some appropriate €, we get

8lla™ 17 all A3 4 < P 2IIV*"II 2 tella?

for some generic constant c. Thus,

II; < ——Z

Concerning other terms in the equation (4.15), we have

af exp(—ikajyh) — af 2

h

53 IIV”"IIW 2 +cla™ 7o

Il == — Z 1731 | R {e}™ 1oz"* exp(—ik®y;At)
(exp(—ikd} At) — exp(—ird} At)) }|
< Sl e < I8 2 + a2 o
The estimate |<p’7_1| < 1 is used in the above. Next, using monotonicity, we have
tla = 32 {0~ 9007 (= e Phofley} <0.

Noting that [af| < 2 and [pf| < 1 we have

hh! exp(—ike™ h) — 1 Fike™ h
I, —ZZ Jk {( xp(—ikefih) ikeT, )

¥y, exp(—iraj h)aj” }

2

j k—j h

<3O hhylenPlof < 4llen|?
j k—)j

Also,

. Prexp(—ikafph) — 7
f o= 30 30 2 [ e, PEPEN — o

J k—>J
ZZ ]kl ) ©f exp(—ikajih) —
- h
Jj k—j

< 4FM (@A) |E v allE™ s -

Using the uniform bound on F”(@",%") and the inequalities in Lemmas 2.2 and
3.2, we get for some generic constant ¢ > 0,

Ils < 4fh(<ﬁ" ﬂ")l/QII&"IIU 4II€"|Iw,4
<62 IIV&“II?»« 2+ 7 ||5”||u 2+ ‘II’Y"II 2 +clld™M?
In addition, we have
1
g := Z |§R{26n o "* | < ;Z|TJ/”5?”CV?|
J J

1
< SllamGe + 5 ||5"||
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and

17 —Zlfllm{f" 773 < —Ild'”||52+ IIf“IIUz~

By the above estlmates, (4.15) implies

~ —n— 1 o
(1671 0 = 181, ) + 25 IV
Rix | ok exp(—ikafih) — of 2
(4.16) +3 Z -
>n (|2 g Lo a2
< clla(l?,o +4llem 3 2 + —||<S 12,2+ 2171w 2 + 517152

Meanwhile, multiplying e;?khh;k to the equation (4.14b) and summing over all
edges s;i and using summation by parts (see Lemma 3.1), we get

Ui >n n— >n —n— n —n
= (IE™11% o = 1e™ o o+ e — €™ M g 2) + 1815 2 + 117117
2At
—Z%%{za“* T exp(ikaf,h)el, + ipp*af exp(ikajyh)ef }
= P P; exXp ikt )€k T 1Pk p k)€K
jk
N e ny [ €XP(ikaTh) — exp(ikal h)\
(4.17) { Y — oo j)( J . j e,
h . a? exp(ikaT h) — o
ik . * J k k
S e e L R LR
J
=: I1I; + 111y + 1115 + 111, .
Note that

1, = Z Pk R {iaf* o} exp(irafyh)ely + iop* ol exp(ikaj,h)el }
ik

=— Z Z —tk g {ie}oF exp(iralih)al* }
J k—j

< g IIV&“H%V 2+ —||5"||u 2+ —||7"||3,z +ella™? 2

by the derivation given earlier. Using the pointwise estimates [¢7| < 1, || < 1,
la?| <2 and |af| < 2, we get

’

hh'
Il = K”“

ik
<slem|z,

9?{%(111 "y — apar) (exp(ma;’kh) ;exp(ma kh)) ]k}‘

Also,

l
Ry,

Il := Z h

jk

2 {z’(a’,:*) (a exp(mZ ) — ak) C?k}

2

hhlj,

. ap exp(—ikalh) — a?
<2t 35 =%

h




GAUGE INVARIANT APPROXIMATIONS 983
Clearly,
I, = Zhh}k |g7keT] < ||€"||W 2+ -||§m||?v 2
Thus, (4.17) implies

n - - —n—
gz (€752 = 1€ 5 2 + llE™ — em 7ML ) + ||5"||u2+ ||*7"||3,2

- 1
<6llenIy 2 + —H e+ 5z IVE I 2+ ell@™

Z hhy
Finally, comblmng (4 16) with (4.18), we have

(Ila"H = lla =tz ) + & (E™ 1 2 = 1E™ 1% 2)
< C||5"||3,2 +elE™E o+ IFE 2 + 15713 2
for some constant ¢, independent of At and h. Hence,
(1= cAt)[|a™|Z o + (n — cAt)[|E™%, 2
< (L+cA)E@ M7 2 + (n+ cAB) e[, 2 + AL 2 + AtlIF I3 2
We see that (4.13) is valid for small h and At. a

(4.18)
ap exp(—ikalh) — af 2

h

(4.19)

It follows from the discrete Gronwall’s inequality that

Corollary 4.5. Let the initial data (¥°, A°) and (3°,9°) and the parameters k,n,
J,H,T be given. For h, At small, there ezists some constant ¢ > 0, independent of
h, At and n, such that for any 1 <n < N =T/At, we have

(4.20)
n

1G22 + 1E™% 2 < e (IE°N2 0 + 12012 2) + e S At (1122 + 17152 ) -
=1

Remark. One may view the estimate (4.20) as a stability property for the fully-
discrete schemes in the Lorentz gauge. The result is independent of the regularity
estimates on the solution of the continuous system (2.1a-f).

