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Abstract In this paper, an arbitrary Lagrangian—Eulerian local discontinuous Galerkin
(ALE-LDG) method for Hamilton—Jacobi equations will be developed, analyzed and numer-
ically tested. This method is based on the time-dependent approximation space defined on the
moving mesh. A priori error estimates will be stated with respect to the L>° (0, T;L? (Q))—
norm. In particular, the optimal (k + 1) convergence in one dimension and the suboptimal
(k + %) convergence in two dimensions will be proven for the semi-discrete method, when
a local Lax—Friedrichs flux and piecewise polynomials of degree k on the reference cell
are used. Furthermore, the validity of the geometric conservation law will be proven for
the fully-discrete method. Also, the link between the piecewise constant ALE-LDG method
and the monotone scheme, which converges to the unique viscosity solution, will be shown.
The capability of the method will be demonstrated by a variety of one and two dimensional
numerical examples with convex and noneconvex Hamiltonian.
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1 Introduction

This paper deals with the development and analysis of a moving mesh discontinuous Galerkin
(DG) method to solve time-dependent Hamilton—Jacobi equations

du+H(Vu,x) =0, inQx (0,T), xeQ, (1.1)

augmented with suitable initial data u(x, 0) = uo(x) and boundary conditions. The domain
Q e R? is bounded. The relevant solution for the problem (1.1) is the viscosity solution
introduced by Crandall and Lions [9]. In the same paper it was proven that there exists a
unique bounded and continuous viscosity solution for the problem (1.1). Nevertheless, it
should be noted that the derivatives of the unique viscosity solution can be discontinuous,
regardless of the smoothness of the initial condition.

The equations of motion in many physical models are related to the Hamilton—Jacobi
equations. For instance Hamilton—Jacobi equations with viscosity terms occur in front prop-
agation problems, which are applied in models for crystal growth or flame propagation (cf.
Sethian [27]). In some situations, it is advantageous to solve numerically motion related
equations by an arbitrary Lagrangian—Eulerian (ALE) approach. Especially, in the context of
moving boundaries problems with incompressible flows the ALE approach has some advan-
tages (cf. Calderer and Masud [4]). The ALE approach was rigorously described by Donea
et al. [11]. It allows to move the mesh along specific mesh generating points like in the
Lagrangian approach or to fix the mesh like in the Eulerian approach. The implementation
and mathematical description of the ALE approach be ensured by a mapping which connects
the physical domain with a suitable reference configuration. The mapping provides a descrip-
tion of the grid velocity field. It should be noted that the mapping may produce a geometric
error, when the numerical method was chosen unsuitable. To overcome this issue, the ALE
method should satisfy the geometric conservation law (GCL). Guillard and Farhat analyzed
in [13] the significance of the GCL and the destabilizing effect of the geometric error.

Otherwise, the Runge—Kutta (RK) DG approach enables the development of high order
methods with certain desirable computational properties like parallelization capability or the
ability to handle a complex mesh topology (cf. Cockburn and Shu [8]). Nevertheless, the
development of discontinuous Galerkin methods for solving the Hamilton—Jacobi equations
is delicate, since the Hamilton—Jacobi equations in general are not in the divergence form. In
order to overcome this issue the close relation between the Hamilton—Jacobi equations (1.1)
and conservation laws is often used to develop high order numerical methods for solving
the problem (1.1). The essentially non-oscillatory (ENO) and weighted essentially non-
oscillatory (WENO) schemes by Jiang, Peng, Osher and Shu [14,25] or the DG method
by Hu, Lepsky, Li and Shu [15,16,18,19] are examples of high order methods which are
adapted from numerical schemes for conservation laws. The DG method of Hu et al. was
extended to a moving mesh method by Mackenzie and Nicola [23]. However, the system of
conservation laws which arises from the problem (1.1) is in general weakly hyperbolic. This
structure could force the convergence to a physically not relevant solution. Therefore, from
this point of view, a method for directly solving the Hamilton—Jacobi equations is desirable.

In the following a few DG methods for solving directly the Hamilton—Jacobi equations
are mentioned. Cheng and Shu developed in [5] a DG method. The method is stabilized by
a certain numerical flux, which is motivated by the discretization and stabilization of a DG
method for conservation laws with a source term. However, the numerical flux is not enough
to ensure the convergence to the viscosity solution. Thus, an additional entropy correction
procedure is adopted in the method. Cheng and Shu’s approach was combined with the
central DG approach for conservation laws to develop a central DG method for solving the
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Hamilton—Jacobi equations by Li and Yakovlev [20]. A limiter has been developed to ensure
that the method can handle problems with a nonconvex Hamiltonian. Another approach has
been introduced by Yan and Osher [29]. They replaced the Hamiltonian by a numerical
flux which is evaluated in the interior of each cell. The arguments of the numerical flux
function are calculated by upwind schemes. The solutions of these upwind schemes are
approximating the partial derivatives of the numerical solution. This approach is similar to
the local Discontinuous Galerkin approach developed by Cockburn and Shu [7] for solving
systems of convection—diffusion equations, since the PDE is locally dissected. For this reason,
Yan and Osher’s method is called local DG (LDG) for solving directly the Hamilton—Jacobi
equations. All these DG methods were tested by numerical experiments. These experiments
demonstrate the stability and the optimal accuracy of the methods. In addition, the stability
and a suboptimal error estimate with respect to the L?-norm were proven for the central DG
method in [20] when a linear Hamiltonian is investigated. Likewise, for the semi-discrete
formulations of Cheng and Shu’s DG method as well as Yan and Osher’s LDG method the
optimal error estimate in the L2-norm was proven by Xiong et al. [28]. “In this context the term
optimal error estimate” has to be understood with respect to the approximation properties of
the test function space.” There are also DG methods for solving directly the Hamilton—Jacobi
equations in the context of front propagation problems in the literature. For instance, Barth
and Sethian developed in [1] a Petrov—Galerkin DG method on triangular meshes with an
adaptive mesh refinement technique and Bokanowski, Cheng and Shu developed an explicit
RK-DG method in [3] for these kind of problems.

