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Abstract. In this paper we present an error estimate for the explicit Runge-Kutta dis-
continuous Galerkin method to solve a linear hyperbolic equation in one dimension with
discontinuous but piecewise smooth initial data. The discontinuous finite element space is
made up of piecewise polynomials of arbitrary degree & > 1, and time is advanced by the
third order explicit total variation diminishing Runge-Kutta method under the standard
CFL temporal-spatial condition. The L?(R\Rz)-norm error at the final time 7 is optimal
in both space and time, where R is the pollution region due to the initial discontinu-
ity with the width O(v/TBh'Y/?log(1/h)). Here h is the maximum cell length and f is
the flowing speed. These results are independent of the time step and hold also for the
semi-discrete discontinuous Galerkin method.
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1 Introduction

In this paper we present an error estimate for the Runge-Kutta discontinuous Galerkin
(RKDG) method to solve linear one-dimensional hyperbolic equation with discontinuous
but piecewise smooth initial data. The scheme considered in this paper, which is referred to
as the RKDG3 scheme, uses the third order explicit total variation diminishing Runge-Kutta
(TVDRK3) time-marching and piecewise polynomials of arbitrary degree in space.

The RKDG method is one version of the discontinuous Galerkin (DG) finite element
method which is suitable for solving time-dependent nonlinear conservation laws because it
is an explicit scheme. The first DG method was introduced in 1973 by Reed and Hill [17],
in the framework of neutron linear transport. Later, it was developed into RKDG method
by Cockburn et al. [7-11] for nonlinear hyperbolic conservation laws, which uses the DG
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discretization in space and combines it with an explicit total variation diminishing Runge-
Kutta (TVDRK) time-marching [19]. It has been observed numerically and proved theoret-
ically in many cases that the DG method has strong stability in capturing discontinuities
and optimal accuracy in smooth regions, and it combines the advantages of finite element
method and high resolution finite difference and finite volume methods. For a fairly complete
set of references on DG methods, we refer to the lecture notes and review papers [5,12,18]
and the recent book [13].

Most a priori and a posteriori error analyses of DG methods for hyperbolic problems
have been carried out either for the semidiscrete version or for DG methods using space-
time elements. Recently, research has been performed to obtain error estimates for the
fully-discrete version of this method with explicit TVDRK time-marching, when the exact
solution is sufficiently smooth; see [1,20,21].

In this paper we are concerned with discontinuous solutions rather than smooth solu-
tions. This is more difficult to analyze but is also more realistic for hyperbolic equations.
We will continue the work in [21] and study the a priori error estimate for the RKDG3
scheme to solve the model problem in one dimension

Ui+ pU, =0, (x,t) € R x (0,77, (1.1a)
U(z,0) =Up(z), x€R, (1.1b)

where the flowing speed (3 is a given constant; we assume (§ > 0 in this paper. The initial
solution Uy(z) has compact support; further, it has a sole discontinuity at x = 0 and is
sufficiently smooth everywhere else. The result can be easily generalized to discontinuous
but piecewise smooth initial conditions. It is well known that the solution of (1.1) is discon-
tinuous along the line x = Bt. Since we do not consider limiters in this paper, the numerical
solution given by the RKDG3 scheme has oscillations around the discontinuity line which
we refer to as the pollution region due to the initial discontinuity. The purpose of this pa-
per is, roughly speaking, to investigate the RKDG3 scheme in terms of its pollution region
in the presence of discontinuities and its high order convergence away from this pollution
region.

While there are now many works in studying error estimates for DG method and other
related finite element methods for hyperbolic equations with smooth solutions, there are
relatively few works on error estimates for problems with discontinuous solutions. To our
best knowledge, the first work along this direction was given by Johnson et al. [14-16],
where the streamline diffusion method and the discontinuous Galerkin method are discussed
for stationary convection-diffusion equations and hyperbolic equations (or space-time finite
element method for time dependent problems). The authors proved that the pollution
region at any time is contained in a region whose size is at most O(p'/2log(1/p)), if one
approximates (1.1) with the DG method with linear space-time elements, where p is the
maximum element diameter. We remark that the techniques required for proving such error
estimates are very different when Runge-Kutta time stepping is used instead of the space-
time discontinuous Galerkin methods. Recently, Cockburn and Guzmaén [6] considered
this problem for the RKDG2 scheme using the second order TVDRK time-marching and
piecewise linear polynomials. In their analysis, the mesh in one dimension is assumed to
be uniform. Also they expressed explicitly the evolution of two freedoms (mean and slope)
in each element, similar to a finite difference scheme, which allow them to obtain a better



result than [14] in that the size of the pollution region in the upwind direction is at most
O(h*/?1log(1/h)), where h is the uniform cell length; however their result does not hold
when the CFL number goes to zero, or for the semi-discrete DG scheme. Notice that the
second order explicit Runge-Kutta (TVDRK2) method can only be paired with piecewise
linear DG scheme to achieve standard CFL condition for linear stability. Higher order DG
schemes coupled with second order Runge-Kutta method are not linearly stable under finite
CFL number, and a more restrictive time step restriction is necessary to obtain a stable
scheme.

In this paper we will show, for the RKDG3 scheme, the size of the pollution region at the
final time T is at most O(y/TBh'/?log(1/h)), where h is the maximum cell length. The size
estimate for the pollution region is the same as that in [14] for space-time DG, but is less
sharp than that in [6]. However, our result holds for piecewise polynomials with arbitrary
degree on quasi-uniform meshes, and for any suitably small CFL number and also for the
semi-discrete DG scheme. Moreover, the order of the pollution region size is independent
of the degree of piecewise polynomials, a fact also verified by our numerical experiments
in section 6. If we focus on piecewise linear polynomials we could get a sharper estimate,
however this is not relevant since one would not pair up piecewise linear polynomials, which
provides second order spatial error, with third order Runge-Kutta time stepping.

Comparing with the work in [6], which has used the monotonicity of the weight function
to detect different sides of the pollution region, we do not use in our analysis the mono-
tonicity of the weight function and obtain the same estimates for both sides around the
discontinuity point. However, this is not the key point of the analysis. The difference in the
estimate of the left size of the pollution region comes from different stability mechanisms
of the RKDG2 (with the TVDRK2 time-marching) and RKDG3 methods.

1. In the RKDG2 method, there exists a balance between the anti-diffusion of the TV-
DRK2 time-marching and the diffusion of the DG spatial discretization; thus this
method works well only for piecewise linear polynomials under the standard CFL
condition. This anti-diffusion mechanism is helpful to shorten the size of pollution
region, if the CFL number is a fixed constant. However, when the CFL number A

goes to zero (or for the semi-discrete version), the conclusion in [6] does not seem to
hold.

2. On the other hand, TVDRKS3 time-marching provides an additional numerical stabil-
ity (see section 4.3) and enlarges the stability of the RKDG3 method, making it stable
for piecewise polynomials of any degree k. However, this advantage does not provide
any contribution to shorten the size of the pollution region. The result presented in
this paper is independent of the CFL number below the stability bound and holds
when the CFL number goes to zero.

We present in this paper error estimates for piecewise polynomials with arbitrary degree
k > 1 on the quasi-uniform mesh. This extends the results in [6] in polynomial degree,
order of the Runge-Kutta time stepping, and to non-uniform meshes. The analysis is more
technical than that in [6], however the main result is obtained along the same lines, with a
few notable exceptions in which the techniques used in [6] for the lower order (k = 1) cases
are not applicable and we have to develop new techniques to obtain the error analysis.



In this paper, we would like to use a modification of the classical L?-norm argument [21]
for the RKDG3 scheme. The difference results from the the introduction of weight functions,
which are similar to those in [14]. During the energy estimate with the weighted L2-
norm, we also adopt two important techniques. One is the introduction of the generalized
slope function as those in [4] and the highest frequency component in each cell, for a
suitable projection of the numerical error, to cope with the troublesome terms resulting from
the weight function. The other is the additional numerical stability in the time direction
provided by the TVDRKS3 time-marching. To the latter point, similar result has been given
in [21] for the classical L?-norm analysis.

The paper is organized as follows. In section 2 we present the RKDG3 scheme and
the main result in this paper. In section 3, we recall some preliminaries with respect to
the weight function, including the inverse properties and approximation properties in the
weighted Sobolev norms, and some essential properties of the DG spatial discretization.
Section 4 is the main body of this paper where the error estimate given in the main result
is proved. The important techniques and the detailed proofs for some of the key results are
given in section 5, and a few more technical proofs are given in the appendix. Numerical
experiments are given in section 6 to verify our error estimates. Finally, concluding remarks
are given in section 7.

2 RKDG scheme and the main result

In this section we first present the precise definition of the RKDG3 scheme, following [21].
Let {I;}; be a partition of the real line with cell I; = (v;_1/2,%j11/2) of length h; =
Tji1/2 — Tj_1/2, where h = hpax = max; h; < 1 and Ap, = min; h; are the maximum
cell length and the minimal cell length, respectively. Denote v; = hj/h and define the
regularity parameter of the mesh by v = hy,iy/h. In this paper we assume the partition is
quasi-uniform, namely, v < 1 is bounded below away zero uniformly when h goes to zero.
If the mesh is uniform, then v = 1.
Associated with this mesh, we define the discontinuous finite element space

Vi = {v € Lo (R)  vlr, € Pr(l;) Vi b, (2.1)

where Py (I;) denotes the space of polynomials in I; of degree at most k. This space is
contained in the following (mesh-dependent) broken Sobolev space

HYh = {p e L} (R) : |1, € Hl(jj)vj b (2.2)

Here L? _(R) and H'(I;) are the usual Sobolev spaces. Note that the function p € HY" is
allowed to have discontinuities across element interfaces. At each element interface point,
there are two traces from the right and from the left, denoted by p* and p~ respectively.
The jump is denoted by [p] = p* —p~.

Let {t"}_, be a uniform partition of the time interval [0, 7], with the time step 7, where
t" =n7 forn =0,1,...,N. Since we use a one-step Runge-Kutta time discretization, the
time step could actually change freely from step to step, but in this paper we take the time
step as a constant for simplicity of presentation.

