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Abstract

In this paper, we present and analyze an arbitrary Lagrangian—Eulerian local discontinuous
Galerkin (ALE-LDG) method for one-dimensional linear convection—diffusion problems.
The semi-discrete ALE-LDG method is shown to preserve L2-stability and sub-optimal
(k + %) convergence rate, when piecewise polynomials of degree k on the reference cell are
used and Lax—Friedrichs flux is taken for the convection term. In addition, we also discuss
three specific fully discrete ALE-LDG schemes, in which implicit-explicit Runge—Kutta
(IMEX) time-marching is applied. With the aid of scaling arguments and the standard energy
analysis, we prove that the corresponding fully discrete schemes are stable provided the time
step T < 79, where the positive constant g is independent of the mesh size & but depends
on the convection and diffusion coefficients, the polynomial degree, and the moving grid
function. Under the time step restriction, we obtain quasi-optimal error estimate in space and
optimal convergence rate in time for the fully discrete schemes. Numerical examples are also
given to illustrate our theoretical results.
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1 Introduction

In this paper, we consider the arbitrary Lagrangian—Eulerian local discontinuous Galerkin
(ALE-LDG) method for one-dimensional linear convection—diffusion equations

oru + coyu —doxu =0, (x,t) € la,b] x (0,T],
u(x,0) =uglx), x €la,bl, (1.1)
u(a,t)y =u(b,t), tel0,T].

Here d > 0 is the diffusion coefficient and we assume the velocity ¢ > 0. We pay attention
to the smooth solution of (1.1). For simplicity of presentation, we will give detailed analysis
only for the Eq. (1.1). We remark that there is no essential difficulty to extend the analysis
and results to the problem with a source term.

The discontinuous Galerkin (DG) method is a finite element method employing discontin-
uous basis functions. It was first introduced to solve the neutron transport equation by Reed
and Hill [32]. The first a priori error estimate for DG method has been proven by Lesaint
and Raviart [28]. Later, Cockburn, Shu et al. carried out a major development of the method,
in which they constructed a framework of Runge—Kutta DG (RKDG) method for nonlinear
conservation laws [8,10-12]. The local discontinuous Galerkin (LDG) method is developed
to solve partial differential equations (PDEs) with higher order derivatives. Motivated by the
successful work of Bassi and Rebay [4], Cockburn and Shu constructed the first LDG method
for convection—diffusion equations [13]. The main idea of LDG methods is to rewrite the
equations as a first order system, then apply the DG method with carefully selecting numer-
ical fluxes in the system. Optimal a priori error estimates of the semi-discrete LDG method
for convection—diffusion problems were obtained in [6]. DG methods became very popular
due to the strong stability, high-order accuracy, parallelization capability and conservation
properties. For more details of DG methods, we refer to [9,14-16,34,41] and the references
therein.

In many applications, such as aeroelastic computations of wings (c.f. [33]) and star-
formations and galaxies in astrophysics (c.f. [26]), grid deformation methods maintaining
accuracy are usually desirable. One popular technique is the arbitrary Lagrangian—Eulerian
(ALE) method, which combines the advantages of the traditional Lagrangian and Eulerian
descriptions (see [17]). In the literatures, there have been a number of works about the imple-
mentation and applications of DG methods in the ALE framework, e.g. [18,27,29,30,35]. For
the ALE method, the geometric conservation law (GCL) is of particular importance, which
has been analyzed by Guillard and Farhat in [20]. Recently, Klingenberg et al. carried out an
arbitrary Lagrangian—Eulerian discontinuous Galerkin (ALE-DG) method for conservation
laws [24], in which they defined local affine linear mappings to connect the current and next
time level cells. Thus the ALE-DG method has the local structure as traditional DG methods
on static grids. Moreover, it was shown that the ALE-DG method satisfies the GCL condition
for any Runge—Kutta method and maintains almost all good features of the RKDG methods
on static grids, such as the L? stability, high order accuracy, the local maximum princi-
ple, and so on. The ALE-DG method has also been extended to Hamilton—Jacobi equations
[25], conservation laws on moving simplex meshes [19] and hyperbolic equations involving
§-singularities [22]. Superconvergence of the ALE-DG method for linear hyperbolic equation
was analyzed in [36].

In this paper, we carry on developing the ALE-LDG method to solve convection—diffusion
equations, which combines LDG methods with the ALE framework suggested in [24]. The
piecewise linear mesh velocity is used and only mild Lipschitz continuity of the mesh
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movement function is required. For convection—diffusion equations which are not convection-
dominated, implicit or semi-implicit time discretization is a natural consideration to overcome
the small time step caused by stability restrictions. Baldzsova and collaborators studied the
stability of the ALE space-time DG method [3] and Kirk et al. presented an analysis of a space-
time hybridizable DG method [23]. It is well-known that the space-time DG method results in
more degrees-of-freedom than traditional time-stepping approaches. In this paper, we would
like to consider the implicit—explicit (IMEX) schemes, which handles the convection term
explicitly and could be more efficient for problems with a nonlinear convection term. The
IMEX time discretizations are usually applied on the differential system including both stiff
(often higher order spatial derivatives but linear) and non-stiff (low order derivatives but non-
linear) terms. The IMEX methods are easier to implement than fully implicit schemes when
the convection term is nonlinear and allow much larger time step for stability-preserving than
explicit approaches. For different purposes, there are different IMEX methods. We refer the
reader to [1,2,7,21,31,37], in which [37] is an extrapolated space-time DG method, [2,21]
are multistep methods and the rest are Runge—Kutta (RK) type IMEX schemes. In [37],
Vlasdk and collaborators analyzed the extrapolated space-time DG method for nonlinear
convection—diffusion problems and derived a priori error estimates. Calvo, Frutos and Novo
used a Fourier analysis to study the stability of the IMEX RK method for linear convection—
diffusion equations in [7]. The time step restriction T < 7( was given to ensure stability,
where 7o depends on the values of ¢ and d. Besides, Xia, Xu and Shu explored the semi-
implicit spectral deferred correction (SDC) time discretization coupled with LDG schemes
[43], which are efficient for solving PDEs with higher order spatial derivatives. Here, we con-
sider the ALE-LDG method coupled with three specific RK type IMEX schemes displayed
in [1,7].

For fully discretized DG methods on static grids, there are already some theoretical analysis
in the literature. Zhang and Shu have analyzed the second and third order RKDG methods
for conservation laws [44—46]. They obtained stability and optimal (or suboptimal) error
estimate in the L2-norm, when solutions are sufficiently smooth. Very recently, a unified
framework to investigate the L2-norm stability of RKDG methods for the linear hyperbolic
equations is proposed in [42]. Performances of many popular RKDG schemes are carefully
explored. In addition, in [48] the stability and error estimates of the ALE-DG methods for
linear conservation laws with RK time-marching schemes was established, where the energy
technique and scaling arguments play an important role in the analysis. When comes to the
fully discretized LDG methods on static grids, we refer the reader to [38—40,47]. For linear
convection—diffusion problems [38,47], the stability and optimal error estimates of IMEX
schemes coupled with LDG methods for advection—diffusion problems are obtained under
the condition T < t(, where 7y is independent of the spacial mesh size & and proportional to
d/c?. In this paper, we will explore similar stability results for the ALE-LDG method with
IMEX schemes for solving convection—diffusion problems, especially the relation with the
grid movement.

The first purpose of our work is to construct the ALE-LDG method for convection—
diffusion equations and present a concrete analysis of stability as well as a priori error
estimate for the semi-discrete ALE-LDG scheme. Our analysis indicates that the proposed
ALE-LDG method is L? stable for the piecewise polynomials space with any degree k.
Additionally, we obtain sub-optimal (k + %) convergence order with Lax—Friedrichs fluxes
used for the convection term. The second contribution of our work is to study the stability
and error estimates for the fully discretized ALE-LDG method, where three specific RK
type IMEX time-marching schemes are applied. Compared with the work on static grids
[38], the line of our analysis is similar but the process is complicated. It is more technical
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for the moving grids since each local cell varies with time. The energy analysis and scaling
arguments are still the main strategies in our work. We prove that the corresponding fully
discretized ALE-LDG schemes are stable with the time step restriction T < 70, where g
is a positive constant independent of the spacial mesh size / but involved with the moving
grid function, the polynomial degree, coefficients of the convection and diffusion terms. To
clearly show the main ideas of the error estimate, we only present the detailed proof for
the first order in time fully discrete scheme. The quasi-optimal error estimate in space and
optimal convergence order in time are established under the condition 7 < . The proof and
conclusion can be extended to the second and third order fully discrete schemes.

