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Abstract. A stable and convergent second-order fully discrete finite difference scheme with
efficient approximation of the exact absorbing boundary conditions is proposed to solve the Cauchy
problem of the one-dimensional Schrédinger equation. Our approximation is based on the Padé
expansion of the square root function in the complex plane. By introducing a constant damping
term to the governing equation and modifying the standard Crank-Nicolson implicit scheme, we
show that the fully discrete numerical scheme is unconditionally stable if the order of Padé expansion
is chosen from our criterion. In this case, an optimal-order asymptotic error estimate is proved for
the numerical solutions. Numerical examples are provided to support the theoretical analysis and
illustrate the performance of the proposed numerical scheme.
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1. Introduction. The Schrédinger equation describes the time evolution of a
physical system in which the quantum effects are significant. It also appears in some
other applications, such as underwater acoustics and optics [23, 29, 30]. This work
is concerned with an effficient numerical method for the Cauchy problem of the one-
dimensional Schrédinger equation:

(1.1) i (x,t) = =020 (x,t) + V()Y (2, t) + Vea (2, )(2,1), = €R,
(1.2) lim ¢(z,t) =0, ¥(z,0) =o(x), =€R,

|z| =400

where i = \/—1 denotes the imaginary unit, ¢(z,t) the complex-valued wave function
to be determined, V(z) a real-valued nuclear potential, and V., (z,t) a real-valued
external electric potential.

Over the past few decades, great efforts have been made to overcome the numerical
difficulties arising from solving PDEs in unbounded domains. Among these efforts, the
artificial boundary method turns out to be very successful; see the monograph [19] and
the review papers [4, 11, 12, 14, 33]. The key step of the artificial boundary method
is the construction of suitable boundary conditions on some artificial boundaries.
By this approach, the original problems in the whole space are reduced to problems
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SCHRODINGER EQUATION WITH ABCs 767

on bounded domains, which can be solved by grid-based numerical methods. For
wave-like problems, these boundary conditions are usually referred to as absorbing
boundary conditions (ABCs) in the literature. ABCs are called exact if they render
the solutions of truncated domain problems exactly the same as those of unbounded
domain problems.

For the Schrédinger equation, the exact ABCs are nonlocal in time, containing
some temporal convolutions in the formulations [7, 18]. The nonlocal convolutions in
the exact ABC cause many difficulties in developing and analyzing numerical methods
for the truncated problem in bounded domains [5, 31]. On the one hand, only a
suboptimal error estimate has been proved for the Schrodinger equation under exact
ABCs [31, Theorem 4.3]. On the other hand, fast evaluation of temporal convolutions
is important when the number of time steps is large (this occurs in long-time evolution
or small time-step simulations, and at the nth time step O(n) operations are needed
to compute the convolution integral, which results in a total computational cost of
O(N?) in operations and O(N) in memory, with N denoting the number of time
steps). Fast convolution algorithms with essentially linear complexity O(N In? N)
and memory O(N) have been developed in [9, 16]. Fast algorithms with less memory
requirements are also extensively studied. This kind of algorithm usually utilizes
the summation of exponentials to approximate the convolution kernel (see [21] for
an exception), and transform a temporal convolution to a sequence of first-order
ODE problems. The derivation of exponentials can be done through quadrature
approximation in the time domain [8, 22, 36], direct rational approximation of kernel
symbols [2, 25], or quadrature approximation of contour integrals in the Laplace
domain [28]. While maintaining the almost optimal complexity in terms of operations
count, i.e., O(N In N) or O(N), these algorithms can reduce the memory requirement
to at most O(In V).

There are some works on high-order local ABCs for the Schrédinger equation
which have considered accelerating long time simulations by using the Padé approxi-
mation [6, 32, 34, 35]. However, no analysis has been given for choosing the explicit
order of Padé approximation for the fast numerical solutions to achieve optimal-order
convergence. In [36], Zheng investigated the convergence of a fast algorithm for the
one-dimensional heat equation. However, the analysis technique cannot be directly
extended to the Schrodinger equation.

The objective of this paper is to construct a stable and convergent numerical
method, integrating an efficient evaluation of the exact ABC as well, for solving the
Cauchy problem of the one-dimensional Schrédinger equation. To this end, we first
reformulate the Schrédinger equation into an equivalent form with a constant damp-
ing term o, and then construct a perturbed Crank—Nicolson scheme to discretize the
reformulated problem in time. Specifically, we apply the Z-transform to the reformu-
lated Schrédinger equation to derive a discrete ABC for the temporally discretized
problem, and then propose a second-order finite difference scheme for further spatial
discretization. By using the (m,m)-Padé rational expansion of the square root func-
tion [25], we introduce an efficient algorithm to approximate the discrete convolution
involved in the discrete ABC, which is reformulated as a system of differential equa-
tions by applying Lindman’s idea [24]. The construction of the damping term and the
perturbation of the Crank—Nicolson discretization are the key ingredients to maintain
the stability of the resulting fully discrete numerical scheme. Finally, we present nu-

merical analysis for the proposed numerical method to guarantee the optimal-order
In1/8(c7)%/?

convergence by explicitly prescribing the order of Padé expansion m = Tm(1—(or)177)’
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where 7 denotes the step size of time discretization. If T is the length of the time
interval, we can choose the the parameter ¢ = 1/T and step size 7 = T/N in the
numerical simulations. The number of auxiliary variables, m, behaves asymptotically
like %\/N In N. Therefore, the proposed algorithm requires O(\/N In N) storage and
the additional computational cost O(N 2 In N) to evaluate the exact ABCs.

The rest of this paper is organized as follows. In section 2, we introduce the
setting of the problem, reformulating the problem by constructing a damping factor
in time, and deriving the exact ABC for the reformulated equation. In section 3,
we propose temporal and spatial discretizations for the reformulated equation on a
truncated computational domain. In section 4, we introduce the Padé approximation
of the fully discrete numerical method, as well as the resulting algorithm for practical
computation. In section 5, we determine the order of Padé expansion and prove
the optimal-order convergence of the numerical solutions. Numerical examples are
provided in section 6 to illustrate the effectiveness of the proposed numerical method.