The RKDG3 scheme is implemented as follows. Assume the numerical solution uy € Vj,

at time t" is obtained, we would like to find uZH € Vj, at the next time t"*!, through two



intermediate solutions uZ’l and uZ’2, also belonging to V},. For any test functions v, € Vp,
the three numerical solutions satisfy the following variational forms

(" vn) = (uf, o) + TH(ufl, vn), (2.30)
3 1 T

(up?,vp) = Z(qu'Uh) + Z(UZ’l,Uh) + ZH(UZ’l,vh), (2.3b)
1 2 2T

(upth o) = g(uﬁ,vh) + §( w2 op) + gH(uZ’z,vh). (2.3¢c)

Hereafter (w,v) =3_,(w,v); is the L2-inner product with (w,v); = flj wvdzx, and

H(p.q) = _(Bp.ax); + Z Bry sl (2.4)

J

is the bilinear functional representing the DG spatial discretization, where Gp~ is the upwind
numerical flux since 8 > 0.

To ensure the numerical stability of the RKDG3 scheme, the time step should satisfy a
suitable temporal-spatial condition, namely the CFL number X := |3|7/hpyin should not be
larger than a certain positive constant Aj.x. In this paper we do not pay attention to the
sharp value of A\ ax.

The initial solution is taken as ug = PpUy(z), where P}, is the Gauss-Radau projection
for the positive flow direction. For any function p € H" the projection Ppp is defined
element by element as the unique function in V},, such that in each element I;,

(Php)jiyjo = Pii1jp and  (Pup —p,vn); =0, Vop € Peoa(ly). (2.5)

Now we have completed the definition of the RKDG3 scheme under consideration.
Next we state the main result of our error estimate and the size of the pollution region
at the final time 7. The detailed proof will be given in the next three sections.

Theorem 2.1 Let {u?}_ be the numerical solution of the RKDG3 scheme (2.3),
where the finite element space Vi, is made up of piecewise polynomials of degree k > 1 on
quasi-uniform meshes, with the maximum cell length h = hyax and the minimal cell length
humin, respectively. Let U(x,t) be the exact solution of the linear hyperbolic equation (1.1),
where the initial solution Uy(z) is piecewise smooth and belongs to H™*k+24) on both sides
of the sole discontinuity point at x = 0. Assume the CFL number X\ := |B|7/hmin is small
enough, where T is the time step satisfying NT =T. Then there holds

1U(T) = |l 2@my) < M(REH 4 7%), (2.6)

where the bounding constant M > 0 is independent of h and 7, but may depend on the final
time T, the norm of the exact solution in smooth regions, and the jump at the discontinuity
point. Here Ry is the pollution region at the final time T, given by

Ry = (BT — C\/TBr=1h"?log(1/h), BT + C/TRr—1h"?log(1/h)), (2.7)

where the bounding constant C' > 0 is independent of v = hmin/hmax, A, 5, h, 7 and T.



3 Preliminaries

In this section we will introduce two weight functions that will be used, and present several
elementary properties related to them.

3.1 The weight functions

Let 2 be any given interval, which is a union of some cells. Denote by I} (£2) all element
interface points of those cells contained in 2. For any function ¢ € H"", we define the

weighted norms ||ql|y,0 = ([, ¢*vdz) Y2 and

1
gl 2) = Y. ¥ [(qj+ )"+ (45,0 ’
Tjp1/2€00(82)

in the domain 2 and on the element boundary I} ({2), respectively, where v (z) is a positive
and continuous function, referred to as the weight function. If v» = 1 or 2 = R, the
corresponding notation will be omitted. Here 9;,1/0 = (x4 /2)-

In this paper we will consider two weight functions, denoted by () (x,t) and =1 (x,t),
respectively, in order to determine the left-hand and right-hand boundaries of the pollution

region. Both weight functions 1)(® (x,t) for @« = £1 are related to the cut-off exponential
function ¢(r): R — R,

e ", r >0,

¢(r):{ 2:6”, r < 0; (3.1)

and they are defined as the solutions of the linear hyperbolic equation (1.1),

U+ B = 0,6 >0, ) (2,0) = ¢(%) (3.2)

where the parameters v > 0 and o € [0, 1] are related to the steepness of the weight function,
and the parameter z. is related to the initial position of the steepness center of the weight
function. These parameters will be chosen later in a suitable way.

It is straightforward to verify that both weight functions, (<) (x,t) for a = +1, satisfy
the following proposition at any time. The proof is elementary and is omitted.

Proposition 3.1 The weight function v (z,t) = (¥ (z,t), for o = %1, satisfies a.e.

Oz +d,t)
= T I =0,1,2: .
e | Fe s <o meo 330
1
0T, t)| < e |07 (z,t)], m=0,1, (3.3b)

where O™ is the spatial derivatives of 1 with order m > 0; noting here 0% = 1.



We also notice that the above two weight functions are mirror images of each other. We
can easily verify, for the weight function () (z,t), the following properties

sgn(0, 0 (2,1)) = —a, if (z,t) € R x [0,T]; (3.4a)
1< (z,t) <2, if oz — 1z, — Ot) <O; (3.4b)
0 <@ (z,t) <h®, if alz —z.— Bt) > slog(1/h)yh?, (3.4¢)

where a = +1, and s > 1 is any given positive number. The proof is straightforward and is
omitted.

Below we will denote, for convenience, either of the weight functions () (z,t) by a
uniform notation 1 (z,t). Furthermore, we would like to always assume vh°~! > 1 in this
paper. This can be achieved if v is large enough, since o € [0,1]. Under this condition, the
length of each cell I; is ensured to be not greater than yh?. Thus it follows from (3.3a)
that the amplitude of |07 (z,t)| in each cell is bounded uniformly. This is an important
property to rebuild the inverse properties and approximation properties in the weighted
norm.

3.2 Properties of the finite element space

Based on the classical inverse properties and Proposition 3.1 for the weight functions, we
can easily obtain the following inverse properties in the weighted norm.

Lemma 3.1 Assume the weight function ¢ = (x,t) satisfies Proposition 3.1, and
yho~L > 1. For any function v, € Vi, there exists an inverse constant u > 0, depending
solely on k and independent of v(£2), h and vy, such that

107 vnllg,2 < w(v(2)h) " lvpllp,, m > 1; (3.5a)
Wiz, ) < (/22 (W(2)h) "2 vyl .0, (3.5b)

where v(£2) is the minimum of V; = hj/hmax for those cells I; contained in £2. Here 2 may
be the single cell I; with v(1;) = v;, or the whole real line with v(R) = v.

Besides the previously defined projection P, we will also use another Gauss-Radau
projection Qp, corresponding to the negative flow direction. For any function p € HY" the
projection Qpp is defined element by element as the unique function in V},, such that in
each element I; there holds

(Qup))_1jg =P, 10 and (Qup—p,vp); =0, Yy € Ppo1(l)). (3.6)

The projections P, and Qp, are distinguished by the exact collocation at different endpoints
of each cell.

For convenience, let W), be one of the Gauss-Radau projections P;, and QQj, and denote
the error operator by Wﬁ = I — W, where I is the identity operator. By the scaling
technique of finite element analysis [2,3] and the first property (3.3a) of the weight function
in Proposition 3.1, we have the following approximation property.



Lemma 3.2 Assume the condition of Lemma 3.1 holds. For any sufficiently smooth
function p(x), there exists a positive constant C' independent of v, o, h and p, such that

Wi plly,0 + hl|0e (Wi p) . + B2 Wiplly @) < CRMPEL D90 ||y 0, (3.7)
where {2 may be the single cell I; or the whole real line.

For any function in the finite element space V},, there holds the following superconver-
gence result. It is a cornerstone in our analysis, and will be used many times. It can be
obtained by using Proposition 3.1 along the same line as that in [15]. For completeness of
this paper, the detailed proof is given in the appendix.

Lemma 3.3 Assume the condition of Lemma 3.1 holds. Then we have for any v, € Vj,
the superconvergence result

W (vn) -1 + Pl (Wi ($on) -1 < Cy = R [[op . (3.8)
As an application, Wy, is a bounded projection in Vy, namely
”Wh(l/ﬂl)h)udﬁl < CHUhHTZH V?Jh S Vh. (39)

The above bounding constants C' > 0 are all independent of v, o, h and vy,.

3.3 Properties of the DG spatial discretization

In this subsection we present some basic properties in the weighted norm about the bilinear
functional H(-,-), which is given in (2.4). These results are straightforward extensions of
those in [21], as an application of integration by parts and the weighted inverse properties.
We would only give the proof to Lemma 3.5 in the appendix.

Lemma 3.4 Let ¢y = ¢(x,t) be a weight function. For any functions w and v in the
broken Sobolev space H'", there hold the identities

J

1 1
H(w, Yw) = — §|ﬁ|||[[W]]III2p,nL + 5 (Bw, dpdpw). (3.11)
Lemma 3.5 Assume the condition of Lemma 3.1 holds. Then we have
P, )| < 3Bluh) wlyllvly, Vv e Vi (3.12)

We now give a remark about these two lemmas. The identities in Lemma 3.4 show in
some sense that H is antisymmetric and semi-negative definite, respectively. Further, it
follows from Lemma 3.5 that H is bounded in V}, x V},, however the bounding constant is in
the order of O(h~!). These properties have played very important roles in obtaining linear
stability and error estimate in the classical L2-norm, in [21].

Finally, we will mention the nice and strong relationships between two Gauss-Radau
projections and the DG spatial discretization in the following lemma. These results are the
same as that in Lemma 4.1 in [6], and will be used many times in our analysis. Their proof
is straightforward by using the definition of the projections, and is omitted.

Lemma 3.6 H(P;-q,vy) = H(vp, Qi-q) =0, for any q € HY and vy, € V3.



4 The error estimate

In this section we begin to prove the main theorem of this paper. The main line of the proof
is based on the ideas in [6] and the energy analysis in [21] when combined with suitable
weight functions [14]. The proofs are rather technical, so we proceed in several steps to
clarify the main ideas.

For convenience, below we will denote by C' (maybe with a subscript) a generic positive
constant which depends solely on the regularity of the exact solution in smooth regions and
the degree k of piecewise polynomials (showing up explicitly in the inverse constant ), and
is independent of v, A, B, v, o, h, 7, n and T. We will also use another generic notation
M, if this constant is only independent of h, 7 and n. These constants may have a different
value in each occurrence.