The rest of the paper is organized as follows. In Sect.2, we present the semi-discrete
ALE-LDG scheme for the linear convection—diffusion problems. Information about the ALE
framework and some properties of the semi-discrete ALE-LDG scheme are also given. Sec-
tion 3 shows three specific fully discrete ALE-LDG schemes as well as the stability. In Sect. 4,
error estimates of fully discrete schemes are established. We show some numerical examples
to verify our findings in Sect. 5. Section 6 is devoted to the concluding remarks.

2 Semi-discrete ALE-LDG Method

In this section, we shall present and analyze the semi-discrete ALE-LDG method.

2.1 The ALE Framework

To derive the semi-discrete ALE-LDG method, we start with introducing some notations
about the ALE framework. Assume that the distribution of the mesh has been known at any
time level t,,,n =0, 1,..., M, i.e.,

n

itz |

N

a,b] = "

la.0] = [xj_
Jj=1

Then a local time-dependent straight line connecting the current and next time level points

can be defined,

1, X
2

x,_1()=x"_ | to,_1(t—1t), VtElty tat1], 2.1)
J j—3 J—3
where
x;lj _x;l,l
w, 1= 2 Z. 2.2)
) tn+1 —In

Let K;(t) = [xj_% 1), Xl (¢)] denote the time-dependent cells and 7 (1) = Xl (t) —
X;_ ! (t). In addition, we use the notation 4 to stand for the global length,

h = max max h;(t).
1€[0,T] 1<j<N

Suppose the mesh is quasi-uniform in the sense that

h<Cuyh;j®), Vj=1,2,...,N, t€l0,T], (2.3)
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where Cy, is a positive constant and independent of /2 and . Obviously, we have the following
property,

hj(t) = (wﬁ% _ wji%) (t—tn)+hj(tn) >0, 1€ty tar1]. 2.4)
Now we introduce the grid velocity field for all ¢ € [, #,,41],
x—xj_%(t) xH_%(t)—x
w(x,t) =1 G +a)j_% 0] , Vx e Kj(1). 2.5)
Note that
w1 =1 W)
de(w(x, 1) = Zj(l) 2 = h;(t), (2.6)

which solely dependents on ¢. For simplicity, we denote (d,w)(¢) = 0y (w(x, t)). Moreover,
o (x, t) satisfies the following assumptions as that in [48].

e There exists a positive constant C,,, independent of %, such that

max lw(x, )] < Cy;
(x,t)€la,b]x[0,T]

e There exists a positive constant C,,,, independent of &, such that

max [0x (@ (x, )] = Cyx. 27
(x,0ela,b]x[0,T]

For any K (), t € [t;, ty+1], a time-dependent linear mapping will be defined,

hj(t)

Xj =L — K@), &> xjE, 1) = =5

E+1 —I—xj_%(t). (2.8)
Particularly, we have

af(X](S? t)) = (,U(X](S, t)v t)a V(Sa [) € [_19 1] S [trn t}’l-‘rl]»
and

£+1 1-¢
) to;_ 1=
which means that the grid velocity function solely dependents on the space variable £ on the
reference cell. With the aid of mapping (2.8), the approximation space for any ¢ € [t,, t,,+1]

is defined by

(. 0.0 =w;, 1 (2.9)

Vi(t) = {v e L*(la, b)) : v(x; (-, 1) € PX(—1,11), j=1,2,...,N},

where P¥([—1, 1]) is the space of polynomials of degree at most k on [—1, 1]. Denote the
broken Sobolev space

Hy®) ={v:v(x;j(,0)) e H (-1,1]), j=12,...,N},

where H®([—1, 1]) is the usual Sobolev space for any integer s > 0. As in general, we set

(U,r)[(j([) :/ vrdx7 ||v||[(]([) = (U7U)Kj([)7
K:(n) v

J

and
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Here v]: ; and v;l ; stand for the left and right limits of v at the point Xy (1), respectively.

2 2
Summing over all the elements, we denote

N N N
W)= WnKw. IP=) ik, IF=) .
j=1 j=1 j=1

2

Suppose ', (1) is the union of all element interface points, then we can define the L2-norm
on ' (¢) by
)

In what follows, the inverse inequalities will be used in the analysis,

1/2
N /

Ivllr, ) = Z(

j=l1

v =+ v,
1 ./+%

1
hldxvll < prllvll, A2 lvlir,e < w2llvll, (2.10)

for v € Vj(t), where 1 and p, are positive constants and independent of v and /. Denote
= max{ur, u%}, which increases with the degree of polynomials. For more details of the
inverse property, we refer the reader to [5].

Based on the definition of the finite element space, the transport equation is satisfied,
which has been proven in [24] and plays an important role to obtain the ALE-LDG scheme.

Lemma 2.1 Suppose u is a sufficiently smooth function, then for all v € V), (t), the transport
equation holds

d .
E(u, v)Kj(,) = (0su, U)Kj(,) + (0 (wu), v)Kj(,), Vi=1,...,N. 2.11)

2.2 The Semi-discrete ALE-LDG Scheme

Following the standard procedure of constructing LDG method, we obtain an equivalent
first-order system of Eq. (1.1)
atu—{—ax(cu—«/;lq) =0, qg—~ddu=0. (2.12)

Then, multiply the above equations by test functions v, r € Vj,(t), respectively. For the first
equation in (2.12), we apply the transport Eq. (2.11) to obtain

d
S 0K+ (8 (@@,1) v —Vd(dxq. v)k; ) = 0.
4 K;(0)

where g(w, u) = (¢ — w)u. After integrating by parts with respect to x, we obtain the semi-
discrete ALE-LDG scheme: find uj, g, € Vj,(¢) such that for all test functions v, r € Vj,(t),
there hold

d
77 VK0 = Aj (@, uy, v) = VLT (gn, v), (2.13)

(gn: D k;0) = — VAL (up, ), (2.14)
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where
Aj(@,v,7) = (@@, 0), 8K, = 8,0y F R, gty @19)
J73
L5 (w,r) =, 0K ) — +£rj+% +U;—L_% oy (2.16)
and g(w, v) i3 is chosen as the Lax—Friedrichs flux,
~ N o o
gy =m0 bl -l a= x| le—ol

When w(x, t) = 0, the numerical flux reduces to the Lax—Friedrichs flux on fixed grids. For
the initial discretization, a natural way is to choose u; (x, 0) = P, uo(x), where P, uo(x) is
the Gauss—Radau projection of uo(x) and will be defined in Sect.2.3. Applying the transport
Eq. (2.11) again, we arrive at the equivalent form of the equality (2.13),

@y, v)K; ) + Bj (@, un, v) +VdLT (gn, v) =0, @2.17)
with
Bj(@, v.r) =@: (@vr), Dk = ¢, )k, + 8@, 0) 477, = @0y ry
2
(2.18)

To satisfy the stability analysis, we also need the following equality

N N
D Aj@.v.r) =) @0eo) (). 1)k @) — D, v, ), (2.19)

Jj=1

where

N N
D(w,v,r) = (€ = )dxv. 1) + Y _(c—w; )V 1l + %[[v]]j+%[[r]]j+%.
j=1

Jj=1

This can be obtained by integrating (2.15) by parts. In the end, we introduce some notations
for simplicity. Summing up the operators (2.15)—(2.16) and (2.18) over j = 1, ..., N, we
define £ (v, r) = Zj-v:] [Zj.c(v, r) and

N N
A, v,r) =Y Aj@,v,r), B v,r)=Y Bjwuvr). (2.20)

j=1
2.3 Properties of the Semi-discrete ALE-LDG Scheme

In this subsection, some properties of the operators (2.20) will be listed first. The detail of
the proof is omitted to save space, and similar analysis can be found in [38,48].

