Final Version

Runge—Kutta time discretization of
nonlinear parabolic equations studied via
discrete maximal parabolic regularity

Peer C. Kunstmann - Buyang Li -
Christian Lubich

Communicated by Hans Munthe-Kaas

Abstract For a large class of fully nonlinear parabolic equations, which in-
clude gradient flows for energy functionals that depend on the solution gra-
dient, the semidiscretization in time by implicit Runge-Kutta methods such
as the Radau ITA methods of arbitrary order is studied. Error bounds are
obtained in the W1 norm uniformly on bounded time intervals and, with
an improved approximation order, in the parabolic energy norm. The proofs
rely on discrete maximal parabolic regularity. This is used to obtain W1
estimates, which are the key to the numerical analysis of these problems.
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1 Introduction

This paper is concerned with the stability and error analysis of implicit Runge—
Kutta time discretizations of nonlinear parabolic initial-boundary value prob-
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lems for u = u(z,t),

%zV-f(Vu,u), €N, 0<t<T, (1.1)

on a given bounded smooth domain 2 C R? of arbitrary dimension d > 1

and for a given final time 7" > 0, taken with homogeneous Dirichlet boundary

conditions v = 0 on 92 x [0, T] and with given initial data u(-,0) = ug on {2.

The flux function f : R? x R — R? is assumed to be a smooth function
satisfying a local ellipticity condition: for every (p,u) € R? x R, the matrix

Opf(p,u) € R?*4 has a positive definite symmetric part. (1.2)

We do not require uniform ellipticity with respect to all (p,u) € R? x R: some
eigenvalues of the symmetric part (0, f(p,u) + 9, f(p,u)”) may tend to 0 or
+o0 as |(p,u)| = oo.

We will, however, assume that the initial-boundary value problem admits
a sufficiently regular solution, and we ask for stability and rates of convergence
of numerical discretizations in this case.

For a solution to the initial-boundary value problem that is bounded in
W1o0(£2) (that is, both the solution and its gradient are bounded with respect
to the maximum norm), we have uniform ellipticity along the exact solution
by compactness in the finite-dimensional space R? x R, but it is by no means
obvious that also the numerical approximation stays bounded in W1°°(2)
uniformly in the discretization parameters. Establishing such W1° bounds
for the numerical discretization is a main difficulty for this problem.

The problem (|I.1]) occurs in many applications, such as the following where
actually f(p,u) = f(p) does not depend on wu:

— minimal surface flow [28[34] and the regularized models of total variation
flow [TOLIT125], where
p
fp) = ==
VA2 pl?
— More generally, with f(p) = V,F(p) for a smooth convex function F' :
R? — R, (1.1)) appears as the L?(£2) gradient flow,

(Opu,v) 202y = —E' (u)v for all v in a dense subspace of HJ(12),

for the energy functional E(u) = [, F(Vu)dz; see, e.g., [9, Section 9.6.3].

The problem also includes quasilinear equations, where f(p,u) = A(u)p
with a positive definite matrix A(w), which may degenerate as |u| — oo.

Due to the strong nonlinearity of the equation, existing works on error
estimates of the time discretization of are very limited. Feng and Prohl
[11] have proved optimal-order convergence rate of the finite element solution
of the regularized total variation flow with an implicit Euler scheme, under the
time step size restriction 7 = o(h?), which was used to control the numerical
solution in the W1> norm via the inverse inequality. Convergence of the nu-
merical solution was proved in [I0] without time step size restriction, without
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explicit convergence rate. By using the methodology of [24], Li and Sun pre-
sented optimal-order L?-norm error estimates for the finite element solution of
the minimal surface flow with a linearized semi-implicit Euler scheme, without
restriction on the time step size [25]. Since their proof is based on the L?-norm
error estimate, they have assumed that the order of finite elements are greater
than one in order to control the W1> norm of the numerical solution via the
inverse inequality.

Existing works on the problem are all restricted to implicit Euler time
discretization, with the only exception of the paper by Ostermann and Thal-
hammer [32], where convergence properties of implicit Runge-Kutta semidis-
cretizations for a class of fully nonlinear parabolic equations are analyzed in
weighted Holder spaces. While this is a very remarkable work, it is not ob-
vious that it applies to the class of problems considered here (especially in
higher dimensions), and even less so to full discretizations with finite element
approximations in space.

In this paper we study semidiscretization of in time by implicit
Runge-Kutta methods such as the collocation methods based on the Radau
nodes, which have excellent stability properties, allow for arbitrarily high order
and can be implemented efficiently [I5, Chapter IV]. To emphasize the basic
techniques and to keep the paper at a reasonable length, we do not include
the effect of space discretization by finite elements in our stability and error
analysis. We note, however, that in considering only time discretization we
cannot use inverse estimates, which are often convenient, but are restricted
to quasi-uniform meshes and moreover lead to restrictions as indicated in the
previous paragraph. It is thus of interest to develop techniques that do not rely
on inverse estimates. Our results are new even for the case of the backward
Euler time discretization. This paper may provide a foundation for further
analysis of fully discrete approximations of the problem.

