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Problem 1

Prove that the 6 scheme

(I = 0kDo)vi™ = (I + (1 —0)kDo)v} (1)

J

is unconditionally stable for 8 >

As we have done previously, we begin by considering simple wave solutions of the form
1

vl = et (w).

J V2T

Substituting into Equation 1 yields
(I — 0kDg)e™ 5" (w) = (I + (1 — 0)kDy)e™" 9" (w)

(I - %A(E - E_1>) eI W) = (I + @

where we have used the following identities: Dy = (E — E~')/2h, A\ = k/h, and z; = jh.
Simplifying this equation, we obtain the following expressions

(BB i)

<eiwjh B %(eiw(j—kl)h _ eiw(j—l)h>> P (W) = <eiwjh n (1-— H)/\(eiw(j—i-l)h B ew(j_l)h)> ()

2
<1 _ %(eiwh _ e—iwh)) ﬁn—l—l(w) _ (1 + (1 _29))‘(eiwh _ e—iwh)) 6n(w)
(1 —ifAsin€) 0" (w) = (1 +i(1 — O)Asin€)) 0" (w), (2)

where £ = wh. From Equation 2 we find the following form of the symbol Q.

A - 1+i(1—0)Asing
W) = QW) Q=

Recall from page 44 in [1] that we consider a method stable if

sup Q"] < K(T),
0<tn <T\w,k,h

as h,k — 0. As was done in the textbook, we can choose o, k, and h such that |Q] < 1 = |Q[?> < 1.
Also recall that for complex numbers z; and zo, the squared modulus satisfies ]21|2 = z1z1 and
|21/22| = |21]/|22]. Applying these identities to the symbol @), we derive the following result.

1441 — O)Asing[?

12

QF = |1 — i sin |2
C14i(1—0)Asing 1—i(1—0)Asiné
1 —ifAsiné 1+ ihAsiné

1 1— 232 a2
_ +( 0))§§1nf§1 @)
1+ 602X\2sin“¢
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From Equation 4, we have
14 (1—60)2X%sin2¢ <1+ 62X2sin%¢
(1-6)%<6?

0> —-20+1<6% =0>

N |

This proves that Equation 1 is unconditionally stable (i.e., stable for all values of A) if and only if
6> 3. (QED)

Problem 2

When deriving the order of accuracy, Taylor expansion around some point (x,, ) is used. Prove
that (z.,t.) can be chosen arbitrarily and, in particular, that it does not have to be a gridpoint.

Let us begin by considering the discrete difference approximation to u; = u, given by

Vit = (I + kDo)v} + okhDy D_v}.

Expanding the difference operators and collecting terms, we find the following expression.
+1
i Y B Vi — U _oh Uity — 2vf H oty —0 (5)
k 2h h?

v

In order to estimate the truncation error, we follow the approach outlined in §2.4 from [1]. Specif-
ically, we will calculate how well u satisfies the difference approximation in Equation 5. Assuming
u is a smooth function, substitution into the previous expression yields
ut o — ul ; — 2u? +u”
noaly i Uik T Uy }L< 1~ 2u; j_1>
- 2h ? ’

73 Lk h2

where 7" is defined as the truncation error evaluated at (xj,tn). This expression is equivalent to
Equation 2.4.6 on page 60 in [1] and holds at all gridpoints (z;,t,). Note, however, that we can
evaluate the truncation error 7(zy,t,) about any arbitrary point (z.,t.) to obtain

AU Tyt + K) — u(mi, i) B

T (T, ts)
w(zs + h,ty) —u(xe — h,ty)
57 (6)
<u(:1c* + hyty) — 2u(@y, ty) + u(zy — h,t*)>
oh 2

At this point, we recall that the following Taylor series expansions were derived on page 59 in [1]
and are valid around any point (z,t).

_ 2
u(x,t—l—k; U(fﬁyt) :ut($,t)—|—§Utt($,t)—|—%1/}o($,t) (7)
w(x + h,t) —u(z — h,t h? h?
( )2h ( ) = ug(z,t) + ﬁuzm(x,t) + ﬁgoo(m,t) ()
w(x + h,t) — 2u(zx,t) +u(z — h,t 2h? 2h*
( ) ELQ ) ( ) = sz(xat) + quxx:c(xyt) + F@l(l‘a t) (9)
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Substituting Equations 7, 8, and 9 into Equation 6, we obtain the following form for the truncation
error about (2, ty).

T(Tuy to) = Up(Tuy b)) — Ug (s, bi) + gutt(ﬂs*,t*) — OhUge (T, ts) + O(h? + k?)

Since u; = u,, we can simplify this expression as follows.
k
T(Taytse) = (2 — ah> Ugz (Tu, 1) + O(h? + E?) (10)

Recall that the truncation error is said to be accurate of order (p,q) if 7(x.,ts) = O(h? + k%). In
conclusion, we find that the scheme in Equation 5 is accurate of order (1,1) for o # k/(2h) and of
order (2,2) otherwise. Note that this conclusion is valid for any point (x,,t), yet it agrees with
the result found at specific gridpoints (x;,t,) given in [1] on page 60.

In general, we could have considered any scheme (rather than the specific analysis that was
presented for Equation 5). For any scheme, the Taylor series expansions derived on page 59 in [1]
will hold for any point (z.,t.). As a result, the leading order behavior of the Taylor series expansion
will be identical, resulting in the same truncation error 7(z.,t.) for all values of (z,,t.). (QED)

Problem 3

Prove that the leap-frog scheme

ot =0T AUy — v y) (11)

and the Crank-Nicholson scheme

k n k n
(I - 2D0) ol = ([ + 2D0> o (12)

are accurate of order (2,2). Despite the same order of accuracy, one can expect that one scheme is
more accurate than the other. Why is that so?

