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ABSTRACT. In this paper we present the analysis for the Runge-Kutta discon-
tinuous Galerkin (RKDG) method to solve scalar conservation laws, where the time
discretization is the third order explicit total variation diminishing Runge—Kutta
(TVDRK3) method. We use an energy technique to present the L2-norm stability
for scalar linear conservation laws, and obtain a priori error estimates for smooth
solutions of scalar nonlinear conservation laws. Quasi-optimal order is obtained for
general numerical fluxes, and optimal order is given for upwind fluxes. The theoret-
ical results are obtained for piecewise polynomials with any degree k > 1 under the
standard temporal-spatial CFL condition 7 < ~h, where h and 7, respectively, are
the element length and time step, and the positive constant « is independent of h
and 7.
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1 Introduction

In this paper we continue our work in [18] to consider the stability analysis and error esti-
mates for the Runge-Kutta discontinuous Galerkin (RKDG) method for scalar conservation
laws

ug+ V- flu)=0, (x,t)e€Qx(0,T], (1.1a)
u(z,0) = ug(z), x €, (1.1b)
where f(u) = (f1(u), ..., fa(u)) is the given convection flux function; here x = (x1,...,x4) €

R? and u(z,t) is the unknown solution. We do not pay attention to boundary conditions in
this paper; hence the solution is considered to be either periodic or compactly supported.
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For simplicity of presentation, in most cases we will only give detailed analysis for the one-
dimensional case; i.e., Q@ = I = (0,1) is the unit interval. We will, however, point out any
differences, both in the analysis and in the results, for the multidimensional cases.

The first version of the DG method was introduced in 1973 by Reed and Hill [16], in
the framework of neutron linear transport. It was later developed into RKDG methods
by Cockburn et al. [5-9] for nonlinear hyperbolic conservation laws, which use a DG dis-
cretization in space and combine it with an explicit total variation diminishing Runge-Kutta
(TVDRK) time-marching algorithm [17]. Later, this method was developed to solve equa-
tions with higher order derivatives, see [10] and [11] for more details. It is well known that
the DG method has strong stability and optimal accuracy to capture discontinuous jumps
and/or sharp transient layers, and it combines the advantages of finite element and finite
difference methods.

However, up until now there has been relatively few work on stability analysis and er-
ror estimates for the fully discrete RKDG methods with explicit TVDRK time marching.
The method of line version (continuous in time) of the DG scheme for linear equations has
been considered in [10, 13, 14], and has been proved to maintain good LZ2-norm stability
and optimal error estimates. For nonlinear equations, there exists the well-known local
entropy inequality [12] for the semi-discrete DG scheme, as well as for the fully discrete
DG scheme with some special time-discretizations such as the backward Euler and Crank-
Nilson algorithms. Recently, RKDG method with explicit time-discretization for nonlinear
conservation laws has been analyzed in [18,19], where the (quasi)-optimal a priori error
estimates are obtained for the second order explicit TVDRK (TVDRK2) time discretiza-
tion. However, there are two limitations of the results in [18,19]. The first is that the a
priori error estimates for smooth solutions were obtained without a proof of stability for
general (possibly nonsmooth) solutions. In fact, up to now there has been no stability
result for general solutions, possibly non-smooth, for fully discrete RKDG methods with
explicit Runge-Kutta time stepping without using limiters, except for an indirect proof of
linear stability via Fourier analysis which applies only to linear partial differential equa-
tions (PDEs) with uniform meshes and periodic boundary conditions. The second is that
the error estimates in [18,19] were obtained only for P! elements under the standard CFL
condition 7 < «h, where h and 7, respectively, are the element length and time step, with
a positive constant v independent of h and 7. For P* elements with & > 1, the results
in [18,19] were obtained under the much stronger time step restriction 7 = o(h), which is
reasonable for second order Runge-Kutta since it is linearly unconditional unstable when
coupled with DG discretization of P* elements with k > 1 [11].

The main purpose of this paper is to overcome the two limitations above by considering
RKDG methods with a third order explicit TVDRK (TVDRKS3) time discretization. The
third order explicit RKDG algorithm is popular in practice, because it provides better
linear stability and higher order accuracy in time. However, it is highly non-trivial to
prove stability for general solutions and to obtain error estimates for smooth solutions for
the RKDG method with TVDRK3 time-marching, the techniques used in [18,19] for the
TVDRK2 time-marching must be significantly changed. We start our study with a L2-norm
stability analysis for linear conservation laws without restriction to the smoothness of the
solution. This result is not only important for the following error estimates for smooth
solutions, but also significant in its own right, as it provides stability assurance for the



fully discrete RKDG scheme for possibly discontinuous solutions. We then proceed to prove
quasi-optimal error estimates for general monotone fluxes and optimal error estimate for
upwind numerical fluxes. All these results are obtained under the standard temporal-spatial
restriction 7 < «h for the piecewise polynomials with arbitrary degree k > 1, where v > 0
is again a constant independent of h and 7. These results are then consistent with the
well-known practical numerical evidence and linear stability results obtained by Fourier
analysis, albeit with much more generality for non-uniform and unstructured meshes, for
linear conservation laws with variable coefficient fluxes f(u) = ((z,t)u, and for possible
h-p adaptivity. The main technical tool used in this paper is an energy analysis. The error
estimates that we obtain in this paper are for smooth solutions of nonlinear conservation
laws. A few technical details in dealing with the nonlinearity of the flux f(u) are not fully
provided and are referred to [18].

It is well known for the semi-discrete DG scheme that the L2-norm stability result
contains also a stability term involving the jumps of the numerical solution u across element
interfaces. This reflects the subtle built-in numerical dissipation mechanism of the DG
methods involving these jumps at element interfaces which allows the DG methods to be
more accurate than the standard Galerkin methods [3]. This extra stability is fully explored
in our proof of L2-norm stability of the fully discrete RKDG schemes. We will also point out
the very different stability mechanisms for the RKDG method with TVDRK2 and TVDRK3
time-marchings, respectively. For both of them, the numerical viscosity provided by the DG
spatial discretization is the foundation for the fully-discrete stability. However, the RKDG
method with TVDRKS3 has an additional numerical viscosity in the time direction, stated
in terms of the L?-norm of a certain combination of the numerical solution in different
Runge-Kutta stages (see Section 4). This extra numerical viscosity is the key ingredient
in our analysis for obtaining stability under the standard CFL condition for the RKDG
method with arbitrary polynomial degree and TVDRKS time-marching, while the lack of it
explains why stability under the standard CFL condition for the RKDG method can only
be obtained for piecewise linear polynomials with TVDRK2 time-marching.

An outline of this paper is as follows. In Section 2 we present, for the equation (1.1), the
fully discrete RKDG method with the explicit TVDRK3 time discretization. In Section 3 we
present some preliminaries about the discontinuous finite element space. In Section 4 we give
some elementary properties of the DG spatial discretization, and prove the corresponding
L2-norm stability, for the linear flux f(u) = fu with a constant 3. Section 5 is devoted to
the error estimates for smooth solutions of nonlinear conservation laws. The main analysis
is given to obtain quasi-optimal error estimates for high order piecewise polynomials with
a general numerical flux, and a brief description is given to explain how to obtain optimal
error estimates for upwind numerical fluxes. Concluding remarks are given in Section 6,
and Section 7 is an appendix in which we give a short analysis on the L2-norm stability
of RKDG method with the TVDRK2 time marching, mainly to explain the very different
stability mechanisms of TVDRK2 and TVDRKS.

2  Fully discrete RKDG scheme with TVDRKS3 time-marching

We follow [7] and define the RKDG method with TVDRK3 time-marching, for the problem
(1.1) in one space dimension. The multidimensional case is similar. For each partition of



the interval I = (0,1), {IEj_i_l/Q};-V:O, we set Ij = (zj_1/2,Tj41/2), and hj = 241/ — Tj_1/2
for j =1,...,N; and we denote the quantities

h = 1%225\[ hj, and p= 1g;iSnN h;. (2.1)
For simplicity of presentation we would like to assume the ratio of h over p is upper bounded
by a fixed positive constant ! when h goes to zero, namely, the computational triangula-
tion is quasi-uniform with vh < p < h.
For a given time step 7 (which could actually change from step to step but is taken as
a constant with respect to the time level n for simplicity), the solution of the scheme is
denoted by u} () = up(x,n7), which belongs to the finite element space

Vi =V ={veL*0,1): v, €eP*(I),j=1,...,N}, (2.2)

where P*(I;) denotes the space of polynomials in I; of degree at most k& > 1. Note that the
functions in V}, are allowed to have discontinuities across element interfaces. In this paper
we do not consider the piecewise constant, namely the £ = 0 case, since in this case the
considered DG method is just the monotone finite volume method.

In what follows, we will consider the standard L2-projection of a function p € L?(0,1)
into the finite element space V},, denoted by Pyp, which is defined as the unique function in
V3, such that

1
/0 (Ppp(z) — p(x))vp(x)de =0 Yo, € V. (2.3)

Due to the discontinuity of the finite element space, this projection is locally defined on
each element I;.

For simplicity of presentation, we will use the following notations. Parallel to the dis-
continuous finite element space V},, we denote the broken Sobolev space as follows

H"™(T) ={p € L*(I) : ¢|1, € H'(I}),j =1,2,...,N }, (2.4)

where 7}, is the union of all cells I; in the partition. For any function p € H Lh(T3,), at each
element boundary point there are two limits from different directions, namely, the left-value
p~ and the right-value p*. Furthermore, the jump and the mean at the element boundary
point, respectively, are denoted by [p] = p™ —p~, and {p} = %(p*’ +p7).