2. Construction of exact ABCs. We assume that the initial wave function
1o(x) and the nuclear potential V() in (1.1), (1.2) are smooth functions with compact
supports. In addition, the external electric potential function V., (z,t) is smooth and
has constant tail parts when the location point is suitably far away from the origin.
If we set

V(x,t) = /Ot Vew(z,8)ds, Az, t) = =0,V (x,1),
then the above assumptions imply the existence of two real numbers z1 such that
(2.1) Yo(x) =0, A(z,t) =0, V(z) =0 Vaz € (—oo,z_]U[r4,00).
Let us introduce a new wave function
u(x,t) = em(””t)_”tw(x,t),

where o € [0, 1] is an auxiliary parameter for controlling the stability of the algorithm
to be introduced in this paper. Generally, we set ¢ = T~ with T being the evolution-
ary time. It is straightforward to verify that the function u(x,t) solves the following
initial value problem:

(0 + o)u(z,t) = L()u(z,t) Ve eR, Vi >0,

(2.2) u(z,0) = () VzeR,
lim w(z,t)=0 Vit >0,
|z|—+o0

where the time-dependent linear operator L(t) is defined by
(2.3) L(t) = —[0, +iA(z,t)]> + V().

To obtain exact ABCs for the problem (2.2), we first consider the following exte-
rior problem on the semi-infinite interval [z, +00):

(2.4a) (0 + o)u(x,t) = —0%u(z,t) Va € |xg,+o0), Vi >0,
(2.4Db) u(z,0) =0 V€ |zy,+00),
(2.4c) lim w(z,t) =0 Vit > 0.

r——+00

The Laplace transform of (2.4) in time yields
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(2.5) i(z + o)u(w, 2) = —02u(x, 2) V€ [z4,0), VzeCy,
(2.6) ILm u(z,z) =0 VzeCy,

where C, stands for the right half part of the complex plane. The general solution of
(2.5) is

U(x,z) = c1(z) exp (—xv/—i(z + 0)) + c2(2) exp (zy/—i(z + 7)),

where /- denotes the square root with nonnegative real part. Clearly, the infinity
boundary condition (2.6) implies ¢3(z) = 0. Consequently, by differentiating the last
equation we obtain

(2.7 Opu(x, 2) = —/—i(z + o) u(z, 2) Vz € lxg,+0), VzeCyq,

whose inverse Laplace transform yields an absorbing boundary condition at x:

(2.8) V=0 + o) u(x4,t) + Opu(zs,t) =0 Vit > 0.

In the above, y/—i(0; + o) stands for the multiplier operator (in time) associated with
the symbol \/—i(z + o), namely,
—i(0f + o) u(zy,t) = L/ —i(z + o) u(zy, 2)](t) Vit >0,

with .21 denoting the inverse Laplace transform with respect to the z-variable.
A similar boundary condition can be derived at z_:

(2.9) V—i(O +o)u(x_,t) — dpu(z_,t) =0 YVt > 0.

In view of (2.8) and (2.9), the solution of (2.2) is the same as the solution of the
following problem in a bounded domain:

(0 + o)u(z,t) = L(E)u(z,t) Ve e (z_,z4), VE >0,
(2.10) —i(0s + o) u(zy,t) + Ou(zL,t) =0 Vit >0,
u(x,0) = () Ve [zo,xq],

where 0, denotes the outward normal derivative at the boundary points z4.

3. Discretization of (2.10). In this section, we discretize (2.10) in time by the
Crank—Nicolson scheme with an O(72) perturbation, with convolution quadrature
for discretizing the fractional time derivative at the boundary points. The O(7?)
perturbation is proposed to guarantee the stability and convergence of an efficient
algorithm to be introduced in section 4.

We first introduce the notations of the Z-transform in the following subsection.

3.1. Z-transform of a sequence of functions. Given a Hilbert space H with
the inner product (-, )3 and the induced norm || - ||%, let us introduce the semi-infinite
sequence spaces

P = {g () " €M, lgleoo = (Z ||g”|%d> < oo},
n=0

(5(H)

g =119 in=0 2 :g =0y.
{o=19"Yz0 € ) 9" = 0}
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The linear space ¢?(H) is a Hilbert space with the inner product

oo

(f.9een =D (f" g )n VigePH).

n=0

For any element in g = {¢g"}3%, € (*(H), we define its Z-transform as g(z) =
ZZOZO g™z", which is an H-valued function holomorphic in the unit disk D. The
limit g(z) = lim, ~; g(rz) exists in L?(0D;H) and the following Parseval’s identity
holds:

31 (f9)em = /8 (30w ) Vi,g € (H).

For a sequence f = {f"}%2, € (?(H), we define the shift operator S by Sf =
{f"*1}%2 ). The average operator E and the forward difference quotient operator D,

are defined by

E:LJFI and DT:S_I7
2 T

respectively. In addition, we make the following notations our convention:
Sfr=(SH"”, Eff=(EfN)", D f"=(D;f)"

It is straightforward to verify that

(3.2)

SHz) =2\ f(2), Ef(e) = LT -

f(z), D:f(z) =

1~
f(z) VfelH).

In addition, for all f,g € £?(H) the following identities hold:

(3.3) D (f"g") = f"D+g" + g" D+ f" + D5 f"D7g" Vn >0,

1
(3.4) Re(D, f", Ef™)y = §DT||f"||; Vn > 0.

The identities (3.1) and (3.2)—(3.4) will be used frequently in this paper.

3.2. A perturbed Crank—Nicolson scheme. We shall derive a time-stepping
scheme for (2.10) from the time discretization of the original problem (1.1). Let 7 > 0
be the time step and let us set t,, = nT. We discretize (2.2) in the following way:

i(Dy + oE)u™(x) = L2 (E + 072D, )u"(x) Va €R, Vn >0,

(3.5) u®(2) = 1o () Vz eR,
lim «"(x)=0 Vn>1,
|z]|—+o0

where u™(z) ~ u(x,t,) and L2 = L(t,11); see (2.3). The scheme (3.5) differs from

the standard Crank-Nicolson scheme by the small term £"2 72D, u" (x).
In view of assumption (2.1), on the interval [z, 400) the semidiscrete problem
(3.5) reduces to

i(Dy + oEB)u"(z) = —0%*(E + or?D,)u™(x) Vx € [z, +00), Vn >0,

3.6) u(z)=0 Va € [z, +00),
lim »"(z)=0 Vn > 1.
r—r+00
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Let @(z,z) denote the Z-transform of the sequence {u™(z)}>2,. Applying the Z-
transform to (3.6) and using (3.2), we obtain

,lé(z, o)u(x, z) — 0%u(x,2) =0 Vr € [24,+00),

where
2—2z+4o07(1+2)

00 = T T aor(i— )

may be viewed as the generating function for time discretization [27].
The solution u of the equation above can be generally expressed as

u(z,2) = cf exp (x _i5(270) ) +cf exp <—x _iﬁ(z,a) ) .
T

T

The condition lim, 4o %(x, 2) = 0 implies ¢ = 0. This leads to the identity (by
differentiating @ (z, z) with respect to x)

_i§(z7o) ~

(3.7 Opu(zy,2) = — u(ry,z) VzeD,

which is in analogy to the continuous case (2.7).
Note that the function

(3.8) K(z) = /—id(z,0)
is analytic in the unit disk ID. Thus it has a power series expansion
(3.9) K(z)=) K VYzeD.

j=0

Substituting (3.9) and u(z,z) = Y .-, u™(x)z" into (3.7) yields an exact absorbing
boundary condition for (3.5) at the right artificial boundary point © = z:

T*%(K*u)"(x_s_) + 0 u™(xzy) =0 Vn>0,

where Cx is the convolution quadrature operator corresponding to the symbol K (2),
namely,

(3.10) (Ksu)"® = inu”*j.