Lemma 2.2 Suppose A and D are defined by (2.20) and (2.19), respectively, then for any v,
reVy(t)andt € [t,, thy1], there hold

A@. 0.1 < a (18] +v2uh 1D ) o, 221)
D@, v, = a (o] +v2h w1 ) 7] (2.22)
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Moreover, we have the following property,

N

_ Y a » (Ox0)(®) o
Alw,v,v) = — E E[[U]]H% + E — vl (2.23)
=1 j=1

Lemma 2.3 Suppose B is defined by (2.18), then for any v € Vj,(t) and t € [t,, ty+1], there
hold

o N oo,
B(w, v, v) = 5[Iv]]2 -y

j=1

+
2

M1 jal- (2.24)

Lemma 2.4 Suppose L* are defined by (2.20), then for any v, r € th (1),

_ 1
L (v,v) = —Eﬂv]] , (2.25)
L™ (v, r)=—LT@r,v). (2.26)

Lemma 2.5 Suppose uy, qn € Vi (t) are the numerical solutions of the scheme (2.13)—(2.14),
then

C
l8unll + v/ 2mh= upll < —’;nqh I, (2.27)

where C,, is a positive constant, which is independent of h but may depend on the inverse
constant 4.

Next, we will show the L? stability of the semi-discrete scheme (2.13)—(2.14). The proof
has a character similar in spirit to the stability analysis in [24].

Theorem 2.6 Let (uy, qn) be the numerical solution of the semi-discrete scheme (2.13)—
(2.14), then we have for any t € [0, T],

t
1P +2 [ lan 0IPde < s O P
0
Proof Take v = uy, in the scheme (2.17) to obtain
Ocun, un)k ;@ + Bj(w, up, up) + «/Eﬁf(q;u up) =0. (2.28)
For the first term, the transport Eq. (2.11) with u = uﬁ and v = 1 yields
1d 1 5
Oun, up)k;o = EE(M, Up)K;(r) — 3 (0x (@ (up)?), 1)1<,-(z) .
Then by the definition (2.16) and (2.14), we have
VAL Gnwn) = VA (—£5 G an) = g |y + i |)
= (anan) ;0 =V (47 |y —aiur];)-

Collecting the above equalities together and summing up the formulation over j = 1, ...,
N, we arrive at

1d b b N
S d dx+Y F;=0
2dt/a (up) X+/a (qn) X+j_1.7-] ,
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where
! 2 + = + =
Fj=Bj(w,up, up) — 3 (8x(w(uh) ), I)Kj(t) — «/Zi(qh uy, ’j+% —qp u, |j—%)'

It follows by using the periodic boundary condition and property (2.24)
N
o 2
Y Fj=5lml’ = 0.
j=1

Thus the proof is completed. O

In the following, we will present error estimates for the semi-discrete ALE-LDG scheme
(2.13)—(2.14). As usual, we introduce two projections first. The L? projection Ppu of u is
defined by

(Ppu, vk = W, VK@), Vv € V(D). (2.29)
For v(x (-, 1)) € P*=1([—1, 1]) and k > 1, define the Gauss-Radau projection
(Ph_u, U)K/(t) =, V@, Ppu <xj_+%(t)> =u (x],_+%(t)) , (2.30)
(Pru.v)g ) = W00 Pu (xj_%m) =u (xj_%(t)) .@3D
Let Qju be either Pyu or Phiu. Similar to the well known results in [5], the projections
satisfy

Inll + 22100, + Bl ) < CR*FY, Yu e H*([a, b)), (2.32)

where n = u — Qpu. The positive constant C depends on u and its derivatives, but it is
independent of /4. In addition, the following properties are also satisfied,

Li(v=Pfv,r)=0, L7(w—Pyv,r)=0, YveHy@), Vr e Vs(1),  (2.33)
0 (Qnu) + @ - 9 (Qnu) = Qn(du) + Qn(w - dyu), (2.34)

where ll}t is defined by (2.16) and the second equality is proven in [24]. Now we are ready
to provide the suboptimal error estimate by using the Lax—Friedrichs flux for the convection
term.

Theorem 2.7 Let (up, qn) be the numerical solution of the scheme (2.13)—(2.14), and (u, q)
be the exact solution of Eq. (2.12). Suppose u is sufficiently smooth with bounded derivatives,
then there exists a constant C, which is independent of h and uy,, such that

1
ma 1) —up(,t ma 1) —qgn(, D] < Ch** 2,
tqo’)}J N, 1) —up(, O + te[O)’}J lgC, 1) —qn(-, DIl <

Proof Define
me=u—P u, ng=q—Pq,
gu:uh—Ph_uv CqZCIh_P/j_CI-

Thus we have

ey =u—up=n, — &, eq:q—Qh:nq_{lr
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Noticing that the exact solution also satisfies the scheme (2.17), we obtain the error equation,
for v, r € Vj,(¢),

(Orew, Vk; ) + Bj(w, ey, v) + \/chf(eq, v) =0, (2.35)
(eq, I)k; (1) + VL (ey, ) = 0. (2.36)

Choosing the test function v = ¢, in (2.35), using the transport Eq. (2.11) and the property
(2.33) lead to

d 1 2
EE(EM’ {u)Kj(t) - E (8)6(60{”)7 I)Kj(t) + Bj(w, Sus Su)

= > G K0 + Bj (@, s ) = VALT (8, 8).- 237
In what follows, we will analyze the above equation. The property (2.24) yields
N

1
D=5 (@D 1) ) + B@. G ) = SL6TP (238)
j=1
Letting r = ¢, in (2.36) and by (2.26) and (2.33), we have
VAL (&4, 60) = =VAL Gus &) = Gg0 8) = (14, &) (2.39)
Now we can obtain the important energy equality by adding (2.37)—(2.39) together
L el + g P + S8R = a, 1, ) (2.40)
2dr" 1 2 Ve san '

where

a(w, Ny, gq) = (nq’ é-q) + (0 My Gu) + Blw, nu, Cu).
By Young’s inequality and (2.32), we get

1 1 1
(1g: &) < 5 lngl> + S1gg 117 = Ch**2 4 g .
2 2 2
In addition, the properties (2.33)—(2.34) of projections yield

N N
B Mu» Su) + Blw, nu, &) = (atu - Ph’a,u, {u) + Z O (My, {M)Kj(t) + Z(wnu» axgu)Kj(t)
=1 =1

N N
+ ) (@deu — Py (@dii). Cu) Z @, 1) jy 1 08l 41

j=1 j=1
< CH N2, 1l + V2 nulley o 2]

< (R 4+ 12,?) + %ucuﬂz.

Here we use the similar analysis as in the proof of Theorem 2.8 in [24]. Combining the
estimates above with the energy equality (2.40) leads to

Mngnz fn;,,nz < C(R** 4 l1g?).

By Gronwall’s inequality and u;,(x, 0) = P, u(x, 0), we obtain, for all r € [0, TT],
2 2 2k+1
¢ ll” + max Iggl° < Ch*
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where C is independent u;, and h. Finally, the triangle inequality is used to complete the
proof. O

3 Fully Discrete Schemes

In this section, the IMEX RK methods coupled with the ALE-LDG schemes as well as
the stability analysis of the fully discrete schemes will be presented. The convection part is
treated explicitly and the diffusion part is treated implicitly. We would like to achieve stability
under the time step restriction T < 7g, where the positive constant 7y is independent of /. This
expectation is analogous to that in [38], which is considered on fixed grids. For simplicity, we
only consider the uniform partition of the time interval [0, T'], namely, Mt = T. The stability
analysis is studied on the interval [#,, f,+1]. In addition, denote K ;’ K;(tn), h =h;t,),

" = w(x ty) and the approximation of (uy, (1), qn(,)) by (u},, q;,). For the 1n1t1a1 value

we take uh = P, up(x).

