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ROBUST A PRIORI AND A POSTERIORI ERROR ANALYSIS FOR
THE APPROXIMATION OF ALLEN-CAHN AND
GINZBURG-LANDAU EQUATIONS PAST
TOPOLOGICAL CHANGES*

SOREN BARTELS', RUDIGER MULLER}, AND CHRISTOPH ORTNERS$

Abstract. A priori and a posteriori error estimates are derived for the numerical approximation
of scalar and complex valued phase field models. Particular attention is devoted to the dependence of
the estimates on a small parameter and to the validity of the estimates in the presence of topological
changes in the solution that represents singular points in the evolution. For typical singularities
the estimates depend on the inverse of the parameter in a polynomial as opposed to exponential
dependence of estimates resulting from a straightforward error analysis. The estimates naturally
lead to adaptive mesh refinement and coarsening algorithms. Numerical experiments illustrate the
reliability and efficiency of this approach for the evolution of interfaces and vortices that undergo
topological changes.
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1. Introduction. The numerical analysis of phase field models such as the
Allen—Cahn equation
Ou— Au+e2f(u) =0 in (0,T) x Q,
(1) Opu=0 on (0,7) x 09,
u(0, ) = wo,
with 7> 0, Q C R?, d = 2,3, f(u) = u® — u, and 0 < £ < 1 has recently attracted

considerable attention. Based on uniform bounds for the principal eigenvalue of the
linearized Allen—Cahn operator about the solution u(t, -), i.e.,

HVUH%2(Q) +e 2 (f (ut)v, v)

1mn D)
veH(2)\{0} [0l720)

(2) —Aac(t) =

3

where () denotes the inner product in L?(Q), the seminal work [FP03] derived
optimal a priori error estimates for the finite element approximation of (1) which
avoid the use of a maximum principle and are robust in ¢, i.e., depend on €' only
in a low order polynomial. This is in contrast to a straightforward error analysis
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ROBUST APPROXIMATION OF TOPOLOGICAL CHANGES 111
that leads to exponential dependence of error estimates on ', which is of limited
practical value. Unfortunately, uniform bounds for Aac(t) are only available as long
as the interface I'y:= {x € Q : u(t,xz) = 0} is smooth and wu(¢,-) has the right profile
across I'; (cf. [AF93, Che94, dMS95]); those bounds break down when topological
changes of the interface occur. In this paper we show that minor modifications of
the arguments in [FP03] and the subsequent papers [FP04a, FP04b, KNS04, FP05,
Bar(05a, Bar05b, FW05, FW07, FHL07, KKLO07, BM10a] allow us to robustly control
the approximation of a large class of evolutions that develop singularities. Our key
observation is that topological changes for which Aac(t) ~ e=2 occur within time
intervals of length comparable to 2. Therefore, if only finitely many topological
changes happen, then we may expect that the bound

T
(3) /0 )\jc(t) dt < Cp + log(e™ "),

where 21 := max{x, 0}, holds uniformly in e~*. The logarithmic term reflects transi-
tion regions in which Aac decays from €2 to an € independent value. This bound is
sufficient for a robust a priori error analysis, whereas a uniform bound Aac(t) < C for
almost every ¢ € (0,7) would exclude generic singularities, i.e., topological changes
of the interface I';.

The numerical experiments reported below confirm that the bound (3) is realistic
and may therefore be assumed for a robust a priori error analysis. It may, however,
be difficult to prove (3) rigorously in particular when the mathematical model is more
involved than the simple model problem (1). Therefore we also investigate a different
approach following ideas of [KINS04, Bar05a] for the a posteriori analysis. The latter
paper proposes the approximation of the principal eigenvalue of the linearized Allen—
Cahn operator about an approximate solution U(t, ), i.e.,

101220y + 2 (U (1))0, v)

4 —A t) = in
@ acl) = I o V1220,

9y

which is accessible up to approximation errors. By computing Aac(t), important
information about the evolution is extracted from the approximate solution. In par-
ticular, we can verify (3) a posteriori, and this allows a rigorous a posteriori error
analysis if the corresponding residual Ry is sufficiently small: The estimates f' > —1
and —(f(u) — f(U) — f'(u)e)e < 3|U||e|? for e = u — U together with the definition of
Aac lead to the error inequality (assuming here for simplicity that ||U(t)||L~ o) < 1
for almost every ¢t € (0,7))

d
EH‘S@)H%%Q) + &% Ve®)| 720

< e Ru@)II +2(1 + Adc () le®)lli2(0) + 672 lle() 75 (0)-

A generalized Gronwall lemma that is based on a continuation argument implies the
error estimate

T T
sup e+ [ Vet at < Curep(2 [ (14 A3 (0) at)

s€[0,T]

provided that

T T -3
P = e+ [ ||RU<t>||idtsczs8exp<z / <1+A:c<t>>dt)
0 0
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112 S. BARTELS, R. MULLER, AND C. ORTNER

with constants C7,Cs > 0 that do not depend on £. The bounds on the residual and
the error exhibit only polynomial dependence on £~!, provided that the integral of
A% (t) over (0,T) grows at most logarithmically in ! similar to (3), which can be
monitored numerically. From an analytical point of view, our results prove stability
with polynomial dependence on =1 for solutions of (1). We remark that a posteriori
error estimates and related adaptive mesh refinement methods are of particular im-
portance for the approximation of phase field models, owing to their strongly localized
features.

The observation that the quantity Aac and the uniform bounds of [dMS95] are
important for a robust error analysis for (1) has first been noticed in [EJ95]. It
is also formulated in [EJ95] that a rigorous a posteriori analysis should extract the
stability properties from the approximate solution. Therefore, we make the philosophy
to replace as much as possible “analytical knowledge” by “computational knowledge”
outlined in [EJ95] precise for the prototypical model problem (1).

We simultaneously derive error estimates for the numerical approximation of the
Ginzburg-Landau equation, which is the complex valued version of (1), typically sub-
ject to Dirichlet boundary conditions on some part I'p of 9€2. In this case the set
Ty:={z € Q:|u(t,x)] =0} is (d — 2)-dimensional and points or lines in this set are
called vortices. If d = 2, then it is known that degree-one vortices are stable, i.e.,
Agr(t) ~ 1 [LL94, Mir95, Lin97], whereas higher-degree vortices are unstable, i.e.,
Agr(t) ~ 72 [Bea03], and split into several vortices of degree one. Another critical
topological change occurs when two degree-one vortices of different sign annihilate.
The results of this paper show that the annihilation of vortices can be reliably simu-
lated while the splitting of higher degree vortices may be critical. This is in agreement
with theoretical results that state that unstable higher degree vortices can exist for
a positive, € independent period [BOS07]. We stress, however, that our estimator is
capable of detecting automatically such exceptional scenarios. For other aspects in
the approximation of Ginzburg-Landau equations we refer the reader to the survey
article [DGP92] and the monograph [HT01].