=0

For simplicity of notation, for a function u(z,t) we denote
n
Kxu(x,t,) = Z K; u(z, tn—j)-
j=0

Analogously, by analyzing the problem (3.5) on (—oo,z_], we derive an exact
absorbing boundary condition at the left artificial boundary point x = x_:

T (Kxu) (2) — pu(z_) =0 VYn > 1.
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Consequently, the semidiscrete problem (3.5), originally defined on the the whole
space, can be reduced to the following semidiscrete problem on a bounded domain:

i(Dr + oE)u"(z) = £"+%(E + oD )u™(z) Vx € (v_,xy), Vn >0,
(B11) 773 (Kxw)"(w2) + pu” (w4) = 0 Vn >0,
u® () = o () Vo€ [z_,xq]

Comparing (3.11) with (2.10), we see that the equation is discretized by a Crank—
Nicolson scheme subject to an O(72) perturbation, with a convolution quadrature
approximation to the fractional-order time derivative at the boundary points z.
Since the time discretization (3.5) in the whole space is of second order, it follows
that the induced convolution quadrature at the boundary points x4 in (3.11) is also
second order:

(3.12) 1772 (K % us)™ — /—i(0r + o)ulz, tn)| < CT2,

where v’} := u(x4,t,). A proof of (3.12) is presented in Appendix A based on the
ideas of [26, 27].

3.3. Spatial discretization. Let M be a positive integer, h = (x4 —z_)/M be
the mesh size, and 7 > 0 be the time step. We define the mesh points

1
a:k:x_—F(k—)h, k=0,1,....M +1,
t, = nr, n=20,1,..., N,

with z¢ and zas41 being two ghost points.
Given a vector v = (vg,...,vp+1) € CMT2 we introduce the discrete gradient
Vv as the (M + 1)-dimensional vector (V,vo, ..., Vyvar) defined by

thk:w7 k=071,...7M.
The linear operator which maps the (M + 2)-dimensional vector v = (vg,...,Vnr41)
to the M-dimensional vector (v1,...,vyr) will be denoted by P. The linear operator
which maps v to the (M + 1)-dimensional vector (vg, . ..,vpr) will be denoted by Q.
In addition, we define the Neumann and Dirichlet data associated with the (M + 2)-
dimensional vector v as

Vo — V1 UM+1 — UM _ Vo + V1 UM+1 T UM
Ofv= """ """ ~yv= Lyt = /=

6_ —
v 2 2

O h
We introduce an inner product in the M-dimensional vector space as
M
(6, 0)h =h>_ Prpr,
k=1

and an inner product in the (M + 1)-dimensional vector space as

h M-1 h
(X, w)n = s Xowo + h XkWg + S XMWM-
2 2
k=1

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.
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Correspondingly, the induced norms will be denoted by

9lln = (), ®)ns Ixln = v (X X)h-

We introduce a second-order spatial discretization £} for the continuous differ-
ential operator L(t,), which maps the (M + 2)-dimensional vector space to the M-
dimensional vector space:

ZU:(('CZU)D"'»(’CZ'U)JW) V'U:('U(),...,'UM+1),
with

(Lo, = 20 — Ug+1 — Vk—1 A(ka+§7tn)vk+1 - A(xk—%,tn)vk—l
' h in

+ V(@) + A% (2k, tn)] k-

For simplicity of notation, we use the abbreviation L}vy := (LJv),. A direct compu-
tation shows that for all (M + 2)-dimensional vectors v and w, the discrete Green’s
formula (with elementwise multiplication by U™ and A™)

(3.13) (P, Liw)y, = (Viv, Viw), + (Po, U Pw), — yFv - 0w
holds, where V! = V;, +iA4"Q, A" = (Af,...,A%,), and U™ = (U7,...,Uy;) with
the components determined by

Af = Ay, ta), U= V(o) + A (wp, ) — A2 (2401, t0)-

In the time-stepping scheme (3.11), replacing the function «"(x) by the vector

" = (ug,...,uf; 1) and replacing the continuous operator L2 with its discrete

u

analogue £Z+1/ ?, we obtain the following fully discrete finite difference scheme:

(3.14) i(Dy + o EYPu" = L1V 3 (B + 072D, )u” Vn >0,
(3.15) T_%(IC *yEu)" + 0Fu" =0 Vn >0,
(3.16) u’ = (Yo(20), - - - s tho(@nr+1))-

4. Efficient approximation of (3.14)—(3.16). In this section, we introduce
an efficient algorithm for approximating the solution of (3.14)—(3.16). The stability
and convergence of the proposed algorithm will be presented in the next section.

4.1. Rational approximation of the convolution quadrature. Prescribed
a nonnegative integer m > 0, the (m,m)-order Padé approximation for the function
V1 + s can be expressed as (see [25])

m

1+8N1+Zl+bs

where

_ 2 .o T _ 9 T .
a; = sin , bj=cos® ——, j=1,...,m.
2m+1 2m+1 2m+1

Based on the Padé approximation, we design a rational approximation for the square
root function /s on the closed right half complex plane:

Vs = \/1+51~1+Zlijbsi)1)Rm(s), Re(s) > 0.
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We can rewrite R,,(s) as

m

1
Rm(‘s)*)‘izcjs_'_djv
Jj=1 -

(4.1) .
A=1+> abit, ¢y =a;'b? dj=a;'bi(1-b;), j=1,...,m.
j=1

The following result was proved in [25].

LEMMA 4.1. Let

—1
ﬁ I and En(s) :=+vs—Rp(s), m=0,1,2,....

Then the following identity holds:

P (s)
1+ 42t (s)

v(s) =

(4.2) Em(s) =2/s if Re(s) >0 and s # 0.