3.1 First Order Fully Discrete Scheme

For the first order IMEX methods, we take the forward and backward Euler discretization
for the explicit and implicit part, respectively. With the semi-discrete ALE-LDG scheme
(2.13)—(2.14), we obtain the first order fully discrete scheme: find u"H, qZH € Vi(th+1),
such that for any v", r"* € Vj(t,), there hold

(7 07) g = (s 0") o + T (") = VdTLT (g7 07), 3.1
(q,’;“ﬁ)K}m = —vdL; (uyt, ). 3.2)

In what follows,
V(O G tng) = 0" (G G 1), (33)

which stands for the function mapped from K ;l to K ’/.”']. Here x; (-, t) is defined by (2.8).

Theorem 3.1 Let uZH be the numerical solution of the fully discrete scheme (3.1)—(3.2),
then we have

+1
llug, ™ < Nugy
under the condition T < 1y, and T is a positive constant, which is independent of h.

Proof For the first time, we obtain the energy equality. Taking v = u"Jrl in (3.1) leads to

—_—

() gt = 0 ) gy = o 1) — VAT (), )
where
WG i) = 1 O e,
Note that
(7 MZH)K; =5l ||§<n *|| h+1|K" - *||
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By the scaling argument with (2.4) and (2.6), we have

n
_ hj | Z+1
Kﬂ_
hj

2

[ e = (1= )

HiW' (3.5)

Here and in what follows,

52 = T(0x ) (tyy1)-

Then summing up (3.4) over all j yields

*|| - *|| Ak +*II T Z i

j=1
—I‘E[f’_( n+1 Z_H)'

By (2.15), (2.9) and the scaling argument, we obtain

o~

2ot A )

—

A", ulf, ™) = A(0"™, ull, ). (3.6)
Employ the property (2.23) to get
A ) = T AW g - gt ) + rA( RETARNTAY|

+1 7 +1 +1 o +172
=t A"y —uy +Z i W = ol P

It follows that
*|| Al *|| M+ *|| R s S el = gp
+‘CA( n+1 L;; _”ZH’”ZH)!
where the property

_ﬂt£+(q2+l n+1) «/ErL’( n+1’ q;lz+1) r” n+1 ”

has been used due to (2.26) and (3.2). Next, by properties (2.21) and (2.27), we derive

(o =gty < ar (0 )+ 2T [ -

).

< a1 -

Nevertheless, the scaling argument and the quasi-uniform of the mesh (2.3) provide

N pn+l o
[ = P = 30 S = P ey < Gl — P (3.7)
j=1 i

where C,, is defined by (2.3). Thus

-~

— C2 2
A ) < S~

2d

., i1
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Hence, adding the estimate to the energy equality leads to

1 ) C2
S = 311 = (- ) I

222

In the end, 1f 2d >, we have

Cn <rt,le., ‘L'<‘L'()—C2C

[ A
The proof is completed. O

Remark 3.2 From the analysis of the proof, we find that g is proportional to ﬁ, which
m m

means that time step restriction is influenced by the grid velocity function, the polynomial

degree, the diffusion and convection coefficients. Moreover, for fixed grids, we have C,,, = 1

in (3.7) and w(x, t) = 0, then the time step restriction is the same as that in [38].

3.2 Second Order Fully Discrete Scheme

For the second order IMEX methods, we take the L-stable, two stages scheme given in [1].

With the semi-discrete ALE-LDG scheme (2.13)—(2.14), we obtain the second order fully

discrete scheme: find u”+1 s ‘]ZH € Vi (t,+1), such that for any v", r"* € Vj(¢,), there hold

(a0 o = (0, 0") o + v 2 A (@, ") = AT LT (g 0T,

(“ZH’ {);l)l(’?*' = (uh’ )Kn + STAJ (w uh’ ) + (1 - 5)‘(./4] (wn'ﬂ/’ ul;l.l’ F) (3-8)
J

— (L= p)drLf(gy'.v7) — yVdeL] (g™ o), (3.9)
(g 7) grer = = VAL (7). (3.10)
(ap ™ ) g = — VLT (), G0

where 4y =ty + ¥, VT 5 fagy) = 0" (G G 1)) and 07 (3 G, f41)) = 0" (G C 1))
In addition, y = 1 — %2 and § = 1 — =

Theorem 3.3 Let uZ+] be the numerical solution of the fully discrete scheme (3.8)—(3.11),
then we have

n+1 n
i = Nui]
under the condition T < 1y, and t¢ is a positive constant, which is independent of h.

Proof A direct calculation from (3.8) and (3.9) yields

(u™, U”)K]'?'H - (uZl F)K;W = —Y)TAj (0", uf, ") + (1= 8T Aj ("7, uZ’l, V")
-1 - 2y)\/gr£}'(q2’ V7)) — yfrﬁ*’( P o).
(3.12)
Define

—

W GG o)) =1 O Gty )y T GG tey)) = 1 O G ).
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Let v = uZ’l in (3.8) and v" = u'“rl in (3.12), then adding them together, we have

| —
|| - || A *|| L P Sl ) = Rk Ra 313)

where

Re =yt A(o", uj, uzl) + @ — y)TA(W", uh, ”+1) + (1= §HTA(", uZ’l, uZH)
N

(axw)(thry) n,1,2

“ ) Ty W =

Jj=1 Jj=1

g =—ydrct (gt ub') — (0 —2p) Vot (g) n+1) yarLH (g ul ).

Here we use the similar property

Z (0x@) (tn41)
2

(1 — y)ellu} ™2

n+ls
K;

[T =
h K_’,? hr;ﬂ/ h
n+)/

e = (1= v 1

+v
K'Y
J

nty =
I

+1|

+]|

K"H = (l — (1 - )/)T(axw)(thrl)) ”uZ-H ‘ :

n+1,
K;

I} el

owing to (2.4) and (2.6). Next, we will analyze R. and R; separately. By (2.26) and the
scheme (3.10)—(3.11), we obtain

fﬁ*(;’l‘ nl) fﬁ(haQZl)—llthll
Vact(gpt ) = - Vac (L gy = —vac (g = @ g ).

—

where the scaling argument has been used for the second equality and q;’ ’1( Xi( 1) =
qZ’l(xj(-, fn1y)). Similarly, we have

f£+( n+l n+1) ”qh+1”

It follows that

Ri=—yelap' P = yelap™ |~ a - 2V)f( )
@y — Dt Zy)r
<=l P = velay! I + lai'I%. G4
Noting that § — y = —1 and following the same line as in (3.6), we rewrite R, as

—_—
o +y Tn n1 nl +1 “n n,l  n+l + n,1 nl
RC—)/‘U.A(a)” Voul—uy, uy ) ‘L’.A( "y — oy, g )+yTA( Y uy g, )
1l ntl n+1 nl o on+l ol
+(1 - y)TA(w"+ Juy —up )—1— 1- y)tA( Jup Uy )

N
(0x@) (tn4y) 12 (8x@) (tn+1)
_ ; A ; Sl -

+1|

) ””h Kn+17

where
—

WG G tgy)) = WO G ) = WO G tne 1))y 1 GG G ) = 4l O s ty)-
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The property (2.23) gives
&zwaw”ﬁ}wﬂwhrwa"“z—ﬁﬁﬁ“>
+(— y)rA(a)”H,?h’\l ZH “ZH) )/T[Ibth 2 - 7(1 _ )r[[un+1]]2_
In addition, from (2.21) and (2.27), we have
Re erl\q” e = il Jah — ]+ eaa = e et g |
Sg(lluh — P = TTP) + CoperCal i P+ €amPCala

i (cl(l—mr)zc laz )

, (3.15)

where C = % and similar arguments to prove (3.7) are used. Consequently, adding the
estimates (3.14)—(3.15) to the energy equality (3.13), we obtain

4y —1
<Qw%dﬁ“W—LL;£HfW

2)/)1'

Lz (=92 +2)
B e ] e

2l -

——Cy Hq;q,’l H - VT”qh 1”
(3.16)

+ (CryD2Collal | +

Here we use the fact that
n+1

= L1 s = Cal
h

n+2/ .