4.1 Step 1: the smooth solution

Associated with problem (1.1) with piecewise smooth initial solution Upy(x), we would like
to follow [6] and consider the following problem

u + Puy =0,t>0;  u(z,0) =up(x), (4.1)

where ug(z) is a sufficiently smooth function modified from Uy(x). The function ug(z) is
the same as Up(x) beyond the interval [—h, h] and satisfies

|07 up(x)] < Ch™™, x €[—h,h], m=1,23,4, (4.2)

where the bounding constant C' > 0 depends solely on the jump and the piecewise smooth-
ness of the exact solution around the discontinuity point.

As a direct result, u(z,t) = ug(z — Bt) is sufficiently smooth everywhere and always
agrees with U(z,t) beyond the bad region {(z,t) : x € [5t — h, 5t + h|,Vt € [0,T]}. This
is the starting point of our subsequent analysis. To make it clear, let us illustrate here the
key ideas to prove Theorem 2.1.

In order to detect the left-hand and right-hand boundaries of the pollution region at
the final time T, we would like to determine two half-lines R; and R, which contains
[BT — h,+o0) and (—oo, BT + h], respectively. For each case, we take the suitable weight
function ¢ (z,t) and set up the estimate

1U(T) — uhNHL2(R\R%) = |lu(T) — uhN”L2(R\R$) < |uw(T) — U}ZYHW\H (4.3)

where ¢V = (2, T) and is not less than 1 in the considered domain R\R%. The estimate to
the right-hand side term is a typical energy analysis with the weight function, which is the
main body of our analysis. Finally, we figure out the suitable setting for those parameters
in the weight functions and complete the proof of Theorem 2.1. The detailed process will
be given below.

4.2 Step 2: error representation and error equations

To carry out the energy analysis with the weight function, we proceed with the following
three steps. Following [21], we firstly introduce three functions, uw©, 4@ and u?, associated



with the local TVDRK3 time discretization. Let u(?) = u, and define

u® = 4O +m§°), (4.4a)
1 1

@ — 2,0 4 2,0 ¢ 2,0

u 24 +4u +4Tut , (4.4b)

where u(x,t) is the exact solution of the smooth problem (4.1). The reference function at
each stage of time level n is defined by u™! = (®) (z,t™). Here and below we may omit the
superscript £ if £ = 0.

By using Taylor’s expansion in time and integration by parts in space, it is easy to get
the following lemma. The detailed proof will be given in the appendix.

Lemma 4.1 Let u(x,t) be the sufficiently smooth solution of problem (4.1). Then for
any function v € HY", there hold the following variational forms

(™, v) = (u™,v) + TH (", v), (4.5a)
3 1
("?,0) = S v) + 7 (™ 0) + TH@, v), (4.5b)
n+1 1 n 2 n,2 27 n,2 n
(u 7U)Z§(u 7U)+§(u ’ 70)—’_?7{(“ ’ 7v)+(< 71))7 (45C)
where ("(z) = & ;:H(t’”rl —t)30tu(x, t) dt is the local truncation error in time. Here O}u

is the fourth order time derivative of u.

For convenience of notations, we would like in this paper to introduce for a series of

functions {q"vé}f;%m, defined at every stage of time levels, two series of simplifying nota-

tions

Eig" =q"" —q", Dig" = ¢ — ¢, (4.6a)
1 3

Eaq" = q™* = q™ = 7¢",  Dog" =2¢"* — ¢ —¢", (4.6b)
2 1

Eyq" = q"" = 50" = 2q" Dsg" = ¢ - 20" 4 ¢ (4.6¢)

Obviously these series of notations can be expressed linearly by each other, for example

E1¢" = D1q", Eoq" = %qu” + iqu", E3q" = D3q" + §D2q” + ;qu". (4.7)
Here Eyq™ describes the evolution of the solution in the explicit TVDRK3 algorithm, while
Dyq™ reflects the information of the f-order time derivatives (see Lemma 5.1). The latter
property is inherent in this time-marching, and plays very important roles in our analysis;
a detailed discussion will be given in section 5.1.

Denote the error at each stage of time level n by e™* = u™f — uZ’é. As the usual
treatment in finite element analysis, we consider the error decomposition e = ™t — ¢t
and then estimate £™* by n™¢ using an energy analysis in the weighted norm. Here

nmg _ un,z . ]P,hun,é _ Pi_un,fy and Sn,f — uz,f _ ]P)hUmZ — ]P’he"’z, (48)

10



are the approximation error and the error’s projection in V},, respectively, and P}, is the
Gauss-Radau projection for the positive flow direction, defined in (2.5).

To estimate the error’s projection £™¢, we need to set up the error equations by sub-
tracting those variational forms in Lemma 4.1 from the RKDG3 scheme (2.3), in the same
order. This yields the following error equations for any test function v, € Vj,

(E1£n7 Uh) = (Elnn7 Uh) + TH(£n7 Uh)) (49&)
(B, wn) = (o, un) + 7 7HE 1), (1.90)
(Es&",vn) = (E3n™, vp) + ng(gan,vh) —(¢", vp). (4.9¢)

Here we have used H(n™%,v;,) = 0 for any vj, € Vj, owing to the first equality in Lemma
3.6. These error equalities are fundamental in the following energy analysis.

4.3 Step 3: energy equation and related estimates

In this subsection we would like to set up the energy evolution at any sequential time and
establish some related estimates with respect to the weight function ¢ (x,t), which has been
given in section 3.1 and satisfies Proposition 3.1. This analysis process is an extension of
the classical L2-norm estimate in [21].

To this end, we first take three test functions in each equation of (4.9). The first one is
vp, = Qup(¥™E™) in (4.9a), the second is 4Qyp(¥"¢™!) in (4.9b), and the last is 6Qy (1)"E™2)
in (4.9¢c). Then we sum up the three equalities. After some manipulations similar to those
in [21], we finally obtain the energy equation as follows:

3H£n+l||12pn+1 — 3H£n||12pn =111 + IIs + [I3 + 114, Vn, (4.10)
where dy = d; = 1 and dy = 4 for notations’ convenience, and

I = [Do€"||5n + 3(D1E" + Dog™ + D™, ¢ " D3g™), (4.11a
Iy = (E1&", Qi (¥"€M)) + 4(E2™, Qi (™)) + 6(Es&™, Qi (¥"€™2)), (4.11b
I3 = (E1n™, Qp(¥"€™)) + 4(Ean™, Qu(¥™€™1)) + 6(Esn™ — ¢, Qu(v"€™?)), (4.11c
My= Y deH(E™ "™ +3((@" T — et et (4.11d

£=0,1,2

)
)
)
)

In this process we have used H(f"’“,@ﬁ(lﬁ"f"’f)) =0, for any k,f = 0,1,2, which follows
from the second equality in Lemma 3.6. If ¢)(x,t) = 1, the above result is the same as that
in [21] to obtain the classical L2-norm error estimate; in this case Il and the last term in
114 are both equal to zero.

In what follows we will present some estimates to those terms on the right-hand side of
(4.10), one by one. To highlight the main line of our analysis, we would like to enumerate
here the basic ideas and techniques, and present the results with only brief explanations,
leaving the more technical and detailed discussion to the next section.

In our analysis, we mainly use the following techniques:
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1. As an extension of the ideas in [21], it is still important to study the evolution of the
four functions Dy£", £ = 0,1,2,3. Note that Dy = I is the identity operator. We need
to set up the relationships among the weighted norms of these functions and/or their
components, for instance, the generalized slope functions and the highest frequency
components.

2. It is well-known that, for the RKDG scheme, the basic stability comes from the
dissipative nature of the DG spatial discretization, namely, the sum of the squares of
the jumps at element interfaces. Furthermore, for the RKDG3 scheme, there exists
an additional stability term in the time direction, provided by the TVDRKS3 time-
marching. This stability shows up explicitly in the term H]D)gf"\@n, and plays a very
important role in our analysis.

3. One of the main techniques is the generalized slope function, as considered by Cheng
and Shu in [4]. This technique helps us to set up the inverse relationships between
Dy, 1€ and the generalized slope function of D", measured in the weighted L2-norm.
This careful treatment leads to a good estimate and helps us to determine the sharp
size of the pollution region; see the proof of Lemma 4.5. The detailed results and
discussions will be given in subsection 5.1.

4. In the following energy analysis, the weight function results into some troublesome
terms, for example, the term Iy and the last term in II4. However, we are able to
take suitable parameters v and ¢ in the weight function, such that those troublesome
terms are controlled by the stability terms.

Along the same line as that in [21], we can obtain an estimate to the term II; as given
in the following lemma. The detailed proof is given in section 5.2.

Lemma 4.2 Let €1 and €9 be any two small positive constants. We have

I < 18D 5m 7 + CT 7 IID1E™[5n + (B0 + O1 + CT 1) [Do™ |7

+ O3 (D2 |[7m + D™ 50 + 1€ 170) 771, (4.12)
where
Qo = — 14 (2e1) L pd 4 642A% + 2e,, (4.13a)
01 = CAy W77 4 Cey N2y 2272 L CTBr My 2R 27, (4.13b)
Oy = OT (N2 2h*727 4+ 1) + Cey (v 2h* 727 + )T, (4.13c)

and the bounding constant C > 0 is independent of €1, €2, v, A\, B, v, o, h, 7, n and T'.

Here we give a remark to this lemma. From this lemma an additional stability in the
time direction shows up explicitly in term of (0 + @1)HD25"H12¢,M if the involved coefficient
is not greater than zero. This condition can be satisfied, by setting the CFL number under
A < Amax with a suitably small Apax, and taking suitable parameters v and o in the weight
function. The detailed discussion will be given in section 4.4.

12



Now we turn to obtain a sharp estimate to the second term Ils. To do that, we would
like to make the full use of the highest frequency component that will be defined in (5.11),
and the definition of the Gauss-Radau projection. The detailed proof will be given in section
5.3, and the result is stated in the following lemma.

Lemma 4.3 There holds the following estimate

M <CT™ > |l€™5nr + CTBv 'y 20720 > €™ W3 gy 7
£=0,1,2 £=0,1,2

+CTy 2022 (S Do e + 1162 ), (4.14)
0=1,2,3

where the bounding constant C > 0 is independent of v, A\, 8, v, o, h, 7, n and T

The third term Il3 is easy to estimate by using the boundedness of the projection Qy
in the finite element space (the superconvergence result given in Lemma 3.3). The line of
analysis is almost the same for each term included in II5. By using the weighted Cauchy-
Schwarz inequality, Lemma 3.3, and Young’s inequality, we have for £ = 0, 1, 2, that

|(Ee1n™, Qu(@"E™))] < Beirnllyn | Qn (€™ pn)-1
< Oy R Baga [l 17 |
< CT—ITHéfn,ZHin + CT7_2h2_207—_1HEZ—HT/nH?ﬁ”'

Collecting the above estimates for £ = 0, 1, 2, and using triangle inequality to the relationship
(4.7) among Eyn™ and Dyn™, we can obtain the following lemma.