Following [18], we would like to give an abbreviate notation for the DG spatial operator.
For any functions p and ¢ in H""(7}), on each element I ; we define

A~ A~

H(p0) = [ Fhaa(o)de = F0),galor, )+ F0), g0t ) (25)

1
2

where f (p) = f (p~,pT) is a given monotone numerical flux that depends on the two values of
the function p at the element interface point. The numerical flux f (a,b) is locally Lipschitz
continuous with regard to both arguments, and is consistent with the flux f(p), namely,
f(p, p) = f(p). Furthermore, it is a nondecreasing function of its first argument and a
nonincreasing function of its second argument. The best-known examples of monotone
numerical fluxes are the Godunov flux, the Engquist-Osher flux, the Lax-Friedrichs flux,



etc. Some of these monotone fluxes (e.g. the Godunov flux and the Engquist-Osher flux)
are upwind fluxes, namely f(a,b) = f(a) if f'(u) > 0 when u is between a and b, and
f(a,b) = f(b)if f'(u) < 0 when u is between a and b. For more details, see, for example, [15].

There are three steps in the construction of a RKDG scheme. First, we multiply a test
function vy, on both sides of the equation (1.1a), and integrate them by parts in each element
I;. Next, we define the suitable numerical flux at the element interface point, and get the
semi-discrete DG method. Finally we adopt the Runge-Kutta type time discretization. For
more details, see, for example, [7,11].

In this paper the considered scheme is the fully discrete RKDG method coupled with
the explicit TVDRK3 time marching. First, we set the initial value u9 = Ppug(z). Then
for each n > 0, the approximate solution from the time n7 to the next time (n 4 1)7 is
defined as follows: find uZ ,uh % and u”+1 in the finite element space V},, such that for any
vp =vp(x) € Vyand 1 < j < N, on each element /; there hold

/ uh’ vpde = / upvp do + 7H; (up, vp), (2.6a)
I 1
n,2 3 n 1 n,l1
wy“vpdr = — [ wpvpde 4+ — [ w, v, de H (uh ,UR), (2.6b)
I 4 ), 4,

1 2
/ up oy do = —/ upvp do + —/ uh’ vp da + H (™, vp). (2.6¢)
I 3.1 3.1
This is an explicit time-marching method when a local orthogonal basis is chosen for poly-
nomials on /; or when a small local mass matrix on I, is inverted.

3 Preliminaries

In this section we would like to present some properties of the discontinuous finite element
space V},, which will be used in the stability analysis and error estimates. In this paper
we use C' (possibly with subscripts) to denote a positive constant depending solely on the
exact solution, which may have a different value in each occurrence.

The usual notation of norms in Sobolev spaces will be used. For any integer s > 0, let
H?(Q) represent the well-known Sobolev space equipped with the norm || || s, which consists
of functions with (distributional) derivatives of order not greater than s in L?(2). Next, let
the scalar inner product on L?(£2) be denoted by (-,-)q, and the associated norm by | - |-
Furthermore, let || - |00, represent the norm on L*>(Q2). If 2 = I we omit this subscript.
See Adams [1] for more details.

3.1 Projections to the finite element space

As a standard trick in DG analysis, two types of projections, denoted by Qp(-,t), are used
in this paper. One is the standard L2-projection Pj,, and the other is the Gauss-Radau
projection Rf. They will be used to get error estimates of the quasi-optimal and optimal
order, respectively.

The standard L2-projection Pj, has been defined in Section 2; see (2.3). In what follows
we define two kinds of the Gauss-Radau projection Rf, corresponding to the positive direc-
tion and the negative direction of the z-axis, respectively. For any function p € H'(0,1),



pr is defined element by element as the unique function in Vj, such that for any 1 < j < N,

/pr(x)vh(x)dx:/ p(x)vp(x)dz, Vop(x) EIPk_l(Ij), (3.1)
I; I

and the exact collocation at one endpoint, namely (]R;{p) for the positive

it1/2 = Piyiy
projection RZ, and (R;p);’_l o= pj_l /2 for the negative projection R;, respectively.

3.2 Projection properties

Denote by n = p(z) — Qpp(z) the projection error. By a standard scaling argument [2,14],
it is easy to obtain, for both projections, that,

Inll + Pllne | + k2|0, < Ch*! (3.2)

if p(x) is smooth enough, where C' is a positive constant independent of h. This constant
depends on ||p||r41 for the standard L2-projection, and on ||p||s42 for the Gauss-Radau
projection. Here T, is the union of all element interface points, and the L2-norm on I}, is

defined by )
1/2
Il = | 3 ()% + G, 0™

. (3.3)
1<G<N

2

It is worthy to point out that on each element interface point the Gauss-Radau projection
Rf has the estimate (3.2), and furthermore, it is the exact collocation along one of the two
directions. Namely ’7]-_+1 , =0 for ]R;{, and 77;'F+1 o = 0 for R, respectively. This property
is very helpful to obtain the optimal error estimates.

3.3 Inverse properties

Finally, we list some inverse properties of the finite element space V. For any v, € Vp,
there exist positive constants p;, (i = 1,2,3), independent of v;, and h, such that

@) llonell < prh™Hlonll; () Jonlln, < poh™2lloall; () llonlloo < pah™2onl].

For more details of these inverse properties, we refer the reader to [2]. The inverse inequality
(iii) will not be used in the analysis for linear conservation laws. In the following we will
denote p = max{u1, (u2)?}, which increases with the degree of polynomials.

4 Stability analysis for the linear conservation law

In this section we are going to obtain the L2-norm stability for the fully discrete RKDG
method with TVDRKS time-marching, where f(u) = fu with the given constant (. The
analysis in this section forms the foundation of all results in this paper.



4.1 DG spatial discretization for the linear flux

For the linear flux f(u) = fu, the DG spatial discrete operator is given as
H;($,0) = /1 Btvads — F(8)j11/207 10 + F (@120 o (4.1)
J

for any ¢ and ¢ in H"“"(7;,). Note that in this case, all the monotone numerical fluxes
mentioned in Section 2 and used in practice coincide and are equal to an upwind numerical

flux .
flor=ftoon = { 000 070 (42)

It is convenient to consider the summation of (4.1) over all j, which is denoted by
H(¢p,1). The periodic boundary condition yields that

= Y Hiow = ¥ [F@)melblet / Boundz].  (43)
1<j<N 1<j<N

Below we present some elementary properties of this bilinear operator.
The next lemma describes the continuity in the L2-norm of this operator, with the
bounding constant depending on the spatial mesh size h.

Lemma 4.1 For any ¢ and ¢ in Vi, we have |H(¢p,¥)| < (V2 + 1)|8|uh=| o] ||¥]l.
Proof. This proof is straightforward. First we point out that

S W <2 > [Wh)t+ )Y = 2l (44)
1<j<N 1<j<N

and ZI<J<N“]3( ), 1\2 < \ﬂPH(bH% owing to the definition (4.2). By using Schwartz
inequality, together with the inverse properties (i) and (ii), we have

.0l <| [ Bovda|+ 30 1F@);04) 1],y

1<j<N
<18l + V2I8ll¢ln, 1],
< BIISNIIEN + v2(u2)* R 81l 1
< (V2+D)|Bluh o] [,
since p = max{u1, (u2)?}. This completes the proof. O

The next lemma describes the approximate anti-symmetry property of the operator
H (¢, ¢), which helps us to obtain the L2-norm stability under the standard temporal-spatial
CFL condition. It also implies the negative semi-definiteness of this operator.

Lemma 4.2 For any ¢ and 1) in HY"(T3,), we have

HW,¢) + Hgw) = = Y BI85y - [¥]41 (4.52)
1<j<N

MG = —5 O 1AL (1.5)
1<j<N



Proof. Obviously, (4.5b) is a corollary of the identity (4.5a), if 1) = ¢. So we only prove
(4.5a) below. In fact, from (4.3) we can easily work out the details as follows

H(Y, d) + H(d, )
= > [F@)jsr2lW]j1ye + F@)ja2ldljie] + D /I B(¢) dz

1<<N 1<Gj<N ¥

= Z [£(8)j12[W] 4172 + F() 11720014172 — Blov] 412]
1<j<N

= Z [(f(¢)j+1/2 - ﬂ¢;r+%)[[¢]]j+1/2 + (f(”t/f)j+1/2 - 5¢;+%)[[¢]]j+1/2}7 (4.6)
1<<N

where we have used the periodic boundary condition for the second equality, and used

[ov] = T[] + 1~ [¢] for the last equality.
Noticing the definition of the numerical flux, (4.2), we get that

; _J —Ble], i B>0 ; __[o, if >0
for=sor =GP A2 Fw-m={ G w620
Hence we clearly get (4.5a) from (4.6). O

4.2 Time-marching in TVDRK3

In the RKDG method with TVDRK3 time-marching, for linear conservation laws, the
approximate time derivatives up to the third order at time ¢ = t™ are proportional to
certain linear combinations of the numerical solution in different Runge-Kutta stages. To
be more specific, we denote

n__ nl n n n,2 n,1 n n __ . nt+l n,2 n
DY =, — up, 5 = 2u,"” —u — up, 3 =uy = 2w+ uy, (4.7)

and set up the following lemma, where the spatial DG operator H(-,-) can be considered as
the discrete approximation of the time derivative because of the PDE.