The aim of this paper is to combine the ALE and the DG approach to develop an ALE—
DG method for directly solving the Hamilton—Jacobi equations. It should be mentioned that
there are already ALE-DG methods with different strategies to describe the ALE kinematic
in the literature, for example, in the context of problems with compressible viscous flows,
these kind of methods were developed by Lomtev et al. [22], Nguyen [24] or Persson et
al. [26]. In [17] Klingenberg, Schniicke and Xia developed an ALE-DG method for one
dimensional conservation laws. In the same paper, the ALE kinematic is described by local
affine linear mappings which ensure the satisfaction of the GCL for any time discretization
method higher or equal to first order. In the present paper, in the one dimensional case, the
ALE approach, developed in [17], is combined with Yan and Osher’s LDG approach [29]
and a new ALE method for directly solving the Hamilton—Jacobi equations is developed. The
new ALE method is called ALE-LDG method. The ALE-LDG method has a local structure
like the DG methods for static meshes and we will prove that the method satisfies the GCL for
any time discretization method higher or equal to first order. A two dimensional extension of
the method is designed for triangular meshes, since each triangle element can be mapped by
a local affine linear mapping to a time-independent reference triangle element. This allows
the same description of the ALE kinematic as in the one dimensional case. In particular, it
follows that the GCL is satisfied for any time discretization method higher or equal to second
order. Furthermore, a priori error estimates with respect to the L™ (0, T:L2 (Q))-norm will
be proven for the one and two dimensional semi-discrete methods. Also it will be shown that
the first order piecewise constant ALE-LDG method is a monotone scheme. The last point is
important, since in [10] Crandall and Lions proved that monotone schemes for the problem
(1.1) converge to the unique viscosity solution. In numerical experiments it will be observed
that our one and two dimensional ALE-LDG methods are stable and optimally accurate with
respect to the approximation properties of the test function spaces for the methods.

This paper is organized as follows: In Sect. 2, the ALE kinematic, the semi-discrete
one and two dimensional ALE-LDG methods and some auxiliary lemmas are presented. In
particular, the GCL is discussed and it is shown that the fully-discrete piecewise constant
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ALE-LDG method is a monotone scheme. Afterward, in Sect. 3, an optimal a priori error
estimates for the semi-discrete one dimensional ALE-LDG method and an suboptimal a
priori error estimates for the semi-discrete two dimensional ALE-LDG method are proven
with respect to the L (0, T;1? (Q))—norm. Section 4 contains numerical results for a variety
of problems to demonstrate the accuracy and capabilities of the ALE-LDG methods. Finally,
some concluding remarks are given in Sect. 5.

1.1 Constants and Notation

In the present paper, vectors, vector valued functions and matrices are denoted by bold letters.
Scalar quantities are denoted by regular letters. The set K (¢) denotes a time-dependent
interval in one dimension and a time-dependent simplex cell with the edges e} oV =
1, 2, 3, in two dimensions. Volume integrals with respect to K (¢) and surface integrals with
respect to the edges e}(z), v = 1,2, 3, are denoted by the bracket notation. Hence, for all

v,w € L*(K (1) NL? (3K (1)) and v = 1,2, 3 the notations (v, ) = [y, vwdx,

(v, whey = fe},w) vwdT and (v, w)yk ) = 3 wey
avoid confusion with different constants, C denotes a positive constant, which is independent
of the mesh size and the numerical solution for the problem (1.1). Note, that the constant
may depend on the exact solution of the problem (1.1) and may have a different value in each
occurrence.

are applied. Furthermore, to

2 The ALE-LDG Method

In this section, we introduce the ALE-LDG method for directly solving the Hamilton—Jacobi
equations, state some auxiliary lemmas which will be used to prove the a priori error estimates
in the upcoming sections, discuss the GCL for the method and show that the forward Euler
piecewise constant ALE-LLDG method is a monotone scheme which converges to the unique
viscosity solution according to Crandall and Lions [10].