In Section 2 we describe the temporal semidiscretization by implicit Runge—
Kutta methods and present our main results, which are error bounds in the
W1 norm and, with a higher approximation order, in the energy norm. The
proof of these results forms the remainder of the paper.

Section 3 presents a sequence of auxiliary results related to maximal LP
regularity, which is the basic technique for obtaining our stability and error
bounds. Discrete maximal LP regularity was shown for the backward Euler
method by Ashyralyev, Piskarev & Weis [4], for higher-order A-stable (and
A(a)-stable) multistep and Runge-Kutta time discretizations by Kovacs, Li
& Lubich [18], and for the #-scheme by Kemmochi [I6] and Kemmochi & Saito
[I7]. Discrete maximal LP regularity up to a factor logarithmic in the step
size was given by Leykekhman & Vexler [21] for discontinuous Galerkin time
discretizations. The above-mentioned results relate to linear problems. Discrete
maximal LP regularity was applied to the error analysis of time discretizations
of reaction-diffusion equations in [I8], of Ginzburg-Landau equations in [22],
and of quasilinear parabolic equations in [2]. Discrete maximal L? regularity of
semidiscrete finite element solutions of parabolic equations was investigated in
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[12123127], with applications to semilinear and quasilinear parabolic equations
in [I326].

The proof of the error bound in the W1 norm is given in Section 4, that
of the improved error bound in the energy norm in Section 5.

2 Runge—Kutta time discretization and statement of the main
results

We consider the time discretization of with constant step size 7 > 0 (this
could be relaxed to a fixed number of changes of the step size) by an implicit
Runge-Kutta method with properties that are, in particular, satisfied by the
s-stage Radau ITA method [I5] Section IV.5], which is the collocation method
at the Radau nodes (with right-most node ¢; = 1) and can also be viewed as
a fully discretized discontinuous Galerkin method in time [3]. We require the
following properties (cf. [I5, Section IV.3] for these notions):

The Runge-Kutta method is A-stable,

it has an invertible coefficient matrix (a;;) (2.1)

S
ij=1
and its weights satisfy b, = as; (j=1,...,9).

We let t,, = n7 for n > 0 (as long as ¢, does not exceed the final time T') and
set t,,; = tn + ¢;7, where ¢; = Z;Zl a;; are the nodes of the Runge-Kutta
method, with c¢; = 1 so that t,,41 =t 5.

We denote by u, ; (i =1,...,s) the internal stages and by u,, the solution
approximation at the grid point t,. The last condition in ensures that

Upg1 = Unp,s- (2.2)
The time discretization of (1.1)) is then determined by the equations
S
Uni = tn +T Y _ai;V - (Vi jyuny)  (i=1,...,5) (2.3)
j=1

together with the Dirichlet boundary conditions w, ; = 0 on 0f2. These equa-
tions are to be solved subsequently for n =0,1,2,...

Remark 2.1 Further finite element discretization of (2.3) can be done in the
following way: find ufm» in the finite element space S} such that

(uﬁyhvh) = (uz,vh) — TZaij (f(VuZyj,uzyj),VvO Yo € Sh,
j=1

and ul', | = uﬁys. For the efficient implementation of the fully discrete Runge—
Kutta equations, using systems of linear equations of just the dimension of S},
we refer to [I5], Section IV.8]. In this paper, we focus on the time discretization

£3).
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We recall the notion of stage order, cf. [15, p.226]: The Runge-Kutta

method has stage order k if for each i =1,...,s,
S Cl
Zaijcé-fl = TZ’ l= 1,...,k. (24)
j=1

In particular, the stage order of the s-stage Radau ITA method (as of any
collocation method with polynomials of degree s) is k = s.

The stage order determines to what order the internal stages u,_ ; approx-
imate the exact solution values u(t, ;), and to what order the derivative ap-
proximations

l.Ln,j ::V-f(Vun7j,un7j), jz 1,...,5, (25)
approximate the exact solution derivatives d;u(t, ;), provided the solution is

sufficiently regular in time.
To simplify the notation, we define the following vectors:

u, = (un,i)lea u, = (un,i)f:p (26)
u(tn) = (utn,i))i=1, tn o= (tni)im- (2.7)

We can now state our first main result, which in particular controls the
W o2 (£2) norm of the internal stages uniformly over the bounded time interval.