Closely related to the numerical analysis of (1) is the approximation of mean cur-
vature flow, for which (1) is a regularization; cf. [Bra78, Ilm93, Kiih98]. We refer the
reader to [Wal96, NV97, DDO00] and the recent survey article [DDE05] for algorithms
and error estimates for various discretizations of the mean curvature flow as well as
further references. Here, we consider only lowest order finite element methods for
the approximation of the simple model problem (1) but notice that to the best of our
knowledge the estimates we derive are the first ones that provide rigorous error control
for the approximation of evolving interfaces that undergo topological changes. This
underlines one advantage of diffuse interface models in comparison to sharp interface
methods which typically require artificial adaptations at such events.

We remark that the approach presented in this paper also applies to more so-
phisticated models such as the Cahn—Hilliard or Cahn—Larché equations; cf. [GWO05,
BM10a, BM10b]. Employing the concept of elliptic reconstruction [MN03, LMO06], the
techniques developed in this paper also lead to optimal and robust error estimates in
L>(0,T; L?(£2)) as well as to estimates for nonconforming and discontinuous Galerkin
methods; details will appear elsewhere [BM11].

The outline of this paper is as follows. We introduce notation, generalized Gron-
wall lemmas, finite element spaces, and discrete time derivatives in section 2. Section 3
discusses the a posteriori error analysis of (1), while a priori error control is provided
in section 4. Various numerical experiments illustrate the theoretical results and are
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ROBUST APPROXIMATION OF TOPOLOGICAL CHANGES 113

reported in section 5.

2. Preliminaries. We specify in this section employed notation and data qual-
ification, define weak solutions of (1), state two generalized Gronwall lemmas, and
introduce lowest order finite element spaces as well as discrete time derivatives.

2.1. Notation. Let Q ¢ R?, d = 2,3, be a bounded, polygonal, or polyhedral
Lipschitz domain. The outer unit normal on 9 is denoted by n, and d,v is the
normal derivative of a function v on 9f). Standard notation is used for Sobolev and
Lebesgue spaces, and we write ||- || whenever ||- || z2(q) is meant; (-, -) denotes the inner
product in L?(£;R?), £ € N. For a Banach space X its dual is denoted X* and (-, -)
is the corresponding duality pairing. We define 23:1 a; := 0 for any given sequence

(a;). For a real number r > 0 we set B,:= {z € R’ : |z| < r}. The identity matrix in
R is denoted Iyyp.

2.2. Data qualification and weak solution. Throughout this paper we as-
sume that £ € {1,2}, 0 < e <1, and that f satisfies the following conditions.

Assumption (GA).

(i) There exists a nonnegative function F' € C?(R*) such that f = DF.

(ii) There exists C'y > 0 such that D f(u) > —Cflyx in the sense of bilinear forms
for all u € RY.

(iii) There exist > 0 with 6 < 2 if d =2, and 6 < 1 if d = 3 and a nonnegative
function g € C(R?) such that for all a,b € R* we have

(f(a) = f(b) = Df(b)(a b)) - (a —b) > —g(b)|a — b***.

The closed subset I'p C 912 is assumed to be either empty or of positive surface
measure. We define

V= Hp (%R = {v e H' (R : v|r, =0}

and denote by || - ||+ the induced norm on V*. Assumption (GA) implies that there
exists

u € Xacyar == H"(0,T; L*(Q;R")) N L>=(0, T; H' (% RY))
satisfying
() (Qru(t),v) + (Vu(t), Vo) = —e(f(u(t)),v)
for almost every ¢t € (0,7") and every v € V as well as
u(0) = wo, u(t)|rp = up.

The function u is called a weak solution of the Allen—Cahn or Ginzburg-Landau
equation for ¢ = 1,2, respectively. We suppress the explicit dependence of w upon €
but stress that all appearing constants do not depend on 1. We remark that (5) is
the L? gradient flow of the energy functional

1
E.(u):= §/Q|Vu|2dx+£*2/QF(u)dx.

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



114 S. BARTELS, R. MULLER, AND C. ORTNER

2.3. Generalized Gronwall lemmas. We include generalizations of the dis-
crete and the continuous Gronwall lemma, which allow an additional superlinear term
that can be controlled as long as the function or sequence remains sufficiently small.
This is precisely what is required to make use of the error inequality stated in the
introduction. The proof of the following lemma is adapted from [KNS04]; a similar
result can be found in [FWO05].

LEMMA 2.1. Suppose that the nonnegative functions y1 € C([0,T)), y2,y3 €
LY(0,T), a € L*°(0,T), and the real number A > 0 satisfy

t

y1(t) —|—/0 ya(s)ds < A —I—/O a(s)yi(s)ds —|—/0 y3(s)ds

for all t € [0,T). Assume that for B >0, >0, and every t € [0,T] we have

/ y3(s)ds < B sup ylﬁ(s)/ (y1(s) +y2(s)) ds.
0 0

s€[0,t]

Set E := exp (fOT a(s)ds) and assume that SBAE < (8B(1+T)E)~'/#. We then have

sup yi(t) + /OT ya(s)ds < 8Aexp (/OT a(s)ds).

t€[0,T]
Proof. Set § := 8AE if A > 0, and let # > 0 such that 4B(1 + T)0°E < 1

otherwise. Define

= {v DT T0) = s (o) + | " yals) ds < o}.

s€[0,t]

Since y1(0) < A < 6 and since T is continuous, we have Iy = [0,t,,] for some
0 < tm <T. For every t € [0, t,,] we have

n(t) + / ya(s)ds < A+ / a(s)y1(s)ds + B sup y7(s) / (01(5) + pa(s)) ds

s€[0,t]

t
<A+ / a(s)yi(s)ds + B(1 4 T)9* 5.
0

An application of Gronwall’s lemma (cf., e.g., [IT79]), the condition on A, and the
choice of 0§ yield that for all ¢ € [0,¢,,] we have

=] D

y1(t) + /Ot ya(s)ds < (A+ B(1 —|—T)91+ﬂ)E <

This implies Y (¢,,) < 0, hence t,, = T', and thus proves the lemma if A > 0. If A =0,
we may choose  arbitrarily small to deduce the assertion. a

Remark 2.2. (i) Nonnegativity of a is needed to control a(s)yi(s) by the term
a(s)(y1(s) + [, y2(r) dr) in the application of the classical Gronwall lemma.

(ii) The factor 8 in the lemma can be replaced by any real number bigger than 4
or by 4 if a #Z 0.

A discrete version of this lemma reads as follows; the proof is adapted from [FP03].