2.1 Preliminaries

We assume that at any time level t,, n = 0, ..., L, regular families of triangular meshes 7,
with the same mesh topology are given. We say that the triangular mesh 7, at time level ¢,
and the triangular mesh 7,11 at time level #,, 41 have the same mesh topology, if they have the
same numbers of vertices and triangles and the same connectivity. Henceforth for each time
level #, the vectors v, v3, v5 denote the vertices of the cell K" € 7,,. We connect the vertices
of two arbitrary cells K" € 7, and Kt ¢ Thy1 forallt € [t,,, t,,_H] and £ = 1,2,3 by
time-dependent straight lines

1
A7/ (t) = VZ + wgn ¢ (t—ty), Wgn ¢ = E (VZH—l — VZ) . 2.1)

In Fig. 1 the connection of two cells at different time levels is illustrated. The straight lines
(2.1) provide for any ¢ € [tn, tht+ 1] time-dependent cells

3
K (t) :==int (conv{vy (¢),v2 (t),v3()}), 0K () := U e;((,), 2.2)

v=1
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Fig. 1 The vertices of a triangle
at the current time level move to
the vertices of a triangle at the
next time level

where e; V= 1, 2, 3, are the edges of the time-dependent cell K (¢). Note that in this
context int (-) and conv (-) denote the interior and the convex hull of a set. The family of
all sets containing the cells (2.2) is denoted by 7 for any ¢ € [tn, tnt 1]. Furthermore,
for any cell K (t) € 7, the diameter is denoted by /g () and the radius of the largest
ball, contained in K (z), is denoted by pg (). The meshsize of the tessellations is given by

h(t) = K(rr;a)% hk ). In order to state a priori error estimates for the ALE-LDG method,
tr)e t)
we define a global length
h:= max h(t) 2.3)
1€[0,T]

and assume that there exists a constant «, independent of %, such that for all # € [0, T]
h<«kh(t). 2.4)

Additionally, we assume that 7 is a regular triangulation of the domain €2, which satisfies
the properties:

(Al) For all + € [0,T] holds: The family 7(;) covers exactly Q, such that Q =
UK,,ET“) K (1).

(A2) There are constants ¢ > 0 and T > 0, independent of the mesh parameter, such that
for all + € [0, T'] holds:

VK (1) € T,

In addition, we define for any cell K () € 7 the matrix

Ak = V2 () =vi (1), v3 (1) —=vi (1), Jk@ :=det(Ak()) (2.5)

and assume that Jg ) > 0. It should be noted that the boundary faces of the mesh are not
changing in time for the compactly supported problem and could move with the periodic
speed for the periodic boundary problem.
Next, we define for any cell K (f) € 7 the following time-dependent affine linear
mapping
Xk K= K@), § xgu &, 1) :=Akn§ + Vi (1), (2.6)

where /C is the reference cell given by.
Ki={e=@ &) eR?: .62 0mds +6 =1},
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The mapping provides the local representation of the grid velocity field for the ALE-LDG
method, since the grid velocity field is in a point X = x g, (§, t) defined by

© (X, 1) = (Xx(y €. D) = Wk (X — Vi (1)) + @K1, 2.7)

where Wi () == (£Akq) (AKU))_I. It should be noted that the Eq. (2.7) yields for all
x € K(t)
Voo, 1) =t[Wgp]. (2.8)

where tr [W K(,)] denotes the trace of the matrix W ;). Moreover, the mapping supplies the
following finite element approximation space

Via(®) i={v e L2(@): vy, € P () VK (1) € Ty | 2.9)

where the index d € {1, 2} denotes the spatial dimension, P* (K) denotes the space of
polynomials in K of degree at most k and

Wk © = v Xk E.0). VEeK. (2.10)

Henceforth, we omit the label |k in (2.10), if it is clear which cell K (t) € 7 is under
consideration. The space V, 4(¢) is finite dimensional, since Pk (K) has the dimension (k;,f,)! .
In general the functions from the space V, 4(¢) are discontinuous along the interface of two
adjacent cells. Certainly, the functions could exist two different traces on any interior interface,
since the functions are polynomials in the interior of the cells and the cells have Lipschitz
boundaries. Therefore, we define for a function v € V}, 4(¢), an arbitrary cell K (1) € 7y

and all v = 1, 2, 3 the following limits

intg () — T; _ anV extg (1) — 1i v v
v KO (x) = 51_1)n01+ v (x 8“1{(:)) , U D(x) = gl_lngr v (x + 8“1{(:)) , Vxe €K (1)

where the vector nj, 1) 1s the outward normal of the cell K (1) with respect to the edge e"K([).
Accordingly, the cell average and jump of v along the edge e}, (r) are defined by

{{U}} = l (UintK(,) + veXtK(,)) , [[U]] = UCXtK(,) _ UintK(;)'
2
In the following, we present some auxiliary lemmas which are related to the space (2.9).
This requires the introduction of a broken L? (07())-norm given by

2

3
iy =| D vané(v) : @.11)

e
K (€T v=1 K@)

where v € L2 (0K () for all K(t) € 7). This notation allows to state the following lemma.
The proof of the lemma ensues by a result from approximation theory (c.f. Ciarlet [6, pp. 140—
141, Theorem 3.2.6.]). Hence, it is skipped in this paper.