Lemma 4.4 There holds the following estimate

O3 <CT1 > I€3nr + CTy 20272771 Y D3, (4.15)
£=0,1,2 £=1,2,3

where the bounding constant C > 0 s independent of v, A, B, v, o, h, 7, n and T

Using (3.11) in Lemma 3.4, we estimate the last term Il from the formula

1
Iy = gy + o = 9 Z dzﬁ”ﬂfn’zﬂ”i”ﬂf
£=0,1,2

H{5 X @@t owne 3 —gment et} e

0=0,1,2

where dy = d; = 1 and dy = 4 are the three parameters as stated before.

Herein the term Il4; is the numerical stability owing to the DG spatial discretization,
which provides a nice control on the first term on the right-hand side of (4.12), if £; is
small enough. The term Il o is resulted from the weight function and the time advancing.
It is important to establish a sharp estimate to this term, which depends on a careful
analysis on the weighted L2-norm ||D;£"||y». To do that, we need to make full use of the
generalized slope function 9(D1£™), and the additional stability provided by the TVDRK3
time-marching.

The detailed proof will be given in section 5.4, and the estimate to the last term Il4 is
stated in the next lemma.

13



Lemma 4.5 There holds the following estimate

1 n n n
My < =5 Y dBllE™ UWin 57+ OsID2E" [ + 01 Y €™ Il (4.17)
0=0,1,2 0=0,1,2,3
+ 05 (BN 5, + BIE W )7 +©6 (D IDen™ [+ 1C7113 )77,
(=1,2,3

where €3 = " dy=dy =1, dy = 4, and

O3 = CTBM 227 (N2 + 2)v7 L, (4.18a)
04 =CT L+ CBM 2727 1 CpAZy3p2737, (4.18b)
O5 = CAMY A7 + CTB2 0 IN2y 2R =20 4 CT 5202 N2y ~4p3 10, (4.18c¢)
O = CTN v Iy 2220 (A2 4+ 2) + OT N2y 0% - Cp~ N2y~ th? 7, (4.18d)

and the bounding constant C > 0 is independent of v, \, 3, v, o, h, 7, n and T.

4.4 Step 4: the final energy inequality

At the beginning of this subsection, we first point out a rough estimate to the stage error’s
projections, limited in a single TVDRK3 time-marching step. This result is a direct corollary
of Lemma 5.2; see section 5.1.

Corollary 4.1 Assume the CFL number A < Apax. We have

6™ < C(IEEn + D2 IDwn" 3 + Sacllc™ 30 ), £=1,2.3,  (4.19)
1<Kkl

where €3 = € and the bounding constant C > 0 is independent of v, X, 3, v, o, h, T,
n and T. In this paper we always denote 6,0 = 1 if £ = K; otherwise d.p = 0 if £ # K.

Now we collect up lemmas from 4.2 to 4.5, into the energy equation (4.10). Noticing
Corollary 4.1, we obtain the general energy estimate at the successive time level

€™ 2 ns1 = 3IIE" 15 < OullE™ |57 + G1 + Ga + G, (4.20)

where G, G2 and G35 are given in the form

G1= (00 + 01+ @3)HD25"H12M7 (4.21a)
Go= [~ 5+ 221 + CTB 21 4 03] [BIEE"W3n. 1, + BIE™ W |7
+ [ =24 CTBy 2 BIIE 2 (4.21b)
Gy = [92 + 06+ CT»y-?h?-ﬂ ( 3 1D 3 + chufw)r—l. (4.21¢)
=1,2,3

Note that the notations 0;, (0 < i < 6), have the same form as that in section 4.3, and the
bounding constants C' in (4.21) and involved in ©; are all independent of v, A\, 3, v, o, h,
7, nand T.
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Now we will show that there exists a group of parameters 1, €2, v and o, such that the
terms GG1 and G reflect respectively the different stability in the RKDG3 scheme, and, at
the same time, the term ©4 and the coefficient in (4.21c) are bounded as needed.

To this purpose, we first let ¢; = 1/8 and €9 = 1/24. Then we get Oy < —1/12 from
(4.13a), if the maximum CFL number Ay, is suitably small and satisfies, for example,

fAmax < 1/6, (4.22)

Furthermore, we take

oc=1/2, and ~=C,VTpr, (4.23)
where C, is a sufficiently large constant as determined later. This setting is flexible to ensure
the terms 1, O3, O5 and CTBr "'y ~2h1=27 to be small enough so that the coefficients in
(4.21a) and (4.21b) are not greater than zero. Consequently, G; + G2 < 0. After given the
constant C, the setting (4.23) implies that

Q2 + O+ CTy 2> ™27 < CY(T +1), and ©O4 < CoT !, (4.24)

where the positive constants C and Cy are independent of A\, h, 7, n and T.

For convenience of statements, we put aside the detailed discussion about these as-
sertions, to the end of this subsection. Under the above parameter’s setting, we con-
tinue our analysis by writing the energy inequality (4.20) in the simple form: for any
n=20,1,..., N — 1, there exist two positive constants C; and C5 independent of v, A, h, T,
n and T, such that

I s = €30 < CoT I W + Co(T + )77 (0 D[ + IC 20 )-
0=1,2,3

Since €% = 0, an application of the discrete Gronwall’s inequality yields that

N-1
1Ny < Co@+1) > (D I e + IS ), (4.25)
n=0 (¢=1,2,3

where the bounding constant C3 > 0 is independent of A, h, 7, n and 7T'. This result is the
same as that in the classical L2-norm error estimate, if 1) = 1.

At the end of this subsection we complete the verification on those assertions with
respect to the coefficients in (4.20) and (4.21). As two typical examples, we would like to
present the discussions only for the terms ©; and ©4. Due to 7 < T and A = 57/(vh), we
have \vh/(T3) < 1. Thus, substituting the expression (4.23) into ©; yields
AN _9\ AV -2 1/2 ~—1 -2
T—ﬂ> + OO AT + 00w < CALZCT! + ChmaxC5 2,
which implies that the term ©; can be small enough if the constant C, is taken to be large
enough. Along the same line, we also have the following observation

Q4 < CT~ L4+ CONTAY ™)L + CBXY(TBr 1) ~3/2h1/2

h 1/2
% < C'T_l()\g/2 +A+1) < C2T_1,

O < CAY2C Tt (

<COT '+ 0T P+ 0Nt

since the CFL number A is upper bounded by Apax. The other assertions can be verified
similarly, so they are omitted here.
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4.5 Step 5: size of the pollution region

In this subsection we return to our main purpose and investigate the size of the pollution
region at the final time 7. To this end, in this paper we would like to assume explic-
itly that the initial solution Up(z) is piecewise smooth and it belongs to H™x(k+2.4)(Q+),
respectively, where Q7 = (0, +00) and Q= = (—o0,0).

The analysis is almost the same for determining the position of the left-hand boundary
and the right-hand boundary of the pollution region. As an example, we will show below
how to find out the position of the left-hand boundary.

This purpose can be obtained by using the last parameter z. involved in the weight
function. Let s > 1 be a suitably large constant as determined later, and we take

x. = —slog(1/h)yh?, (4.26)

where 0 = 1/2 and v = C,\/Tfv~! is a large enough constant, as determined in (4.23).
Assume at this moment that the parameter s is large enough to ensure |z.| > 2h.

Let xp(t) = Bt+ 2x., which can be concluded as the left-hand boundary of the pollution
region at any time ¢ € [0,7]. This can be showed by the following optimal L?-norm error
estimate out of the domain R, = (z(t), +00), with respect to both time and space.

Because the domain R\R;" stays away from the bad interval [3t — h, 3t + h], the smooth
solution wu(x,t) agrees with U(x,t) in this half-line at any time t. As we have stated in
(4.3), it follows from property (3.4b) of the weight function (z,t), that

luy” = U, Dllars < lup — (@, Tllyw et < V20V lgyes + 1€ ey, (4.27)
\R7 YN R\RT \R7

where the last term has been estimated by (4.25).

Let w(t) be the element’s endpoint z,, /o satisfying 8t + z. € (Tp,—1/2, Tpg1/2]- Then
we split the whole real line into two parts: one is Zy,(t) = (—oo,w(t)), and the other is the
remaining part Zg(t). Note that both sets R\R;" and Z(t) enlarge as the time t increases,
and R\R;" C Z(t). Therefore, (4.27) and (4.25) yield

N-1
UG Dllgrs < M{I0 gy + D€ T ) + E TN} (428)
n=0

where E"(£2) =3 /_1 55 ||]D)m"\|@2bn79 + ||§"||12pn79, and the bounding constant M = C(T' 4+ 1)
is independent of A, h, 7 and n.

The estimate to the right-hand side depends strongly on the different smoothness of u™
and Dyu™, for ¢ = 1,2, 3, on different domains Zr,(t") and Zr(t").

Let us first look at the smooth region Zy,(¢), which also stays away from the bad interval
[Bt— h, Bt + h)], thus u(z,t) agrees with U(z,t). Since Up(z) € H™*k+24)(Q~), there exists
a positive constant C' such that

105+ ullz, o) + 105 Oew) |z, 1) + 1105 (07wl ) + 10t ullz, ) < C, V€ [0,T7.

Then it follows [|C"|yn 7, (tn) < Ct* from the definition of truncation error (", given in
Lemma 4.1. By using standard approximation property (Lemma 3.2) for the linear projec-
tion, we easily have that

HT/N”IL(T) S Chk-H, and HDMnHwn,IL(w) S Chk-HT, Vn,€ = 1,2,3. (4.29)
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In the above process, we have used S = Avh and the simple fact, due to (4.6) and (4.4),
that Dyu" = Tuy(z, t"), Dou™ = L720%u(x, ™), and

tn+1 t”

1
Dyu™ = / OPu(z, t)dt' dt” — 572@%(:5,1&").
o Jin

Next let us move our sight to the right half-line Zr(¢), which includes the bad interval
[Bt — h, Bt + h]. Due to the relationship (4.2), we have the following smoothness

107 (0e) |1z (0) + 102 (07w 120y < CRT2, 0 ull g < CHT7/2.