I

Kn+1

Denote each line of the right hand side in (3.16) by Dy, Dy, respectively. We find that D; < O,
if
4y — 1 1

T < . ~ 0.0686 ——.
(I—y)2+2 C]ZCm C]2Cm

Similarly, we have D, < 0, if
Y- S Cn 2y

s d C ~ 1.41.
yzClsz an m < =2,

Hence, there exists a positive constant 7y independent of £, such that, if T < 79, there hold

™ =< N -

3.3 Third Order Fully Discrete Scheme

For the third order IMEX method, we take the scheme presented in [7]. With the semi-discrete

ALE-LDG scheme (2.13)—(2.14), we obtain the third order fully discrete scheme: find u”“,

q;l”rl € Vi (ty+1), such that for any v" € Vj,(t,), there hold
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=(u2 )Kn—f—yr.A,(a) up,v )—y[rﬁ“( nl’ n, )

(uZ’z, v"’z)Kn.z = (u}, v")m + (H—Ty - ot1> TAj (", uf, v") + o TAj (0" MZ ! v"'l)
J

_ I_Ty\/zhﬁj-(qzw ’ ) yfrﬁ"‘( 1127 n,2)7
(un,3, U"’3)Kn‘3 — (MZ7 Un)K}t +(1— Otz)TAj (a)n, ’uz,l’ vn,l) +0l2‘[.A_,‘ (wn.Z’ ”2’2’ vn,2)
— B ﬁfﬁj(qg’l, vn,l) _ ﬂzx/gl'l:j(q;;'z, vn,2) _ y«/c?rﬁ*(qﬂ’{ vn,3)’
(0 = (") o+ BTA ) B Ay (2, 00
J
+yrA; (0™, ul 3 v"3) —ﬂlx/;itﬁj(q,':‘ ) — ﬂzfrﬁ*( n2 V")
- y«/d>r£*( : ,v”*3),

(47" 7)o = =NALG (7 r™7), VT € Vi), x=1,2,3,4. (.17
where
1+
1=ty +yT, o=t + 5 4 T, hi3=la=1l,+T7T, K.’/'L* = Kj(tn,*)
and
Un’*(Xj('» Ins)) = Un(Xj('s ), a)n’*(Xj('s Inx)) = wn(Xj (-, ).
In addition, y is the middle root of 6x> — 18x% +9x — 1 = 0, 1 = —3y% +4y — 1,
1 52
B = %yz —5y 4+ %, a1 = 0.35and oy = % Finally, we have uZH =uy 4 and
n+1 n,4
9, =4,

In order to obtain the stability of the scheme (3.17), we first rewrite it as the following
form, such that all of terms are in the same time stage.

_
T gt = (g + 7, 7) = y e T )
! /\ —~
+(1 - V)sz(uZ’ ) e = sa (0" e

J J

—

(570 g = (@ "+ (5 =) Ay 04 ™) e 04 0T )
J J

—_r Vdrrt (?Z\l, v"’4) — )/\/31:[:}' (;Z\z, v"’4)

t— (0l 2 v”’4)K};+1 -5 (I;Z, v"’4)Kq+1 ,
(ul 3 ) _ (5 oon4 11— A (o Tl el A 4 02 4
ho K= (i v )K}’H + (1= o)t dj(" uy, ) + @A (o™ *”h ™)

—/31\/3‘[[:;(6]2'1,1)"’4) —,32\/3'537(%';’ o )—yftﬁ"'( nS’ n‘4)
_32(@1’ vn'4)1{'.’+1’
J
(4 0) g = () gy Ay (P4 T ) 4 e Ay, 2, )
+yTAj (™ u) 3 V) — ﬁ]«/grﬁj'(q;f’l, V") — ﬂzx/grﬁ}' (q;:‘z, v )
T ) = 52 )
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where 1™ (x; (s tag1)) = u}, (X (-, tn,x)) and 52 = (3x®)(fy41)T. Moreover, the scaling
arguments with (2.4) and (2.6) are used, e.g.,

| 1 Wit 1) ~7T s —
n n J\'n, n n n n

U, ,v" 1= ——"——(u, ,v" a=1—U—=y)s(u, ,v" 1.
(h ’ )K}' hj(th)( h > )K;‘ 4 (h ’ )K}"

Following the same line as in [38], we introduce some notations

— —_—

Equy, =uZ’l —uj, Eouy, =uZ’2—2uZ’l +uf,
—_— —_—
Esuy, = 2u2’3 + uZ’z — 3u2’1, Esqup, = u2’4 — uZ’S,
—_— —_— —_—
Ezjup = MZ'S + uZ’z — 2142’1, Esup = uZ’3 — uZ‘l

Then some algebraic manipulations give
(B, v™*) = Fi(un, v"*) + Gi(qn, v™*) + Ri(un, v™*), 1=1,2,3,4,  (3.18)
where
Fi(un, v"*) = yrA(o™*, @ "),
Py (up, ") = (1 —

) ~
-5y ) -

F3(un, v"’4) = ( 5 tA(a)"’4, uf, v"’4) + (22 + al)rA(w”’4, uZ’l, v"’4)

+ Zaz‘cA(w"’4, uZ’z, v”’4),

—

tA(a)”‘4, @’ vn,4) +a11:A(a)”’4, MI;L,I, vn,4)7

— —

Fy(un, v"’4) = (a2 — B — y)rA(w”’4, uZ’l, v"’4) + (,32 — az)‘cA(a)"’4, uZ’z, v”’4)
+ yrA(w”’4, u2‘3, v"’4)

and

—

Gi(gn, v™*) = — yﬁrﬁ*(q;:’l, v,

Galan, o) = = y Ve (i = 24 o) = L et (g o),

Gs(qn, v™*) = = 2ydr Lt (g v — 2 (1 - B - %) Vot (gt —2g0" v

9 11 o1
-2 (Z R ﬁl) \/C?TE+(QZ’1, v"’4),

Gy (qh s v”'4) =0.

Besides, we have the extra terms involved with w, (#,+1),

N — o~

Ru(un, ") = 252[(1 =) g — (], v""‘)K}?“}’
Nor, — _ R

Ra(un, v"*) = 252[ S (0" e =20 =) (0" g+ (i v"‘4)m+1}
J:] J J J
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N
1 — —_—
Mh, Z 92[( y) h s Un’4)K7+l - 3(1 - V)(MZ’I, Un'4)K)/1+li|s
j=1 '
R4(uh, v’ ) =0,

owing to the moving grid.

3.3.1 Energy Equations for the Third Order Scheme

Similar to the fixed grids case [38], we take the test functions v™* = uy’ ! uy’ 2 2142’1, uZ’3
n4 .

and 2u)’ " in (3.18) forl =1, 2, 3, 4, respectively. Add them together to obtain the following
energy equality

la > = | > + A = @ + Wa + Yo (3.19)

where

)

1 1 1 1
A= (Bl + L B+ 5 [Bsoua | + 1 (B + 1 [Evu

D = Fi(up, uzl) + Fa(up, u2’2 — ZMZ’I) + F3(up, uZS) + Fa(up, 2u2’4),

— /\/\

,1 2
Wy = Gi(qn. uyy") + Galgn, uy ™ — 2uy ) + G3(qn. uy ) + Ga(qn. 2uy )
Y, =R; (uh, uZ’]) + Rz(uh, uZ’Q — ZuZ’l) + R3(uh, uZ’ ) —I—R4(uh, ZuZ’ )
Note that one part of the stability is provided by A. Next we will analyze the remaining terms
one by one.