Lemma 2.1 Suppose d € {1,2}. Then, for all v € Vj, 4(t), there exists a constant C, inde-
pendent of v and h, such that

1 d
h2 Wl gazy)) +h IVl ge +h2 Ve = Cllviliz g, - (2.12)

Furthermore, the test functions provide the following ALE transport equation.
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Lemma 2.2 Letd € {1,2}andu : Q x [0, T] — R be a sufficiently smooth function in any
cell K (t) € 1(y). Then for all v € Vy, 4(t) holds the transport equation

d
E (M, U)K(t) = (3,14, U)K(t) + (V . (wu) s v)K(t) . (213)

Proof 1In the following, the functions u* and v* are defined by (2.10). It is (u*, 9;v*)c = 0,
for all functions v € Vy 4(2), since the test functions are time-independent polynomials on
the reference cell. Furthermore, the chain rule formula supplies d;u™ = 9;u + @ - Vu. Hence,
the integration by substitution formula provides for all functions v € V, 4(¢)

d

d
o W, V) gy = @™, v Tk (1)) + (M*Ejk(z)a U*>K

d
= (8,u, v*JK(’))IC + (w -Vu, v*JK(t))IC + <M*EJK(I)’ v*) . (2.14)
K

Next, by Jacobi’s formula (cf. Bellman [2]) and (2.8) follows

d d .
—Jkoy =tr| | —Ax |adi (Akp) | = (V- @) Tk, (2.15)
dt dt

where adj (A K(,)) denotes the adjoint matrix of Ak ;). Finally, we obtain the transport Eq.
(2.13) by (2.14), (2.15) and the integration by substitution formula. ]

It should be noted that the equality (2.14) does not hold, if the test function v is a polynomial
with time-dependent coefficients on the reference cell.

Next, for d € {1,2} and a cell K(t) € 7, we define the L2—pr0jecti0n Py (u) of a
function u € L2 (Q) into the test function space Vj, 4 () by

Wn gy =0, YveVha), Yn:=u—"Pyu). (2.16)

The L2-projection satisfies the following interpolation inequalities. A proof of these inequal-
ities can be found in Ciarlet [6, pp. 124-125, Theorem 3.1.6.]).

Lemma 2.3 Lerd € {1, 2} and u € H*t! (Q). Then there exists a constant C, such that

1 d
h2 Wiz ozy) + 02 Wl + R IVERI g0 + 1Rl @) = Ch*(2.17)
where the constant C depends on u, but it is independent of h.

2.2 Notes About the One Dimensional Setup

In the one dimensional case, we assume that at any time level z,,n = 1, ..., L, the distribution
N

of the mesh generating points {x;‘ . } is given. We connect these points for all j =
-1,
1, ..., N by time-dependent straight lines

1 .1

J=7 J=2
= 2.18
A (2.18)

x’f-ﬁ-l X"

T4  —1), o

X, 1(t):=x "
J*i() Jj=3 J=3 J=

NI—=

Note that for any time point # the points x (r) and x,__ 1 (#) are not changing in time for the
2 2

compactly supported problem and could move with the same speed %x ! (t) = %x N+d (1)
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for the periodic boundary problem. The straight lines (2.18) provide for any ¢ € [t,,, tn+1]
andall j =1,..., N the cells

Kj@ = (5,1 005, 0), hj©=x,00-x, 10, h@)= max (1)
(2.19)
Like in the two dimensional case, a time-dependent affine linear mapping to a reference cell
can be defined for any cell (2.19). The mapping allows to characterize the local grid velocity
field and to define a finite element space in the same manner as in (2.7) and (2.9). In particular,
the grid velocity is for all # € [, fy+1] and x € K (1) given by

n n N _xjf% (t) n

Moreover, Lemmas 2.1 and 2.2 hold also for the one dimensional test function space Vj 1 ().
Nevertheless, for a function v € V1 (¢), the left as well as right limit, the cell average and
the jump in an interface point are denoted by

+
vy, o= lim v (xj_% (t) + s) ,
1
R + — L+ -
{{v}}j_% =3 (v},% —I—UF%) and [[v]]j_% = vji% vji%.

In addition, in one dimension, surface integrals reduce to pointwise evaluations. Thus, the
broken L? (B’T(t))—norm is defined by

2

Uj;l +v.

=z

[S7]

N
iz, = | 2
j=1

In order to prove that the a priori error in the L™ (0, T:1? (Q))—norm for the one dimen-
sional ALE-LDG method behaves as O (hk“), we apply forany cell K; (1), j =1,..., N,
the Gauss—Radau projections besides the L2-projection. For k > 1, we define the Gauss—
Radau projections P,it (u) of a function u € L? () into Vi.1(t) by

(Pir (). v) e,y = .0k - Y0 € Vi () with vl ) € PI([0.1]). 221a)

and

;5 () (x;_r_% (t)) =u (x;r_% (t)) . Py ) <xjf+% (r)) =u <x;+% (l)) , (2.21b)

where the function v| 7{,- ® is defined by (2.10). Next, we combine the L2-projection with the

Gauss—Radau projections and define the Q-projection Qy, (1) of a function u € L? () into
the test function space Vj 1 (¢) by

Pu (), if 0pH (3yu,x) — w (x,t) changes the signin K; (1),
Onu) =P, (w), ifdyH (xu,x) —w(x,t) >0in K; (¢), (2.22)
Pff (), ifo,H (0yu,x) —w(x,t) <0in K; (1),
where the function H (0, u, x) is the Hamiltonian in (1.1). It should be noted that Lemma 2.3

holds for the Q-projection, too. Moreover, in order to evaluate the time derivative of the
O-projection, we apply the following lemma, which was proven by Klingenberg et al. [17].