For all 7 > 0 and o > 0, let us introduce the rational approximation K (m)(2) of
the symbol K(z):

(4.3) K™ (2) =i 2Ry (6(2,0))... ¥m>0.

We denote by K™ the convolution operator analogously defined as (3.10), by re-
placing the convolution coefficients K; in (3.10) with the series expansion coefficients

of the function K (™) (z). After replacing the convolution operator Kx in (3.14)(3.16)
with its rational approximation (™) x, we obtain the following fully discrete scheme:

i(Dy + oBEYPu" = L1 (B + 02D )" V>0,
(4.4) Tf%(IC(m) sy Eu)" + 0Fu" =0 VYn >0,

u® = (Yo(20), -+ Yo(Trr41))-
In the practical computation, (4.4) can be solved by an efficient algorithm described
in the next subsection.

4.2. Implementation algorithm. Let us define v" := (E + 072D, )u™ for n >
0. Then we have

nt1_ 20" — (1 —207)u™
14207
240t n  2—20272
N » T e
T(1+207) T(1+ 207)

u
(D; + oE)Pu"™ =

By applying (4.1) to (4.3), we derive
2K () =\ — i v
j:1 Cjé(Z, U) + d]

A - L
- Z ) 2+o7+(0cT—2)2
j=1 % 13207+ (1-207)z

+d;
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- ej + fiz - - (fi —ejg;)z
= = — e; — 5
Zz:l—i—gj ;] ; 1+g52
where we have set
1+ 207
e; =
7 (24 07) +di(1 4 207)’
f 1—207
7 ej(2407) +dj(1+207)
g = cj(oT —2)+d;(1 —207)
;=

¢;j(24+o07)+d;j(1+207)

Therefore, we have

where A = (iT) "2 (A — ZJ Lej) and fj = (i 7)"2(f; — €;9;). The last identity implies

To simplify the notation, we set w; 4 = 1Jfﬁ'yif}(z). Therefore, we derive
J
'U~}j7j: + gjzﬁ)j,i = fj'yiﬁ(z),
m
T*%I?(m)(z)fyi@(z) = MFo(z) — Z 2Wj 4.
j=1
The inverse Z-transform of the last two equations yields

n n—1_ f _ 4+ n
wiy +gjw;y = fiyTo",
m

T_%(’C(m) ) = My Fom — Z wf;l

Consequently, the fully discrete scheme (4.4) can be written into an equivalent form:

) (9 _ 9,22
MP n _£”+2,Un _ M'Pun Vn >0,
7(1+207) 7(1+207)

m
+ n {.+ n n—1 _
a5 VAT —;wj,i =0 ¥n >0,
wiy + ggwi st = fyton Vn >0,

= (Yo(z0),---,Yo(zm+1)) and w;i =0, j=1...,m.
Given u™ with n > 0, one can solve v" and w™ from (4.5), and then update u"*! by

using the identity v = (E + 072D, )u™. The scheme (4.5) is equivalent to (4.4) but
does not require evaluating discrete convolutions at the boundary points z4.
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5. Error estimate. In this section, we prove the following theorem on the con-
vergence of the numerical solutions given by (4.4).

THEOREM 5.1. Assume that the solution uw of (2.10) is sufficiently smooth, or
equivalently, the solution 1 of (1.1) is sufficiently smooth. Let n™ = (ng,...,Mir41),
with 07 = u(zj,tn) — uj denoting the error of the numerical solution given by the
algorithm (4.4) for solving (2.10). If the time step T is small enough such that ot €
(0, ] and the order m of the Padé approzimation is sufficiently large such that

12
(07)21

Ine
In(1— (o7)2)

(5.1) 2m 41>

for some € € (07 3

then we have the following error estimate:

5.2 " ) < Op(72 + k2
(5.2) 1g5§7§/r](”73" [n + |Vin"n) < Cr(r® + Rh?),

where Cr is a constant depending on T.
The proof of Theorem 5.1 is presented in the following two subsections.

5.1. Properties of the rational approximation K (2z). By using (3.8)

one can prove that the symbol K (2) satisfies the following inequalities (see Appendix
B):

- _ 1
: K(2)| < (or)"2 in |K(z)| > (o7)? if =
63 mREI<En . mplREIzE0b itere (o).

~ (G‘T)% . ~ (07’)% . 1
. < — > —1.
(5.4) max Im K(z) < 7 > min Re K(z) > 5 if o7 € (0, 5

LEMMA 5.2. Under the conditions ot € (0,%] and (5.1), we have

Zom) () < =T () <
(5.5) max Im K" (2) <0 and max Im(K(z) Kim (z)) 0,
!
. max |K™(z) — K < (o7)
(5.6) Ze%%)| (2) (2)| < 5

2—2z+o07(142)

Tiat207(1—2)" which satisfies the fOHOWng inequality

Proof. Let us set s(z) =
(see Appendix B):

1 1
. <1- 2 —1.
(5.7) max p(s(2))| < 1 (o7)} Vor e <o, 2]
1 2m—+1
If2m+1 > ](1“(‘76)1), then [1 — (07')5} <e< % As a result, Lemma 4.1
n(l—(o7)2
implies

K(z) = K™)(z)

K(2)

max
z€dD

g 2 2y(s(2) "
z€0D

———— | < max < 4e.
L4 42mHi(s(z)) | ~ 2€0D 1 — |y(s(2))*" "

Consequently, by using (5.3) and (5.1) we have

4

max [0 (2) — K (2)] < 4el K ()] < 70
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[Me]

(o7)?
8

(o7)

8

Since € < < , it follows that

(M) (5 — K(2) — K(2) — K™
gé%%ImK (2) max ImK(2) —Im(K(z) — K (z))]

[Nl

(o7): ~ (o7)2
< ——F— +4emax |K(2)] < —
2 z€0D

In addition, we have

max (Im I?(Z)QI?(W)(Z)) = max (Im I?(z)2m>

z€0D z€0D
Im K (2)2(K0m)(2) — K
+ max Im K (2)"(K ™ (z) — K(2))
< Im K (2)|K (2)|? K()P|K™(z) - K
< max Im K (2)| K (2)[" + max | K (2)["] (2) — K(2)|
(o7)2 2(07)
<
< + max | K (2)]"—
3 3
__lond e,
< 5 <
The proof thus ends. 0

The following properties are direct consequences of (5.5).