Lemma 4.3 For the fully discrete DG method (2.6) with the explicit TVDRKS3 time
marching, we have the following identities

(DY, vn) =7H(up,v), Yo € Vi (4.8a)
T

(D3, 0n) = 5HDY, vn),  Von € Vis (4.8b)

(DT, vp) = %H(]D)S,vh), Yy € V. (4.8¢)

Proof. It is straightforward to get (4.8a) by summing (2.6a) over all elements. It is
also straightforward to get (4.8b) by subtracting half of (2.6a) from twice of (2.6b), and
summing over all elements.

To prove (4.8c), we first substitute (2.6a) into (2.6b). Summing it over all elements gives
(uZ’2 —up,vp) = ﬁH(uZ’l + ull, vp), for any v, € Vj,. Subtracting 3 of this equality from



(2.6¢) yields,

(DY, vp) = (upt™ — %uﬁ - guZ’Q,vh) — %(uzz — u, vp)
= Ty, o) - THO + o)
= gH(ZuZ’2 — uZ’l —uy,vp) = gH(]D)E‘,vh), Yoy, € Vp,
which is just (4.8¢c). So we have completed the proof of this lemma. O

4.3 Stability for linear conservation laws

Using the above elementary lemmas, we will obtain in this subsection, for linear conservation
laws, the L2-norm stability result for the RKDG method with TVDRK3 time-marching.

Theorem 4.1 (stability) Assume f(u) = fu is a linear fluz. Let uy be the numerical
solution of the fully discrete scheme (2.6) with the explicit TVDRKS time discretization,
where the finite element space Vy, is of piecewise polynomials with arbitrary degree k > 1,
defined on any regular triangulations of I = (0,1). Then we have for any n, that

< Jlui ], (4.9)

under the CFL condition ]
plBlTh ™ < 3, (4.10)

where [ is the inverse constant defined in Section 3.3.

Proof. We take the test function vy, as uj, 4u2’1 and GUZ’Q in the schemes (2.6a), (2.6b)
and (2.6¢), respectively, and sum them up to obtain the following identity

T[H(UZ,UZ) + H(uZ’l,uZ’l) + 4H(u2’2,u2’2)] = /I']Td:n, (4.11)

in which T is given by
T = — 2ufu}" — (uf)? + dup up® — (uph)? + 6up*up tt — 2uful® — d(u)?)?
=3[(up ™) = (up)?] = Qup® = upt = up)? = 3(uptt —up)(up Tt = 20+ up).
It implies the following energy equality
Bl 2 = Bl =7 [P, )+ HC ) 4+ 4M 2, ) (4.12)
+l2up? = upt — w4 3yt — gt = 2up? 4 ),

where each line on the right-hand side will be denoted by II; and Ils, respectively. This
identity plays an important role for obtaining the L2?-norm stability.
By using Lemma 4.2, it is easy to express the first term II; as

= T’ﬂ‘ ny2 n,172 n,272
I, = Ty 1;]\[ [[[uh]]jJr% + [[uh ]]j+% + 4[[uh ]]j+%]_ (4.13)



However, we have to cope with the second term Il carefully, in order to show that Iy does
not exceed the absolute value of IT; under a suitable CFL condition.

To do that, we express Il by D7,i = 1,2,3. Since uZH —uyp = DY + Dy + D%, there
holds the following equivalent representation

Below we will estimate each term in (4.14) separately.
First we estimate the sum of A; and As, which will help us to get rid of the negative
contribution from the integration in each element. The estimate reads

Ar + Ay = — (D3, D3) + 2(D3, D7) + 3(Dj, DY)
= — |D5|]* + rH(D}, Df) + TH(DY, DY)
= D51~ 3 1BIDF],, 1 [D5];, s
1<j<N
< —||Dg ”2+Z > 18l [D7]7 kT >8Il 2]+ (4.15)
1<j<N 1<j<N

where for the second equality we have used the identities (4.8b) and (4.8c) in Lemma 4.3,
with different test functions v, = D§ and v, = DY, respectively; the third equality is a
direct application of (4.5a) in Lemma 4.2; and the last inequality is a simple application of
Young’s inequality.
Identities (4.8¢) and (4.5b), in Lemma 4.3 and Lemma 4.2, respectively, yield the esti-
mate to the third term As. It reads
-

As = 3(D§, D) = TH(D}, D) = —= (416)

> I8P, .

1<j<N

To estimate the last term A4, we use again identity (4.8c) in Lemma 4.3. It follows from
Lemma 4.1 that

T \/_+
gH( 27D3)

ID%|* = (D§, D) = |Blurh ™ DS D3]]
Denote a = (2v/2 + 3)/3 and Apax

2\f+3

= pu|B|Th~!. Consequently, the above inequality implies

Ag = 3|D5|* < =———[ulBITh™ P IDE|* = arf. D3> (4.17)

Now we collect the estimates above from (4.15) to (4.17), and get that

M<— > Iﬁl[[D"]]+1+ > 18IS, 1 — (1 — aXd.) D5

1<j<N 1<j<N
T [ 1 1

< S 1I[EgT, + I ]]§+%_+TIB||!D5‘\I%h (1~ ax2,.) g
1<j<N
T [ 1 1 _

<7 S IBI[ERTy + [ 2y ] 181 A DRI — (1 - aX2, )P
1<j<N i i
T [ 1 1

<2 S B[R + IR | - (- 2~ Ame DB,
1<j<N i i

10



where we have used the inequality (4.4) for the second inequality, and the inverse inequality
(ii) for the third inequality. The last inequality is obvious since (u2)? < p, see Section 3.3.

We now substitute the estimates about II; and Il into the energy identity (4.12). Note
that the temporal-spatial restriction (4.10) implies 1 — aA2, — Amax > 0. Finally, under
this CFL condition, we obtain the following inequality

Bllup I = Bl l* + 2 D 1l < 0. (4.18)
1<j<N

This finishes the proof. U

Remark 4.1. We have proved that the fully discrete RKDG scheme with TVDRKS3
time marching does not destroy the L2-norm stability of the semi-discrete DG method. The
proof depends strongly on the combination of numerical solutions in different stages, and
the approximate anti-symmetry property (4.5a) in Lemma 4.2.

For the RKDG scheme, the TVDRKS3 time marching has a different mechanism to ensure
the L2-norm stability, in comparison with TVDRK2. For both types of time-marching,
the square of jumps over all element boundary points plays an important role. However,
TVDRK3 has an additional numerical stability in terms of the L%-norm of D%, which is
lacking for TVDRK2. This is the reason that stability for RKDG with TVDRK2 can
be proved only for piecewise linear polynomials, while with TVDRKS3 stability holds for
piecewise polynomials with arbitrary degree. In order to highlight this point, we provide
the L2-norm stability analysis for the RKDG method with TVDRK2 in the appendix.

Remark 4.2. Even though we proved Theorem 4.1 only for the specific third order
TVD Runge-Kutta time discretization (2.6), the stability result actually holds for all three
stage, third order Runge-Kutta time discretization. This is because for linear, constant
coeflicient ordinary differential equations, all three stage, third order Runge-Kutta methods
are equivalent.

Remark 4.3. The analysis above and the stability results can be easily generalized to
multi-dimensional linear conservation laws, including those with varying coefficients 8 =
B(x), on arbitrary regular triangulations with either periodic or other well-posed boundary
conditions. However, it does not seem easy to extend the analysis to nonlinear flux functions
f(u). One technical difficulty is that the anti-symmetry property in Lemma 4.2 does not
hold for the nonlinear case.

5 A priori error estimate

In this section we carry out an a priori error estimate for the fully-discrete RKDG scheme
with the explicit TVDRK3 time marching for smooth solutions.

We assume the exact solution of the conservation law (1.1) is smooth enough, for ex-
ample, ||ul|r4+1 and ||ut|lg+1 are bounded uniformly for any time t € [0,7]. Moreover, u
itself and its spatial derivatives up to the second order are all continuous in I = (0,1).
For some results, additional smoothness properties may be needed. For example, to obtain
optimal error estimates, we assume ||u|/x12 and ||u|/x42 are bounded uniformly for any time
te[0,7].
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Furthermore, the nonlinear flux function f(u) is assumed to be smooth enough, also
f(u) and its derivatives up to the third order are all bounded on R. For a given initial
condition, this assumption is reasonable with the original or a suitably modified flux f(u),
see [18] for more details. To emphasize the nonlinearity of f(u), we use Cy to denote a
nonnegative constant depending solely on the maximum of |f”(u)|. Remark that Cy, = 0
for a linear flux f(u) = pu.

We would like to present the error estimate result here, and prove it by the energy
technique in the next subsections. The main work is to cope with the accumulation of the
error from the time discretization. To deal with the nonlinearity of f(u), Taylor expansion
and an a priori assumption are used.

Theorem 5.1 (error estimate) Let uy be the numerical solution of the fully discrete
scheme (2.6) with the explicit TVDRKS time marching, where the finite element space Vy, is
of piecewise polynomials with arbitrary degree k > 1, defined on any reqular triangulations
of I = (0,1). Let u be the exact solution of problem (1.1), where the flux f(u) is smooth
enough. If u is sufficiently smooth with bounded derivatives, then there holds the following
error estimate

max [[u(t") — uft| < ("7 + 7%, (5.1)
nt<T

under a CFL condition T < vh with a fired CFL constant v > 0, where o = % for a general
monotone numerical flux, and o = 1 for a upwind numerical flux. Here C is a positive
constant independent of h, T, and the approxzimate solution uy,.