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



ROBUST APPROXIMATION OF TOPOLOGICAL CHANGES 115
LEMMA 2.3. Let 7 > 0 and suppose that the nonnegative real sequences (yi)j]\io,
k=1,2,3, (a/)M,, and the real number A > 0 satisfy

Jj=0’
m ) m ] m—1 )
YA TY W< A+TY dyl+7Y u)
j=1 j=1 j=1

for-allm =1,2,..., M, that sup;_; 5 Ta? < 1/2, and M7 =T. Assume that for
B>0,8>0, and every m =1,2,..., M we have

m—1 m—1
TZygngB sup ﬁTZ vl + ).
= §=1,2,...,m— =

Set E := exp (272 ", a’) and assume that 8AE < (8B(1+T)E)~Y/?. Then
. M . M .
sup  yl+7 Y yb < 8Aexp (27- aﬂ).

Proof. Set 0 := 8AE. We proceed by induction and suppose that for some L > 1
we have

L-1
sup y1 +7'Zy§<0
j=1,2,...,.L— =

which is satisfied for L = 1. For all m = 1,2,..., L we then have
"+ J<A+7Y dy +B su NBr Y
Y1 Zyz Z Y1 im0 p 1(3/1) (1 +v2)
<A+¢Zaﬂ + B +T)0°.

The implicit version of the discrete Gronwall lemma (cf., e.g., [QV94]), the condition
on A, and the definition of 6 prove that for all m = 1,2,..., L we have

l\DI%

it —I—TZy% <2MA+BA+T)0AE
Jj=1

This completes the inductive argument and proves the lemma. a

Remark 2.4. The factor 2 on the right-hand side of the estimate of Lemma 2.3
can be replaced by a factor 14 o(1) provided that sup,_, 5 5y 7a’ = o(1) as 7 — 0.
Analogously, the factor 8 may be replaced by 4(1 + o(1)).

2.4. Finite element spaces. Let 7 be a regular triangulation of  into tri-
angles or tetrahedra. The lowest order finite element space S'(7) consists of all
T-elementwise affine, globally continuous functions, and we set

= SUT) N HL (4 RY).

We let J : V. — V}, denote the quasi-interpolation operator of [Clé75] which satisfies
forallv e V

6) b7t (v = Tv)| + V@ = To)ll + [hZ* (0 = To)ll2wr) < Coel Vol

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



116 S. BARTELS, R. MULLER, AND C. ORTNER

Here, h1 denotes the elementwise constant meshsize, i.e., hy|x = diam(K) for all
K € T, F is the set of faces (edges if d = 2) in T, and hzx is defined through
hr|p = diam(F) for all F € F. For all F' € F we let np denote a unit normal to F
and set for vy, € Vy,

|(V’Uh|K1—V’Uh|K2)-TLF| for F =K NKyand K1,Ks €T,
[Vvh-n;] = |(V'Uh|K)'nF| fOI‘FZKﬂag\FD and K € T,
for F g FD.

The elementwise application of the Laplace operator to an elementwise smooth func-
tion v is defined through (A7¢)|x = A¢|x for all K € T. We let P : V — V),
denote the elliptic projection defined for v € V through

(P, V) + (VPv,VV) = (v, V) + (Vv, VV)

for all V' € V;. For quasi-uniform meshes with 0 < h := ||h7|[pe) < 1/2, if the
Laplace operator is H? regular in € in the sense that there exists Ca > 0 such that
| D2v|| < CallAv]| for all v € VN H2(Q; RY), then we have (cf. [Cia02, WheT73])

(7) [1Pv — o]l + hlIV(Po = v)l| + % log h| =D Pv — v]| L= () < Cph?[[0] 20
for all v € VN H2(Q; RY).

2.5. Discrete time derivatives. Given a sequence of positive time steps (Tj)jj\il

and a sequence (a?)}L;, we set for j =1,2,..., M
D
dia’ == —(a) — a7 7).
Tj

Notice that 2(dia?)a? = di|a?|? + 7;|dra?|? for j = 1,2,..., M. Let t,, = > i Thy
= 0,1,...,M, and T = tp;. Given a function w : (0,7) — L2?(;R*) with
w € H? (O T V*) set BRI := duw(t;) — dyw(t;) for j = 1,2,...,M. We then have

(Cf [Tho97])

M ) 22 T
) Sl < [ ) ds
j=1

where 7 := max;j_1 .. a7 and T := t;;. Moreover, we have

T
(9) ZTJIIdtw )2 < /Ouatw(smzds.

3. Robust a posteriori error analysis. In this section we derive robust a
posteriori error estimates for Allen-Cahn (¢ = 1) and Ginzburg-Landau (¢ = 2)
equations following [KNS04, Bar05a]. Given an approximation U € X ¢ g with

U(t)|r, = Up for almost every ¢ € (0,T), we let ep € H*(€;RY) denote an extension
of up — Up if I'p # 0 and ep = 0 otherwise, and we set

U(t) := U(t) + ep.

We define the functional Ry (t) € V* for almost every t € (0,7) and every v € V
through

(10) (Ru(t),v) = —2(f(U()),v) — QU (1), v) — (VU(t), Vo).

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



ROBUST APPROXIMATION OF TOPOLOGICAL CHANGES 117

Practical upper bounds for the residual Ry (¢) need to be established for each desired
numerical scheme. In section 3.1 we provide such upper bounds for an implicit Euler
discretization in time.

A further ingredient in the statement of the a posteriori error estimate is a lower
bound —A(#) < —A(t) on the principal eigenvalue. In practice, —A(t) is available
up to only approximation errors and at a finite number of time steps, hence we will
compute the principal eigenvalue —Ay(t) in Vj, and, through a posteriori or a priori
error estimates, obtain a rigorous lower bound —A(t) (see section 3.2).

THEOREM 3.1. Let 8, g, and Cy be as in (GA). Suppose that no,m € L*(0,T)
are such that for almost every t € (0,T) we have

(Ru(t),v) < no(®)l[vll +m @)Vl
for all v € V, assume that A € L'(0,T) is a function such that for almost every
€ (0,T) we have
. IVoll2 + e 2(DFW (1), v)

—A(t) < —=A(t) := inf
) <-A®):= ot BB ’

and set pa(t) == 2(1+ Cy + (1 - eK(1)*. Define py = sup,c 0.1 90U ()| 1o
if

T
= e + [ )+ e i) ds
0
g8/8 T
= (2u,Cs (1 +T))2/0 <8€XP(/O HA(S)ds>>

sup |le(s )|2+€2/0T IIVe(S)IzdS<87726Xp</0TMA(8)d8)~

s€[0,7

Proof. Subtracting (10) from (5), choosing v = e, and using (iii) of (GA), we find

le@I? + Ve@I” = (Ru(£),e(t)) — e (f(u(t)) = FU (D). e(t))
< mo(®) e +m®)|Ve(®)]
— 2 DFUR)e(t), et) + 29U D)L~ le(®)75s
-2 2
nB () + eI + Zni (6) + S Ve(t)|2 = (1 — ) 2(DFU )e(t), e(t))
— (DFUB)e(t), e(t) + 2 le®I} s g

Incorporating the assumed bound for A(¢) and (ii) of (GA), we have

L@z + Ve < ino( t) + lle(®)]?