Theorem 2.1 Consider a Runge—Kutta method of stage order k that satisfies
(2.1), such as the Radau IIA method with s = k stages. Assuming that the
solution u of (L.1)) is sufficiently regular, i.e.,

we Okt ([O,T]; Lq(ﬁ)) n C([O7T}; WQ,Q(Q)), for some q > d, (2.8)
there exists a positive constant T (depending on f, T, ||ullcr+1((0,1);04(2)) and
llulloo,m;w2a(2))) such that for 0 < 7 < T the discrete problem (2.3)) admits

a unique solution that satisfies

max (||un —u(tn)||Le(0)s + [V, — vu(tn)HLoo(Q)ds) < Crk,

0<n<N
(2.9a)
N N %
(3 7l = e+ 3 7l = b oo ) < Cpa™
n=0 n=0
(2.9b)

forall 1 <p < oo

The constants C and C, 4 are independent of T and N with N7 <T.
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The proof of Theorem [2.1]is based on discrete maximal parabolic regularity
and will be presented in Section[d] For simplicity, we carry out the proof for the
special case f(Vu,u) = f(Vu). The proof for the general case is similar but
contains additional lower order terms, which do not pose substantial difficulties
in the analysis but clutter the formulas.

Using Theorem together with energy estimates, the order of approxi-
mation can be improved to k+ 1 in the energy norm provided that the Runge-
Kutta method satisfies the following two extra conditions:

- The method is algebraically stable, that is,

the weights b; are all positive and
the s x s matrix with entries b;a;; + bja;; — b;b; is positive semidefinite.
(2.10)
- The quadrature formula with weights b; and nodes ¢; has at least order
k+1:
Zbicgflz%, I=1,...,k+1. (2.11)
i=1
This is satisfied for the Radau ITA methods with s > 2 stages since they satisfy
equations for I < 2s — 1 and are algebraically stable; see [I5], Section
IV.12]. We will prove the following result in Section

Theorem 2.2 Consider a Runge—Kutta method of stage order k that satisfies

(2.1), (2.10) and (2.11)), such as the Radau ITA method with s = k > 2 stages.

Assume that the solution w of (L.1)) is sufficiently regular, i.e., satisfies (2.8))
and

ue HH0,T5 Hy (2)) N HE 20,75 H1(92)). (2.12)

Then, for 0 < 7 < T (with T from Theorem the solution of the discrete
problem (2.3) satisfies

S

N
2 k+1
max, lun — u(tn)|l 22y + (E)THVun - Vu(tn)HLz(Q)ds) < Cor™ T

(2.13)

The constant Cy is independent of T and N with N7 < T.

3 Auxiliary results related to maximal LP regularity

The key to the error bounds of Theorems 2.1 and 2.2 is to control the W1:°°(2)
norm of the numerical solution. In this paper, this is done using the space-
time Sobolev inequality, for 2/p + d/q < 1 and v € W1P(0,T;LI(2)) N
LP(0,T;W?24(£2)) such that v(0) = 0,

vl Loe 0, 73w (2)) < Cpg(10e0lLr0,ms0a(2)) + [VllLr 0. mw2a(e)y)  (3.1)
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with a constant ¢, , that is independent of T, together with the observation
that the norm on the right-hand side is what is controlled by mazimal LP regu-
larity for the solution of a linear parabolic problem with a second-order elliptic
differential operator. Maximal LP regularity is characterized by Weis [35] in
terms of the R-boundedness of the resolvent on a sector, a property that also
yields discrete maximal P regularity for the Runge—Kutta time discretization
uniformly in the step size [I8]. In this section we present some results from
this range of ideas and techniques. These results follow by suitably combining
various results scattered in the literature. They will be important in the proof
of Theorem and are also of independent interest.

3.1 A Sobolev embedding

Lemma 3.1 If2/p+d/q < 1, then the following embeddings hold:
WEP(R45 L9(62) N LY (Ry; W9(02)) = L= (Ry; WH™(02)), (3-2)
WP (0,T; L9(2)) N LP(0, T; W2(82)) «— L>(0,T; W (£2)), (3.3)

where the second embedding is compact.

Remark 3.1 The first embedding in Lemma implies the bound with
¢p.q independent of T, for all v € WP (0,75 L9(£2)) N LP(0,T; W>4(£2)) such
that v(0) = 0 (one can extend v to WhP(R,; LI(£2)) N LP(R; W29(£2)) by
reflection on [T, 2T and zero extension on [27, c0)).

Proof Via Sobolev embedding, we have

WP (R Q) ) LP (R W29(2))

< L®(Ry; (LY(02), W>9U(2))1-1/pp) see [31, Proposition 1.2.10]
= L®°(R,; B> 2/P4P(()) by the definition of Besov spaces [T, §7.32].
(3.4)

Hence, WHP(Ry; L9(82))NLP(Ry; W24(2)) is continuously embedded into the
following space:

X = {u e L®(Ry; B¥PP()) : du € LP(Ry; LI(2))}. (3.5)

If 2/p+d/q < 1, then there exists a small € > 0 such that 2/p+e+d/q < 1, and
so [I, Theorem 7.34] implies that B2~2/P=%4P((2) is continuously embedded
into W1:°°(£2). This proves the first embedding in Lemma

For any fixed T, the functions in WP(0,T; L(£2))NLP(0,T; W29(£2)) can
be boundedly extended to WP (R ; L9(£2)) N LP(Ry; W24(2)) (via reflection
on [T,2T], multiplied by a smooth cut-off function x(¢) such that x(t) = 1
for t € [0,T] and x = 0 for ¢t > 2T). Consequently, the second embedding in
Lemma [3.1] is a consequence of the first embedding. The compactness of the
second embedding can be seen as follows.
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Since W24(2) is compactly embedded into W1°°(§2) (cf. [I, Theorem 6.3])
and
€