5.1 Error representation

Following [18], reference functions are defined in parallel to the Runge-Kutta time discretiza-
tion stages for the exact solution of the conservation law (1.1). Let u(9 (x,t) = u(z,t), and

uM (z,t) = O (z,t) — 7[f (WO (z, 1)), (5.2a)
u® (g, ) = zu@) (2,1) + iu(l)(:c,t) - if[ £ (@, ). (5.2b)

Denote u™f = 4® (x,t™), for any time level n and § =0, 1, 2.
The error at each stage is denoted by e™f = u™# — uZ’ﬁ, for any n and inner stage

f=0,1,2, where uZ’O = up. As the usual treatment in a finite element analysis, we divide
the error into two parts, e = £ — p™¥ with

fn’ﬁ _ Qhun’ﬁ . uz,ﬁ, nn,ﬁ _ Qhun,ﬁ _ u”yﬁ, (53)

where Qy, is a given projection operator. Here £™# € Vj, would require a careful estimate
in the next subsections, while ™ is the approximation error depending on the specific
projection. For simplicity we denote e” = ™0 and ¢" = £™ below.

The projection operator QQj, is taken for different purposes. To obtain quasi-optimal error
estimates for general monotone fluxes, it is enough to take Q, as the standard L2-projection
P;,. However, to obtain an optimal error estimate we would like to follow a standard trick
in DG analysis and take Qy, as the generalized Gauss-Radau projection Rj. For any given
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function p(-,t") at the time level ¢t = ¢", the projection operator R;, = R} actually depends
on the exact solution u(z,t™), which is defined in each element as

R, if f/(u™) > 0 in the element I;,
Ry =< R, , if f'(u") <0 in the element I}, ) (5.4)
Py, if f/(u™) changes its sign on the element I;.

For a linear flux f(u) = (u, this generalized Gauss-Radau projection Ry, solely depends on
the sign of 8, namely, Ry, = R; if 3 > 0, otherwise R;, =R, if 8 < 0.

At the end of this subsection we present some estimates for the projection error n™*.
Since u is assumed to be smooth enough, from (3.2) there holds

™| + Rl H| + B2l s, < CLR*HY Vnsnr < T (5.5a)
Then it follows from the Sobolev’s inequality that
177" < CohFT2, ¥minr <T. (5.5b)

By d” = d3n" ! +don™2 +din™' 4+ don™, we denote a linear combination of errors in different
stages, where d;, (i = 0,1,2,3), are any four constants restricted by do + di + do + d3 = 0.
Note Qy, is linear in time for both the standard L2-projection and the generalized Gauss-
Radau projection (5.4), since the considered exact solution is smooth and the characteristics
will not intersect with each other; see [18] for more details. Thus we also have

I|d™|| + hl/QHd"th < CshF Ty, Vninr < T (5.5¢)

when u; is smooth enough. Here Cy,C5 and C3 are positive constants independent of n, h,
and 7.

5.2 The error equation and the energy equation

To obtain the error equation for different stages of the Runge-Kutta time-marching, we first
present the local truncation error in time for the reference functions.

Lemma 5.1 If u(-,t) € C*0,T], then we have

ul,t 4 7) = 2 (@, 0) 4 0o, ) — rlf @O e +E@ D), (56)
where £(x,t) is the local truncation error in time, and ||E(z,t)|| = O(1*) uniformly for any
time t € [0,T].

Proof. Obviously this lemma is a direct application of the explicit TVDRK3 time-
marching for the generalized “ordinary differential equation” uy = —[f(u)],. O

We multiply the test function v, € Vj, on both sides of (5.2a), (5.2b) and (5.6), respec-
tively. Let ¢ = t" and integrate the above equations by parts. Since u is assumed to be
smooth enough, the reference functions u™# are all continuous in I = (0,1). Thus the exact
flux is equal to the numerical flux at each element boundary point. The process above then
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yields a set of equalities similar to the scheme (2.6). Subtracting these equalities from the
scheme (2.6) gives the error equations for £™# as follows: for any test function v, € V}, and
1 < j < N, there holds

/ gl de = " da + 7T (vp), (5.7a)
I; I;
n,2 3 n 1 n,l T
M opde == | uopde+ - [ €M v da + —Kj(vp), (5.7b)
5 1), 1), 4
n+1 1 n 2 n,2 27
f vpdr = = f vpdoe + = f “op do + —ﬁj(?)h). (57(3)
I, 3 I 3/ 3

These equalities have the same form as the scheme (2.6), with the spatial discrete DG
operator H,; (uZ’ﬁ, vp), 8 = 0,1, 2, respectively, replaced by three error operators

1
Tj(vp) = / ;(nnvl —n")vp dz + Dj(u", uy, v), (5.8a)
I
1 n,2 n n,l n,1 n,l
Kj(vp) = ’ ;(477 = =3n" =" )vpdx 4+ Dj(u™, uy, vp), (5.8b)
j
1
Lj(vp) = / > (3"t — " — 2™ 4 3E (2, t")] vy dw + D (u™?, uZ’Q, Up,). (5.8¢)
I

The integrals in (5.8) are denoted by J{™(vp), K" (vy) and LY (vy), respectively, and
Dj(a,b,vy) = Hj(a,vy) — H;(b,v). Furthermore, we would remove the subscript j to
denote the sum of the operator over all elements.

By taking the test function v;, = £",4£™! and 6£™?2 in the error equations (5.7a), (5.7b)
and (5.7c), respectively, we get the energy equation for £” in the form

B2 = Bl = [T (€") + K(E™) +4L(E™) (5.9)
+112€™% — € = €7 4 3T — € e - 26 4 g7,

where each line on the right-hand side will be denoted by II} and IIj, respectively.

In the next subsection we will estimate 1T} and II/, separately. The analysis follows the
same line as that in the stability analysis. When the modification from the stability analysis
is trivial, we will only present the result without the detailed proof.

5.3 Estimate for the right-hand side of (5.9)

In this subsection we estimate I} and IT/, for a general monotone numerical flux, to obtain a
quasi-optimal error estimate. It is then enough to use the standard L2-projection, Qj, = Py,.
However, this analysis can be suitably modified to treat a upwind numerical flux for an
optimal error estimate; see Section 5.5.

5.3.1 An important quantity of viscosity

For a general monotone numerical flux f(u~,u") consistent with f(u), we follow [18] and
introduce an important quantity «(f;p) to measure the viscosity provided by the numerical
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flux. For any piecewise smooth function p € H " (73), on each element boundary point we
define it as

(D)) if [p] = 0. (5.10)

For this quantity we have the following lemma.

fop) = alFipm.pt) = {[[p]]‘l(f({{p}})—f(p‘,pﬂ) if [p] # 0,

Lemma 5.2 a(f; p) is nonnegative, and is bounded for any (p~,pT) € R2. Moreover,
this quantity is equivalent to 5|f'({p})|, in the sense that there exists a constant C, > 0
depending solely on the maximum of |f”(u)|, such that

o fip) = Cullpll < 1!f’({{p})! < a(f;p) + Cillpll- (5.11)

Proof. The conclusions are cited from [18], except the left inequality in (5.11). This
inequality comes from the monotone property, with respect to each argument, of the nu-
merical flux f(p~,p"). For simplicity, we assume p™ > p~ as an example. If f'({p}) > 0,
then we use the consistency property of f and a Taylor expansion to conclude

a(fip) <[l (FHPY) — Ft ™) = %f/({{p}) +O(|[P1); (5.12)

If f'({p}) <0, we also have

ol fip) <[l (FHe}) — Fo=p7) = —%f’({{p}}) +O([[pID), (5.13)

where —f'({p}) = |f'({p})|- Remark that O(|[p]|) < C.|[p]|, so we get the left inequality
in (5.11). This completes the proof of this lemma. O

Below we will use some compact notations with regard to the quantity «(f;p), as we
have done in [18]. For any functions ¢; and g2, we denote

alfip)ladlal = ) alfip)jialal;yiled;, s (5.14)

1<j<N

If ¢ = g2, we use the simplified notation a(f;p)[q:]?. Similarly we also use |f'(p)|[q]? to
denote the sum of itself over all element interface points.

5.3.2 Some basic estimates

The main term for the error operators (5.8) is D(u™F, uZ’ﬁ, vp). Here and below we drop the
superscripts and denote this term by D(u,up,v,) with u = u™t and uy, = uZ’ﬁ, if there is
no confusion.

We present some basic estimates to D(u, up, vp,) for any test function vy, and furthermore
for the specific test function & = £™*. For writing convenience, we denote

Tontle) = F(u) = f(un) — f(w)e, (5.152)
Tyry(e) = F(u) — F(fun}) — F(w)fe}, (5.15b)
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to represent the nonlinear part of f(u) together with the central numerical flux, where {u, }
is referred as the reference value at each element interface. For a linear flux f(u) = fu,
these terms in (5.15) are zero.

We separate the operator D(u,up,vy) into three parts

D(u, up,vp,) = Hlm(f/(u); e,vp) + 'H”ls(e; vp) + V(up;vp), (5.16)

in which the three parts are termed as the linear part, the nonlinear part and the viscosity
part, respectively. They are given for any w and v as follows:

H(f (u);w,v) = Z {(f/(U){{w}}[v]])H% + /1 I (w)wo, dx], (5.17a)

1<j<N

H (o) = Y [(Tbry(e)[[v]])H%—F /I _Tmt(e)vxdx}, (5.17b)

1<j<N

Viurio) = Y (F{und) = Flun)jpslol s (5.17¢)

1<j<N

Note that only H'"(f'(u);w,v) is a bilinear operator with respect to w and v. H™*(e;v)
and V(up;v) are linear operators with respect to v.

The next three lemmas are given for different parts. One can see that numerical stability
is not provided by the linear part (with the central reference value), but by the viscosity
part. The nonlinear part does not affect the order of the error, and it disappears for the
linear flux f(u) = Bu.