PROPOSITION 5.3. For all complex sequences f = {f"}3%, with f° = 0, the
following inequalities hold:

(5.8) Imznjﬁ(/cmu HF<o Vn >0,
k=0

(590  Red (D;+0E)fHK"™x(E+ 07D )f)" >0 Vn > 0.
k=0

Proof. Without loss of generality, we redefine f¥ =0 for k > n. This does not
affect the value of Tm >y _, fF(K(™x f)* and we have

Im 7 PR % f)F = Tm(f, K™ % f)2(c) = Im /8 D(f (2), K™ (2) f(2))c v(dz)

k=0

=Im [ |f(z)PK")(2)v(dz) <O0.
oD

Analogously, without loss of generality, we redefine f* = ﬁ—g fF=1 for k > n. Then
we have (D, + oE)f* =0 for k > n and thus

Re) (D, +oE) (K™ % (E + o7°D,) f*)
k=0
= Re((Dy + 0E)f,K"™ % (E + 07°D) f)ez(c)

= Re [ FEPET - TForGT R D/ER:)
oD

x[(z71+1)/2+or(z7! = 1)]v(dz)
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= (47)"'Re /m 12|21 f(2)P2 = 22 + o7 (1 + 2)] K™ (2)[1 + 2 + 207(1 — 2)] v(d2)
= (47)*1Re/ |22 F(2) PR (2)2K ™ (2)|1 + 2 + 207(1 — 2) [ v(dz)
oD

—(47)™ /aDIm(K( PR () )22 F )L+ 2 + 207(1 = 2)Pv(dz) 2 0.

This ends the proof. 0

5.2. Error estimate. Let u(t,) = (u(zo,tn), u(z1,tn), ..., u(@pry1,tn)). It is
straightforward to check that the error vector ™ defined in Theorem 5.1 satisfies the
following equation:

(5.10) i(Dy + cEYPn" = E”"’%(E + oD )™ + f" Vn >0,
(5.11) T2 (K sy ) 4 0" = gl ¥ >0,
(5.12) n® =0,

where f™ and g7} are given truncation errors of the time and space discretizations,
ie.,

fn = [Z(DT + UE)Pu(tTL) - i(atu(tn—&-%) + au(tn+%))]

(5.13) = [£772 Bu(tn) = L(t, 1 )ultyy1)] — o7L"2 Doulty),
(5.14)
gt = 772 (K" — K)x yEulty) + [r7 2Kk vEultn) — V=i(0 + o)y u(ty)]
+ [V/=i(0 + o)y ultn) — V/=i(0r + 0)u(zs, tn)] + [0Fu(ts) — Oulzs,tn)].

By using the Taylor expansion, the inequalities (3.12) and (5.6), it is straightforward
to verify the following estimate of the truncation errors (see Appendix C):

(5.15) £l + 1D7 £ 0 + 92| + [Drgk| < C(72 + h?).
Then Theorem 5.1 is a consequence of the following stability estimate.

LEMMA 5.4. The solution of (5.10)—(5.12) satisfies the following stability esti-
mate:

n|2 n, n|2
lgg}g/ﬂ(llpn 12+ IVin")

1 < Dk k12 41D, gk
(5.06) < Cr | max D7+ max (1747 +|DrghP) + max o)

where Cp is a constant depending onT.

Proof. Since 4*n° = 0, we have EKX(™ x 4%y = K™ x Ex*p. By applying
the discrete Green’s formula (3.13) and the boundary condltlons (5.11), taking the
imaginary part of the inner product between (5.10) and (E + 072D, )Pn™ yields

S0+ 0>)D, [P}

<Re((E+o7?D;)Pn", (D: + cE)Pn™ )

= —Im(E 4 072D, )yEn" - (E 4 or2D.)0 0™ +Im ((E + o2 D)Py", ™)

=7 *m(E + 072D, )75 - (B + 072 Dy) (K™ 557%0)”

— Im(E +o7m2D; )yEnn - (E 4+ 07%D;) g% +1Im ((E + o2 D)Pn™, ™)1
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<71 2Im(E + 072Dy )y 5" - [IC(m) * (E + UTQDT)'yin}n
+ O E (5" P + gt + 1P [7) + O 13-

Summing up the index n and using Proposition 5.3, we obtain

n n—1
(5.17) 1Pr* 1 < OF) Y (W5 n*1* + 9417 + IP*I7) + O() Y 11117
k=1 k=0

Next performing the inner product with (D, 4+ cE)Pn™ and taking the real part, we
derive

Re((Dr + o EYPy™, L1 2 (B + 072D )™ + Re((Ds + 0 E)YPy", f*), = 0
Applying the discrete Green’s formula (3.13), we derive
Re((D. + oE)Pn", £Z+% (B +o7mD)n"™)n
= Re(V} ¥ (D, + o E)y", VT (E + 072D, )"
+Re (D, + o B)Py", U 5(E + ar2D, )Py,
—ReyE (D, + o )"0 (E + oD, )"
=L+ 1+ Is.

Obviously, we have
I > (1+0*)Re (V2 Do, V2 By,
= (a2 (T ey, (9 R O,
= £ (1+0>) [DL|Vn"} + O() B (IVha" + [Pa"I})].

—_

For the term I, it holds that
Iy = (1 + 07%)Re (D, Py, U2 EPy™), + O(1) E|[ Py ||}
= L+ ) D (P U™ P+ O(1) B[P .
For the term I3, by the discrete Green’s formula we have
Is =7 2Re (D, + 0B En*(E + 072D, ) (K™ % yEn)"
—Re (D, + oE)yEn"(E 4+ 012D, ) gt
=77 2Re(D; + 0By " (E + 072D, ) (K™ 4% p)"
~Re Dy Bgl + O(1) B (v 0" 2 + g2 ) -
On the other hand, we have
Re (D +aEYPy", f")n = Re (D P, f")n + O(1) B[ Py"|; + OQ)|I "7

Combining the above together yields
1
S+ )DL [V + (Pun, U™ P ]

< —773Re(D; + 0E)vEn" - (E + 072D, ) (K™ xyEn)™
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+ReDyEnyn - Eg —Re (D Py, ") + O£
+O@) B (IVin" [+ 1Pn" 7 + v n"[* + g2 ) -
Summing up the index n, using Proposition 5.3, and using summation by parts in

time for Zz;é Re D,y*n" - Eg" and — Zz;é Re (D.Pn™, f™)p, we derive

1
5(1+0272) IV A+ (P U Py )]

)Tt (|7jc77"|2 + g2 P+ gL+ P+ 1)
Vi 4+ 1IPo 17 + vk + 195 )?)

n—2

IIf’“IIi +1D-g4 F) +0(1) Y |D-f* 15,

k=0

i MH HM:

which leads to
IVin™ 5 < OQ@) (W50 + g2 1P + g% + 1P 15 + 1/ 11%)

n
() (Vi1 + 1PRFI5 + v En*? + |95 1?)
(5.18) k=1

Z IF*17 + 1D gk ) ZID oI

,_.