Noticing property (3.4c) of the weight function, namely ¢ (z,t) < h® when x € Zg(t), along
the similar way as above we have the following estimates

1" lyn zgmy < CRZT 7%, and Dy ||yn 2oy < ChZ 7, ¥n, £ =1,2,3.  (4.30)

Finally we substitute inequalities (4.29) and (4.30) into the energy estimate (4.28), and
then take s large enough, for example, s > max(2k + 3,7). This yields that

lup = U, Tllgyry < MR +7%), (4.31)

where the bounding constant M is independent of A\, h, 7 and n, and depends on the
smoothness of the exact solution U(zx), the jump at the discontinuity point and the final
time T'.

Along the same line as before, we can use another weight function to obtain the similar
estimate HuhN—U(:E,T)HR\R; < M(R*H 473), where R, = (—o0, St 4 C/Bth/? log(1/h)).
The detailed process is omitted.

Finally, let the pollution region be Rr = R; N Ry. Then we complete the proof of
theorem 2.1, by combining the above two conclusions.

5 Main proofs

In this section we present the detailed proofs of Lemmas 4.2, 4.3 and 4.5, with respect to
the terms IIy, IIy and 14, respectively, on the right-hand side of the energy equation (4.10).
These proofs depend strongly on the structure of the RKDG3 scheme, which is represented
explicitly by a series of functions Dy(™ and the relationships among them.

5.1 Relationships among D,£"

We start our analysis from the simple evolution among the functions D,£™ for £ = 0,1, 2, 3;
noting Dy = I is the identity operator. It is straightforward to obtain the following lemma
by suitable linear combinations of those equations in (4.9). Similar discussions have been
given in [21], so we omit the detailed proof.

Lemma 5.1 For any v, € Vy, the RKDGS scheme has the following identities

(D1&", ) = TH(E", o) + (D1n™, o), (5.1a)
(028" 04) = FHDIE" vn) + (Do ), (5.1b)
(Ds" vn) = g HD2E" vn) + ", v4) = (" vn). (5.10)
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Based on this lemma, we can obtain the following three kinds of relationships among
D™ and/or their components, measured in the weighted norms. These conclusions will be
used to prove Lemmas 4.2, 4.3 and 4.5, respectively.

Firstly let us consider the relationships among ||D¢£"|l4» when the index ¢ increases.
Roughly speaking, the weighted L?-norm with a bigger index can be upper bounded by
that with a smaller index. The bounding constant here depends on the CFL number.

Lemma 5.2 Assume the weight function (x,t) satisfies Proposition 3.1 and yh ™" is
large enough. Then there exists a positive constant C independent of \, v, B, v, o, h, T, n
and T, such that

Do 1€ Fn < 262N De€™ [Fn + C (IIDesan [ + S| [50) ,  €=10,1,2. (5.2)

Proof. The proofs are straightforward and are almost the same for every £. We only
look at ¢ = 2 here as an example. By taking the test function vy = Qp,(¢"D3£™) in (5.1c)
and using the second equality in Lemma 3.6, we get that

(D3€", " D3E") = X1 + Xo + X3

= SH(DaE" W Dsg™) + Dy — ¢, Qu(¥"DsE™) + (D3, Qi ("DeE™).  (5.3)

We now estimate each term above separately. By the weighted Cauchy-Schwarz inequality
and Young’s inequality, we have that

— n n 1 n n
X1 < pr|Bl(vh) T Dot lyn [D3€™ lyn < ZID3E™ [Fn + 1?A(IDoE™ [, (5.4a)
n n n 1 n n n
Xy < C(IIDgr" [lyn + 1€ lyn) [D3E" [y < 3™ [ + ClD3n" [ + ClIC" G, (5.4b)

since A = 7 /hmin = B7/(vh), where we have used Lemma 3.5 and Lemma 3.3 to estimate
the terms X; and Xo, respectively. Since yh?~! is assumed to be large enough, we can use
Lemma 3.3 to get that
11— 1
X5 < Oy W7 Dsg" [fn < 2lIDE™ 30 (5.4c)
Finally, we collect the above three inequalities to complete the proof of this lemma. O

The result in Corollary 4.1 is a direct application of this lemma, if the CFL number
satisfies A < Apax for a suitable fixed number Ay .x. That result will help us to control the
weighted norms of the errors at the intermediate time stage by the weighted norms of the
error at the integer time level.

Secondly, we turn to consider the relationships among ||Dg£" ||y» when ¢ decreases. Un-
fortunately, similar inequalities as those in Lemma 5.2 do not hold. However, we can make
a minor modification and obtain the desired result by adopting the technique in [4], which
introduces the generalized slope function for functions in the finite element space.

For any function ¢ € V},, the generalized slope function 9(q) is given by the following
important decomposition

l‘—l‘j

J
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where m/(q) is a piecewise constant function taking the value ¢(z;) in each cell I}, and 9(q)
is a piecewise polynomial of degree at most k — 1 in each cell. Note that 9(q) € V}, also.
As a direct extension of the result in [4], we have the following inequality for any j,

/¢ 33 ]28[ ():E;jzltj]dx

_&l/w (@) + 0l )P, ) (56)

if yho~! is assumed to be large enough, where 9(z) := M(q)(x). We will give the proof of
(5.6) in the appendix.

By the aid of this inequality, the weighted L?-norm of the generalized slope function,
|9(D1£™)||ym, can be upper bounded by the additional numerical stability owing to the
TVDRKS3 time-marching, which shows up explicitly in the term ||Da&™||yn.

In the following lemma we provide the conclusion for the general case, which is similar
to that in Lemma 5.2. This establishes the weak relationships in the reverse order of /.

Lemma 5.3 Assume the condition of Lemma 5.2 holds. Then there exists a positive
constant C independent of v, A\, B, v, o, h, 7, n and T, such that

1™ 30 < CN 2 [Desa€" 3 + Desan™ 30 +2C" 3], €=0,1,2. (5.7)

Proof. We will only prove this lemma for ¢ = 1 as an example, which will be used
actually in our later analysis.

Let w(x) be a piecewise polynomial, defined by w(x) = IM(D1£")(z —x;_1/2)/h; in each
cell I;. Obviously w(z) € Vj,. We take the test function v, = Qp(¢¥"w(x)) in (5.1b) and
use the second identity in Lemma 3.6 again. Then we have

“H(DIE" " w(z)) = 2(Doe”, Qu("w())) (53)

In what follows we estimate both sides of this equality.
Noticing w(x;r_l /2) = 0, an integration by parts in every cell followed by a usage of the

inequality (5.6) leads to

LHS of (5.8) Z/ By w (@), (Dr1€")dx

_ Z/ ﬁT/)nS)ﬁ]Df J 1/2 [W(Dlgn):pgjxj dz

> %I!m(w")\@n + § Ej:w(xj+%)m2(mlsn)(x;+%), (5.9)

since 8 > 0 and h; < h for all j. Further, we use the weighted Cauchy-Schwarz inequality,
as well as the second conclusion in Lemma 3.3, to have

2 n n C n
RES of (5.8) < =[[Daeyn [ Qn(9"w0(2)) [ omy1 < D2y o) e

L= Tj-1/2 c n n
—— 2y < Z D€y [MD1LE s (5.10)

C
= —||Dge”||yn |[|[9MN(D1 €™
B (D)
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since |(x — 2j_1/2)/hj| <1 in each cell I;.
Since Doe™ = Don™ — D™ and A = B7/hmin = B7/(vh), we collect the above two
inequalities and finally get

[M(D1€™) [y < F”D% lyn < CATITH(ID2E" [l + D2y ).

This completes the proof of this lemma by squaring the above inequality. O

Thirdly, we would like to consider a stronger relationship than that in Lemma 5.2.
Inspired by the Gauss-Radau projection, we consider another decomposition of any function
q € Vj,. In each cell I;, there holds the decomposition

q = L£(q) +N(qg), (5.11)

where £(q) is a piecewise polynomial of degree at most k — 1, and 9M(q) is the piecewise
polynomial of degree k that satisfies the orthogonality

(Uh,m(q))j =0, Yo, € 'Pk_l(fj),Vj. (5.12)

This decomposition can be easily implemented by using the Legendre polynomials. In this
paper we refer to 91(q) as the highest frequency component of g.
The orthogonality (5.12) is very useful to yield the following estimate.

Lemma 5.4 Assume the condition of Lemma 5.2 holds. Then there exists a positive
constant C independent of v, A, B, v, o, h, 7, n and T, such that
Cﬁ27'2
vh

19D 1) |G < D™ M3n 5, + C (IDean™ G + O2ell¢™3n ), €=10,1,2.

(5.13)

Proof. We will only prove this lemma for £ = 0 as an example. To this end, we take
the test function v, = MN(D1£")x;(x) in (5.1b), where x; is the characteristic function of
the cell I;. An integration by parts yields

(D1 ", N(D1E™)); = TH(E™, MD1€")x;(2)) + (D1n"™, N(D1€") x5 ()
= - T(ﬁg;, m(Dlgn))] - Tﬂ[[fn]]]_lm(ﬂ)lfn)—i_

1
2 J—3

= —7BIE"],  NOIEE, + (Din", ND1EM);:

)
+ (D1n", N(D1£™));

where we have used the orthogonality (5.12) to get rid of the element integration, at the
last step. It follows from (5.11) and (5.12) that (D;&", N(D1&™)); = H‘ﬁ(]D)lfn)Hi,. Using
the Cauchy-Schwarz inequality and Young’s inequality to each term on the right-hand side
of the above equality, we have

IM(D1EM); < Ce™ B2 [€7]7_s + el M(Drg™) ] %I2 + O3, (5.14)

j—
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We multiply w;L_l /2 On both sides of this inequality, and then we use property (3.3a) of
the weight function in each cell. Summing up the results for all cells and using the inverse
property (3.5b), we get

[N < C™ P2 IE W 1, + C2 D w1 [UDLEM]Z, 1 + CIDary" [
J
< Ce7' B2 IE I 1, + Cep(vh) ™ [RDIE) 5 + ClID1n" [

Taking € = %C‘l/fluh we can complete the proof of this lemma. O

5.2 Proof of Lemma 4.2

In this subsection, we estimate the first term II; by Lemmas 5.1 and 5.2. Obviously there
are four terms included here, which are denoted, respectively, by Ag = (D2£™, " Do&™) and
Ay = 3(Dp€™, " Dg&™) for £ =1,2,3.