@ Springer



914 J Sci Comput (2017) 73:906-942

Lemma 2.4 Letu : Q x [0, T] — R be a sufficiently smooth function. Then holds
3 (Qn(u)) + wds (Qn (1)) = On (Biu) + Qp (wdyu) . (2.23)
2.3 The One-Dimensional Semi-discrete Method

In the following, we derive the one-dimensional semi-discrete ALE-LDG method for an
arbitrary ¢ € [tn, tht 1] a cell K; (). We would like to approximate the solution u of the
problem (1.1) by a function

k
wp (x. 1) =Y _uj (1)$] (x,1), forallt € [t,,t,41] and x € K (1), (2.24)
=0

where i(/)é x,1),..., cj),{ (x, t)} is a basis of the space V1 (¢) in the cell K (t). The coeffi-

cients u(j) @), ..., ui (¢) in (2.24) will be the unknowns of the method. In order to determine
these coefficients, we plug (2.24) in the PDE (1.1), multiply the equation by a test function
v € Vj,1(t) and apply the transport Eq. (2.13) as well as the integration by parts formula.
This results in the equation

d
0= 7 (un, V)k ;) + (@up, V) g1y + (H Oxun, X) , V) k)

+ +
vy (2.25)

" Tt u

U, U
j+% h,/+% Jjt+3 j*%

The function uj, is in general discontinuous along the interface of two adjacent cells and thus
dyuj, is merely defined in the interior of the cells. Therefore, we replace the integral with the
Hamiltonian and the terms in cell boundary points by

(G @, p1 2,30 v) g = @ el vy g+l gt

where G (w, p1, p2, x) is a local Lax—Friedrichs flux given by

~ 1+ p2 Aj
G (. p1. p2. %) :=H(%,x)—7’<m—p1), (2.26)
Aj:=max {|0,H (p,x) —w(x,1)|: peDjandx € K; (1)} (2.27)

with D; := [min (p1, p2) , max (p1, pz)]lKj(,). The variables p; and p; in (2.26) are used
to approximate d,uj. We obtain these variables by solving two auxiliary equations. Finally,
the semi-discrete method can be written as:

Problem (The 1D semi-discrete ALE-LDG method) Find functions uy, p1, p2 € Vi 1(t),
such that for all v, vi,v2 € Vj1(¢) and j =1, ..., N holds

) _
0= 7 (n, V)0 + @un 3:0) 0 + (G (@, p1 p2x) V)

— - n +
wj+%{{uh}}j+%vj+% +wj_%{{uh}}j_%vj_%, (2.28a)
0= (p1. vk, () + Wn, VDK ;) — u;j+%v;j+% + “;Z,f%”ffj,%’ (2.28b)
0= (P2, v2) k(1) + > 02k ;1) — MZH%U;H% + ”Z,,»_%”;,-_%- (2.28¢)
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Note that the functions uy, p1 and p; are time-dependent, since ineach cell K ; (¢) the ALE-
LDG solution uy, is given by (2.24) and the functions pj, p> approximate 9, uy. Moreover, it
should be noted that the Eq. (2.28a) is forall v € Vj, 1(¢) and all j = 1, ..., N equivalent to

0= (aluhv U)Kj(t) + (ax (C()l/thU) ’ 1)Kj(t) + (6 ((1), P1, P2, .X) s U)Kj(l)

— " - n +
R U PR T T O U7 PR (2.29)

The equivalence follows from the transport Eq. (2.13).

2.4 The Two-Dimensional Semi-discrete Method

In this section, we derive the two-dimensional semi-discrete ALE-LDG method for the time
interval [tn, t,,_H] and the cell K (t) € 7). The description of the two dimensional semi-
discrete ALE-LDG method follows similar to the description of the one dimensional method.
However, the two dimensional ALE-LDG method is a system of five equations, since a two
dimensional Hamiltonian depends on more variables than its one dimensional analogue. First
of all, in each cell K (1) € 7(;), we approximate the solution of the problem (1.1) by the two
dimensional analogue of the function (2.24). In order to determine the unknowns, we proceed
as in the one dimensional case. We plug the approximation in the PDE (1.1), multiply the
equation by a test function v € V, 2(¢) and apply the transport Eq. (2.13) as well as the
integration by parts formula. Then we obtain a two dimensional analogue of the Eq. (2.25)
and replace the integral with the Hamiltonian as well as the terms in the surface integrals
by R ‘
(G (@ 1. P2, 41,42, %) . V) g () — (@Hun s V™ KOng )y -

where ng () = (n K(t),x> MK (1), ),)T denotes the outward unit normal along the cell bound-
ary 0K (t) and the two dimensional local Lax—Friedrichs flux is for all x € K (¢) given
by

awa L) k) ) aX ::H ’
(@, p1, P2, 91,92, X) ( > 5

AK (1) MK (1)
2 (p2 — p1) > (

pPr+p g1+ q2 X)