Lemma 5.3 Denote Spyax = maxser |f'(s)]. Then we have

[H(f (u); € vn)| < 28 maxith ™ € lvnll, Y vn € Vi; (5.18a)
I (f ();£,6)] < Cu€]. (5.18b)
where Cy > 0 is a constant independent of n, h, T and uy,.

Let € be any given positive constant. Then there exists a positive constant C independent
of n,h, 7 and up, (but it may depend on €), such that

[ (f )i, on)| < el @) [n]? + R, Yoy € Vi (5180)

Proof. For any test function vj, € Vj,, we use the inverse properties (i) and (ii) to get
the first conclusion (5.18a). More specifically, from (5.17a) we have

H(F ()€ on)] < Smax Y A€} 41 [ondjps + Small€lllon,zl
1<j<N
< Swmax €I, onllr, + SmaxI€]l[|va.z|
< Swmax(2)2h € lvnll + Smaxterh ™I [Jon |
< 2Smaxith €N vall, (5.19)

where p = max{u1, (u2)?}; see subsection 3.3. In the above estimate, we have used the

inequality (4.4) and the similar inequality ZlgjgN{£}§+% < %H&H%h
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For a specific test function v, = £, we are able to work out the integration in (5.17a).
A simple manipulation indicates that

K ) = Y [Flehie - 37wIe],

1<j<N

— - [l d, (5.20)

I

- / [/ (w)]a€? da
I

which implies the second conclusion (5.18b).
By the definition of the standard L2-projection Pj, (or the generalized Gauss-Radau
projection Ry ), we have flj NVhe dz = 0 for any v, € Vj, and j = 1,2,..., N. Hence

Hn i) = Y [F@fnbion] + [ (£ - Famonade]. 620

1<j<N I

where u; = u(x;); consequently | f'(u) — f'(u;)| = O(h) in each element I;. For each term in
(5.21), we use the inverse property (i) and Schwartz inequality to estimate the integration
term, and use Young’s inequality to estimate the jump term. It gives

1

=@} + Cliell® + Clinl*, (5.22)

|H“"(f’(u);77»f)| < €|f/(u)|[[£]]2 + de

where ¢ is an arbitrary positive constant. Finally, we use interpolation property (5.5a) again
and get the last conclusion (5.18c¢) of this lemma. O

Lemma 5.4 There exists a constant Cy > 0 independent of n, h, T and uy, such that
M (eson)] < Cullonl* + Con2lel [l + #4%2], Yo eVi  (5.23)

Proof. Using Taylor expansions up to the second order derivative terms, it is easy to
see that Tyu(e) = —14 f”e? and Tyry(e) = —1 f"{e}?, where f” and f” are the mean values
of the second order derivatives of f which are both bounded. Thus we have

nls 1 ry
[H™* (€5 vn)| Z‘ —3 > [fzy{{e}}?-i-lﬂ[[vh]]j—i—lﬂ +/ fuevnu dfC”
1<j<N I;
< Cullelloo [Ilunln, € = nll, + o ll€ = ]
_1 _1 —
< Cullelloe [ah™#lfvn | (uzh ™3 €]l + lnlls,) + pah ™ ol ] + 1l

< G elloollonl| 1N + RFF1],

where for the second step we have used inequality (4.4), for the third step we have used
the inverse properties (i) and (ii), and for the last step we have used the approximation
property (5.5a). Finally, we complete the proof of this lemma by a simple application of
Young’s inequality. O
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Lemma 5.5 Denote $max = max(,— o+)cr? a(f; s7,s1), and let € be any given positive
constant. Then we have

[V (un; vn)| < 2Smaxph™ | 1€]] + Chk”] lonll, v € Va; (5.24a)
V(up; €) < Ch¥*H — (1 — &)a(f;un)[€]?, (5.24b)

where the positive constant C is independent of n, h, T and uy but may depends on ¢.

Proof. Obviously $max is a finite number, by using Lemma 5.2. Since v = u™¥ is a
continuous function, there holds [uy] = —[u — up] = [n] — [£] at each element interface
point. Hence, it follows from the definition (5.10) that

V(up; o) = o fiun) [un][on] = a(f;un) vl — a(f;un) [€][on]. (5.25)

For any test function v, € V3, we can get the first conclusion (5.24a) as follows

V{uns on)] < Smaxv2llen i, [V21ENG, + V2l
< Bmactizh ™ [[onll | a2 ¢l] + CF+3]

< 2manpth ™€l + CBF ],

since (p2)? < p. In the first step we have used the inequality (4.4), and in the second step
we used the inverse property (ii) and the approximation property (5.5a).

As for the last conclusion (5.24b), it is trivial to get by using Young’s inequality for the
first term in (5.25). More specifically, from (5.25) we have

1

V(up;€) < (e = Da(f;un)[€]° + 4—€a(f; up)[n]? < CH* — (1 = e)a(f;un)[€]%

since «( f; up) is bounded by Syax. Here the approximation property (5.5a) is used again.
Now we complete the proof of this lemma. O

At the end of this subsection, we would like to give a crude estimate for the L2-norm
of the error £™# in each stage of the explicit TVDRKS3 time-marching. It is used to control
the error at intermediate stages by the error at the time level ¢ = ¢™.

Lemma 5.6 If the time step satisfies T = O(h), then there exists a positive constant C
independent of n, h, 7 and uyp, such that

&P < Ol + Cn?, (5.26a)
l€"21> < CIEMP + Cllg™ 1> + Ch2+2. (5.26b)

Proof. To prove the first conclusion (5.26a), we take the test function v;, = ¢™! in the
error equation (5.7a), and get

€412 < eIl + [rD@", uf, €7 + [T (€)]. (521)
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For the linear part and the nonlinear part in D(u", u}, ¢™1), we can use Lemma 5.3 and
Lemma 5.4 to directly bound them, by taking v, = ¢™! in (5.18a) and (5.23). However, in
this proof we consider the sum of the linear part and the nonlinear part

W= 3 em = FEan] g L+ 2 / F™) — )] €nt da.
1sj<N 1<j<N
The inverse properties (i) and (ii), together with the approximation property (5.5a), yield
WI< Clle” I 1€ In, + CllenllggH | < Ch €™ + B, (5.28)

since f(u) is globally Lipschitz continuous. Furthermore, the viscosity part is estimated by
using (5.24a) in Lemma 5.5, and the last term is estimated by the approximation property
(5.5¢). The estimate reads

V(€| + 177 €] < CRT I+ B e+ et ient) (5.29)

Finally we collect estimates (5.28) and (5.29) into (5.27), to obtain
le™H] < €+ CTa= [ ]| + h*1] + ChM e < O + Y,

since 7 = O(h) < 1. The square of this inequality implies the first conclusion (5.26a).
The next conclusion (5.26b) can be obtained similarly, by taking v, = ™2 in (5.7b) and
repeating the above process. The detail is therefore omitted. O

5.3.3 The estimate to II}

Below we will use some compact notations with regard to f(u). For any function p, we
denote the bounded constant in the error estimates by a short form C(p) = C+C,h~2|p||%
where C and C, are positive constants independent of h, 7 and p.

The estimate to I} is given by the next lemma.

Lemma 5.7 For any function vy, € V}, we have that

(€ <c@[ler + 1] - Saf et (5.300)
K(emh) éc(en,l)|:||£n,l||27_+h2k+17_:| _ %Toz(f; uz,1)[[£n,1]]2’ (5.30b)
rL(E"2) <O )€ Pr + h¥Hr] 4 077 - Talfiu )€ P, (5-30¢)

where the constants C' and Cy are independent of n, h, T, and uy,.

Proof. The proof is straightforward, since the test function is taken at the same time
level as the error operator is defined at. Below we take the first conclusion as an example,
since the proofs for all three conclusions are similar.

We can obtain (5.30a) by using (5.18b) and (5.18¢) in Lemmas 5.3, (5.23) in Lemma
5.4, and (5.24b) in Lemma 5.5, together with

[T (€M < CR*F 2+ O1¢n?
implied by the approximation property (5.5¢). Here the positive constant & which emerges

in both (5.18¢) and (5.24Db), respectively, is taken small enough, for example, e =1/8. O
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5.3.4 The estimate to II}

The term II, results from the time discretization, so the temporal-spatial condition is
needed. We would like to obtain an error estimate under 7 < vh with a suitable con-
stant v > 0, which is referred as the CFL condition. Below we assume there is a fixed
constant 0 such that the time step 7 satisfies

max{Smax, Smax}/wh_l <. (5.31)

For example, 6 = 1/60 is enough for our error estimate. Here Spax and Spax have been
defined in Lemma 5.3 and Lemma 5.5, respectively. Lemma 5.2 implies that these quantities
are almost the same.

Parallel to D} in the stability analysis, we introduce the following notations

Pognlogn, G =2m gl G = - 2gm g (5.32)

Similarly to Lemma 4.3, we first build up the relationships among these combinations of
errors. The proof follows the same lines as that for Lemma 4.3 and is therefore omitted.

Lemma 5.8 For the fully discrete RKDG method (2.6) with the explicit TVDRKS time
marching, we have the following identities

(GT,vp) =7T(e",vn) = 7TrK (Vn), (5.33a)
(G2, vp) = % [/C(e"vl,vh) - j(e",vh)] = %/CRK(%), (5.33b)
(GT,vp) = % [25(6"72,%) — (™ up) — j(e",vh)] = %cRK(vh). (5.33¢)

for any test function vy € Vj,.

The estimate to II is given in the next lemma, where —%||G%||? plays an important role
to obtain error estimates under the standard CFL condition.