B2-2/map(()) = (B2~2/P—&a:p(()) W24( () ith 6 =
(2) = ( (52), W29 (2o, with 0= 57

the Lions—Peetre theorem ([29, Chapter V, Theorem 2.2], see also [7]) im-
plies that B2~2/Pi¢P(£2) is also compactly embedded into W' (£2). Since
B?72/Par(()) is compactly embedded into W1°°(£2) and W1>°(£2) is con-
tinuously embedded into L?({2), the Aubin—Lions—Simon lemma [5, Theorem
I1.5.16] implies that X is compactly embedded into L (0, T; W1>°(£2)). O

3.2 An R-boundedness result
We begin by recalling the notion of R-boundedness on L?-spaces; see [20, for-
mula (2.7)]. A collection T of operators on L?(f2) is R-bounded if and only if

there is a constant Cg, called an R-bound of 7, such that any finite subcol-
lection of operators T1,...,T; € T satisfies

| (gmﬁf (ZW)

We will need the following result.

<Cpg
La(2)

, Yo, vy, ..., v € LYN).
L1(£2)

Lemma 3.2 Let the elliptic operator A : W>4(02) N Wy U(2) — L(2) with
1 < g < o0 be defined by

d
A(p = Z aijf)iﬁjgﬁ, (36)

ij=1

where the coefficient functions a;j : 2 — R (4,5 = 1,...,d) (which can be
assumed symmetric: o;; = «y;) satisfy the following assumptions for some
positive constants K and k:

(A1) The coefficients are bounded in a Hélder norm (with exponent > 0):

||0‘zJch o= K

(A2) The symmetric coefficient matriz (o) satisfies the uniform ellipticity
condition

d
Z &5;2/-@252 VreR ve=(g) el (37)

Then, the collection of operators {z(z — A)~! : |argz| < 0} is R-bounded on
L(£) for some 6 € (7/2,7). Both the R-bound and the angle 6 depend only
on u, K, k, £2 and q.
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Proof We argue by compactnesss. Fix K, p, k, ¢ € (d,00), and an angle
0 € (w/2,7). We denote by M the set of all symmetric coefficient matrices
(cvij) on {2 satisfying conditions (Al) and (A2). Clearly, M is convex and
closed in || - [[c,.(5) but also in the sup norm on 2. By the Arzela-Ascoli
theorem, M is compact in sup norm.

For any coefficient matrix (a;;) € M, the corresponding operator A gen-
erates an analytic semigroup by [31 Subsection 3.1.1]. This semigroup is pos-
itive, so maxRec(A) is an eigenvalue. By [I4, Theorem 9.15] the half line
[0,00) belongs to the resolvent set of A. Thus A is invertible and generates
a bounded analytic semigroup. Moreover, for some 64 € (w/2,7), the set
{2(z — A)71 : |argz| < 04} is R-bounded with R-bound R(A) (see [33], [19,
Theorem 1.1] or [20, 7.18]).

If (@;;) € M is another coefficient matrix with corresponding operator g,
then

(A = A)ull L) < max llasj — cvijllLo (@) [lullw2a(2)

< Camax|lai; — aijll =2l Aull o)

since A is invertible and D(A) = D(A) = W24(2) N Wy %(£2), note that Cy
depends on A. By the perturbation theorem for R-sectorial operators ([20,
Theorem 6.5]) we find 774 > 0 such that (&;;) € M, ||&;; — aj|lcc < 14 implies
that for the operator A corresponding to (@;;) the set {z(z — A7l arg 2| <
04} is R-bounded with R-bound < 2R(A). By compactness of M we thus find
finitely many matrices (ozﬁj) with corresponding operators A;, I € F, such that
for each coefficient matrix (a;;) € M with corresponding operator A there is
l € F with [Joy; —aéjHoo < n4,. We conclude that, for 6 := min;cp 04,, the set

{z2(z — A)~!:]arg| < 6} is R-bounded with R-bound < 2max;cr R(A4;). O

3.3 Maximal L? regularity

Lemma 3.3 Under the conditions of Lemmal[3.3, the operator A has mazimal
LP regularity for 1 < p < oco: for every f € LP(0,T;L%(S2)) (with arbitrary
T > 0), the solution u of the linear parabolic problem

0
D Au=f in 0,
ot (3.8)
u=20 on 012,
with zero initial values is bounded by

10cull v 0,7519(02)) + Ul o0, 5w200(2)) < Cpgll fllLe(o,130a(2))5 (3.9)

where the constant C), 4 depends only on pu, K, K, £2 and p and q.
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Proof By Lemma the operator-valued Mikhlin multiplier theorem used
in Weis’ characterization of maximal LP regularity [35, Theorem 4.2] yields
the maximal LP regularity