9 —q1), (2.30)

where

Ak =max {|0,H (p,q,%x) —o1(x,1)| : p € Dk, q € Expy, xe K ()} (231)
and

wk@ =max {[dH (p,q,X) —w2 (X,1)| : p € Dk, 9 € Exy, x€ K ()} (232)
with
Dg( := [min (p1. p2) ,max (p1, p)]|g (). Ex = [min (g1, g2) . max (g1, g2)] |-

The variables p; as well as p; in (2.30) are used to approximate d,uj, and the variables g as
well as g, are used to approximate dyu. We obtain these variables by solving four additional
equations. Finally, the semi-discrete ALE-LDG method in two dimensions can be written
as:
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Problem (The 2D semi-discrete ALE-LDG method) Seek functions uj, p1, p2,q1,q2 €
Vi,2(t), such that for all v, vi, v2, w1, wo € V. 2(¢) and all cells K (¢) € 7 holds

d ~
0=~ (un, VKo + @un, Vo)) + (G (@ p1.p2.41,42,%) , V)

int
— (@ffunh, V™ Ong )y ) - (2.33a)
— int
0= (p1, v k() + Wn 0xv) k) — <uh v K”)n,((t),x)am , (2.33b)
int
0= (P2, v2) k) + (W, 0:02) gy — (1™, vy “ng e x , (2.33¢)
(1) @) IK (1)
—.y int
0= (g1, wDg) + (n, dywi) gy = (uh Y K<r>nk(,),y>ak(o , (2.33d)
+, int
0= (g2, w2) gy + (n, yw2) ) = ™ ) ’“”nK(t),y)aK(t). (2.33¢)
The functions u,f’i and u;’i, i =x,y, are given by
i uZXtK(’), ifngq), >0, i u;lmk(”, ifnge.i >0,
up” =1 itk and u, " = extk ()
u, , else, u, , else,

where for i = x, y the vector nk () ; denotes the i-component of the outward unit normal
g ()

Note that the functions uy, p1, p2, g1 and g, are time-dependent, since in each cell K (t)
the ALE-LDG solution uy, is given by the two dimensional analogue of the function (2.24), the
functions p1, p> approximate d,uj and the functions g1, g approximate dyuy. Furthermore,
note that by the transport Eq. (2.13) for all v € V, »(¢) and all cells K (1) € 7(;) follows that
the Eq. (2.33a) is equivalent to

0= (Orun, Vg + (V- (@upv), Vg + (6 (w, p1, P2.91,92,X) , U)K(t)
— (@funl), v™Ong @), ) - (2.34)

Finally, some important connections to other numerical methods should be mentioned.

Remark 2.1 (i) The ALE-LDG methods (2.28) and (2.33) coincide with Yan and Osher’s
LDG methods in [29], when a static mesh is used.

(i) The one dimensional ALE-LDG method (2.28) is equivalent to the ALE-DG method
for conservation laws in [17], when a linear Hamiltonian with constant coefficients is
investigated.

(iii)) When we plug the function (2.24) in the PDE (1.1), multiply the equation by a test
function v € V), 1(¢) and apply the transport Eq. (2.13), it follows

d
0= o (un, V) k) + (@up, V) ;1) + (H (Oxun, X) — @0xttp, V) g r) -

Next, we replace the function H (p, x) — @y p by the numerical flux F=G-— w%.

Note that the numerical flux F is consistent with H (p, x) — wd, p. Hence, the one
dimensional ALE-LDG method (2.28) can also be applied with the equation
d ~
0= E (uhv U)Kj(l) - ((axw) Up, U)Kj(l) + (F (Cl), P1, p2, )C) s U)Kj([) ) (235)
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instead of (2.28a). The ALE method with (2.35) satisfies the same a priori error estimates
as the ALE-LDG method (2.28). This can be proven by the same analysis as in Sect. 3.
Numerically, the ALE method with (2.35) produces similar results as the ALE-LDG
method (2.28). Nevertheless, to short this paper a discussion of the ALE method with
(2.35) will be skipped. Similarly, a two dimensional analogue of the Eq. (2.35) can be
used to replace the Eq. (2.33a) in the two dimensional ALE-LDG method (2.33).

2.5 The GCL for the ALE-LDG Method

The ALE mapping (2.6) can be the source of geometric errors in the moving mesh method.
In order to control these geometric errors, the method should satisfy the GCL. The term GCL
was introduced by Lombard and Thomas [21]. A moving mesh method respects the GCL,
if it provides for constant initial data the right solution at the upcoming time level. In the
context of conservation laws is the GCL satisfied, if the method preserves constant states.
In other words, a moving mesh method for conservation laws satisfies the GCL, if for all
n=0,...,L —1holds:

up(x,t,) =1, forallx e Q = up(x,t,41) =1, forallx € Q.