+ B0 + SV + (1 - R e

+ (L= A)[Ve@I* + Crlle®1? + e 2uglle®)I7E2 g

—1-2/6

then

N | =
SR

)
)

<

N

2dt

< TR0 + 22 R0 + (1 Cr + (1 - K0 [e(o)”
e? 2 -2 244
+ (1= ) IV + e
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118 S. BARTELS, R. MULLER, AND C. ORTNER
which leads to

%Ile(f)l\2 +e%([Ve(®)* < n3(t) + 20 (1) + ua (D) e()]” + 2e g lle(®) 7425

Note that we have defined pp to be nonnegative, since the coefficient function a in
Lemma 2.1 is assumed to be nonnegative.

Hélder’s inequality with exponents 2/6 and 2/(2 — §) and Sobolev embedding
theorems together with the assumption on ¢ stated in (iii) of (GA) yield that

(A1) lle@I7E2q) < le®I°le®Z e @5y < Cslle®I’(le@®)I* + [Ve@)]?).

An integration of the last two estimates over (0,t) shows that we are in the situation
of Lemma 2.1 with A = n?, B = 2u,e~*Cg, 8 = §/2, and E = exp (fo NG ds)
This implies the assertion. d

Remark 3.2. Using the multiplicative Sobolev inequality He||2LJ§fa @ < Cms|| Vel
llel|? (cf. [LU68]) one can improve the conditions of the theorem if d = 2.

3.1. Residual estimate. We include a brief discussion about estimates for Ry
for a fully implicit, lowest order finite element discretization of (5). For ease of pre-
sentation we assume an exact solution of the discrete nonlinear systems of equations;
related estimates for semi-implicit discretizations can be found in [KNS04, Bar05a].

PROPOSITION 3.3. Let 0 =tyg <t1 < ---<tpy =T be a partition of the interval
(0,T") with time steps 7; :==t;—t;_1,j=1,2,..., M, and (T) ~ o a sequence of regular
triangulations of 0. Suppose that (U7 Hl(Q,RE) is such that U € SY(T;)" and
Uj|pD ZUD fO’I‘jZO,l,...,M, and

T U7 = T U7 V) + (VU9 VV) = —e 2(f(U7), V)

for all' V € Vi = 8113(7})5, Jj=12,...,M, and where L7, denotes the nodal in-
terpolation operator related toVi. IfU € Xacyar s obtained by piecewise linear
interpolation in time of (U7 + eD)jNiO, then for all v € V we have

(Ru(s),0) < (o +mo)llvll + (Coem, y +nl )V,
where for j =1,2,...,M and dj := ||U7]| () + [|[U7" || L= () + |len| () we set

1= b (7 (U7 = T U771 = AR U7 4 e 72 F(U7))]| + ||h§r/j2[VUj nr)llLeur).
Mo = 2 IDfllem,) (1071 = U] + [len])),

My = VU = U9)| + || Venl,

Mo =7 IR0 = U

Proof. For almost every s € (t;—1,t;), 7 =1,2,..., M, and all v € V, we have by
definition of Ry that

(Ru(s),v) = Tj_l(Uj — UL o) + (VU (s), Vo) + e 2(f(U(s)),v)
= [N (U = I U771 o) + (VU7 Vo) + e 2(f(U7), 0)]
+[(V(U(s) = U7), Vo) +72(f(U(s)) — f(U7),v)]
-|-Tj71(I7—jUj_1 — U7 0)
F(rhy0) + (re(s),v) + (rl, v).
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Since rf; vanishes on Vi, we may insert Jv € Vi in (rp,v). An elementwise integration
by parts and (6) lead to

(1 v) = (r},,v = Tv) < Ceeny, 1| V.

Hoélder inequalities, the identity

) - 109 = ([ ooty + 0w ar) wis) - v,
and linearity of U in s lead to
(re(s),v) < IV(U(s) = UVl + e 2Dl e (4 1U (5) = U710
<1 olloll + mea [ Vo]
An application of Holder’s inequality proves
(rl, ) < 77 HZR U= = U Y[l = meollvll-

A combination of the estimates proves the lemma. O

Remark 3.4. (i) The error indicators 7y, 7:, and 7. control residuals related to
spatial discretization, temporal discretization, and coarsening of triangulations.

(ii) If Up is obtained by nodal interpolation of up, an extension ep € H*(Q;RY)
with

3/2
len L) < ClIAFO%upll o), Vel < CIRY*0Fun || 2ry),

where Jr denotes the piecewise tangential derivative along I'p, has been constructed
in [BCDO4].

3.2. Eigenvalue approximation. We next investigate the lowest order finite
element approximation of the eigenvalue problems refining the results of [Bar05a]. As
above we assume an exact solution of nonlinear systems of equations and omit the
argument ¢ in the following. We notice that there exist nontrivial functions w € V
such that for all v € V we have

(12) (Vw, Vo) + e (Df(U)w,v) = —A(w,v),

and let Py : V — V denote the L? projection onto the subspace of all w € V that
satisfy (12). We assume that we are given (W, Ap) € Vj, x R with ||[W]| = 1 and such
that

(13) (VW,VV) + e 2(DF(U)W,V) = =Au(W,V)

for all V € Vy,.
PROPOSITION 3.5 (see [Lar00]). Let (W, Ap) € Vi, x R satisfy |W|| =1 and (13)
and assume that

(14) W — PAW|? < 1/2.
For k=1,2 set

nak= 1 (A7 W — e 2D F(UYW — AW)|| + [R5 2V 0zl 2.
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Then
—Ap + A < 2Ccmp (e 2| DFU)| L) + (—An) 7)YV

Proof. We abbreviate p. := e 2D f(U) and w:= P,\W and define Ry, € V*
through

(Rwa,,v)i= —An(W,v) — (VW, Vo) — (p-W, v)

for all v € V. Upon choosing v = W in (12) and v = w in the definition of Ry a, , we
deduce

(w, W)(A = Ap) = =(Vw, VIV) = (pew, W) + (VW, Vw) + (p:W, w) + (Rw,a,,, )
= (Rwa,,w).