10cull L0, 1;0(02)) + 1AUll Lo 0,7:00(2)) < CpallfllLro,1i0(02))5

where C) ; depends only on p, ¢ and the R-bound of Lemma
Since a; € C*(£2), [6l Theorem 6.1 of Chapter 3] implies that the elliptic
operator A : W24(2) N W U(£2) — L(£2) is invertible and

[ullw2.a(2) < CyllAu| Loy, (3.10)

where C;; depends only on K, k, {2 and ¢. This yields the result. O

3.4 Discrete maximal /P regularity for Runge-Kutta methods

As is shown in [I8, Theorem 5.1], A-stable Runge-Kutta methods with an
invertible coefficient matrix preserve maximal LP regularity, uniformly in the
step size. Before we formulate the Runge-Kutta analog of Lemma[3.3] we need
to introduce further notation.

For any Banach space X and any sequence (v,))_; with entries in X we
denote, for a given step size 7 > 0,

N — > P 1/p
@Al oy = (32 lloal%)

n=1

which is the LP(0, N7; X) norm of the piecewise constant function that equals
v, on the time interval (¢,_1,,]. We use the same notation also for sequences
(vn)N_,, replacing n = 1 by n = 0 in the sum.

Considering the piecewise linear interpolant of a sequence (v,,)Y_; in W24(£2)

and the starting value vy = 0, the inequality (3.1)) gives, for 2/p + d/q < 1,

1 (0n)h= | Lo (wriee (2))

Up — VU N
T n=1

We now consider the Runge—Kutte time discretization of the linear parabolic
problem (3.8) with step size T,

(3.11)

+ |(vn)7jy_1”LP(W2'q(Q))> :
LP(L3(02))

Ui = Up + TZaij (Aunvj + fnj) (i=1,...,s), (3.12)

j=1

and Upt1 = Up,s for a Runge-Kutta method with (2.1). We use again the
vector notation of (2.6), w, = (u,;)i_; and f,, = (f,:);_;. We then have the
following time-discrete analog of Lemma [3.3]
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Lemma 3.4 Consider a Runge—Kutta method that satisfies , such as the
s-stage Radau ITA method. Under the conditions of Lemmal[3.3, there is dis-
crete mazimal LP regularity for 1 < p < oo uniformly in the step size 7 > 0:
for every sequence (£,)N_, with entries in LI(£2)* (with arbitrary N > 1), the
numerical solution defined by with zero initial value ug = 0 satisfies the
bound, with u_; = 0,

N
T n=0

where the constant Cp 4 depends only on K, k, {2 and p and q. In particular,
Cp.q 15 independent of N and 7.

N
Lo(La(2)%) + H (u”)”:OHLP(W2,q(Q)S)

S Cp,qH(fn)rJY:OHLp(Lq(Q)S), (313)

Proof In view of Lemma [18, Theorem 5.1] gives the bound, with u,, =
(tn,j)i=1 for tpj = Aupj + fnj,

H(ﬁn)éV:OHLP(Lq(Q)S) + ”(Aun)nN:O”LP(Lq(Q)S) < Cp,q”(fn)éV:OHLp(Lq(Q)s)v
where 5p7q depends only on p, ¢ and the R-bound of Lemma

For the second term on the left-hand side we recall (3.10f). For the first
term we note that (3.12)) yields

S
T i=1

where « is the norm of the Runge-Kutta coefficient matrix (a;;). Writing

< imi)soallaae

Li()

Un,i — Un—1,4 = (un,i - un) + (un - un—l) - (Un—l,i - Un—l)

and noting that u, —u,—1 = up—1,s — un—1, we find that the above inequality
(for n and n — 1) yields

Up, — Up—1

T La)e <7 H (unvj);ﬂ”m((z)s +2y H (u”—laj);:lHLq(Q)s’

which completes the proof of the result. O

Combining Lemma and , we thus obtain the bound
H(un)’II’LVZOHLOO(Wl,oo(Q)S) < 6;lMZH(fTL)nN:OHLzo(Lq(Q)s)v (3'14)

with ép,q = ¢p,4Cp.q- This W bound of the numerical solution is the key
to proving Theorem 2.1}
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3.5 Nonautonomous linear parabolic problems

Let the time-dependent elliptic operators A(t) : W4(02) N Wy 4(£2) — L(2)
for 0 < ¢ < T be defined by

d

A(t)(p = Z O‘ij('at)aiajcpa (315)

i,j=1

where the coeflicient functions a;;(-,t) : 2 = R (4,5 = 1,...,d) satisfy condi-
tions (Al) and (A2) of Lemma uniformly for 0 < ¢ < T and additionally
the Lipschitz condition

|evij(+st) — ij(+,8) | Lo () < Lt — s], 0<s,t<T. (3.16)

Lemma 3.5 In the above situation of time-dependent elliptic operators A(t),
the solution of the nonautonomous linear problem (3.8)) is bounded by (3.9),
where the constant C, ; depends additionally on L and T'.