If the initial value problem (1.1) is investigated with the special Hamiltonian H = H (p, q),
P, q € R, and constant initial data ug € R, the unique viscous solution will be the function
u = ug — H (0) ¢. This observation motivates the following definition.

Definition 2.1 A moving mesh method for the Hamilton—Jacobi equations (1.1) with the
Hamiltonian H = H (p, q) satisfies the GCL, if foralln =0, ..., L — 1 holds:

up(x,t,) =1, forallx e Q = upx,t,41)=1—H(0)¢t, forallx € Q.

In the following, we analyze the ALE-LDG method with respect to the GCL. Therefore, in
order to find a criteria for the accomplishment of the GCL, we assume thatu;, = 1—H (0) ¢ is
the approximate solution given by the ALE-LDG method. Then by the Egs. (2.33b), (2.33c¢),
(2.33d) and (2.33e) follows p; = 0, po = 0, g1 = 0 and g = 0. Thus, (2.33a) and the
integration by parts formula provide for all v € V), »(¢) and all cells K (t) € 7

d
7 U, V)g@y — (V- (@up), v)gp + (H(0),v)g =0. (2.36)
Next, we obtain by the substitution formula
d
(EJKU) — (V . (x)) J[((;)) (uz, U*)IC = 0, (2.37)

since Jg () and V - @ are independent of spatial variables by (2.5) and (2.8). Thus, u;, =
1 — H (0) ¢ can only be the solution of the semi-discrete ALE-LDG method, if the ordinary
differential equation (ODE) (2.37) is satisfied. Hence, the semi-discrete ALE-LDG method
satisfies the GCL, if the ODE (2.37) is satisfied. Since u, = 1 — H (0) ¢ is constant in
space, it holds the equation uj = u;,. Moreover, the test functions v* are time-independent
polynomials on the reference cell K and it follows (V - @) Jx) € P! ([ta, tas1]) by (2.8).
Hence, the ODE in (2.37) can be solved exactly by any second order time discretization
method. Therefore, we proved the following result for the two dimensional fully discrete
ALE-LDG method.

Proposition 2.5 Consider the problem (1.1) with the Hamiltonian H = H (p, q), p,q € R.
Then the ODE (2.37) is satisfied for any time discretization method which is higher or equal

@ Springer



918 J Sci Comput (2017) 73:906-942

to second order. Thus, the two dimensional fully discrete ALE-LDG method (2.33) satisfies
the geometric conservation when these kind of time discretization methods are applied.

For the one dimensional ALE-LDG method, we obtain by (2.20) the ODE

d * *
(EJK(t) - (“’7’% - ‘“77%)) (i v*) 1) =0 (2.38)

Furthermore, it holds Jg () = h;(¢) in the one dimensional case. Hence, we proved the
following result.

Proposition 2.6 Consider the problem (1.1) with the Hamiltonian H = H (p), p € R.
Then the ODE (2.38) is satisfied for any time discretization method, which is higher or equal
to first order. Thus, the two dimensional fully discrete ALE-LDG method (2.28) satisfies
the geometric conservation when these kind of time discretization methods are applied. In
particular, the method satisfies the geometric conservation law for any high order single step
method in which the stage order is equal or higher than first order.

2.6 The Forward Euler Piecewise Constant ALE-LDG Method

In this section, we consider the two dimensional forward Euler ALE-LDG method for the
Hamiltonian H = H (p, q), p,q € R. The one dimensional method can be analyzed by
similar arguments.

In the following, we consider an arbitrary cell K(¢) € 7(;). The outward unit normals
of K(¢) along the vedges ,e;((’)’ v = 1,2, 3, are denoted by an(z) = (n"K(t)’x, n"K(I)’y)T,
v = 1, 2, 3. The neighboring cells along the edges e}m, v =1, 2, 3, are denoted by K, (¢).
The Lebesgue measure of the cell K(¢) is |K(¢)| = %J K (r)- In addition, the lengths of the
edges are denoted by £}, v = 1,2, 3. Let u%, be the piecewise constant approximation
for the solution u of the problem (1.1) at time level #,, in an arbitrary cell K" € 7,,. Then the
Eqgs. (2.33b) as well as (2.33c) provide

3

1 _ _
P = > (@ + k) e 1 i (2.39)
v=1
1 3

and by the Eqgs. (2.33d) as well as (2.33e) follows

3
1 _ _
q? + qg = W Z (ul;(n + Ml}(‘:}) nUKn’y vKn, (241)
v=l1
1 3
a —4qi = K7 Z (711((1 - 7;(”)

v=1

nn | - (2.42)

Next, we obtain by (2.15) and the second order accurate midpoint quadrature method

|kt — K" |

— |Kvn+l| (EIH—] - ) _{_1 /tn+1 iJK dr \ "
Kn+l K" 2 . dt (t) K"
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= [k (@rhy =T ) + 80 (V-0 (x1,,) )[R

W, (2.43)