3.3.2 Analysis of the Diffusion Part W4

We first analyze W4, which is related to the diffusion part. For simplicity, introduce the
notation

al 02 Al a3
W= (ap" an” =245 4;7)-
With the property (2.26), the scaling argument and the scheme (3.17), we have

Vact gty =~V (Wt gty = —Vac (g
h

Similarly, we can obtain

- N
VALt (g ) = —dc- ENTOESY

(@ a) st (3.20)

forany /, x = 1, 2, 3 and 4. Here h;’* = h(t,%). In addition, the definitions (2.4) and (2.6)
give
I+l — Inx

[/
] —1-— s, x=1,2,3,4.
h;H_l T
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Here sp = (9yw)(t,+1)t. Thus W, turns out to be

b N
W, = —f/ WIFWdx + Y 53y 1.
a j:l

where
v B suog
"= 9 11%)/ 4 1=hi- % '
—L—-B1 1-p—-% 2y
and
Gy =D =y) 12 Yy —y) w2 2
W1 =—————|ap" [ + 7 lg* = 24" [ o
2 j 2 j
+ ( V)i )’)r(qz,z _zq;ll,l’q;:,l)l(;’ﬁ.
Apply Young’s inequality and the bound (2.7) to obtain
N
(I7y =5)(1—y) a2, Oy — DU —y) a2 o )2
232"1"01,1 < ﬁcwx"—'z”qz’l ” + fcwle”qz’z - ZQ;,LI “ .
j=1
If
(I7y =5 —y) Oy - DU —y)
%Cwﬂ'z < %r, %Cwﬂ'z < %t’ (321
then we have
b y
W, < —r/ wT (IF - EH) Wix, (3.22)
a

where [ is the identity matrix.

Remark 3.4 We remark that compared with the analysis on fixed grids, the main difference
lies in the equality (3.20), which makes the process more complicated. Furthermore, there is
no restriction (3.21) on the fixed grid.

3.3.3 Analysis of the Convection Part P,

The proceeding for the analysis of @, is similar to the case on fixed grids in [38]. However, it
is more technical for the moving grids due to the different sizes of the spatial step in different
time levels. In the following, define C to represent a positive constant, which is independent
of h, T and uj,, but may depends on Cy and y. Each occurrence may have a different value.

Lemma 3.5 There exists a positive constant Cy, independent of h and t, such that

30— b
e+ Yy < C0 Y [ul P + Cora + gt/ WT W,
1=0 ¢

—

n0 _ “5
where ;™ = uj,.
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Proof With analogous arguments in [38], we can rewrite ®. as &, = Z?:l D, ;, where

. =yrA(w™ uzl,uz 1)+ V2 tA(w”’4, Z —2u}’ ,u;’lz—ZuZ’l)
5(1 —
+7( 5 7/)rA(w"“‘, up? uld),

4l a4 3 4l T
n n, n,3 R n, n
<I>C,2:2(,82—oe2—)/)rA(w" Juy L uy — )—yrA(a)" ), —uh,uh ).
_, Al T T 3y s T T o
D3 = (/32—0!2)1’ (a) L Uy, uyuy T —u, )—I—a]t (a) SU =, Uy — "‘h)
=3y —
n,4 n2 n,l1 “2 n,2 n,1
Tr.A(w cupT = 2wy A up,uy T = 2u ),

4 n3  nd 3 4 12 Al 3
d>L.,4:2yr.A(w” Jup uyt — )+2ﬁ21A(w” Jups = 2uy +uh,uZ )

—

+ (e + 26— e = ) = 2 A g - ).

n

By the property (2.23), we have

O =— gar[[uh | — lozr[[uZ’z —u’ 1]]2 #ar[{uzﬁ]]z
N
3y -1 ™5 a2 5=y n3y2
3 o [L 0 g+ 2 2 e + X2
On the other hand, some direct calculations give
3y =170 San2 SU=y)y n3yp2
S Bl g+ 2 2 g+ X i ]
+ Zsz B | E 1w H2 ntl + l||IEth ||2 ntrt + it 4 |E310n H2 0l
= | 2 Kj 2 K; 4 K;
T 2 =12
+ 3w (= s g = 25207 = g = 1 g |
j=r =

Thus we can obtain

3
D1+ Yo <Cr Y Jup!|
=0

Here we use the fact that s, = (9yw)(t,+1)7 and the bound (2.7). For ®.;, i = 2, 3, 4,
denote the maximum of the absolute value of all coefficients in ®.; by C,. Then apply
the equivalent form (2.19), the estimate (2.21)—(2.22), the property (2.27) and the scaling
argument to yield

— —

Do =0y —2(B— 0 — y)rD(a)”’4, uZ'l, Equp) — yrA(a)”’4, Equp, uZl)

< 0, 42C,C1Cntql | 20)},
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where C| = a;é‘ and
N —_—
O, = 2 ,82 —ap — ZSQ(MZ’I, E4uh Kn+l
j=1
Similarly,
— l
B3 < O3 +2C,C1Cut gl - 20T 20,
B4 < O4+2C, C1Cut|q) | 2A)2,
and

T2 ool
O3 =2(8 —a2) Zsz(MZ’ —2uy ,E4uh),<;;+1,
j=1 '

O4 = h ,E4uh)Kn+l

TMz

Moreover, we find that

Z 0; = Z [2(132 — a2) (Equp, + Eoup, ]E4uh)K;_1+l + 2y (Esaun, ]E4uh)m+] ]
Jj=1 j
< 2Cu, TCyA.

Here the second step use (2.7). Consequently, combine the estimates together to derive

L.
b+ Yy <Ct Y ul! P +2CuxCyra
=0

+26,CiCor(lap T + i - 265T] + lap* eyt
— 2 b
=Ct Z it 1” + (2cwxcy + W) A + %r/ W Wx.
— a
(3.23)

24(clcycm)2

Define Cy = 2CyxC), + , then the proof is finished. O

3.3.4 Stability of the Third Order Fully Discrete Scheme

In light of the estimates (3.22)—(3.23), the energy equality (3.19) turns out to be

30— b
42 =12 12 14 14
[ = ] +A§Cr§”uzl” +c*m_r/a WT(F - 1 W

3
<Crt Z ||uzl ||2 + C.TA,
=0

@ Springer



21 Page22of 31 Journal of Scientific Computing (2022) 90:21

since the principal minor determinants of F — /51— % T are all positive. Under the restriction
(3.21) and if

C.t <1,

we have
3 -
T e T R B A
1=0
Along the similar arguments, we can prove

| < Cluy ] <

, =123,

which is provided by T < 79, and the positive constant 7y is independent of . Here the
similar property (3.7) is used. In the end, we conclude the stability results in the following
theorem.

Theorem 3.6 Let uZ'H be the numerical solution of the third order fully discrete scheme
(3.17), then we have

' < (4 Coug]?

under the condition t < 1¢, and Ty is a positive constant, which is independent of h.

Remark 3.7 From the proof of Theorem 3.6, we know that C depends on Cy,x and y, where
Cyyx 1s the upper bound of |9, (w(x, ¢))| and y comes from the coefficients of the third order
IMEX scheme. The results indicate the relations of the stability and error estimates with the
grid functions. It is consistent with the results on static grids where 9, (w(x, t)) = 0 and
||uzJrl I < llu}|l. We can reduce the impact of C on stability by manipulating the suitable

grid movement function.

4 Error Estimates for the Fully Discrete Scheme

In this section, error estimates for the fully discrete schemes will be shown by the aid of
stability analysis. To construct the error equation conveniently, we first rescale the system
(2.12) by a time-dependent coordinate transformation x = x (£, ¢) in (2.8). For simplicity,
define v*(&, t) = v(x (&, t), t) for any function v(x, 7). Thus by the chain rule, we have

du* = dyu + deudyx, Jgu* = dudex, dggut = (95x)> it

where 9 x = "1 and 9,x = * (&, 1). The Eq. (1.1) in K (1), ¢ € [£y, ,+1] turns out to be

2
ou* — 0")0su* —d Ogeu* =0, .t -1,1 oy it ]
U +h]([)(c w) Su (h](t)> 55” (S )6[ ]X[n Vl+l]
“4.1)
In addition, by (2.5), (2.8) and (2.4), we obtain
.1 H; (1)
R0) =§(wj+%_wjf%)=T' 4.2)
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It follows from (4.1) and (4.2) that,

8,<u hj(t)> + Bg(Z(c —w*)u > - 0

Now we derive the equivalent form of (2.12) on the reference cell,

2/d 0 _2Jd

ut =0.