Proof TFor 0 <t <t<T,we rewrite the differential equation as

dru(t) = A(Dult) — (A(F) — A®))u(t) + £(¢)
and apply Lemma for the operator A(t) to bound

10sull o (0,5:19(2)) + [ullLeo,zw2a(2)) < Cpgll (AE) — AC))ull Lo £a(2))
(3.17)

+ Cp,q||f|‘LP(0,f;Lq(9))'

We denote
n(t) = ||u||1£p(07{;wz,q(9))-
By the Lipschitz condition (3.16)) and by integration by parts we obtain

Auum—mmww%m&smé@—wmewm&

f
— Lpp/ (t—t)P~In(t) dt.
0
Hence we have from (|3.17))
t
n(t) < C/o E =P ") At + Ol fl o0 poay O0SE<T
and a Gronwall inequality yields

U(T) < Cl”f”ip(@T;Lq(Q))’

which combined with (3.17)) yields the result. O
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3.6 Runge-Kutta discretization of nonautonomous linear problems

With Lemma the previous result for the nonautonomous linear problem
extends to its Runge—Kutta time discretization

U, :un—&—TZaij(A(tn,j)umj —|—fn7j) (’L = 1,...,8), (318)

j=1
and Up41 = Up s for a Runge-Kutta method with (2.1)).

Lemma 3.6 Consider a Runge—Kutta method that satisfies , such as the
s-stage Radau ITA method. Under the conditions of Lemma[3.5, there is dis-
crete mazimal LP reqularity for 1 < p < oo uniformly in the step size T > 0:
for every sequence (£,)N_, with entries in L1(2)* (with arbitrary N > 1), the
numerical solution defined by with zero initial value ug = 0 satisfies the
bound , where Cp, 4 is independent of N and 7 with N7 < T, but depends
onT.

Proof The result follows from Lemma [3.4] in the same way as Lemma
follows from Lemma[3.3] using a summation by parts in place of the integration
by parts. O

4 Proof of Theorem [2.1]
4.1 Defects and error equation

The exact solution values satisfy the Runge-Kutta relations up to a defect:

S
u(ty, + 1) =ulty) + 7 Z a;j Opu(tn + ¢;T) + dn i,
j=1

where we note that d,, ; is the quadrature error over the interval [t,,, t, +¢;7] of
the quadrature formula with weights a;; and nodes c;. Using Taylor expansion
at t, and the definition of the stage order and the regularity condition
(2.8), we can bound d,, = (dn;)i_; by

I(dn)n=ollzr(zae)sy < OTE
We rewrite the above equation as
S
u(tn +cim) = ultn) + 7Y ai; (Osultn + ¢;7) = ), (4.1)
j=1
where r, = (rp;)j—; is the solution of the linear system with the invertible

Runge-Kutta matrix (a;;),

TZaijrnJ = _dn,ia so that pP = H(rn)yjyzonLP(L‘l(Q)s) S OTk. (42)
j=1
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We rewrite the partial differential equation as

du=V - f(Vu) Z Fea(Vu)dpOu,  with fr, = 0fe/dp.  (4.3)

k=1
Comparing (2.3) and (2.5) with (4.1) and (4.3), we see that the errors
€n,i i= Un; — u(tnl) and €, ; 1= Uy ; — Owu(tn ;) + T (4.4)
satisfy the error equations (for i,j =1,...,s)
eni=¢6n+T Z @ij€n 5, €ntl = €ns (4.5a)

d
bn,j = Z Jra(Vu(tn,;))O0k0ien,;

k,l=1

d
+ Z (fkl (Vu(tn,;) + Ve, ;) — fk,l(Vu(tw)))@k@l (w(tnj) + €nyj) + o

k,l=1
(4.5b)

Clearly, e, = (en;) is a solution of the error equations (4.5) if and only if
(un,i) = (u(tni)+en,) is a solution of the Runge-Kutta equations (2.2))-(2.3]).

4.2 Error bound

We first show the error bound of Theorem [2.1]under the additional assumption
that the errors remain bounded by a small constant in the W1° norm. This
condition will be verified in the next subsection.

Lemma 4.1 In the situation of Theorem[2.1], suppose that the error equations
have a solution (e ;) for 0 <n < N andi=1,...,s such that

pnax, max flenflwio (o) < p (4.6)

with a sufficiently small constant p (independent of T and N with Nt < T).
Then the O(7*) error bounds [2.9) are satisfied.

Proof 1If we consider g,, = (gn,;) with

d
Gnj= Y (fk,l(VU(tn,j) + Ven;) — fk,l(Vu(tn,j))>3k3z (u(tnj) +en.;)

k=1

as an inhomogeneity in (4.5b)), then Lemma [3.6[ shows that

N
T n=0

C(H (8n)n=o ||Lp(m(9)s) +| (r")712[=0HLP(Lq(Q)S)>'

+ ||(en)TJY=OHLIJ(W2,q(Q)S) (4.7)
Lr(Le(£2)%)
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We bound, with a local Lipschitz constant L of f ,
lgn.illLace) < LIVen il (o) lultn)llw2a2)+ LIVen;llLe (o) llen; w20

so that

<Cl

|| g” n= 0||LP (La(£2)%) || e" n= 0HLP(leOO(Q)S)_'_CQ'uH(e")g:OHL”(WZq(Q)S).