By the discrete Sobolev imbedding theorem, we have
(5.19) P < O HIP IR + el Vi i

Combining (5.17), (5.18) and (5.19), choosing e small enough and applying the discrete
Gronwall’s inequality, we derive (5.16). The proof of Lemma 5.16 is complete. ]

Remark 5.1. A “good” approximation of the exact Dirichlet to Neumann (DtN)
operator (continuous or discrete) should preserve the “sign property”. In other words,
upon integration or summation by parts, the boundary contribution due to this ap-
proximate DtN should be nonpositive or nonnegative as in the continuous setting.
When we perform the error analysis, the boundary conditions are inhomogeneous:
there exists a truncation term getting involved. The direct consequence of this quan-
tity is that when we perform the discrete L2-estimate, the trace of field will get
involved. See in (5.17) the first term yTn*. If such a term does not exist, the dis-
crete Gronwall’s inequality will lead to the L2-stability. In order to handle this term,
we have to resort to the H!'-estimate. This is performed below (5.17), until the end
of page 13. After the H'-estimate is established, we can apply a discrete Sobolev
embedding to bound the trace term y*n* by the H'-norm of n*; please see (5.19).

6. Numerical results. We now provide numerical tests to validate the theoreti-
cal results presented in the preceding sections. The convergence order of the proposed
numerical scheme will be examined. As applications, we will simulate the spontaneous
radiation of a wave packet and the ionization of a ground state due to the action of a
time-varying electromagnetic field.

In the calculations to guarantee the second-order convergence of the proposed
scheme above, we always take 0 = 1/T" and determine the number of Padé expansion
terms (see Lemma 5.2) by using the following criterion:
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9
Ine 2

21n (1 - (07’)%)

Noting that o7 = 1/N, in this situation m behaves asymptotically like %\/N InN.
The additional computational cost for evaluating the ABCs to obtain u” is therefore
O(N SInN ) flops (see Figures 2 and 4 below) and the computational storage requires

O(VNN).

Ezample 1. To demonstrate the performance of our numerical scheme, we first
consider the free Schrédinger equation (i.e. V(x) = 0) with the following exact beam-
like solution

(6.1) Y(x,t) =

—~

oT)

m = , e:T

1 (v — 2kt)?
VC+it 4(¢ + it)
In the above, k is a real parameter which controls the beam propagation speed, and
¢ is a positive parameter which controls the beam width. The parameter ¢ should be
carefully selected so that the initial wave function t(z,0) is negligibly small outside
of the spatial computation domain [—3, 3]. In this numerical simulation, we put k = 2
and ¢ = 0.04. In addition, we set the evolutionary time as T = 2.

The left panel of Figure 1 illustrates the evolution of numerical solutions. No
spurious reflection can be detected near the absorbing boundaries. The right-hand
panel of Figure 1 plots the numerical errors when we recursively double the parameters
M = N from 120 to 3840. A second-order convergence in the L.,-norm is clearly
observed.

We now take a closer look at the computational cost by comparing with the direct
scheme (3.11). The CPU time is investigated in logl0 scale by increasing the total
number of time steps N = 70000, ...,250000 and fixing M = 100. Figure 2 shows
the CPU times for the efficient evaluation and direct evaluation of the discrete ABC.
One can clearly observe the expected slope of 3/2 for the efficient evaluation.

Ezample 2. Bound states are referred to as the L2-bounded eigenfunctions of the
following Schrodinger eigenvalue problem:

(6.2) [<02 + V(x)]y) = M.

Under mild conditions, the spectrums of (6.2) lie in the real axis. The bound state
associated with the smallest point spectrum is called the ground state. For some
well-prepared electric potential function V (), besides the continuum spectrums, the
point spectrums might exist. For example, in the case that

V(z) = —3exp(~2?),

exp |ik(z — kt) —

——Numerical convergence
—Slope =2

log,o(Loo-Error)

25 3 35 4
logyo(N)

Fic. 1. (Example 1) Left: the evolution of the solution. Right: the convergence order.
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3.5 ;
--- Efficient Evaluation

-+ Direct Evaluation o
— Slope 3/2 -

w

log,y (CPUtime)(sec.)
v o

4.8 5 5.2 5.4

F1a. 2. (Ezample 1) the log-log plot for the CPU time by fizing M = 100 with different N.

0
——Numerical convergence
-1- —Slope =2
—2
B
£-3-
H
_ -4
=8 =
2 £
4 okt
-7
-8 .
2 25 3 3.5 4
log;(V)

Fic. 3. (Example 2) Left: the evolution of the solution. Right: the convergence order.

there exists a unique bound state ¥y shown as in the left-hand panel of Figure 6
(unnormalized), which is associated with the point spectrum Ag = —1.641465.

If the initial wave packet is not on the state of v, part of the wave function will
radiate spontaneously. To simulate this process, we set the initial wave packet as a
Gaussian, i.e.,

Y(z,0) = 10 exp(—x?).

We take the computational domain of interest as [—15, 15]. Note that since the spon-
taneous radiation is a relatively long time process, introducing absorbing boundaries
turns out to be a must to reduce the computational cost.

The left-hand panel of Figure 3 illustrates the evolution of numerical solutions
until 7" = 50. In this simulation, we have put M = N = 1280. The right-hand panel
in Figure 3 plots the numerical errors at 7' = 10 by recursively doubling the param-
eters M = N from 120 to 3840. The reference solution is obtained by the spectral
method in a large enough computational domain; see [10]. Again, a second-order
convergence order can be clearly observed. The CPU time is investigated in logl0
scale by increasing N = 70000, ..., 250000 and fixing M = 200 and 7' = 20. Again,
from Figure 4 one can see the advantage of the proposed algorithm over the direct
method, and clearly observe the expected slope of 3/2 for the efficient evaluation.

A bound state will retain its profile if there is no interaction between a quantum
system and its environment. However, when a time-varying electromagnetic field is
imposed, the ionization phenomenon might occur. To simulate this process, we set
the magnetic potential as
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3.4

--- Efficient Evaluation -~
3.2 | |-+~ Direct Evaluation "
— Slope 3/2

log,y (CPUtime)(sec.)