Let’s begin by rearranging terms in Equation 11 to obtain

n+1_ n—l n _ n
Y Y Vit T

2k 2h ’
where A\ = k/h. Recall that the central difference satisfies

vy 1
2h

n__ _Jj+l
D()Uj =

and as a result, the previous expression reduces to

,UT_“L+1 _ vnfl

J J n o __

In order to estimate the truncation error, we follow the approach outlined in §2.4 from [1]. Specifi-

cally, we will calculate how well u satisfies the difference approximation in Equation 13. Assuming
u is a smooth function, substitution into the previous expression yields

Wt
2k J
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1 -1
u;H —uf B ul g —ujy _ 0 (14)
2k 2h '
Recall that the following Taylor series expansions about (x,t) are given on page 59 of [1]
u(x + h,t) —u(x — h,t h? h*
Dou(z,t) = ( )Qh ( ) = Uug(z,1) + gumx(xvt) + 5900(%75) (15)
u(z, t+ k) —u(x, t — k) k2 k*
o7 = u(z,t) + guttt(wat) + 5?/)1(1315)7 (16)
where
(1) Oulz,6)

) < _— d t) < —_—.
po@ )l < max [|=—5 5| and |n(z,0)| < max  [—pF

Substituting Equations 15 and 16 into Equation 14, we obtain

k}Q h2
u(zj,tn) — ug(zj,tn) + guttt(mj,tn) — yumw(:ﬁj,tn) + (’)(h4 + k4) £ 7']",
where 7' is the {runcation error. Recall that Equation 11 approximates the solution to the dif-
ferential equation u; = u,. As a result, we have uys = uzz, and the previous expression can be
reduced to
n k2 h2 4 4 2 2
= 57— 57 ) tane(w5, 1) + O(h* + K1) = O(R* + &7) (17)
Recall that the truncation error is said to be accurate of order (p, q) if 7 = O(hP +k9). As a result,
the leap-frog scheme in Equation 11 is accurate of order (2,2), by Equation 17. (QED)
Now let’s consider the Crank-Nicholson scheme in Equation 12. Rearranging terms gives the
following expression.
n+1
v — vgl B 1
k 2

Assuming u is a smooth function, substitution into the previous expression yields

1
Dovj ™t = S Dovf =0

u 1
J J n+1 n __
T §D0“j — iDOuj =0. (18)
Note that the Taylor series expansion, about (z,t), for the third term is given by Equation 15.
Similarly, the expansion of the first term is given on page 59 in [1] as

u(x,t+ k) —u(zx,t k k2
( ) (@, = ug(x,t) + sug(x, t) + S1bo(x, 1)
k 2 3!
k k2
= ux(:c,t) + iuxx(x;t) + gwo(l',t), (19)
since u; = u, and where
0%u(z, §)

1) < —
|1/J0(l‘, )| = tg?%ﬁk' o3 |
To complete the derivation, we must find the Taylor series expansion for the second term in Equa-
tion 18. By analogy to Equation 15, the expansion about (z,t + k) is given by

u(z+h,t+k)—u(lzx—h,t+k)
2h
2 4

h h
= ug(z,t + k) + gumx(x,t + k) + Egoo(:c,t + k).

Dou(z,t + k) =
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Note that the Taylor series expansion about (x,t) for the leading term is given by

ki2
ug(z,t + k) = ug(x, t) + kuge(z, t) + ?uxtt(:v, t) + (’)(k3)

2
(1, 8) + it (2, 1) + %u(aj 1+ O,

since uy = u,. Substituting this result into the previous expression, we have

2 h2

+ > Uga (T, 1) + ..o, (20)

Dou(z,t + k) = ug(x,t) + kugy(z,t) + <2 3

where higher-order terms have been omitted. Substituting Equations 15, 19, and 20 into Equa-
tion 18 gives the following result (when considering only the leading-order terms in h and k).

k 1 k k> h? 1 h?
ux(%t)+§uxx(:c,t)—§ux($,t)—§um(a:,t)— <4 + 23|> umx(a;t)—gux(x,t)—ﬁuxxx($,t) =T

Simplifying this expression yields the following form for the truncation error.

k> h? 2 2

In conclusion, the Crank-Nicholson scheme in Equation 12 is accurate of order (2,2), by
Equation 21. (QED)

Although both the leap-frog and Crank-Nicholson schemes have the same order of accuracy,
one can expect that the leap-frog scheme is more accurate. From Equations 17 and 21,
we know that the schemes have the following leading-order truncation errors.

k‘2 h2
Tleap-frog = + <3| - 3'> Uxx:c(xv t)
k2 h?
TCrank-Nicholson = — <4 + 3‘> Ugza (iL', t)
Note that both schemes have identical “spatial” truncation errors of —g—?uzm(a@,t), however the
magnitude of the “temporal” error for the leap-frog method is smaller than that for the Crank-
Nicholson scheme (i.e., k?/3! < k?/4). As a result, for a fixed value of A\ = k/h for which both
schemes are stable, one would expect that the leap-frog method would predict the solution with
~66.7% of the Ls-error exhibited by the Crank-Nicholson scheme. This result demonstrates that

the order of accuracy does not fully specify the truncation errors and, in certain situations, the
coefficients of the leading-order terms will decide which scheme is more accurate.

References

[1] Bertil Gustafsson, Heinz-Otto Kreiss, and Joseph Oliger. Time Dependent Problems and Dif-
ference Methods. John Wiley & Sons, 1995.