The following analysis is the extension of the classical L2-norm error estimate in [21],
where the weight function is taken as ¢ = 1.

The main technique here is that we deal with the terms Ay and A; at the same time,
namely, we estimate their sum but not either of them separately. Owing to the variational
forms (4.9b) and (4.9¢) with the test functions vy = Qp (" D2E™) and vy, = Qp(Y"D1E™),
respectively, we use again the second equality in Lemma 3.6 to get that

Ro+ A1 = — (Dog" " Dog™) + D", " Do€™) + 336", ¥"Di€")
= — Dol + [PHDIE" " Dog™) + TH(Dg", Y Dig")]
+ |2(D2€", QF (" D2€™) + 3(Da€”, Qi (" D16™) |
+ 22", Qu(u"D2™) + 303" — " Qu (¥ D1 |
= — [D&™||5n + S+ Sz + Ss. (5.15)

The first term, — H]Dg””im provides an additional numerical stability in the time direction.
This term reflects the essential property inherent in the explicit TVDRK3 time-marching,
which is different to the explicit second order TVDRK time-marching [20].

Below we estimate the last three terms on the right-hand side of (5.15) separately.
Recalling the approximate antisymmetric property for H, we can use (3.10) in Lemma 3.4
to have that

= — (7 Z 1/} ]le L1 [[]Dgfn]]j_l_% + T(ﬂlen, aan]Dgfn) = S11 + Si2. (5.16)

Let €1 be any positive constant. By the weighted Cauchy-Schwarz inequality and Young’s
inequality, we can get that

Si1 < BIID1E Yy 1 [ID2E™ Wym 1,7 < 187 [ID1E" WG 15, + (421) ™ BTIID2E"NGn
< e1 A7l WG 1, + (261) T HAIDRE |G,
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since A = B7/hmin = 07/(vh), where we have used the inverse property (3.5b) (or (8.4)).
Along the similar line, we can also estimate S13. Using property (3.3b), we will get

Sia < CBY RTOT Do | yn [D1€7 Jyn < CTBAY A7 IDot™ (|5 + CT 7Dy E"([7m.

Combining the above two inequalities, we get an estimate to ;.
We can estimate the term Sy by the superconvergence result in Lemma 3.3. As an
application of the weighted Cauchy-Schwarz inequality and Young’s inequality, we have
Sy < Cy AT DRE™ |70 4 Cy T R D1E ypn [ D3E™ [ gm
< CT D" 30 + Oy 7 Dot B + OTy 202207 Dag™ 3,
< CT 7 |Dig™5n + C(y "R T + TR v~ Ay 2R 27) D™ |2
+ CTX 2R 20 (|Dgn™ |5 + (1€ (10), (5.17)
since A = 37/(vh). Here we have used the elementary relationship between ||D3£™(|yn and
[ D2&™||ym, which is given in Lemma 5.2.
Since the considered projection is bounded in Vj, in the weighted norm (see Lemma

3.3), we can estimate the next term S3 easily. A simple application of the weighted Cauchy-
Schwarz inequality and Young’s inequality yields

S3 < ClDo™ [y D20 [yn + ClID1E" [y [Dgn" lyn + CID1€™ || [|C" [y
< OT (1D + [D2€" 30) + CTr (D3 + D3 + €M 15)- (5.18)
We have now completed the estimate to the first two terms Ay and Aj.

Next we turn to estimate the term Ay = 3(D3&™, ¢ Do&€™). By taking the test function
vp = Qp(¥"D9eE™) in (5.1c) in Lemma 5.1, and using Lemma 3.6 again, we get that

Az = TH(D2E", " Dag") + 3(D3€", Qy (V" D2€")) + 3(Dan™ — ¢, Qu (4" D2E™))
=S4 + S5 + Sg. (5.19)
This is a typical construction in our analysis process. For example, we have coped with
similar construction in (5.3) with different test functions.
Below we will estimate each of the terms above separately. First, we use the semi-

negative definition of H (see Lemma 3.4) and property (3.3b) of the weight function, to
bound S4 as follows

1 1 1y 1—o|my en
54 = —5 A7|ID2E" Wi 1y, + 57(FD2E", Dot "Dag™) < CAy~ 07 Do [[fn,  (5.20a)

since A = #7/(vh) and v < 1. Then we apply the superconvergence results (Lemma 3.3) to
estimate the remaining terms. Furthermore, we also apply Lemma 5.2 for the term S5 to
deal with the relationship between ||D3&"||yn and ||D2&™||yn. An application of the weighted
Cauchy-Schwarz inequality and Young’s inequality yields
S5 < Cy 7 A | D3E™ [ yn D™ [l
(|2 —1,-2;2-20/, 22 n|12 n|2 n|12
< el Dof™ |G + Ceg 'y 2 h* 727 (u A2 D™ |5 + [D3n™ 5 + [IC"[50),  (5.20b)
S6 < e2l|D2€"|2n + Cez (D32 + [1C™]130), (5.20c)
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where g5 is any small positive constant. Summing up the above three inequalities, we get
the estimate to the term As.
For the last term Ag = 3(D3&™, " D3E™), it is easy to get from Lemma 5.2 that

Az = 3|Ds" |3 < 6° N[ D2 |20 + ClIDsn™ |5 + CIC™ |50 (5.21)

Finally, we collect all of the above results about Ag, A1, A2 and Az, and then complete
the proof of this lemma.

5.3 Proof of Lemma 4.3

Let us illustrate in this subsection how to prove Lemma 4.3, or estimate the term II5. Due
to (4.7), we can write I into the summation of terms like

Grr = (D", Qp (Y"E™F)), £=1,2,3;x=0,1,2. (5.22)

We refer to this kind of terms as the troublesome terms in this paper, since they are the
result of the weight function; if ) = 1, these terms will be equal to zero.

First we estimate the troublesome term G ,, as an example. If we use directly the
weighted Cauchy-Schwarz inequality to bound this term by ||D1£"||yn, the estimate is not
sharp enough. This difficulty can be overcome by focusing on the highest frequency compo-
nent N(D1£") and using the property of the Gauss-Radau projection. Since the residual of
the projection is orthogonal to any lower frequency component (the polynomials of degree
at most k — 1) in each cell, we have

G =Y _(MD1E™), Qy (¥"E™));.

J

Then we use the weighted Cauchy-Schwarz inequality, the superconvergence result (Lemma
3.3), Young’s inequality and Lemma 5.4, to have

G < [NDeE™)lyn |Qp ("™l gny-1 < Cy AT R(D1E™) |y 1€ [l m
< CT7Y|EYM 2T + CTy 2R2 2777 |NU(D1€"™) |5 (5.23)
< CT HE |Gt + CTB Yy 2R 2 [€ 5 1 7 + CTy 2R 72777 Dy

Along the same line as before, it is easy to estimate the other terms G, and G3 . The
estimate reads

Gan+ Go < CT ™ Bur + CTFY 2072 S ([ U3 g7
£=0,1,2
+ CTy 222 (N Do + 1IC 2 ), (5.24)
=1,2,3

which is similar to the former estimate. Finally, we collect the above inequalities to complete
the proof of this lemma.
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5.4 Proof of Lemma 4.5

In this subsection we turn to prove Lemma 4.5 and estimate the last term II;. Recalling
the expression (4.16), we only need to cope with the second term Il4o. This term is also a
troublesome term, and it is equal to zero if ¥ = 1.

To do that, we would like to give a new expression of this term. By Taylor’s expansion
in the time direction and the mean value theorem of integration, we have

tn+1

¢"+1(x) _ wn(x) = Tatq/}(x,t") +/ (tn—i—l _ t/)atzw(x,t')dt/
tn
tn+1

= —pro+ [ BT - )0kt - B — ),
tn
1
= ro + LB "),
where 0™ := 0™ (x) is a certain mean value satisfying |0 — x| < (7, since the weight function

¥ (z,t) is the solution of ¥, + S, = 0. By virtue of definition (4.6), a simple manipulation
leads to the equivalent expression

My = — 7(B0,y"D3g™, 36" + 6¢™ — 9¢7) — %dﬁamnngn, 10g™2 4 5™ — 7¢")

3
+ 5T (PO (OM)E" T €)= 27 (BD1E", 0,y "DiE") — BT(BD1E", Dat"E")
= Z1 —|—Z2 —|—23+Z4—|-Z5. (525)
The remaining work is to estimate the above terms separately.

The first two terms Z; and Zs can be estimated by property (3.3b) of the weight func-
tion and the trivial relationship given in Lemma 5.2. Using the weighted Cauchy-Schwarz
inequality and Young’s inequality, we have that

Zy+ Zy < CBTy 7 (ID5€" g + 1D2€" ) D I1€™ Il
< CT7'Y € 5T + CTE Ty 202 (IIDs€™ I3 + ID2€" 15 )
< CTHY €M 13nT + CTBAN + 1)y 20 2| Dyg™ |3
+ CTX Y 2R 277 ([ Dsn™ 50 + (1€ ]120) (5.26)
since A = O7/(vh) and v < 1. Here the notation ) represents the summation of some
same-type terms for £ = 0, 1,2, 3; also £"3 = ¢+,

Recalling the assumption that yh?~! is large enough, at this moment, we assume fur-

thermore that 7h"‘1 is over the maximum CFL number A\y.. It implies |0" — x| < g7 <

Amaxh < vh?, and thus Proposition 3.1 ensures that [02¢"(0™)] < Cy~2h=29y"(z). This
yields the estimate to the third term Zs, in the form

Zy < OBy 2h =2 ||E" B = CBM 2R 2 |¢ |5 (5.27)

The last two terms Z4 and Zs both contain the lower-index argument D£"™. The esti-
mates are a bit more involved, especially for the term Zj.
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For the term Z4, we start from the trivial inequality Z; < Cﬂfy_lh_”H]le"HinT, due
to the second inequality (3.3b) in Proposition 3.1. This conclusion holds for both weight
functions ¢ := & although the term Z, is actually not greater than zero for the weight
function 1/1(_1), owing to its monotonicity.

Thanks to the generalized slope function 9t(ID1£™) and the reverse relationship described
in Lemma 5.3, as well as the additional numerical stability provided by the TVDRK3 time-
marching, we are able to obtain a sharp estimate to the weighted L? norm ||D1£"||yn, and
arrive at the following lemma.