Lemma 5.9 Assume the temporal-spatial condition (5.31) holds. Then we have

1 1 .
W< - SIGSIE+5 3 ra(fu e+ 3 Clemh)[Iem + w2+
=0,1,2 £=0,1,2
+ 30 G R+ h 7 4 (5.34)

#1=0,1
where C' > 0 and C, > 0 are constants independent of n, h, ™ and up,.
Note that £ — " = G} + GY + G%, and there holds the equivalent form
I, = (G5, GY) + 3(GY, GY) + 3(G5,GY) + 3(GY,G) = ©1 + O3 + O3 + O4. (5.35)

Below we will prove Lemma 5.9 by estimating each term in (5.35) separately. The bridge is
the formulas (5.33b) and (5.33c) in Lemma 5.8, and the analysis depends on the properties
of Krr and Lig. This process includes three steps.
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Step 1: To discuss clearly, we divide Krx and Lgrg, respectively, into four parts,
namely, the linear part, the nonlinear part, the viscosity part and the time-marching part.
It reads

Kri (vn) =KW (vg) + K (vn) + K (vn) + Kl (vp), (5.36a)

Lric(vn) = L¥5(vn) + L5 () + L (on) + LG5 (vp). (5.36b)

Each part is made up by a combination of same parts in K and £. For example, the linear
part is given as

]Clzn ( ) :Hlin(fl(un,l); en,lyvh) _ Hlin(f/(un); e",vh), (5360)

ﬁlm ( ) — 2Hlin(f/(un,2); 6”’2, Uh) o Hlin(f/(un,l); en,I’ Uh) . Hlin(f/(un); €n7 Uh)- (536(1)

The definitions for the other parts are obvious and similar. We omit the details here to save

space.
The estimates for the nonlinear part, the viscosity part and time-marching part are easily

obtained from Lemma 5.4, Lemma 5.5 and the approximation property (5.5¢). However, the
estimate for the linear part needs a careful analysis, especially for the following combination.

Lemma 5.10 If the time step satisfies 7 = O(h), then we have
L5 (GB) + LK (G| < ClIE™1* + ClIE™ 1P + Cllg™?|1* + Ch*F 2, (5.37)
where the positive constant C' is independent of n, h, T and uy,.

Proof. The proof is based on the simple separation K% (G%)+ L4 (G}) = R(€)—R(n),
where R(p) is defined for any function p, in the form

R(p) =H"(f' (@)™ —p" G3) + H™" (' (u"); 2p™* — p™' = p", GY)
+ r’_[lin(zn,l;pn,l7 Gg) + 27_{12'n(2n,2;pn,27 Grlz) - Hlin(zn,l;pn,17 G?)

Here 2™F = f'(u™#) — f'(u™),# = 0,1, denotes the difference of the flow speed in each stage
of the TVDRKS3 time-marching. Each term above is denoted by R;(p) in the natural order,
fori=1,2,3,4,5.

We first estimate each term in R(£). Along the same line as in Lemma 4.2, we can work
out the equivalent expression for R1(§) +R2(§). Noticing the periodic boundary condition,
a series of manipulations yields

Ri() + Ral®) + [ (w))G16 do
- /I "GICH dr + (") {GIHICHT + f/(w ) {CEIGTT]

1<j<N 2
= > |- FeIGIGH] + (M EGTHIGE + £ HGENGH|

1<G<N 3
=0,
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where we have used the basic fact, for any a and b, that

bt + b~
2

at +a”
2
Consequently, |R1 (&) +R2(€)| < C,||G?||GE|. Since |zt = O(7) = O(h), it follows from

the inverse properties (i) and (ii) that [R3(&)] < Cu|€™|||G3||. Similarly, we also have
IR4(E)|+R5(&)| < C1€7] + 1€™])]|GY|. Thus, summing up the above inequalities yields

—(athT —a"b7) + (bt —b7) + (a™ —a")=0.

RO < CIGTI? + I1GEI1” + 1I€™I* + ||£"’1||2]- (5.38)

It is easy to estimate each term in R(7n) by using the inverse properties (i) and (ii),
together with the approximation properties (5.5a) and (5.5¢). For example, the first term
Ri(n) = HO(f'(u™);n™! —n™, GY) is almost the same as (5.21), except that 7 is changed
to ™! — n™. Hence we can use the inverse inequalities (i) and (ii), to get

_1 n n n n n n
[Ra(n)| = [Smastioh™ 3" — 1", + Cull™ — o7l IG5 < CICFI? + ORZ:r:

Similarly we can estimate the second term as |Ra(n)| < C||G}||? + Ch?*72. By noticing
again 2™ = O(1) = O(h), it is easy to estimate the remaining three terms in form |R3(n)|+
|R4(n)| + |R5(n)| < C|IG}||? + C||GE||? + Ch?+2. Since T = O(h), finally we get

R(n) < C||GY|? + C||GY||* + Ch*+2. (5.39)

Now we collect estimates (5.38) and (5.39) and complete the proof of this lemma, since
IGEI? + IG5 < CUE™ 12 + g™ 17 + [1€™2]1%). O

Remark 5.1. The conclusion and proof of this step demonstrate the well-known fact
that a Runge-Kutta algorithm obtains high order accuracy through a combination of Euler
forward time-marchings. If we estimate each of the stages separately, the integration in
each cell will prevent us from obtaining quasi-optimal and/or optimal error estimates.

Step 2: Next we turn to estimate the sum of the first two terms ©1 and ©2. By taking
different test functions in the identities (5.33b) and (5.33c) of Lemma 5.8, we have that

©1+ 02 = — (G3,Gy) +2(G3,G3) + 3(Gy, GT)
= — |G5|* + 7Kgk (G}) + TLrK (GT)
= — |G3|1® + K%k (G5) + TLEK (GT) + TKHR (G) + TLER (GY)
+ 7Kk (GB) + LR (GF) + 7Kk (G3) + TLE (GY)
= — |GE|]* + Q1 + Q2 + Q3 + Qu, (5.40)

where Q;,7 = 1,2, 3,4, consecutively represent the sums of two adjacent terms. We will
estimate each of them separately below.
The term Q7 is controlled by Lemma 5.10. By Lemma 5.4, the estimate to Q5 is obtained
as
Qs < CIGTIPr + CIGHIPT+ D Cuh ™[l % | 1€™4]1% + n**+2 | 7. (5.41)
#=0,1,2
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By the approximation property (5.5¢), it is easy to estimate Q4 in form
Q4] < C(|GY T + ||GE|*T + h** 27 4+ 77). (5.42)

We now come to the estimate of Q3. This estimate would be easy if the quantities
o f,u™?) in every terms which form the sum Q3 are the same. If they are not, we denote
the gap of the viscosity in different stages by

= a(fiup?) —alfiup), 2™ =a(fiup?) —alfiuph), (5.43)

which are parallel to z"# defined in the proof of Lemma 5.10. The bound for these quantities
will be given in Section 5.5.
Then we split Qg into three terms Q3 = Qél) + Q§2) + Q:(,)?’), where

0" =ra(f up)["NG5] — ra(f, up e NG - ra(fr ) [GHIIGH],

0y =ra(fsupHIn™IC3] - alfsup) [1"1[G3] + 7ol f ) [GFIET],

of) = — 2" 0f¢" — n"l[GT]r — 2 €™ — ™) [GH]r,
here @3 = 2n™2 — p™1 — y". Notice that all these terms should be understood as the sum
over all element boundary points.

Keeping in mind that o f; up) is bounded by Sy, we estimate the above terms one by
one. The inverse property (ii) and Young’s inequality yield

Q] <erralfiu) 6" + - ralFu)[GS1 + avral iy g™ P

1 £oon n Foa T n 1 ol 5
+ ETQ(JCQ up D [GE]? + erra(fiup G + ZTa(f? up ) [GE]?

<er Y ra(f;ul)[E)? + exral(f;ul?)[GT]? + maxmh UGB,  (5.44a)
#=0,1

where we have used the inequality (4.4). Similarly, by the approximation property (5.5a)
and Young’s inequality, we have that

r.oon n 1 rF.oon Sn 1 r.on n
1987 <erralfruy G + ralfu ) IGH + gralf; uf) IGST°
r 1 r n n Fn n
+ra(f;up) "] + Zm(f; ufYGE? + ra(f;ul ) [
<erra(f;up?)[GE]? + Smaxpurh ™! |GH|? + Ch*H1r, (5.44b)

Here ¢; in (5.44a) and (5.44b) is a suitably small positive constant, which now is taken as
€1 = 1/16. As for the last term, it is easy to get that

171 <CIGHIPr + 3 Ch™ a5 [l + 1+ (544c)
#=0,1

by the approximation property (5.5a) and Young’s inequality again.
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By the definition of z™! and the inequality 2ab < a® + b2, we have
alf, iy )G <2 Y alf, iy HE™ P +2 ) 12" o[ ],
§=0,1 #=0,1

Noticing the CFL condition (5.31), we collect the estimates above about Q;,i = 1,2,3,4,
to obtain the following estimate

01465 < — TIGH + 2 3 ralfup e+ 30 O h[Jen )P + w21
#=0,1 #=0,1,2
+ Y G [l + 12 | 7 4 O (5.45)
$=0,1

Step 3: Next we turn to estimate the last two terms O3 and O4, separately. It follows
from the identity (5.33c) in Lemma 5.8, that

03 = 3(G},G}) = Lri (G}), ©4 =3|G}|* = LRk (GF). (5.46)

Thus we have to estimate Lrx (vp) for different test functions. From (5.36b), each part can
be estimated easily, except the linear part which needs a careful treatment to dig out G5.