F1G. 4. (Ezample 2) the log-log plot for the CPU time by fixzing M = 200 and T = 20 with
different N.

Fic. 5. (Example 2) Left: the evolution of numerical solutions. Right: the evolution of reference
solutions.

0.14

0.12

0.1-

0.08 -

4o

0.06 -

0.04

0.02

Fic. 6. (Example 2) Left: the initial value (i.e. the eigenfunction of X\o). Right: the errors
between numerical and reference solutions.

Az, t) = %[1 — cos(t)] exp(—=?).
The computational domain is taken as [—20,20]. We present the evolutions of the
numerical solution (left) with M = N = 1280 and the reference solution (right) in
Figure 5. The reference solution is calculated in an enlarged computational domain by
employing sufficiently small mesh parameters. We illustrate the field error |1, —¥re|
in the right-hand panel of Figure 6. Here 1, and 1,5 denote the numerical solution

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



Downloaded 04/03/23 to 158.132.161.185 . Redistribution subject to SIAM license or copyright; see https://epubs.siam.org/terms-privacy

784 BUYANG LI, JIWEI ZHANG, AND CHUNXIONG ZHENG

and the reference solution, respectively. One can see that the error is always on the
scale of 10~7 up to the evolutionary time 7" = 80.

7. Conclusion. The one-dimensional Schrodinger equation in an unbounded do-
main was reformulated into an initial-boundary value problem in a bounded domain
of computational interest. A fully discrete perturbed Crank—Nicolson finite difference
method was proposed to solve the reformulated initial-boundary value problem. By
applying the Padé approximation, the convolution operations in the discrete ABCs
were approximated by a system of easily-solved simple finite difference equations. A
criterion determining the number of Padé approximation terms was proposed to guar-
antee the optimal accuracy with respect to the mesh parameters. It was proved that
the resulting numerical method preserves the stability and the second-order conver-
gence order of the fully discrete finite difference scheme. Numerical tests validated
the theoretical analysis and demonstrated the effectiveness of the proposed numerical
method.

We should point out that the complexity of the scheme proposed in this paper
requires the computational cost O(N 3 In N) and the storage O(v/N In N). While the
storage requirement is sublinear, the computational cost is larger than the fast sum-
mation technique developed in [9, 16], where the optimal computational complexity
was achieved. Hence, an important issue worthy of further consideration is to accel-
erate the convolution in the ABCs with almost optimal cost in both complexity and
memory.

Appendix A. Proof of (3.12). By using Taylor’s expansion, it is straightfor-
ward to verify that

(A1) T’%f((e*”’i) —/—i(i€ + o’)‘ < Cr%/]i€ + ol|€)?.

Assumption (2.1) and equation (1.1) imply that ¢ (z1,t) and its time derivatives are
zero at t = 0. Consequently, by extending ¢ (x4,t) to be zero on t € (—o0,0], we
obtain a sufficiently smooth function ¢ (z+,t) defined for t € R. We define

(A.2) T s u(ag, ) =72 Kju(zs,t—j7) VteR,

s

Il
<

J

which is consistent with the definition (3.10) at ¢t = ¢,,. The Fourier transform in time
of the last equation is

Flr A s, 0)(€) = [ r K culas, et
R
- Z/ T K u(na, t — jr)e At = 77T K (e Fu(a s, €)
j=0"E

= /=i(i€ + o) Fru(ws, &) + (172 K(e77¢) — /=i(i€ + 0)) Fru(w+, £)
= Fi[V/=i(0; + o)u(zs,1)](€) + (172K (e7) — /=i(i€ + 0)) Fru(zs, €),

which implies that

|7—_%IC xu(zy,t) —/—1(0 + J)“(xi’t)‘
B (R ) - R D) P 0
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< [ R - T Fae, O
<07 [ VRET A€ Pl )
R
1
< CTQ/R Ty (& ) Fu(es, Olds

< cT2< / (ljwds)%< fa+ |§|4>2|ftu<xi,g>|2ds)%

= 072(/000(1&(@, B + Ian(xi,t)F)dt) :

By choosing t = t,, in the preceding expression, we obtain (3.12).

Appendix B. Proof of (5.3), (5.4) and (5.7). Let p = i_l%. Then
p € R for z € 9D and we have

K(z) = \/1177 ipii (Zi)T—l
(B.1) = (o7)"3 (M) ! (cos (% - g) _isin (% - g))
where
b (i) e () (3

(B.3) (o7)2 < (07)"2 <_) <(or)"z  if ot € (0,1].

This proves (5.3).

It is not difficult to verify that, for fixed o7 € (0,1) and varying p, the angle 6

-1
attains maximum 6., = arctan( (”T)%) when p = 1. Consequently, we have

Substituting (B.3), (B.4) into (B.1) yields Im K (z) < —(o7)2 /v/2. The result Re K (z)
> (07)2 /v/2 can be proved in the same way. This proves (5.4).

Note that
2 2\ %
-~ 1 pP+(o7)? \* /0 . /0
Vs(z) = ViK(z) = (o1)72 (W> (cos (§> + isin (5)
~ 0 .. (0
(B.5) = |K(2)] (cos (§> + isin (2)),
with cos (4) > % for € (— %,%). Using the last expression of \/s(z), we have
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VG -1 | AK()[cos (5)
Vs(z) +1 |K(2)2 + 2| K(2)|cos (§) + 1
< % ___ 2V2IR(y)
- |K(2)]? + V2|K(2)] + 1
(B.6) <1- V2K (2)|

|K(2)|? + V2|K(2)] + 1

=1—-

D=

where the last inequality is due to Taylor’s expansion (1 — x)
1-— %x By considering

d( T > 1—r2
dr\r2+v2r+1/)  (r2+v2r +1)%’

we see that the minimum value of V2| K (2)|/(|K(2)|?> + V2|K(z)| + 1) is attained at
1

either ‘[?(Z” = (0’7’)% or |I?(Z)| — (0-7-)—57 ie.,
VARG (e oty
K@P+ VK@ +1 7 \or+v2(on) +17 (o7) 71+ V2(0m) 72 +1
> (ar)%.

Substituting the last inequality into (B.6) yields (5.7).

Appendix C. Proof of (5.15). We divide the proof into the following four
steps.