WU F @) =m0 =0 0= 43)
where
__ % _ ( —a)*)
UG =whi0), a0 ==

4.1 Error Equation for the First Order Fully Discrete Scheme

Denote u" = u(x,t,) and ¢" = g(x,t,) for any time level n. We present the following
lemma to describe the local truncation error in time.

Lemma 4.1 Let (u, q) be the exact solution of Eq. (2.12). Suppose u is sufficiently smooth
with bounded derivatives, then for any v" € Vj,(t,) and 1 < j < N, there holds,

(51 5) g = (00 g A )~ L] (4" ) (e )
J J J
4.4)

where 121‘ is defined by (3.3), €] is the local truncation error in time and ||} ||K;z = 0(1?)
for any j and n. '

Proof By the Taylor expansion with Lagrange form of the remainder, we obviously have

2
UG t+0) =UEN+UED + S 0uUEn)
— U1 — T aU)(E. 1) +2V/de ghQ(f)” F o, @)
where we use the relation (4.3) and | € (¢,7+t). Denote b(§,t) = S UGD) , then by Taylor

W5 ()
expansion again, we get

b, t+1)=bE, 1)+ 100, ), et t+r1),
which yields that

Q¢ . r+1) _ 30E.1n
ero o +2VdTo,b(E. ).

Substituting into (4.5) leads to

00,1+ 1)

UE.1+71) =UE 1 — 10 @U)(E 1) +2vdr hj(t+1)

2
T
+ 50U E ) - 4dt*d,b(E, ).
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Here
Oggru™hj — aggu*hj

3”U = attu*hj + 23,1/!*}1/], 8zb = (h )2
J

Let t = 1,,. Along the same arguments in [24], we obtain
(u”'H, I)A”)Kr_,+1 = (u”, U")K,_, +TA; (a)", u", v") - «/Er[j(q”“, 17’) + (8’1’, v;l’)K,?,
J J J
where ||8’1’||K7 = O(7?) for any j and n. O

Denote the error between the exact and numerical solution of the first scheme (3.1)—(3.2)
by e, = u(x, t,) — uj and eZ = q(x,t;) — g, for any stage n. Subtract (3.1) from (4.4) to
obtain the first error equation

(et vm) gt = (et ") gn + TA (@ €, ") = VT LT (g 07) + (o], 0") -
J J J

Noting the fact that the exact solution also satisfies the scheme (3.2), we get the second error
equation

1 5 - Lo it
(€;+ s r”)K;H'l = —\/Eﬁj (e;H_ ) r”)! vrit € Vh(til-‘rl)-
By convention, let
n

h=up— Py, i =u"—Pru", ) =qp - Prq", n)=q"—P/q",

where P, u" and Ph+ q" are projections defined by (2.30)—(2.31). Thus the errors can be
divided into e, = ny — ¢,/ and ej = ny — ¢/, which implies that

(& o) g = (&0 0") gy A 600" 47 (")
—ﬂrﬁj({f“,ﬁ), (4.6)
(651 g = (7)o = VLS (6171 7), “n
where
Hy 00" = () o = () g = TAS ) — 1)y 49

and the property (2.33) is used. In addition, some estimates for the projection error will be
given without proof, and similar analysis can be found in [48].

Lemma 4.2 Assume u is sufficiently smooth, then there exists a constant C > 0, independent
of h, T and n, such that

20+ 22 i 6 + RlIBnE ] < CH*HL, - for x =u, q, (4.9)
(i th, 0n) — (. v") < CThF T, Yo € Hy (1), (4.10)
Lemma 4.3 Assume A is defined by (2.15), then for any r" € Vj,(t,), there hold
JA@", 02, 7™ < wCun I IF" Il + ~ 2010t Ty ) [T, 4.11)
1
A", 1y, ™) < wCone Iy M7 1| + 20 h™ 2 g NI, o 7" 11 4.12)
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We present an estimate for (1, v"*) to end this subsection. Applying the estimates
(4.9)—(4.11) and the local truncation error (4.4), we have

N
> H (00 v") < C(@hF 4 22) " | + Carh 2 [T (4.13)

4.2 Error Estimates for the First Order Fully Discrete Scheme

In this subsection, we will show the error estimates for the first order fully discrete scheme
3.1).

Theorem 4.4 Let the sufficiently smooth function u be the exact solution of Eq. (1.1) and ul,
be the numerical solution of the fully discrete scheme (3.1). Then we have the following error
estimate

1
max u(x, 1) — uj|| < C(h*F2 +7),
nt<T

under the restriction T < 1y, where 1y > 0 is a constant independent of h and the positive
constant C is independent of h, T, n and uy,.

Proof With the analogous arguments used for the stability analysis, we take the test function
vt = C;H in the error equation (4.6) to derive the energy identity

1 1 —~
5“;:#1”2 _ E”Q’Z ”2 7H§”+l —¢n ”2 _ EO{[IC:H]]Z + TA(wl’l‘Fl, o — l:l+l’ ;Hl)

_[T£+(é—n+l L:l+1 +ZH] Mt n+l (4.14)

For the estimate of A(w"t!, £t — ¢!, ¢7+1) we need the similar property as that in (2.27)

o)1+ V2R s = (g |+ I D

Then the bound (2.21) yields

_ c , -~
tA" T G = et ) < ﬁaf(}lﬂ“ll + gt D et = |

St S+

2 2
2

’

I /\

Ct ”;.n—}—l n}

(4.15)

where we use the similar property (3.7). From the property (2.26) and error Eq. (4.7) , we
obtain

—\/>‘E£+(§'”+l, If“):«ﬁ}ﬁ*( n+l §'”+l)
—Tfgrt? +r( AN dany

2
< =2 let P S I (4.16)
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Moreover, applying the estimate (4.13), we have

e~

N P
3 Hy (e ) < Co( 1) [l + Carht g
j=1

< 2”’55“ ||2+%fll<>17“]]2+0r(h”“+l +72). 4.17)

Here the similar property (3.7) is used. Combining the estimates (4.15)—(4.17) and (4.9)
together, the energy Eq. (4.14) turns out to be

Ly wgrg2 Ly w2 _ Tyns12 Che’? LN oot a2 %+, 2
Sl PSP < e P e ) [ g+ Cr (4 ),
If the time step satisfies
Ciozz 1
Cut— =<0, and 1 <1,

there holds
ler P = el | + cr (! + ).

Consequently, the special initial condition uy, (x, 0) = P, u(x, 0) and Gronwall’s inequality
provide

which completes the proof by the triangle inequality. O

Along the same arguments, we can obtain the error estimates for the second fully discrete
scheme (3.9) as well as the third order scheme (3.17). The results are listed in the following
without detailed proof.

Theorem 4.5 Let the sufficiently smooth function u be the exact solution of Eq.(1.1). Then
we have the following error estimate
k+1 l
’?rlg); ||u(x, 1p) — uj, || < C(h 247 ),
here | = 2, 3 for uj, is the numerical solution of the second order scheme (3.9) and third

order scheme (3.17), respectively. The time step satisfies T < 1o, where to > 0 is a constant
independent of h and the positive constant C is independent of h, T, n and uy,.

Remark 4.6 For general smoothly moving domain problems, the analysis and results can not
be applied directly. One technical difficulty is that the grid function should approximate the
movement of the domain accurately, which needs to define a suitable high order mesh velocity
in space and time other than the piecewise linear functions in the boundary elements.