4.4. Uniqueness of the discrete solution. The comparison estimates obtained
previously have a number of consequences. First of all, we have the uniqueness of
the fully discrete solution in the Lorentz gauge.

Theorem 4.6. For small At and h, the scheme ({.4a-b) has a unique solution.

Proof. Let f* = 0, g¢ = 0. Assume that for some n > 1, "1 = ¢"~! and
An~l = AL I both (g™, 9A™) and (¢, A™) are solutions of the fully-discrete
scheme, then we have from Theorem 4.4 that -

16" — &30 + [A™ —AM][3, 2 <O
Thus, w" = @™ and A" = A", Thus, the solution is unique. O

The above result indicates that the Lorentz gauge is indeed a valid gauge choice
in the sense that with this gauge choice, there exists one and only one solution to
the discrete approximation scheme.



984 QIANG DU

4.5. Error estimate. In the following, we assume that the exact solution (¢, A) of
(2.1a-f) in the Lorentz gauge is sufficiently regular. At ¢, = nAt, let the components
of @™ be defined by

(4.21a) @7 = P(x,tn)

and the components of 2A™ be defined by
1
(4.21b) aj 1= / A((1 — s)x; + sXp,tn) - tjk ds .
0

Using a priori estimates for the time dependent GL equations (2.1a-f) similar to
the ones in [5], we can easily verify that, by properly choosing (or redefining) the
generic constant c, (cﬁ",ﬁ") satisfies the same estimates given in Corollary 4.3 as
its gauge invariant approximation. Let 3" = DA™ and & = CA™. Then, direct
calculation shows that

" — @7 L exp(—ik(®T, + 07)At)
Lo T 7 = (1—1}P)e}

At
(4.22a) 1 Z% i exp(—inajih) = @7 | o
IT]I| k—j K2 h T
ank_ nk—l —
() s
(4.22b

3

1 . :
+ R% {upﬁ @] exp(ma;»’kh)} + g;’k ,
for some f" and §™ which satisfy

(423) S At(IFPNE 1508 2) S (A + Y, for n=1,2,..,N,
=1

where c is a positive constant depending only on the appropriate norms of the exact

solution (1, A). One may consult [5], [13], [24] for the regularity estimates for the

weak and strong solutions of the time dependent GL equations in various gauges.
Using a similar error estimate as those given in [22], [23], we have

(4.24) | A° — A%l 2 < ch?||Aollz.q ,

for the initial data A, € H(R2). By Corollary 4.5, we get from (4.23) and (4.24)
that

Theorem 4.7. There exists a positive constant ¢ which depends on the norms of
the ezact solution (¢, A) and the given parameters x,n,J, H and the final time T,
but is independent of h and At, such that if (v, A) is sufficiently smooth and At
and h are sufficiently small, then for any 1 <n < N, we have

(4.25) 6™ = & llv,2 + A" = A [lw 2 < c(At + h)
where (@™, A™) is defined from (¥, A) by (4.21a-b).

When variable time step is used, similar estimates may be derived. Error es-
timates may also be obtained for approximations in other gauges as well as the
semi-discrete gauge invariant approximation.
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5. CONCLUSION

The discrete gauge invariant difference approximation is a popular method used
by physicists and mathematicians to study the vortex phenomena in supercon-
ductors. The above discussion provides a rigorous mathematical theory for this
method. The techniques presented here may be applied to analyze other types
of fully-discrete schemes, such as the explicit time-stepping scheme used in [17]
and other more efficient implementation of the nonlinear coupling. By generaliz-
ing the ideas given here and [12], one may also develop and analyze a covolume
approximation for the time dependent GL equations on general triangular grids.
The numerical implementation of the discrete gauge invariant approximation has
already been used in simulations of three dimensional problems (e.g. [3], [16]). One
may also try to generalize the theory to such cases. In addition, the pointwise
estimate on the order parameter 1 proved here has not been shown for the finite
element approximation of the time dependent Ginzburg-Landau equations. The
above discussion may provide some hints on how to modify the standard finite ele-
ment methods by using proper coupling of the nonlinear terms and the quadrature
formula to insure the validity of the pointwise bound on the finite element approx-
imation of the order parameter 1. Further studies of the above issues are under
way.
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