Along the same line as in Lemma 5.10, we take the flow speed to be the same and rewrite

the linear part £47 (vy) in the equivalent form

R (") G o) — H(F/ (") G vn) + 2HI (225 €2, o) — HIT (2™ e ),

where Gg = 29™2 — ™! —n". Here, the first term is estimated by (5.18a) and the inequality
2ab < a? + b2, and the second term is estimated by (5.18¢) with € = 1/2, together with the
inverse property (ii) and the inequality (4.4); see Lemma 5.3. More specifically, the sum of
first two terms, denoted by Z, is bounded by

- n 1 n
2] < 2Smaxpsh™ |G| [lvnll + 51/ (™) [oa]* + CH*+
< Smaxtth” G5 [1? + 2Smaxpth ™ |vp | + CR*F Y.
The other terms are easily bounded by the fact z™f = O(r) = O(h), and the inverse

properties (i) and (ii), together with approximation property (5.5a). Finally, the result
reads

7L (0n) < SmaxpTh™ |G 1[? + 28 maxperh ™ |lop |
+ C*thHzT + C*an’leT + C*HS"’2H2T + Ch2tlr (5.47a)

We use Lemma 5.4 for the nonlinear part, and the approximation property (5.5¢c) for
the time-marching part. The estimates read

TLY () < CullunlPT+ D Cub™?(le™ 1% [Hg”’ﬁH? + R (5.47b)
4=0,1,2
TLE (o) < Cllog|*r + C[R**2 4 7°) 7. (5.47c)
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Furthermore, we use the inverse property (ii), the approximation property (5.5¢), and
VS

Young’s inequality to estimate the viscosity part L%5 (vy) = 2V(uZ’2;vh) - V(uZ’l;vh) -
V(up;vp). (From (5.25) and (4.4), it is easy to get

n Froon 1
+ eg’ﬁ] alf; uh’ﬁ)[[vh]]2 +

ol fiu ) P
deg

V) <2 ol e + [ o
2

<&l fiup e +2]

p <5 Sumah ™ onl|” + O,

4eqy

where €)% and e5** are suitable small positive constants. Taking ef"” = ¢! = 2¢5°2 = 1/8
and 53”1 =1/6 for § =0, 1,2, then we have

. 1 .
TLY R (0) < 25Smaxprh ™ onl + g Y7 rolfup D + ChHF (5.47d)
$=0,1,2
The above estimates (5.47), together with the identity (5.46), give a bound for ©3 and
©y, respectively, under the CFL condition (5.31). Finally, the result reads

36 s 1 3 A
< |2 o ~1 AT P P
0al + 101 < 288 + 755 | I3 + 51+ 5=55] 3 ralfurDen)
+ Y0 e[l 4+ h 4o (5.48)
#=0,1,2

Since we have taken 6 = 1/60 in (5.31), a simple manipulation shows the factors, contained
in the square brackets of the first two terms in (5.48), are not greater than 1/2, and 3/8,
respectively, since 3 — 276 > 3/2.

Finally we collect the estimates (5.45) and (5.48), and complete the proof for Lemma
5.9.

5.4 Proof of Theorem 5.1

In this subsection we will present the proof of Theorem 5.1 for a general monotone flux. To
deal with the nonlinearity of the flux f(u), we would like to adopt the following a priori
assumption for m, if m7 < T, that

€™ loo < Ch, forn <m,t=0,1,2, (5.49)

which holds for h small enough, where C is a fixed positive constant independent of m, h, T
and up. For a linear flux f(u) = fu, this assumption is not necessary. Later we will verify
the reasonableness of (5.49) for high order piecewise polynomials of degree k > 2. For the
piecewise linear polynomials, see Remark 5.1.

This assumption (5.49) implies that C(e™*#) < C for any n < m and # = 0,1, 2, where
C' is a positive constant independent of m,n,h and 7.

N

By (5.11), the property of a(f,-) yields the estimate on each element boundary point
2™ <1 (fu*}) = ' (fup )|+ C. [|[[u2’2]]| + |[[u;;’0]]|]
<Ol = w0 + 12 H + (e 1+ 112 + e 0]l]

<Ce|CT + le" oo + ll€™2]oo .
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Since 7 = O(h), the a priori assumption (5.49) also implies ||zl < Ch for any n < m
and ff = 0,1,2, where C is a positive constant independent of m,n,h and 7. The same is
true for ||z"™!|so-

We now collect the estimates in Lemma 5.7 and Lemma 5.9, into the energy identity
(5.9). Noticing Lemma 5.6, under the a priori assumption (5.49) we finally obtain, for any
n < m, the following inequality
1 Zoon,g n, 4712
= 3 aturlen]

£=0,1,2

<ClE" P + ClIE™ P + ClIEY P T + Ch*Hr + Cr7
<Clg" P + Ch** e + O,

1
BlIEm M = 3l 1” + S IG5 I1* +

where C' is a positive constant independent of m,n,h and 7. Then an application of the
discrete Gronwall lemma yields the error estimate for the fully-discrete DG scheme with
TVDRKS3 time-marching, in the form

[€" )2 < CRZ*F L L 015, n<m, (5.50)

where C is also a positive constant independent of m,n,h and 7. It together with the
approximation property (5.5a) yields that ||e"*1||? < Ch?*+1 4+ O7S.

Before we complete the proof of Theorem 5.1, we need to verify the reasonableness of
the a priori assumption (5.49). Since £° = 0, the approximation property (5.5b) implies
l€9]lo < Ch, and the positive constant C is solely determined by the initial solution wug(z).
Furthermore, Lemma 5.6 shows [|£%#|| < Ch¥*! for any f = 1,2, and consequently

1% loo < 3hZ|E2¥]| + [0 oo < psChF*E + CHFE < Ch, (5.51)

for small enough h, since k¥ > 2. Here the inverse property (iii) and the approximation
property (5.5b) have been used. Suppose (5.49) holds for m, we can show this assumption
is also true for m + 1. Inequality (5.50) as well as Lemma 5.6 imply that [¢m+1¥]| <
C(h’l‘H'l/2 +73), for any £ = 0,1,2. Since k > 2, we can get

€| oo < ph ™2 [CRFTY2 4 73] 4 O Y2 < Cyh2, (5.52)

where the positive constant Cy depends on T in general, which is independent of m,n,h
and 7. Certainly there exists a constant hg > 0 such that Cyoh < C, and consequently
|e™ 140 < Ch if h < ho.

Thus the assumption (5.49) is reasonable and hence the above error estimate holds for
any m: m1 < T. Now we complete the proof of the theorem for a general numerical flux,
when piecewise polynomials of degree k > 1 is used.

Remark 5.1. The proof above does not work for piecewise linear polynomials, which
is usually not used in the RKDG method with TVDRKS3 time-marching anyway. The
reason is a loss of the a priori assumption (5.49) for piecewise linear polynomials. A more
involved analysis shows that the quasi-optimal error estimate also holds for piecewise linear
polynomials. Since the proof is much more technical and the RKDG method with TVDRK3

26



time-marching is rarely used, we will not present the proof here and refer to a similar proof
in [18], where the TVDRK2 time-marching is discussed.

Remark 5.2. It is easy to generalize the above error estimates from one-dimension to
multi-dimensions. The quasi-optimal error estimates hold for any triangulation. For linear
conservation laws, the error estimates hold for any piecewise polynomials, if the exact
solution is smooth enough. However, for nonlinear conservation laws, the error estimates
only hold for piecewise polynomials with degree k > d/2+1, where d is the spatial dimension.
This restriction is solely used to ensure the a priori assumption (5.49).

5.5 Extension to upwind numerical fluxes

In this subsection we consider the optimal error estimate when a upwind numerical flux is
used. In this case, the a priori assumption (5.49) is also enough for piecewise polynomials
with any degree k > 1 . Error estimates start from the energy equation (5.9), and the
analysis follows the same line as before.

To obtain an optimal error estimate, the main change is twofold. One is the generalized
Gauss-Radau projection (5.4), which is defined in Section 5.1. The other is that, on each
element boundary point, the reference value {uy} in (5.17) is replaced with the limit in the
generalized upwind direction, denoted by u}*.

The reference value uf® = uZ’ﬁ’ex for any £ = 0,1, 2, is determined by the flow direction
of the exact solution ", in the adjacent elements. More specifically, it is defined as

(u;"ﬁ),— ,, if f'(u™) >0o0n [; U Tjr1 U Ijy1,
2
uzgifé — (uh’ﬁ);;%, if f'(u™) <0on I;U Tjp1 U i, (5.53)
{{UZ’ﬁ}}j+%7 otherwise.

This leads into some modifications to the analysis for the linear part and the viscosity part.
The estimate to the nonlinear part is still the same, see Lemma 5.4.
The modification for the linear part consists of the next lemma.

Lemma 5.11 If the time step satisfies T = O(h), then for any n and § = 0,1,2, there
exist two constants C > 0 and Cy > 0 independent of n, h,T and up, such that

) 1
[HEP(f (™) e €M) < —2

S @IE™ T + CLllg™* + Ch*E+2. (5.54)

Proof. We first estimate H'™(f'(u™);e™*, £€™#) along the same line as in Lemma 5.3,
corresponding to difference cases in (5.53).

For the first two cases, on each element interface point the upwind reference value pro-
vides the viscosity %|f/(u")|[¢™#]? (vef. (4.5b) in Lemma 4.2), and only the approximation
error 0™ appears in the upwind direction, which is zero since the Gauss-Radau projection
is used. For the last case, there is no longer viscosity; however, owing to f’(u it ) = O(h),

the inverse property (i) yields | f/(u")|[¢"¥]* < C.[|€™|?, and the lost half order on each
element boundary point is therefore recovered. Thus H'™™(f'(u™); e™*, ™) is bounded by
the right-hand side of (5.54).