Using the bound
lenllwioe(2)s < pllenllwza(e)s + CullenllLa@)s,
we obtain
H(gn)ﬁf:OHLzﬂ(Lq(Q)s) S CMH(en)f’vaOHLP(WZq(Q)S) + Cll'”(en)’IJ:TZOHLP(LQ(Q)s)'

If p is sufficiently small, then the first term on the right-hand side can be
absorbed in the left-hand side of (4.7)), and we are left with

N
T n=0

Such a bound holds not only for the final N, but for each n < N. We write e,, =
Ty o(€m —en—_1)/T and use, for o = ||ej —e;_1||pa(0)s, the inequality

I%)...

which is just the triangle inequality for the sum of vectors in R*+!

N
Lo(La(2)%) + H(e")nonLP(WZq(Q)S)

(H en n= OHLp(Lq(Q) )+ H n OHLP (La(£2)s ))

<3, an

0 0 0 o
: : @ aq
+ : +...+ . +

0 (e 75} .
&%) aq Qp—1 Qi

We thus obtain, for 0 <n < N,

7
T n=0

+en)n=oll Lo w2y

Lr(La(£2)*)
7 e, —e,_ m _
<o( B I(E22) ], 1)
m=0 n=0llLr(L9(2)*)

Applying a discrete Gronwall inequality then yields
+ [ (en)n= OHLP(W2‘1(Q) o S CH Tn)n= 0||LP(L¢1(_Q)S)’

N
(=)
T n=0llLr(L1(2)%)
(4.10)

and the result follows with the bound (4.2)). |
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4.3 Existence of the numerical solution

In this subsection, we prove the existence of a solution e, for satisfy-
ing the error bound by using Schaefer’s fixed point theorem via the
arguments of the proof of Lemma which rely on the maximal regularity
properties of Section [3}

Lemma 4.2 (Schaefer’s fixed point theorem [9, Chapter 9.2, Theo-
rem 4]) Let X be a Banach space and let M : X — X be a continuous and
compact map. If the set

{peX: ¢=0M(g) for some 6 €[0,1]} (4.11)
is bounded in X, then the map M has a fized point.

We define a map M : C([0,T], W>°(£2)%) — C([0,T], W1>°(£2)%) in the
following way: for any given ¢ = (¢;)5—, € C([0,T], WH>(£2)*), we define
e := M as the piecewise linear interpolation in time of the vectors e, =
(eni)i_q for n = 0,..., N (that is, interpolating linearly between e, ; and
en—1,; for each 7), where e,, = (e, ;);_, are the solution of the linear problem

€ni=€n+T Z @ijén.j, Entl = €n s (4.12a)
j=1
d
éng = D Jri(Vultn;))Odien,; (4.12b)
k=1

d
30 (Fea (Tl ) + 80500 )) V5 tn)) = Tt (Vulta ) ) %
1o)%e) (u(tmj) + @n,j)

Bie) = min(( VP 1),

lellwr.e
which has the following properties:

1B()pllwre(2) < Vb (4.13a)
Ble) =1 if [lellwre2) < Vp. (4.13D)
Lemma 4.3 The map M : C([0,T], W1>(£2)%) — C([0,T], WH>(£2)*) is

well defined, continuous and compact.

Proof  Following the lines of the proof of Lemma [{.I] with the only differ-
ence that ||v€nj||Lco(Q) is replaced with [|B(¢;(tn,;))Ve;(tnj)llLe2) < VP
in ([4.8), it is seen that M maps boundedly into the space W' (0, T; L?(£2)*)N

LP(O7T7 W24(£2)%), which is compactly embedded in C([0, T], W1>°(£2)%) by
Lemma The continuity of M is also obtained by the arguments used in
the proof of Lemma [.1] O
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To apply Schaefer’s fixed point theorem (Lemma , we assume that
@ =0Mep for some 0 € [0,1].

Then e := My is the piecewise linear interpolation of the solution of the
equations with ¢; = fe;. Using the same proof as that of Lemma
it is now seen that e satisfies O(p) = O(7*) error bounds (2.9)). This implies
that [|| 1. (0)s < Cp for sufficiently small 7 (note that then (p;) = 1),
and hence Schaefer’s fixed point theorem yields the existence of a solution to

the error equations (4.5)) satisfying (2.9)). For sufficiently small 7, (2.9)) implies
(4.6 (since p is a constant independent of the step size 7).

4.4 Uniqueness of the numerical solution

In the last subsection, we have proved for sufficiently small 7, say 0 < 7 < 7,
the existence of a numerical solution in a W1:°°(£2) neighbourhood of the PDE
solution with width p, satisfying . The stability result of Lemma that
is, the bound used with r, =0, implies the local uniqueness of the
Runge-Kutta solution in the W1°°(£2) neighbourhood of width p.