Lemma 5.5 Assume the weight function 1(x,t) satisfies Proposition 3.1 and yh =" is
large enough. Let € be any positive constant. Then we have
ID1E™[%n < Cle + Xy 22 27)|€7 G + CXe A3 1, + Ce™ w2 Dot 3
+ Ce™ w2 Dan|[5n + ClDan™ |1,

where the bounding constant C > 0 is independent of €, v, X\, B, v, o, h, 7, n and T.

We are going to present the proof of this lemma in the appendix and now come back to
the estimate of Z4. Taking ¢ = v3~'T~1vh? in the above lemma, we have

Zy < (T + BNy PR )€ [fnr + CTAN Y™y 2 27 D0 NG gy, 7
+ CT By Ay 2R 27| Dyg” |12,
+ C’Tl/_l)\27_2h2_2"7'_1||]D)277"||12pn + C’ﬁ_l)\27_1h2_‘77_1||]D)177"||12pn, (5.28)
since A = 7/(vh) and v < 1.

Now we begin to estimate the last term Z5. Taking the test function vy, = Qp(9,1"™E™)
in the error equation (4.9a), we have a similar equality as before

Zs = =37T°H(E", BOY"E") — 37(Di€", BQ;, (8,47E™)) — 3T(Dan”, BQu(B:9"E™)).

Each term on the right-hand side is denoted respectively by Zs51, Z52, and Zs3 in order, and
can be estimated as in Lemma 5.2.

Noticing that [0,9(F)| = £9,4F) is also a weight function satisfying Lemma 3.3, we
are allowed to use the inverse properties in Lemma 3.1 and the superconvergence result in
Lemma 3.3, with the new weight function |9,%|, to estimate each of the above terms. For
instance, a simple manipulation like that in Lemma 3.4 yields

2 2
Zsy = SR Y(0u) a2,y — (5", B2 BT

J
< CM T IRTOBIIE WG 7+ CBM T2 RT|EN G,

where we have used property (3.3b) of the weight function. Further, using Young’s inequality
and Lemma 5.4 about the highest frequency component, we have

Zsy < CBTINMLE™) 10,6 1Qiy (02E™) |y | -1
< CBry R T INDE) 0,6 1€ 110apm) < CBTY 2RI 27 IU(D1E™)[|ym €7 [l m
< CT &M ZnT + CTH YNy W[ 5 17 + CT Xy R 477 Dy |50
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Similarly we will get the estimate

Zss < CBTID jayun 1€ 0,wm| < CBTY ™ R (Drn™ |y [|€7
< CT &M [ZnT + CTN 2 R> 27 7Dy |30

Note that, in the above processes, we have used the simple fact that A = §7/(vh) and v < 1.
Collecting the above equalities about Z51, Z50 and Zs3, we will get the estimate to the
last term Z5 in the form

Zs < C(T™" + BAY 2R 260 Gt + C(TH N2y~ 02747 + By T RO [E" Wm 7
+ C(TN Y R4+ T2 720 e D™ [ (5.29)

Finally we collect the above inequalities from (5.26) to (5.29), and make a simple amplifi-
cation to the jump’s norms. This completes the proof of this lemma.

6 Numerical experiments

In this section we present some numerical experiments to verify the conclusion given in
Theorem 2.1. The same model problem is considered for all numerical tests.
Let us consider problem (1.1) with 8 = 1 and the initial condition

—sin’(4rx), x € (0.25,0.375),
Us(z) = sin’(4rx), = € (0.375,0.50), (6.1)

0, otherwise,

which has a sole discontinuity at x = 0.375 and is piecewise smooth on both sides. We will
adopt the RKDG3 method to compute the solution at the final time 7" = 0.25, where the
discontinuity moves to x = 0.625. Since the solution is compactly-supported, we would like
to carry out our simulations only on the unit interval [0, 1].

Ezample 1. We use piecewise quadratic polynomials (k = 2) on uniform spatial meshes,
together with the uniform time stepping with the CFL number A = 0.18. The ¢-th mesh
refers to a mesh with the mesh size hy = 271/1000 for £ > 1. We compute the errors and
convergence orders at the final time 7' = 0.25, on the left and the right, respectively, of the
singularity = 0.625, namely,

RE = (—00,0.625 — 0.5h/2), and RE = (0.625 + 0.80"/?, +00). (6.2)

Note that we did not use a logarithmic in this computational experiment, since it is difficult
to distinguish log(1/h) from a constant for the mesh sizes that we consider. We simply take
the pollution region around the discontinuity as Ry = (0.625 — 0.5h'/2,0.625 + 0.8h!/?)
with the coefficients 0.5 and 0.8 chosen from visual inspection of the errors for the coarsest
mesh.

The errors and convergence orders for k = 2, in the L?-norm and maximum-norm in
different domains, are listed in Table 1. As we can see, the optimal orders of convergence
are realized; this confirms the prediction of Theorem 2.1 that the pollution region sizes on
both sides of the discontinuity are no larger than about the order O(h'/2).
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Table 1: Example 1. Errors and convergence orders in the L2-norm and maximum norm,
to the left and to the right of the singularity. Here k = 2 and A = 0.18.

Left-hand interval R% Right-hand interval R¥

1/hy | L?-error  order | L*-error order || L?-error  order | L®-error order

1000 | 5.901e-8 8.363e-7 4.749e-8 8.205e-7

2000 | 7.900e-9  2.901 | 1.039e-7  3.009 || 7.028e-9  2.756 | 1.029e-7  2.995

4000 | 1.033e-9  2.935 | 1.303e-8  2.995 || 9.611e-10 2.870 | 1.290e-8  2.996

8000 | 1.329e-10 2.958 | 1.631e-9  2.998 || 1.270e-10 2.920 | 1.614e-9  2.998
16000 | 1.695e-11  2.972 | 2.040e-10 2.998 || 1.645e-11 2.949 | 2.019e-10  2.999
32000 | 2.147e-12  2.980 | 2.551e-11  2.999 || 2.104e-12 2.966 | 2.525e-11  3.000

Next we would like to investigate the exact power r of the pollution region size O(h")
based on the above obtained numerical results, to check the sharpness of our result on the
order of the pollution region sizes. To that end, we carry out the following process, as an
example, to find out the convergence order for the left size of the pollution region at the
discontinuity point x4 = 0.625. The discussion on the right size is similar.

1. We first compute ef;b for each m > 1 and ¢ > 1, which is the L2-norm error in the
interval (—oo,zq — mhy). In our test hyr1 = hy/2, as given in Table 1. Then we
arrange data ¢!, in a rectangular array, each row is for a fixed £, and each column is
for a fixed m.

2. Find out the left boundary position m, for each mesh:

(a)

()

Let £ = 1. In principle m; can be chosen arbitrarily, for example we can take
my = 1. Different choices of m; will only affect the coefficient s; (but not
the power s9) and the speed to enter the asymptotic regime of the least square
procedure below in estimating the pollution region size. For better results within
the sequence of meshes we can simulate, we visually scan the errors e’ from the
first row and choose a suitable boundary position m; to stay away from the
apparent oscillatory and large error cells near the discontinuity for this mesh.

Define the error threshold by &1 := ef,, /(hy/het1) 9% where k is the degree
of piecewise polynomials, and in our test hy/hyy1 = 2 due to the mesh refinement.
Then we scan each number e5F! at the next row from left to right, until the error
efn*lil passes below the threshold £,41. This scanning gives the position of the
left-hand boundary my 1.

Let ¢ := ¢+ 1, and go back to step (b). Repeat this process until all data have

been scanned.

3. Determine the power s9 from the above collected data (hy,my), by a least-square fit
to the rule about the left size of pollution region m¢h, = s1hy?, where s; and sy are
the unknowns to be obtained by the least-square procedure.
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Carrying out the above process for the numerical solutions, we find out the position of
the left-hand and the right-hand boundary of the pollution region, denoted by m% and mf
respectively. The collected data are listed in Table 2, where the first column of the data
comes from visual observation on the numerical solution and the error plotted in the left
picture of Figure 1, to stay away from the apparent oscillatory and large error cells near
the discontinuity for this mesh.

Table 2: Example 1. The numerical positions of the left-hand and the right-hand boundaries
of the pollution region at the /-th mesh.

14 112 |3|4]5]|6
myo| 4|7 | 11|16|22 |29
mPE |5 | 9|14 |20 27|34

Next we plot the picture of logy(my) versus logs(hi/hy) = ¢ in Figure 1 right, where the
circle is for the left-hand boundary, and the square is for the right-hand boundary. The
straight lines are the least square fitted lines to the data points. Note that here we have
dropped the first group of the data which seems to be not in the asymptotic regime. The
remaining points appear to be well fitted by the least square straight lines. The least square
process provides so = 0.490 for the left side and s = 0.522 for the right side (the slopes of
the least square lines in Figure 1 right are equal to 1 — s9). It appears that the pollution
region size is almost of the same order @(h'/?) on both sides of the discontinuity, suggesting
that our estimate about the pollution region size, (’)(hl/ 2log h™1), is sharp.

O  Leftdta
o

_solution and error

Figure 1: Example 1. Left: numerical solution and the error (in absolute value) for the
coarsest mesh. Right: Dependence of the pollution region size and the mesh length.

At the end of this subsection, we also present two additional numerical experiments to
show that the size of the pollution region does not depend strongly on the CFL number A
and the degree of the piecewise polynomials.

Ezample 2. We again use the RKDG3 method to compute the solution at the final time
T = 0.25, with piecewise quadratic polynomials on the uniform meshes. The only difference
is that we use a smaller CFL number A = 0.09. The errors and convergence orders, in the
L2-norm and maximum-norm on the same two domains (6.2), are listed in Table 3. As we
can see, the optimal orders of convergence are still realized and they seem to be independent
of the CFL number.
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Table 3: Example 2. Errors and convergence orders in the L2-norm and maximum norm,
to the left and to the right of the singularity. Here kK = 2 and A = 0.09.