Step 1: Note that f™ = (f7,..., f1;) with
fi =li(Dr + o E)u(zj, tn) — i(Opulxj, t, 4 1) + oulz), t, 1))]
(Cl) - [‘CnJr%Eu(mj’ tn) - ‘c(thr%)u(‘rjv tn+%)] - 072£n+%D7U(xja tn)'
We estimate the three terms in the expression of fJ" separately. Firstly, we have

i(Dr + oE)u(zj,tn) — i(Ou(@;, tyy 1) + oulj, b,y 1))

:i<“(xﬂ'7 tnt1) —ul@j,tn) _ du(z;, tn+;))

T

(C.2) + z‘a<“<xﬂ"t”) +2“(xj’t”“) - u(:cj,tn_,_;)) —0(),

Secondly, it holds that

(C.3)
n+i
Ly, ?Eu(j,tn) = L, 1)u(z), b, 1)
n+i n+3 n+3
=(Ly, 2 EBu(wj,tn) — Ly, *ul@j, by 1)) + (L 2ul@j by n) = L>Egp)ulz) b,y 1))
n+3 n+3 n+3
=(Ly, ?EBulzj,tn) = Ly 7 ulzg t, 1)) + (L, 2ulag by 1) = Lty )u(@s, 1)
= Il + 127

Since a Taylor’s expansion yields
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tn+1
(C.4) Eu(zj,tn) —u(xj,t, 1) = / min(t, 1 —t,t — t,)0nu(z;, t)dt,
¢

n

it follows that
tnt1 nal
‘Il| = ’ / min(thrl — t7t — tn),Ch 2 attu(l'j7 t)dt
tn
< C7% max max \E 8ttu(:cj,t)|
te[0,T] 1<j<M
(C.5) < O7?||ull ga @ o.1))-
nal
On the other hand, by the definition of £h+2 and L(t,,41), we have

(@1, by 1) 20T, by 1) — w(Ejgn, by g 1)

©6)  |kl= s
n A(xj+%’tn+%)u(mj+1vtn+%) - A(xj—%vtn-l—%)u(xj—latn-&-%)
ih
+ Vi) + A% (g, 1)ulz), b y)
=+ a U(IJa 71+ ) + a (iA(I7tn+%)u(xvtn+%)) |£E:$]'
+ZA(xj7 n+l)8$u(‘rj7tn+%)
_A (xj’ n+ ) (xjvtn—f—%) - V(xj)u(xﬁtn—i-%)
= I3 + I4a
where
—’LL(LE j—1> thrl) + 2u(x j ) tn+l) - ’LL(.’IJ j+1 thrl)
1| = \ P D) TR Do ) T BT ()
(C.7) < Ch2||u||c4(§X[07T]), (standard central difference scheme)
and
I = A1ty )@, tyya) = Al gty )u(@j—1, g 1)

ih
+ 0, (Z‘A(;p, tn+%)u(x, tn+%)> |x=x]_ +iA(x;, tn+%)8xu(xj, tn%)
,Z'A(‘TjJr%’tn+%)u(xj+1’t"+%> ~A@ ot )T 1 g y)
h
+ ZaxA(xJ’tn-l-%) (xj’ TL+ )+21A(xj’ n+ )8xu(a:j,tn+%)
A@j i tary) = ATy ey y)

= — h U(Z‘j,tn_;'_%)

. u(‘rj+1atn+l) _u(mj’thrl)
,L(A(xj"r;’tn—!—é) 2h 2
w(@j, by ) —w(@j—1,ty 1)

+ A( ]77’tn+ ) : h - )

+i0p Aty 1)ul@j, by 1) + 20A(@5, 1y 1) 00wl 4 1)
(08) = I5 + 167

787
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where
(C.9)
A( 17tn ) A(x'—l7tn l)
s = | =i I 1) + 100 A b ()

< CW?|| All gz @go.r 1l c@x o)

(C.10)

u(Tj41, tn+%) — u(z;, tn+%)
Is = —iA(z Tivd, n+ 1) n

u(ﬂjj, tn—i—%) - u(xj—17 tn-}-%)
h

= (= i tay) — 0 ALy, 1435 + O))
1
X (amu(xj,tn+1) amu(xj, nl 1)h+ O(h ))
(=A@ ) + iamA(xj,thr%)f +0(h?))

1
X (8mu(33],tn+%) 2aa::ru<xja n+ )h+ O<h2>)
— O(h?).

—iA(zj_1,t, 1) + 20A(xj, by 1 1) 0pu(T), by 1)

The last estimate requires 0., u to be bounded. Substituting (C.7)—(C.10) into (C.6)
yields

(C.11) I, = O(h?).

Then substituting (C.5) and (C.11) into (C.3) yields

(C.12) £372 Bulay,ta) = L(tyy ) ul; by, y) = O(h2).
Thirdly,

(C.13) o’ L2 Dru(tn)| < O72||ullos @ jo.1))-

Finally, by substituting (C.2) and (C.12), (C.13) into the expression (C.1), we
obtain

1/"]ln = O(r* + h?).
Step 2: In a similar way (Taylor expansion), one can prove
1D~ ™[I0 < Cllull s @ o.op -

Step 3: Inequliaty (5.6) of Lemma 5.2 implies |K (™) (z) — K(z)| < Cr*. Then

KJW) = / K™ (2)z79u(dz) and K; = K(2)2 7 p(dz)
oD oD
imply that

K Kyl < [ JROG) - Rl < Ot
oD
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Thus it holds that

SRy SN K < ST R - Klunl <Y ort < o,
3=0 7=0 J=0 §=0
which implies
(C.14) TR — )k yEu(t,) = O(729).
In addition, (3.12) implies that
(C.15) TRk u(t,) — /=i(0 + o)vEults) = O(r2).
Since ytv = WEIUM apd g, = TMEEIM Tpred, it follows that
(C.16)
’( —i(9; + o)yFulty) — /—i(0 + o)u(zs, tp))
—i(0 + o)u(x Jtn) + /=10 + o)u(x g, ty -
[N ) VT ete) /5 i 3,0
=O(h?) (central difference of \/—i(0; + o)u)
and
(C.17)
OFu(tn) — dyu(ay,tn) = U(xM-H,tn)h_ waatsfo) - 3wu(mM+%,tn) = O(h?),
O u(tn) — Dyu(a 1) = — L tn) . w20 t) gy t) = O2).
Substituting (C.14)—(C.17) into (5.13) yields
(C.18) gt = O(1% + h?).

Step 4: Since
Drgi =772 (K™ — K)x v D ulty)

+ [Ty Dru(tn) - —'<at +0)7* Dru(tn)]
+[\/miDu mDuxi7 ]

(C.19) + [0F D, - 9d,D u(xi,t )]s

it follows that (C.19) can be estimated similarly as (5.13) (replacing wu(z,t,) by

D u(x,ty)).
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