5 Proof of Theorem [2.2]

The proof is similar to previous proofs of error bounds for Runge-Kutta time
discretizations of parabolic problems using energy estimates [30,8]. In partic-
ular, the same use is made of the algebraic stability condition @ . However,
the proof differs in that here we need to invoke the W°({2) error bounds
provided by Theorem [2:1}

5.1 Defects

We denote the exact solution values uy ; = u(t, + ¢;7), Uy, ; = Opu(t, + ¢;T),
and u;, = u(t,). Note that uy, , = u;, ; by our condition ¢; = 1. We denote
by dy,; and d,41 the defects obtained on inserting the exact solution into the
Runge-Kutta equations,

S s
Up i = Uy + T E Qijly, i+ dn, Up i1 = Uy + 7T E bjty, ; + dnt1-
j=1 j=1

The defects are thus quadrature errors. By Taylor expansion at t¢,, and the
definition of the stage order (2.4)) and by condition (2.11]), the defects are of
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the form

i t—t
dp s =" / K (E) ) 1y a
tn T

tn+1 t _ t
Aoy = 71 / K (EI) ) gy a
t T

n

it t—t
= —Tk/ K’(in) wFH (¢) dt
t

T

n

with bounded Peano kernels K; and K. Here we assume for simplicity that all
¢; € [0,1], as is the case for all methods of interest. In the following we denote
by (,-) the duality pairing between H}(£2) and H~'(£2), which restricted to
H}(£2) x L?(£2) coincides with the L?(£2) inner product. We further denote

=1z -1 =1 gy - = 1 Tz @)-

We define 6 > 0 by setting

N s N
02 =7 > ldnill® +7 > (Idnsr* + lldns1/7I13) (5.1)
n=0

n=0 i=1

and note that by our regularity assumption and the above defect estimates we

have
§ < Okt

5.2 Error equations

. ok

The errors ey, ; = Un,i — Uy, 45 €ni = Uni — Uy, ;, and e, = u, — uy, satisfy the
error equations (written in the divergence form):

d
éni= Y Ok (fu(Vuns) = fr(Vuy, ;) (5.2a)
k=1
€ni=¢€n+T Z aijén,j - dn,i (52b)
j=1
€nt1 =€n+T Z bién,i — dnt1- (5.2¢)
i=1

5.3 Energy estimate using algebraic stability

Taking the square of the L?(§2) norm in (5.2d) yields

|€n+1|2 = |6n + szién,i|2 - 2<dn+17€n + TZ bzen,l> + |dn+1|2. (53)
i=1 i=1
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The three terms on the right-hand side will now be estimated separately. We
express e, by (5.2b) to obtain

|en + szién,i|2 = leal® + QTZbi<é"vi’ en,i+ dn.i)
i=1 =1

+ 7230 (biby — biaj — bjaji) (s én ).
i=1 j=1

Here the last term is nonpositive by the algebraic stability condition (2.10).
We next estimate the second term on the right-hand side. We have by (5.2a))

d

<én,ia €n,i + dn,7,> = - Z <fk(vun,2) - fk(vu:;,z)v aken,i + akdn,i> (54)

k=1
d 1
= — Z <(/ fk,l((l — G)Vu;km =+ 0Vum)d9) 8lem-, 81967,,’2' + 8kdn,i>,
k=1 0

where fi; := Of,/0p;. Under the regularity condition about the exact
solution we have the bounds [[u*||y1.~(2) < R and [[ugi|lwi=@) < R as a
consequence of , which is already proved in Theorem Hence there
exists kg > 0 such that we have for all z € (2

d 1 d
> ( / Fra((L = 0)Vur, ;(2) + 0Vum-(x))d0> && > kR Y&,

ki=1 /O =1
VéE = (&) € RY,

and there is a positive constant K such that for all z € {2
1
0

Hence (5.4) reduces to

<én,i’ €n,i + dn,z> < *’QR”en,iHQ + KR”enﬂ””dn,Z

KR
<= llensl® + Clldnill?
(5.5)

with C = K%/(2kR).
With the same arguments, again invoking Theorem we also obtain
from (5.2a)) (with a different constant C')

llen.ills < Cllen.qll-

The second and third terms in (5.3) are estimated as (note that all b; > 0)

(drrsen+ 1Y bieni) < VTldupr /7l Vlleall + VTl dus | V7Y billénills,
=1 i=1
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and

ldnt1l* S VTldnsr /7l VT ldnsall < 57 ldnsa|* + 37 ldnsa /712,

respectively.
Combining the above estimates (and noting that e,, = e,_1 ) we obtain

S
lensal® — len]? + éﬁRTZbiHenﬂp
i=1

<OTY lduill? + Cr(dnsa|® + lldnsa/7]12).

i=1

Summing up these inequalities and recalling (5.1)) yields

n S
lensil® + 55RT Y > billeml|* < €6,

m=0 i=1

which completes the proof. |
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