5 Numerical Results

In this section, we will show the performance of the ALE-LDG method coupled with the
second and third order IMEX time-marching schemes (3.8)—(3.11) and (3.17) for linear
convection—diffusion equations. The program for testing examples for the first order fully
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Table 1 Accuracy test for ¢ = 1 with fixed boundary, 7 = 10

N d=1 d=0.1 d =0.01
L? error Order L? error Order L? error Order
p! 40 2.64E—05 - 1.37E—01 - 3.98E—02 -
80 6.59E—06 2.00 2.99E—02 2.20 1.00E—02 1.99
160 1.64E—06 2.01 7.47E—03 2.00 2.52E—03 1.99
320 4.07E—07 2.01 1.87E—03 2.00 6.30E—04 2.00
640 1.01E—07 2.00 4.66E—04 2.00 1.58E—04 2.00
p? 20 1.29E—05 - 2.10E—02 - 1.37E—03 -
40 1.77E—06 2.86 2.69E—03 2.97 1.70E—04 3.02
80 2.33E—07 2.93 3.42E—04 2.97 2.10E—05 3.01
160 2.99E—08 2.97 432E—05 2.99 2.61E—06 3.01
320 3.78E—09 2.98 5.42E—06 2.99 3.26E—07 3.00

discrete scheme (3.1) is similar, we omit it here to save space. In all tests, the periodic
boundary conditions are used. For simplicity, we only consider the uniform partition of the
time interval [0, T'], namely, t, = nt.

Example 5.1 We first test the problem with the fixed boundary

o + coyu —doyxu =0, (x,1) €[0,27] x (0, T],

. 5.1
u(x,0) =sin(x), x €10,2xr],

and the moving grid function
0.04 . ,
xj+%(zn) = xH%(O) + 7 sm(tn)(xH%(O) — Zﬂ)xj+%(0), j=0,1,...,N,

which starts with a uniform grid, Xip 1 ©) = jh,h = %” The exact solution is u(x,t) =

e~ sin(x — cr).

The finite element space is piecewise linear and piecewise quadratic polynomials for the
second and third order fully discrete schemes, respectively. In the test, we take T = h except
for d = 0.01, in which T = 0.364 is used for the second order fully discrete scheme (3.8)—
(3.11)and T = 0.24 is used for the third order scheme (3.17). The L? error as well as the rates
of convergence are summarized in Table 1, which indicates that both schemes give optimal
orders of accuracy.

We also show accuracy test in time of the schemes (3.8)—(3.11) and (3.17) for the problem
(5.1). In this test, the space of piecewise polynomials of degree k is used for the kth order
time discretization such that the error of time discretization is dominant. We take N = 320,
T = 10 and ¢ = 1 in the computation. Errors in L2-norm and orders of accuracy are listed
in Table 2, where optimal orders of accuracy in time are observed.

Example 5.2 Next we consider the problem
ot + coyu —doxu =0, (x,1) €[0,1] x (0,71,

u(x,0) = %sin(n(Zx —1), xe][0,1].
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Table 2 Accuracy test in time for schemes (3.8)—(3.11) and (3.17)
T d=1 d=0.5 d=0.1
L7 error Order LZerror Order L7 error Order
0.2 4.45E—05 - 4.40E—03 - 8.50E—01 -
0.1 1.12E—05 1.99 1.10E—03 2.00 5.02E—02 4.08
0.05 2.78E—06 2.01 2.73E—04 2.01 1.25E-02 2.00
0.025 6.90E—07 2.01 6.81E—05 2.00 3.13E-03 2.00
0.0125 1.72E-07 2.00 1.70E—05 2.00 7.82E—04 2.00
0.2 3.75E—-06 - 1.96E—04 - 5.80E—03 -
0.1 4.98E—07 291 2.60E—05 2.92 7.39E—04 2.97
0.05 6.42E—08 2.96 3.34E—06 2.96 9.36E—05 2.98
0.025 8.16E—09 2.98 4.25E-07 2.98 1.19E-05 2.98
0.0125 1.03E—09 2.99 5.40E—08 2.98 1.52E—06 2.96
Table 3 Accuracy test for the moving grid function (5.2)
N c=1 c=0.1 c=0.01
L7 error Order LZerror Order L7 error Order
P! 20 1.77E-02 - 8.20E—04 - 6.99E—04 -
40 4.34E—03 2.03 1.98E—04 2.05 1.71E—-04 2.03
80 1.07E—03 2.01 4.86E—05 2.02 4.23E-05 2.02
160 2.66E—04 2.01 1.21E-05 2.01 1.05E—-05 2.01
320 6.61E—05 2.01 3.00E—06 2.01 2.62E—06 2.00
P2 20 2.27E-03 - 1.78E—04 - 1.61E—04 -
40 3.37E—-04 2.75 2.44E—05 2.87 2.21E-05 2.86
80 4.60E—05 2.87 3.20E—06 2.93 2.91E-06 2.92
160 6.01E—06 2.94 4.12E—-07 2.96 3.74E-07 2.96
320 7.69E—07 2.97 5.23E-08 2.98 4.74E—08 2.98

The grid movement is no longer obtained from a smooth function, which is taken as

X1 () = x4 () + (=D"0.0hx 1 ) (x; 1 ) = 1), j=0.1,...,N, (52)

where x i+l 0)=jhand h = % The finite element space is piecewise linear and piecewise
2

quadratic polynomials for the second and third order fully discrete schemes, respectively.
In this test, we take d = 0.1, T = 1 and t = 2h. Table 3 shows the performance of fully
discrete schemes (3.8)—(3.11) and (3.17). In this case, the optimal convergence rate is also
observed from Table 3.

Example 5.3 We consider the problem with moving boundary

@ Springer
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Table 4 Accuracy test for ¢ = 1 with moving boundary, 7 = 10

N d=1 d=0.1 d =0.01
L7 error Order LZerror Order L7 error Order
p! 40 5.37E—05 - 4.58E—00 - 1.74E—02 -
80 1.36E—05 1.98 8.54E—02 5.75 4.50E—03 1.95
160 3.40E—06 2.00 2.14E—02 2.00 1.15E-03 1.97
320 8.49E—07 2.00 5.35E-03 2.00 2.90E—04 1.98
640 2.12E-07 2.00 1.34E—-03 2.00 7.29E—04 1.99
p? 20 2.23E—-05 - 1.05SE—01 - 1.37E-03 -
40 3.39E—-06 2.72 1.34E—-02 2.97 1.70E—04 3.01
80 4.68E—07 2.85 1.71E-03 2.96 2.11E-05 3.01
160 6.12E—08 2.93 2.16E—04 2.99 2.63E—06 3.01
320 7.84E—09 2.96 2.72E—05 2.99 3.28E—-07 3.00

and the moving grid x ol (ty) = x j+l (0) +sin(#,), which begins with a uniform grid as that
in Example 5.1. Notice that the computational domain does not follow the physical domain
exactly. The exact solution is u(x, t) = e~ sin(x — c1).

The performance of the fully discrete schemes (3.8)—(3.11) and (3.17) are shown in Table
4. In the computation, we limit T = h except for d = 0.01, where 7 = 0.124 is taken to
ensure the stability. The numerical results in Table 4 reveal that both schemes arrive at the
optimal orders of accuracy. Moreover, compared with Table 1 when d = 0.01, we find that
the time step restriction is also influenced by the moving grid function.

6 Conclusion

In this paper, we have presented an ALE-LDG method for one-dimensional linear convection—
diffusion problems. The ALE framework is suggested by [24]. We have shown that the
semi-discrete ALE-LDG method satisfies L stability and sub-optimal error estimate, when
the Lax-Friedrichs flux is taken for the convection term. Moreover, we also discussed
three specific fully discrete ALE-LDG schemes and the time discretization is IMEX RK
approaches. The scaling argument plays an important role in our work, which has been used
to analyze quantities caused by the time-dependent cells, approximation space and velocity
grid field. We have proven that three fully discrete schemes are stable under the time step
restriction T < 70, where 7y is a positive constant and independent of the mesh size /4, but
depends on the convection and diffusion coefficients, the polynomial degree, and the moving
grid function. With the time step condition, the quasi-optimal error estimate in space and
optimal convergence order in time for the corresponding fully discrete schemes have been
established. We also gave numerical examples to verify our theoretical results. The ALE-
LDG method, stability analysis and error estimates can be extended to convection—diffusion
problems with a nonlinear convection term. The analysis of the fully discrete ALE-LDG
scheme in the two dimensional case is more technical and will be considered in future.

Availability of Data and Materials The datasets generated during the current study are available from the cor-
responding author on reasonable request. They support our published claims and comply with field standards.
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