Since (Rwa,, V) =0 for all V € V;, we have
(Rw.a,w) = Rwa,,w=V)==A(W,w=V) = (VW,V(w—V)) = (p-W,w = V).
A T-elementwise integration by parts, the choice V' = Jw, and (6) imply

(R, w) < Cor(|hr(ArW = pW + AW + |2 [VW - ng, )l 2o V]
Notice that W € V so that —A < —Ay; since |Jw]] < ||W|| = 1, we thus have
(15) [Vl = =A(w, w) = (pew, w) < (=An)* + [Pl oo 0 -

In view of (14), [|[W|* = 1, and (w—W, w) = 0, we have (w, W) > 1/2. A combination
of the estimates concludes the proof of the lemma. O

Remark 3.6. If the Laplace operator is H? regular in 2 and (14) holds, then we
have

—Ap+ A <2CpCana2(e 2D U)oy + (—An)T).

The saturation assumption (14) is difficult to verify in practice; therefore we
include an a priori estimate assuming H? regularity of the Laplace operator.

PROPOSITION 3.7. Suppose that the Laplace operator is H? regular in ), and let
(W, Ap) € Vi, X R satisfy (13) and assume that h is such that

CpCa(Cy + 26| DIU) | L(@)h? < 172,
where Cy := inf, ey, |o=1 [|V0[|*. Then we have
0<A—Ap <41+ Cy+ B+ 2 DI = (0) CpCah®.

Proof. Let w € V satisfy (12) with ||w|| = 1. Set p.:= ¢ 2Df(U) and q. :=
Pe + ||pellLoe () Lexe. Since W is minimal for

Vi (VV,VV) + (p.V, V)
among all V' € V;, with ||V|| = 1 we have for all such V' that

0 < A=A < —[[Vol® — |/ 2wl® + | VVI + a2V ]?

(16) <2(VV,V(V —w)) +2(¢:V,V — w).
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The bound —A < Cy + ||pe| L~ (o) and —Aw + p.w = —Aw lead to
| D*w|| < CallAw]| < Ca(Cy + 2[|pe|l L~ (0)) =: Cace
and ||[Vw]|| < at/?. The assumption CpCaa-h? < 1/2 implies |1 - H’PwH| <1/2, and

we may therefore employ V = Pw/||Pw| in (16). Since |[VPw|* < ||[Vw||? + 1, we
have

(VV, V(V —w)) = ﬁ (VPw, V(Pw —w)) + (VPw, Vu) (1 — |[Pul))
= m (Pw,Pw — w) + (VPw, Vw)(1 — ||[Pwl]))

< 4(1 + a:)CpCaach®.

We notice that
1
(V. V —w) = W((qapw,”Pw —w) + (¢ Pw, w)(1 — [|[Pw|))
< A ge | Lo () CpCaach?,

combine all estimates, and use ||z || zo() < (1 + €4/2)||pe|| p(a) to verify the asser-
tion. d

If f e C’llo’g (RY), 0 < a < 1, it is sufficient to approximate the eigenvalues at
a finite number of time steps in order to construct a function A that satisfies the
conditions of Theorem 3.1.

PROPOSITION 3.8. Suppose that f € CII;CO‘(RZ) for some 0 < o < 1, let tj_1 <

t < t; be such that t = tj_1 + o(t; — tj—1) for some p € (0,1), and assume that
U(t) = (1 — o) U™t + oU?. We then have

(1= A(tj-1) = 0A(ty) = IDfllcoap)e N0~ = UV[|F (@) < —A(1),

where dj:= U7 o) + U7 || ooy -
Proof. For all v € V with ||v|| = 1 we have
(1= 0)((Vv, Vo) + e (DU )v,v)) + o((Vo, Vo) + e 2(Df (U7 )v,v))
< (Vo, Vo) +e2(Df(Ut)v,0) +e?[[(1 = 0)DF(U7)
+oDf(U?) = DFU®))| (-
With this estimate the result follows from the definition of A(t). O

4. Robust a priori error analysis. We next provide an a priori error analysis
for a fully implicit discretization of (5) modifying slightly the arguments of [FP03]. For
ease of presentation we suppose that 77 = T for a fixed quasi-uniform triangulation
and 7; = 7 for a fixed positive number and for j = 0,1,..., M. Moreover, we assume
that ug € H'(Q;R’). Then, let (U7)}L; € S'(T)* be such that U® = Pug, U|p,, =
Up for all j =0,1,..., M and

(17) (d:U7, V) + (VU?,VV) = = 2(f(U7), V)
forall V. € Vyand j=1,2,...,M. For 5 =0,1,..., M we define
7= u(ty) - U7,
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To bound (Ej)jl‘i0 we make the following regularity assumption and refer the reader
to [FP03] for a detailed discussion of these estimates. The validity of a maximum
principle is not essential for the error analysis and can be replaced by an upper bound
that depends polynomially on e~ 1.

Assumption (RA). The Laplace operator is H? regular in 2, we have f € C2(R?),
and there are constants Cy,, C,, > 0 and a parameter o > 0 such that for the solution

u € Xac/qr of (5) we have

sup |lu(t)|[z=(@) < Cx
t€[0,T]

and
T 1/2 T 1/2
sup ||u(t>||H2<Q>+(/ |utt|zdt) +(/ ||ut||z2<g)dt) <Cue.
€[0T 0 0

Remark 4.1. For initial data with uniformly bounded energy we may choose
o = 2; cf. [FPO3].
LEMMA 4.2. Suppose that (RA) is satisfied and that

(18) Cph=D/2[logh|®=D/2C,e™7 < min{Cu,e?C}1},  CpuCsaCyr < 277,

where Cyn := || D f|| Lo (Bye ) and Csa > 0 is such that ||| L (o) < Csa2l|v]l g2y for
allve H*(Q). Forj=1,2,..., M set

2 —2 )
i) e IVUIEH DI Pulty)), )
veV\{0} [[v]|2

and for almost every t € (0,7T) define

A= i IVUIE A DS (t)v,v)
veV\{0} IE

(a) For 3 =0,1,..., M we have
An(t;) < A(tj) + 1.
(b) For almost every t € (0,T) we have
IA(t)] < Cy +e7%Cy,
where Cpr = ||Df| ooy and Cy := inf ey, p=1 | V0|?.
(c) We have

<1.