Left-hand interval R% Right-hand interval Rg
1/hy | L?-error  order | L*-error order || L?-error  order | L®-error order
1000 | 4.812e-8 8.018e-7 3.410e-8 7.371e-7

2000 | 6.496e-9  2.889 | 9.605e-8  3.061 || 5.653e-9  2.593 | 9.606e-8  2.940
4000 | 8.373e-10 2.956 | 1.201e-8  2.999 || 7.924e-10 2.835 | 1.201e-8  2.999
8000 | 1.059e-10 2.983 | 1.502¢e-9  3.000 || 1.037e-10 2.934 | 1.502¢-9  3.000
16000 | 1.329e-11  2.994 | 1.878e-10 3.000 || 1.319e-11  2.975 | 1.878e-10 3.000
32000 | 1.665e-12  2.997 | 2.347e-11  3.000 || 1.660e-12 2.990 | 2.347e-11  3.000

Ezample 3. Now we use the piecewise cubic polynomials (k = 3) on uniform meshes,
as the finite element space in the RKDG3 method. We also compute the solution until the
same final time T = 0.25, To obtain the optimal fourth order accuracy, we take the time
step 7 = 0.18h*3, where h is the uniform mesh length. The errors and convergence orders
in the L2-norm and maximum-norm, on the two domains same as (6.2), are listed in Table
4. We can observe that, the optimal orders of convergence is also achieved.

Table 4: Example 3. Errors and convergence orders in the L2-norm and maximum norm,
to the left and to the right of the singularity. Here k = 3.

Left-hand interval R:]; Right-hand interval R¥
1/hy | L?-error  order | L®-error order || L?-error  order | L>-error order
1000 | 1.577e-10 2.002e-9 1.574e-10 2.002e-9

2000 | 1.046e-10 3.914 | 1.252e-10 4.000 || 9.756e-12 4.012 | 1.252e-10  4.000
4000 | 7.032e-13  3.895 | 9.424e-12 3.731 || 6.351e-13 3.941 | 7.824e-12 4.000
8000 | 4.674e-14 3.911 | 6.522e-13 3.853 || 4.271e-14 3.894 | 5.480e-13  3.835

Next, we would like to repeat the investigation on the size of the pollution region, using
the least-square fitting as in Example 1. After finding out the numerical positions of the left
and right boundaries of the pollution region, we plot the discrete data in the right picture
of Figure 2 as before. The circles are for the data log,(mk) versus logy(h1/h) = £, and the
squares are for the data 10g2(mf) versus £. We have again dropped the data for the coarsest
mesh which seems to be not in the asymptotic regime. The least square fitting lines are also
plotted, which seem to fit the data well. The slopes are given by so = 0.500000000000000097
for the left boundary and ss = 0.499999999999999937 for the right boundary, both of them
being very close to 0.5. This seem to suggest that the prediction of Theorem 2.1 about
the order of the pollution region size is sharp and is independent of the degree of piecewise
polynomials.
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_solution and error

Figure 2: Example 3. Left: numerical solution and the error (in absolute value) for the
coarsest mesh. Right: Dependence of the pollution region size and the mesh length.

7 Concluding remarks

In this paper we have considered the a priori error estimate for the RKDG3 scheme for
a linear hyperbolic equation with discontinuous but piecewise smooth initial condition.
The pollution region size at the final time 7' is shown to be at most in the order of
O(v/TBh'21og(1/h)), which is independent of the CFL number A below the stability bound,
and also holds for the semi-discrete DG methods. This analysis is based on the energy esti-
mate with two suitable weight functions, where the additional numerical stability provided
by the TVDRK3 time-marching, the technique in [4] with respect to the generalized slope
function, and the technique using the highest frequency component play important roles. In
future work we will consider the sharp estimate on the pollution region-size if slope limiters
are introduced in the fully discrete DG methods, and extend our result to the nonlinear
conservation laws with discontinuous solutions in one-dimension and multi-dimension.

8 Appendix

8.1 Proof of Lemma 3.3

The second conclusion is obviously the corollary of the first one, so we only prove the first
inequality of Lemma 3.3. To that end, we just need to consider this error estimate in a
given cell I;, and then summing this result over all elements.

Since the considered projection W is linear and is exact for any piecewise polynomials
vp, we have W (o) = WE((¢) — ¢j)vy), where ¢; is any arbitrary constant. Starting form
the general approximation property [3], or the conclusion in Lemma 3.2 (with ¢ = 1), we
can find a bounding constant C' > 0 independent of j and vy, such that

W o)z, + bl 0x(WH(vp)) Iz, < Chill0x (4 — ¢j)on)llz,
< Chl|0xpvpllr; + Chyl|(¥ — ¢;) Ozl (8.1)

Taking ¢; = ¢(z;) and noticing yh? > h > h;, then we will have

RHS of (81) § CthE?waLoo(Ij) ’Uh”lj + Ch?”(‘)waLoo(IJ)H(‘)xvhHIJ
< Chill0utll oo 1) lvnllr; < Oy B0 oo (1) lonll; (8:2)
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due to the first inverse property in Lemma 3.1 (with ¢» = 1 there), and property (3.3b) of
the weight function ¥ (z,t).

Next, we multiply the quantity ¢»~'/2(x;) in the above inequality. Using property (3.3a)
of the weight function gives us that

W (o) llg-1,1, + il 0n (WH(bon)) 1, < Cy B~ ||vnllp 15, (8.3)

the sum of which on every cells yields the first conclusion of this lemma.

8.2 Proof of Lemma 3.5

After an integration by parts, we have H(w, pv) = — > (B, wz);—3; 61/1]+ [[w]]]+7

Each term on the right-hand side can be easily estimated by the weighted Cauchy—Schwarz
inequality and the inverse properties in Lemma 3.1, which follows

D bg @y <) I, gy <) el (B

form the simple inequality (a—b)? < 2(a?+b%), if both w and v belong to the finite element
space Vj,. The final upper boundedness reads |H(w,v)| < (1 + v2)Bu(vh)~|wly o]l
This completes the proof of this lemma.

8.3 Proof of Lemma 4.1

We can prove every conclusion in this lemma along the same way. First we multiply the
test function vy, € V3, on both sides of the following three equalities: the definitions (4.4a)
and (4.4b), and the equality

u(z,t+71) = %u(o) (x,t) + gu(z) (x,t) + gmﬁz’ (z,t) + ((z,t), (8.5)

which will be proved later. Then we transform the time derivatives into space derivatives
with the application of the hyperbolic equation (4.1). Finally, fixing the time at ¢t = ¢t" and
integration by parts yield the conclusions of this lemma.

Now we prove equation (8.5) and complete the proof of this lemma. Using (4.4b) and
(4.4a) successively, we will get

1 2) D L 1o 1 12,0
S w© 4 3u(2) + 3Tu,§ ) = éu(o) + Eu(l) + 57'“15 "t 37U ( '+ 6T2 Et)
1 1
=40 4 Tugo) + 57— gt) + GTgugtOt) = u(z,t+7) = ((2,1),

where the last equality comes from the Taylor’s expansion in time. Here we have dropped
the arguments (z,t) for simplicity of notations.

8.4 Proof of Lemma 5.5

At the firs step we take the test function v, = Qp(¥"D1£™) in (5.1a), and obtain the explicit
expression

ID1E™|[Fn = TH(E™ Y D1E™) + (Di€", Qy (¥"D1ig™)) + (D1n™, Qu(¥"DiE™)).  (8.6)
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This result has almost the same construction as (5.3). Each term on the right-hand side,
denoted respectively by Y7, Y5 and Y3 in order, will be estimated one by one.

The main work in this proof is how to get a sharp estimate to the first term Y;. To do
that, we have to abandon the conclusion in Lemma 3.5, and adopt the decomposition with
respect to the generalized slope function M(D1£"™).

Note that 0, (D1£") = M(D1 &™) (x—x;5)/h; +0,(M(D1£™))/h; in each cell I;. Expanding
the spatial derivative 9, (¢¥"D1£") in H(E™,¢¥"D1£€™), and applying the weighted Cauchy-
Schwarz inequality to each term there, we will obtain the inequality

1
Yy < o B7[€ [y 100 (MDLE™) [y + v BrAT € [l [MDLE™) |
+ 781" o, pm IP1E™ 1o, pm) + V27 BIE™ lyn, 1, D1 W ym, 1, (8.7)

where we have also used |(z — z;)/h;j| < 1/2 and hj_1 < v~ 'h~! in each cell. Since both
M(D1£™) and €™ belong to Vj,, we use the inverse properties (3.5a) and (3.5b), in Lemma
3.1, to estimate the first and the last terms on the right-hand side of (8.7), respectively.
Further, we use property (3.3b) of the weight function to cope with the third term. Together
with the application of Young’s inequality, the above process yields
n n 1 n — —0o||¢n n
Y1 < CNI€%|yn (|MU(D1E™ )|y + 2 [[D1E ]y, 13,) + CAy ™ R [y [D1E [ ypm
< Cel|€[[fn + ON2H(|IIMDAE™) 15 + RIMD1E T 1)

9,9 90 1
+ CNY R + D [

where € is any small positive constant. Hence, Lemma 5.3 about the generalized slope
function gives that

_ — 920 n — n 1 n
V1 < Cle+ A2y 2R22)[|€7 120 + CX%e ™ h|[Di€ ]]H%l,n,pﬁgumlg 7
+ Ce U2 (IDog™ 5 + [Dan™||5n)- (8.8)

By using the superconvergence results given in Lemma 3.3, the weighted Cauchy-Schwarz
inequality, and Young’s inequality, we have the estimate to the remaining terms

Yo +¥3 < Cy T AT D1E [ + ClIDIE™ [ [D1n™ m < S ID1E" [ + ClD1y" [[Gn, (8.9)

W =

here yh?~! is assumed to be large enough such that Cy~'h'=? < 1/6. Finally we substitute
inequalities (8.8) and (8.9) into (8.6), and solve out HlenHin. This completes the proof of
this lemma.

8.5 Proof of inequality (5.6)

The proof is straightforward by using an integration by parts, and is almost the same as
that in [4]. A simple manipulation yields that

By (M(x)) = ilp(xﬂé)m?(xﬂé) + ﬁj /1 M2 () (x)dz + 0, (8.10)
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where U = 2h2 f[ M2 (2)0pp () (¢ — xj_1/2) (¥ — xj)da. Property (3.3b) of the weight
function implies that

V| <

M x)dx < — EITI 8.11
e J, ) (s.11)

if yho~1 is assumed to be large enough, since |2(z — a:j_l/g)(a: —x;)] < h? in each cell. Thus
we have completed the proof of this lemma.
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