27



Finally, we can complete the proof of this lemma by noticing, for any § = 0,1, 2, that
[ (f1 () — () €4, €0)] < Ou(|En4 2 + CHE+2), since J(ud) — f(u) = O(r) =
O(h). O

The modification for the viscosity part consists of the redefinition of the quantity o f ,D)
for the upwind numerical flux, which will be denoted by the same notation. It is defined on
each element boundary point, by replacing the reference value {p}} in (5.10) by p"™*™, the
limit in the generalized upwind direction. More specifically, it reads

pj_+l, if f’(q) > 0 for any g between pj_+l and p;l,
2 2 2
_ + .y - +
p;LJ“rT%” = Piy1 if f (q).< 0 for any ¢ between Piii and Py (5.55)
{r},. 1 otherwise.
Now the viscosity part is given as
V(upion) = Y (f(uf?) = Fi™)) sy tlonl ;1 + a(fsun) [un][onl, (5.56)

1<j<N

and can be estimated by the next lemma. Here and below, we drop the superscript n and
f for simplicity.

Lemma 5.12 There exists a constant Cy > 0 solely depending on the mazximum of
|f"(u)|, such that

[Vunivn)| < Cul 14+ b elloo] gl + 154 fonll, Von € Vi (5.57)

Proof. We can get the bound for a(f;up) for the three different cases in (5.53). For the
last case, there must exist a zero point of f/(p) between u, and u, so | f'({un})| < Cul[un]|-

Now o fi up,) is defined in the same way as (5.10) and it satisfies Lemma 5.2. Hence, the
inequality (5.11) yields on each element boundary point

0 < a(fyun) < Cul[unl] < Cullellos, (5.58)

since u is continuous. Obviously, for the other cases, if f’(s) does not changing its sign,
o(f;up) = 0 and hence also satisfies (5.58).

Similarly, we can get the bound for f(u;®) — f(up*™) by combining the three cases in
(5.53) and the three cases in (5.55). If the derivatives are in the same sign, then f(u{*) —
f(up®™) = 0. Otherwise, there is a zero point of f’(p) in the interval covered by the two
limits of the numerical solution uij 1720 and the exact solution v in the adjacent elements
I; U+, Taking ujiq/y as the starting point, one can see the length of this interval is not
greater than Ch + ||e||oo. Hence |f'(uf")| < Ci[Ch+ ||e]|oo]. Since |uf® — up*™| < |[us]| =
I[e]l, we have

1F () = f (™I, < F D uf® = wi™ I, + Cullug” — uh™™ |3,

<Cu[h+ lelloo | I€ = 1l (5.59)
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It is now straightforward to prove this lemma by using the inverse property (ii), the
approximation property (5.5a), and the above bound for a( f;up) and f(ui®) — f(up*™). O

Remark 5.3. For multi-dimensions, the optimal error estimates for the upwind fluxes
hold for the tensor product polynomials and meshes, and for special triangulations [4] on
which similar Gauss-Radau projections can be defined. The proof is similar to that for the
one-dimensional case.

6 Concluding remarks

In this paper we analyze RKDG schemes with TVDRK3 time discretization and present
L2-norm stability for linear conservation laws, and obtain quasi-optimal L? error estimates
for general monotone fluxes and optimal L? error estimates for upwind monotone fluxes for
smooth solutions of nonlinear conservation laws. The main technique used in this paper
is the energy analysis, which does not require a uniform mesh and can be easily general-
ized to arbitrary triangulation in multi-dimensions and for linear equations with variable
coeflicients, as well as to non-periodic boundary conditions.

The error estimates for nonlinear conservation laws in this paper are obtained using
stability for the linear case and the smoothness of the exact solution. It is not clear if
stability holds for the nonlinear conservation laws with general, non-smooth solutions. Such
a stability proof for the fully discrete RKDG schemes is challenging and constitute our
ongoing work.

7 Appendix

In this appendix we would like to present a proof for the L2-norm stability, for linear
conservation laws, of the RKDG method with explicit TVDRK2 time-marching. From this
analysis, we would like to demonstrate the very different stability mechanisms between the
TVDRK2 and TVDRKS time-marchings, and explain why the stability for TVDRK2 holds
only for piecewise linear polynomials.

Let f(u) = Bu with a constant 3. The corresponding fully—discrete RKDG scheme is
given as follows: find successively the numerical solution u}’ ' and u"Jr1 in the finite element
space V}, (see Section 2), such that there holds the formulae

/ uZ’lvh dz = / up v do + 7H; (up, vp), (7.1a)
I; I;
n+1 1 n 1
up opde = < [ wpvpde+ < [ wy Lop dz + H (uh RUSE (7.1b)
I 2 2
for any test function vy, € Vj, and j = 1,2,..., N, with the initial solution u = Pyug(z).

The operator H; as well as its sum H over j has been defined in Section 2.
Take the test function v, = u} and vy, = uj, in (7.1a) and (7.1b), respectively. A simple
manipulation yields the energy equation

1
g P = N |? = rH (g, ui) + TH () + g =t (7.2)
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This is the starting point of the L2-norm stability analysis. Below we assume the finite
element space V}, consists of piecewise linear polynomials, since the RKDG method with
TVDRK2 time-marching is stable in the L?-norm only for this case.

The first two terms on the right hand side of (7.2) provide the necessary numerical
viscosity for stability, same as that for the semi-discrete DG spatial discretization. By
(4.5b) in Lemma 4.5a, it reads

FH(u ) + TH (U ,uzl)——% 3y [|ﬁ|[[uﬁ]]§+%+|ﬂ|[[u2’l]]§+% . (7.3)

1<j<N

To obtain the L?-norm stability, we must control the time discretization contribution
[t — uZ’IH2 by the numerical viscosity in (7.3). This can be achieved for piecewise
linear polynomials under a standard CFL condition.

As is done in Section 4, we denote the combinations of the numerical solution in different

stages by B} = u}” ml_ up and By = UZH — uZ’l, respectively. By subtracting (7.1b) from
(7.1a), we get
-
( S,vh) = 57’(( ?,Uh), Yoy, € Vy,. (7.4)
We would like to take the test function v, = BY in (7.4) to estimate ||B%||. For piecewise

linear polynomials, we do not directly use Lemma 4.1 but make the following treatment to
derive a sharper estimate for |B%||.
First we take ¢ = B} and ¢ = B} in (4.5a) of Lemma 4.2. Noticing (4.3), we have

(B, B3) :gH( 1,B3) = _5[7"( 2,BT) + Z 18I 1]]j+%[[ 2]]]’-1—%]
1<j<N
T n FImn n nm@n
— -3 % [08B31 + FB)),,1 o B2 + [ BBEB do].
1<j<N I
From (4.2), the definition of f(vy,), it implies |3|[B%] + f(B%) is either equal to SBL ™ if
6 >0, or equal to ,BBS’JF if § < 0. Together with the inverse property (ii), we have

_1 T 2
B3I < |18luzh ™ " [BY],, s+ SIBY ]

1<j<N
1 _
<sIBPEsTRT Y B, + 5 Iﬁl2 ?|IBY |17 (7.5)
1<jSN
Next we estimate ||B} ||. Denote by BY a piecewise constant which in each element I}
is defined as the cell average of B}. Let b; = B} — B}, which also belongs to the finite

element space Vj,. Taking v, = b; in (7.1a) and using Lemma 4.2, after some manipulation
we will get

balf* = (BY, b1) = 7H(uf, b1) = —T[H(TblauZ) + Y |5|[[U2Lﬂj+%[[b1]]j+%]

1<j<N

=7 Z [ (181[®1] +f(1b1))]+1/2[[uh]]]+1/2+/1 ﬂlbluﬁxdx], (7.6)

1<j<N J

=—7 > (18Ioa] + f(b1)) 4y plunljrs

1<j<N
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Note that in the last step we have used the fact that (u}), is a piecewise constant, since u}
is a piecewise linear polynomial. Similarly, the inverse inequality (ii) gives the important
estimate for piecewise linear polynomials

b1l < 18P usr*h™" > [uh]?, - (7.7)
1<j<N

This is a stronger continuity property for the DG spatial discretization with piecewise linear
polynomials, in comparison with Lemma 4.1.
Denote Amax = |B|urh™! as before, where 1 = max{u1, u3}. Since the inverse inequality

(i) implies that |[BY || = llgnz|l < parh™ by, it follows from inequalities (7.5) and (7.7)
that there holds for piecewise linear polynomials
1 _ 1 _
B3 < I8 Y fup! — T2, + 1813 Y [,

1<j<N 1<j<N

IN

,1
Ama+ M| T 2 BIGRT s+ Amat Y 18IE "2,
1<j<N I<j<N

<7 3 B[R, + R, (78)

1<j<N

if Apax is less than the maximum positive root of A + A3 = 1/4.
Finally, we collect estimates (7.3) and (7.8) into the energy equation (7.2), to obtain
2 T 1
1l + 3 (180 + 0y <o (7.9
<<

under a suitable CFL condition for piecewise linear polynomials. It implies that the L2-norm
of approximation solution does not increase, so the scheme is stable in the L2-norm.

We point out that, for higher order piecewise polynomials, we can not obtain the sharp
estimate (7.8), because the integration in (7.6) needs a stronger temporal-spatial restriction,
for example 7 = O(h*/?). We will not give the detailed analysis here.
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