T M
/ () dt— 3N (1)

0 =
Proof. (a) By the mean value theorem we have that

Df(Pu(t;)) — Df(ult;)) = D f(&)(Pult;) — u(t;)),

with a function £ such that |§(x)] < [|[Pu(t;)||ze ) + |u(t))]|L=(o) for almost every
x € Q. Owing to (7) and (18) we have ||Pu(t;)| =) < 2Cs and thus

IDf(Pult;)) = Df (u(t;))ll (o) < CprCphU= D2 log h|O=D/2C,e™7 < &2,
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Using this bound in

(Df (Pult;))v,v) = (Df (u(t;))v, v) = [Df(Pult;)) — Df(ulty))llL= () (v, v)

implies the first assertion.
(b) This bound follows immediately from the definitions of C'y» and Cy.
(c) For almost every t € (0,7) let w(t) € V with ||w(t)|| = 1 satisfy

=A(t) = [Vw®)|* +e72(Df (u(t))w(t), w(?)).
Owing to the fact that w(t) is optimal for the right-hand side, we find that
—O\(t) =2(Vw, Vwy) + 26 (D f (w)w, wy) + e~ 2(D? f (u)ugw, w)
= = 2\(t)(w, we) + e *(D* f (w)upw, w).
Since [[w(t)|| = 1 for all ¢, we have 2(w, w;) = d|lwl||*> = 0, from which we can deduce
—OA(t) = e (D? f(u(t) ur(H)w(t), w(t)),

and hence
T T
| oawla < a2 [ ol ar
T 1/2
< E_ch// Osle/Q </O HutH?p(Q) dt) < s_QCf//ngTl/ZCua_".

Basic interpolation estimates and (18) lead to the assertion. O

We provide an error analysis, assuming for ease of presentation that a discrete
maximum principle is satisfied up to a constant factor. It is well known that this
is satisfied on weakly acute triangulations in the case of Allen—Cahn or Ginzburg—
Landau equations. The assumption can be entirely avoided by arguing as in [FP03].

THEOREM 4.3. Let 6, Cy, and g be as in (GA). Let (RA) and (18) be satisfied
and assume that sup,;_o 1 [|[U7 || L) < 2Cs0. Suppose that there are Co > 0 and
Kk > 0 such that

T
(19) / AT (#)dt < Cp + loge™".
0
There exist constants C1,Cy > 0 such that if
T+ h2 < Cvl82+(7+4/6+2m+4;1/67
then

sup  |u(t;) — U7 < Co(r + h?)e=2-0-4%
J=1,2,....M

and

1/2

M
(TZ IV (u(t;) — Uj)||2> < Oy(1 + h)e 37774,
j=1

Remark 4.4. (i) For smooth initial data with uniformly bounded energy and
F(u) = (Ju]?> — 1)2/4, we may choose 0 = 2 and § = 1 so that the conditions of
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the theorem are satisfied if 7 4+ h? < Ce814%. For smooth evolutions of interfaces or
vortices we may choose k = 0; cf. [Che94, dMS95, Mir95, Lin97, Bea03].

(ii) The powers 2k(1+1/§) and —4k can be replaced by (14 o(1))x(141/d) and
—2(1 + o(1))k, respectively, provided that 7e =2 = o(1); cf. Remark 2.4.

(iil) For the a priori error analysis it is sufficient to require that ¢ is finite in (iii)
of (GA).

Proof. We split the proof into five steps: We select an interpolant of the exact
solution, identify a discrete equation satisfied by that approximation, use the tech-
niques discussed in subsection 2.3 to control the distance between the interpolant and
the sequence (U7 )j]‘io, and finally apply the triangle inequality to prove the asserted
bounds.

Step 1. We employ the decomposition

E) =07 + @ = [u(ty) — Pu(ty)] + [Pu(t;) — U’].
Step 2. Using (5), noting (VO7,VV) = —(07,V), and setting R’/ := dyu(t;) —
diu(t;), we have for every V € Vy,
(20)
(dPu(t;),V) + (VPul(t;), VV) — e (f(Pu(t;))V)
—(d:07,V) = (VO VV) —e2(f(Pulty)) — f(u(t;)),V) — (R, V)
—(d:©7,V) + (67, V) —e2(f(Pulty)) — f(u(ty)), V) — (R, V)
=:(D’,V).
Step 3. Subtracting (17) from (20), choosing V = &7, employing (i) and (ii)
of (GA), and incorporating the definition of Ay (t;) shows that
%dtll@jl\2 Sl @ |2 + |V = (D7, @7) + e 2(f(Pu(t;) — f(U7), D7)
||DJH 197|110y + €~ (Df(Pu(fj))‘I’jaq’j)
+e 2 g(Pulty))ll L= 19711755

IN

IN

€2 ez e? ,

THDJIB + §||q’j||2 + —qu’jH?

+ (L =)A ()7 [1° + (1 = ) |VRI||* 4 Cy[|7||> + e>C H‘I’J|\i§f5
We have

10922, ) < Cs (19971285 ) + 720112475 )

< Col| @7 245 g + Cor A

Z (IPuti)ll (@) + 1UF| Lo (@)

k=j—1,j
Owing to (18) we have [|Pu(ty)| z~(q) < 2C, k= j — 1, 4. For 7 such that
0e727C5C,C0 < 1/4
the combination of the last two estimates with Lemma 4.2(a) implies

Q|72 + T2+ 22 VT2 < e D72 4+ 02+ 20, Co 2@ 35Dy
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where p} 1= 2(Cf + 2 + (1 — 2)(\T(t;) + 1)), 5 = 1,2,..., M. We remark that we
have estimated A by A", since Lemma 2.3 requires positive coefficients (a’ )jj\io.
Owing to (b) of Lemma 4.2 and the conditions on 7, we may assume that 27, <
1/2 for all j = 1,2,..., M. Upon summing over j = 1,2,..., M, noting ®° = 0, and
incorporating (11), Lemma 2.3 with A = 727 Z?i1 | D72, E = exp (27 Z]A/il ,ug\),

B =2C,C5e 2Cs(1+72), and 8 = §/2 yields that

M
sup  [|@7]% + &7 Y [|[VP/||* < BAE

j=12,...M =

provided that with an appropriate constant C'p > 0 we have
(21) AE < Cpe®E~2/% <8 Y(8B(1+T)E)~2/°,

Step 4. Using estimate (¢) of Lemma 4.2 and the assumed bound (19), we have

M
E <exp (4T(Cf + 1)) exp <4T Z /\+(tj)> < Cge =,
=0

The estimates (7), (8), and (9) imply that
M .
4= D2
j=1
2
< CRN'CE+ (14 °Cp)CRR'TCe ™ + 2 Cle ™™ < Ca(r® + 1) 204,

The conditions of the theorem yield that (21) is satisfied with CF = 0210305172/5.
Step 5. We deduce from (7) that

M
7] + 7Y B2V ||* < CH(1 + T)h*Cue™.

- ma
J =

X
=1,2,...M

An application of the triangle inequality and a combination of the estimates imply
the assertions. |

5. Numerical experiments. We illustrate our theoretical findings by some nu-
merical experiments discussing the most relevant effects in a process governed by (5)
in two dimensions for the scalar (¢ = 1) and the vectorial (¢ = 2) cases corresponding
to Allen—-Cahn and Ginzburg—Landau equations, respectively, with different topolog-
ical changes. We employed a semi-implicit discretization to approximate (1) and an
inverse iteration with a variable shift to compute approximations of the eigenvalue
problems.

5.1. Allen—Cahn equations. Our first experiment studies prototypical topo-
logical changes of the interface I'y := {x € Q : u(t,z) = 0} in an evolution defined
by the Allen—Cahn equation. The initial function ug is chosen in such a way that the
initial interface I'y consists of two concentric circles centered at the origin; see the left
upper plot in Figure 1.
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F1c. 1. Snapshots of the evolution defined by Example 5.1 for t = 0.0,0.06,0.12,0.29,0.48, 0.5,

and € = 1/16 (from left to right and top to bottom). The initial interface consists of two concentric
circles and undergoes two topological changes during the evolution.

250 S :
—e=1/48 —e=1/48
--ee=1/32 --ee=1/32
200 ---e=1/24 ---e=1/24|
--e=1/16 --e=1/16
1507 —e=1/12]] ——e=1/12]
e=1/8 e=1/8

0.05 0.06 0.07 0.08 0.09 0.1

—~—exp(L’)
\ -2
2 -—-~¢&
10°
IR
10 R 1
% 0.1 02 03 04 05 06 107 107"

Fi1G. 2. Approzimated eigenvalue AXC(t) in Ezample 5.1 as a function of t € [0,0.8] (left

upper), a detailed plot in the interval [0.05,0.1] (right upper), its integral over (0,t) as a function of
t €[0,0.6] (left lower), and the quantity exp ( (;)'6 Azc(t) dt) in dependence of € (right lower). The
eigenvalue grows like e =2 at topological changes while its integral only grows logarithmically in =1,
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Example 5.1 (concentric circles). Let Q := (—2,2)%, I'p:= 0, set r; := 4/10 and
ro := 1, and define d;(z) := || —r; for z € Q and j =1, 2. For givene > 0 and x € Q
let

up(x):= — tanh (d(x)/(\/ﬁg)), d(z):= max{—d;(x),d2(x)}.

Snapshots of the evolution defined by the initial data of Example 5.1 for e = 1/16
are shown in Figure 1. The approximations were obtained on uniform triangulations
of meshsize h = £/10 and with the uniform time-step size 7 = £%/16; we convinced
ourselves that these discretization parameters lead to accurate approximations. We
see that the interface I'y undergoes two topological changes. The first one occurs at
t ~ 0.08 when the radius of the inner circle decreases to zero. Subsequently, the radius
of the outer circle decreases until at ¢ 0.5 the particle has entirely disappeared. For
e=1/8,1/12,1/16,1/24,1/32,1/48, we plotted in Figure 2 the numerically computed
eigenvalue A ¢ (t) as a function of ¢ (left and right upper plots) and its integral over
(0,t) (left lower plot), i.e., the functions

t
t AL,  te /0 A o(s)ds.

The results show that a uniform bound for A%, (¢) breaks down when topological
changes occur, and at these events we have A 4 (t) ~ e~2. In contrast, the integrated
eigenvalue grows only slowly in e 1. In fact, whenever we decrease € by a factor 1/2,
the integrated eigenvalue increases by a constant rate. This corresponds exactly to a
logarithmic growth of the form

T
(22) /O At (t) dt ~ Co + log(e™").

The number Cj counts how many topological changes have occurred and the loga-
rithmic plot of exp ( fOT AXC(t) dt) in the right lower plot of Figure 2 indicates that
we may choose k < 2. The numerical results thus show that robust a posteriori er-
ror estimation within our theoretical results is possible in this example. Our upper
bounds for the error are also useful for adaptive mesh refinement and coarsening, and
we tried the following algorithm, which uses a fixed time-step size, for the initial data
of Example 5.1.

Adaptive algorithm. Given a tolerance g > 0 carry out for j = 1,2,..., M,
the following steps: _

(a) Coarsen elements in 7o C T;—1 to obtain triangulation 7} with 7’ ; < ¢/10.

Set k:= 0. _ 4 ’
(b) Compute U7* € VJ* such that for all V € V¥ we have

WU — Iy UITL V) 4+ (VUPR, V) = —e 2 (F(UPF), V).

(c) Refine elements K € T;, for which n{lﬁ(K) > (1/2) maxgreT;, n{;’ﬁ(K'), set
k:=Fk+1, and go to (b) if nflli > o.
(d) Update U7 := U’* set j:=j + 1, and go to (a).
In Figure 3 we display the adaptively generated triangulations obtained with
the adaptive algorithm in Example 5.1 for ¢ = 1/16 and ¢ = . The algorithm
automatically refines the grid locally in a neighborhood of the interface and coarsens
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Fia. 3. Adaptively refined and coarsened triangulations obtained with the adaptive algorithm in
Ezample 5.1 with e =1/16 and o = €.

the triangulation when the interface has advanced. We also observe that no strong
refinement is carried out in a small neighborhood of the interface I'y, where the exact
solution is almost linear.

Our second numerical experiment in the context of Allen—Cahn equations ad-
dresses a different topological effect, namely the pinching of an interface. Since in two
dimensions this phenomenon is sensitively dependent on the choice of initial data,
it appears artificial but still fits well into our framework. Moreover, the example is
interesting since it does not lead to the uniform a priori bounds for Aac(t) in (0,Ts)
in [Che94, dMS95] for any positive number Ts > 0. To enforce a pinching effect in
two dimensions we choose initial data that depend on €. We remark that pinching is
an important and generic topological effect in three dimensions; cf. [DDEOQ5].

Ezample 5.2 (dumbbell). Set Q := (—2,2)2, I'p:= (), define m; = —mg := (0, 2),
meo := 0, and, for a given € > 0, let r; = r3 := 2 — 3¢/2, ro := 1, and set d;(z) :=
|z —mj| —r; for x € Q. For x € Q let

uo(z) = — tanh (d(z)/(v2¢)), d(z):= max{—d;(x), —dz2(z),ds(z)}.

In Figure 4 we display snapshots of the evolution defined by Example 5.2. Within
a short time interval, the initially connected interface I'y splits into two curves. Then,
the two components of the interface develop circular shapes and eventually the di-
ameters of the two particles decrease to zero until they collapse at t ~ 0.13. The
topological changes are accompanied by a strong increase of the eigenvalue A ¢ (t).
From the left upper plot in Figure 5, where we plotted the function t — A, (t) for
various choices of €, we see that Aac(t) ~ €2 at those events. We magnified the
initial behavior of Aa¢(t) by using a logarithmic scaling for both axes in the right
upper plot of Figure 5. The curves explain the logarithmic scaling behavior (22),
illustrated in the left lower plot of Figure 5, which is also valid in this example: Be-
fore a time of order €2, the eigenvalue A ac(t) grows until it reaches its value which
is proportional to e~2. After that, the eigenvalue decays like ! until it reaches an
¢ independent value. The integral over the first time interval is bounded uniformly
while an integration over the second subinterval leads to a logarithmic contribution.
Finally, the quantities exp ( fOT Azc(t) dt) shown in the right lower plot of Figure 5
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3 3
3 )

Fic. 4.  Snapshots of the evolution defined by FExample 5.2 for t = 0.0,0.012,0.024,
0.073,0.122,0.146 and € = 1/16 (from left to right and top to bottom). The dumbbell shape of the
initial interface defined in Example 5.2 immediately splits into two interfaces that develop circular
shapes and eventually collapse.
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Fra. 5. Approzimated eigenvalue Ajc(t) in Example 5.2 as a function of t € [0,0.2] (left
upper), the same plot with a logarithmic scaling used for both axes (right upper), its integral over
(0,t) as a function of t € [0,0.2] (left lower), and the quantity exp ( f(;)Q Azc(t) dt) as a function of
e (right lower). The eigenvalue grows like €2
logarithmically in e~ 1.

at topological changes while its integral only grows
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show that we may choose x = 3 in the bound (22) in Example 5.2. In particular, we
deduce that robust a posteriori error control is possible.

5.2. Ginzburg—Landau equations. The topological changes for the vector val-
ued version (¢ = 2) of (5) are different from the scalar situation (¢ = 1). In addition
to the fact that the interface I'; is d — ¢ dimensional, the interaction of nonconnected
components of I'; is the dominant effect. This is reflected by the quantitative obser-
vation that the function 1 — |u(¢, )| decays algebraically to 0 away from I'; in the
Ginzburg—Landau case while it decays exponentially away from a typical Allen—-Cahn
interface. In the two examples of this subsection we investigate the applicability of
our error estimate for the annihilation of two degree-one vortices and the splitting of
a degree-two vortex.

Ezample 5.3 (annihilation). Set Q:= (—1,1) x (=1/2,1/2), I'p:= 99, and given
e >0 let d.:= min{4/10,¢ + 3/10}. For x = (x1,x2) € £ set

(:F(xl + da), {EQ)
(21 £ de, 22)|

where fo(r) = min{r/(2e) — r3/(16¢), 1} for r > 0. Set up := up|on-

Figure 6 shows the approximate solution for Example 5.3 with ¢ = 1/16. We
observe that the two vortices located at (+d.,0) attract each other and annihilate at
t ~ 1.25. The principal eigenvalue of the linearized Ginzburg—Landau operator about
the numerical approximation U(t) has a peak when the annihilation takes place, as
can be seen in the left plot of Figure 7. Nevertheless, the integrated positive part
of the principal eigenvalue AJCS ;, remains bounded as ¢ decreases, as can be observed
in the right plot of Figure 7. Hence we may choose £ = 0 in this example and
deduce that our error estimator is robust and that the conditions for the a priori error
estimate of Theorem 4.3 are satisfied here. We remark that the dependence of d. on
€ is important in this example in order to observe relevant effects within a uniformly
bounded time interval.

U’O(x):: fO(l(xl + daax2)|) for Fx >0,

0'5///// 7 ‘TQ
!

IR e
T A

\

NN
~05 \\\\\ Y l[

Fic. 6. Snapshots of the evolution defined by Example 5.3 for t = 0.01,0.94,1.24,1.41 and
e =1/16 (from left to right and top to bottom). The two opposite sign degree-one vortices initially
located at (+de,0) attract each other and eventually annihilate.

In the second example for Ginzburg—Landau evolutions we consider a degree-two
vortex located at the origin. It is well known that such a vortex is unstable and splits
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Fic. 7. Approzimated eigenvalue Agr(t) in Example 5.3 as a function of t € [0,3] (left) and
the integral over (0,t) of its positive part as a function of t € [0,3] (right). The eigenvalue grows
like e=2 when the vortices annihilate while its integral remains uniformly bounded.

T 7 TN ] T 7 TN ] 7= ]
= = i 7—==\A)
=N PN —— !

s UIZZN I s N )
W N N &
S0\ NN TN

(s o T 0 ::::l':\é_\u I‘ R 0 :’\\\:*\\g\\‘\\\} f ) ! fl\ Q‘\\\\ .
= NN NN = UETRNNN
OS] s s

st IAINSTZZ/ /Y WY st AMINEZL Y A WY st Iy LAY

/;// T@wg\si\\:;? / / w\} /;/r’ d v\t\éi\::{///// ’ } ) W f?m (\\\:\g/%// / /& ) N

AMNNSE Y INNSSEZ Y IS

-1 -05 0 0.5 1 -1 -0.5 0 0.5 1 -1 -05 0 0.5 1

Fi1c. 8. Snapshots of the evolution defined by Example 5.4 for t = 0.01,0.22,0.71, and ¢ = 1/16
(from left to right and top to bottom). The initial degree-two vortex immediately splits into two
degree-one vortices that repel each other.

into two degree-one vortices that repel each other. We use the identification C ~ R?
to define ug.
Ezample 5.4 (splitting). Set Q := (—1,1)% I'p := 9Q, and given ¢ > 0 and
x = (r1,22) € Q let
z? (22 — 23,22172)

TePte2 T 2t tadtel

uo(x):

Set up := uplaq-

The vector fields shown in Figure 8 illustrate the evolution defined by the ini-
tial data of Example 5.4. The initial degree-two vortex immediately splits into two
degree-one vortices that move into opposite directions until their locations achieve
equilibrium positions at ¢ ~ 0.7. As can be seen in Figure 9, during this splitting
the principal eigenvalue Agr(t) of the linearized Ginzburg-Landau operator about
the numerical approximation U(t) behaves like e72. As opposed to the previous ex-
amples, it decreases below an € independent value within only a time interval whose
length is comparable to . Therefore, the integral of A, (t) over (0,0.7) grows like e+
leading to an exponential growth of the quantity exp ( f00'7 Ag, (t)dt), which is also
observed in the right lower plot of Figure 9. Hence, our error estimate is not robust
in this example. The observations are in agreement with the theoretical predictions
of [BOS07], which prove that higher degree vortices can exist for an ¢ independent
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Fic. 9. Approxzimated eigenvalue Agr(t) in Example 5.4 as a function of t € [0,0.7] in the
upper row. The integral over (0,t) of its positive part as a function of t € [0,0.7] (left lower) and the
quantity exp (fé)j AgL(t) dt) as a function of € (right lower). The eigenvalue grows like e~2 when
the degree-two vortex splits but reduces to an € independent value after only a time proportional to

€. The integrated eigenvalue grows exponentially.

period, in particular, longer than a time comparable to 2. We believe that this ex-
ample is exceptional since the critical behavior is enforced by the choice of initial data
and would not occur within an evolution for initial data that do not contain higher
degree vortices.
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