1
where ) = % (ty + tny1) and ‘K”*f =|K (% (ta + tn+1))|. The second order accurate

midpoint quadrature method is also used to evaluate the surface integrals (w”, N, >e“ , V=
Kn

1, 2, 3, since the grid velocity field is linear in the spatial variables. Hence, we obtain for all
v=1,2,3
(" )y = 0 (Vi) M (2.44)

where V), is the midpoint of the edge e} )" Next, by (2.39), (2.40), (2.41), (2.42), (2.43) and
(2.44) the forward Euler piecewise constant ALE-LDG method can be written as

—n+1 — — — —
Wity = H (T Wiy Wy Ty ) (245)

o

3 3
IK"| 1 v 1 v
— At |K”+1 | H o ; (a0 +ay) ngn Lgn, 21K ; (ao + av) ngn \Cin

where for all ag, a1, az, a3 € R

Kn+%

H (ao, ar, az, az) = (1 — ‘Kiij—l} (un(x,lw%))

+ % |Kﬁi1| ;(Ma Wen |+t |nkn )g;n (@ — a0)
1 oar g
*3 (K] ;‘O(Vﬁ»tn%n;nl;n (a0 + ay)
with
dn = max {[9,H (pq,%) = 01(x, )| : p € Dgn, g € Exn, x € K"}
and

pgr :=max {|d;H (p,q,X) —wa(x,1)| : p € Dgn, q € Exn, x€ K"}.

It should be noted that the function H (ag, a1, a2, az) is increasing in all its arguments, if the
following CFL condition is satisfied

|K§~IH| (Co ’KH%

where ¢o := max {|V - @ (x,7)| : X € K(t), t € [tn, tn+1]}. Hence, (2.45) is a monotone
scheme, if the CFL condition above is satisfied. Thus the forward Euler piecewise constant
ALE-LDG method converges to the unique viscous solution according to Crandall and Lions
[10].

3
+) Ogn + um)e;@) <1
v=1

3 A Priori Error Estimates

In this section, we prove a priori error estimates for the one and two dimensional semi-discrete
ALE-LDG method. It should be noted that these a priori error estimates are merely valid when
the initial value problem (1.1) has a smooth solution. Moreover, the a priori error will be
estimated in the sense of the global length £ given by (2.3). We will proceed as follows: First
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of all, we would like to use the ALE-DG solution uj, as test function in the Egs. (2.28a) and
(2.33a). Admittedly, this is not possible, since the transport Eq. (2.13) cannot be used for
test functions with time-dependent coefficients like (2.24). Thus, the equivalent Egs. (2.29)
and (2.34) need to be applied. Afterward, in order to compensate the nonlinear nature of the
Hamiltonian in the problem (1.1), the Taylor formula is used. Finally, we apply interpolation,
inverse and trace inequalities to estimate the remainders of the Taylor expansion. Therefore,
we need the following a priori assumptions

8t — pillLo@xco.7y) + 10x% — p2llLe@x.1y) < Cr il (3.1a)

and
”ay” —q1 ||L°°(S2><(O,T)) + ||3y“ —q2 ||L°°(QX(O,T)) = Cyyh, (3.1b)

where the constants C7, and Cyy, are independent of uj, and /. First of all, we would like to
mention that the a priori assumptions are merely necessary when a nonlinear Hamiltonian is
investigated in the problem (1.1). Furthermore, the assumptions (3.1a) and (3.1b) make sense,
since py, p> approximate dyuy and gy, g» approximate dyuy. It should be noted that these
a priori assumptions are slightly different from the a priori assumption which was applied
by Xiong et al. [28] to prove a priori error estimates for Yan and Osher’s LDG method.
Nevertheless, the a priori assumptions above supply

_pitp
2

41t

Oxu <Ch. (3.2)

L (Qx(0,T))

+ H Oyu

L (Qx(0,T))

The inequality (3.2) corresponds to the a priori assumption in [28]. Furthermore, we assume
that the Hamiltonian in the problem (1.1) and the grid velocity field given by (2.7) and (2.20)
are sufficiently smooth and have bounded derivatives. These assumptions and the mean value
theorem provide the upcoming lemma.

Lemma 3.1 Suppose u € wleo (O, T: H2 (Q)), the Hamiltonian H € C? (Rz X Q) as
well as the grid velocity field @ = (w1, w2)T are bounded and have bounded derivatives.
Furthermore, suppose K (t) € 1 is an arbitrary cell and Bk ) is either (2.31) or (2.32).
Then there exists constants CY, C5 and C3 independent of h and uy, such that for o = p,
t =1 Bkw =rkw oro =q, 1 =2 Bra) = 1K)

o H (Vu,x) — w; (x,1) — By < C1h, forallx € K(1), (3.3)
if oc H(Vu,x) — w; (x,t) > 0in the cell K (t),

9 H (Vu,x) — o (X, 1) + Br ) < C3h, forallx € K(1), (3.4)
if oc H(Vu,x) — w; (X, t) < 0in the cell K (1),

[0 H (Vu, X) — wr (X, )| + Br ) < C3h, forallx € K(1), (3.5

if 0 H(Vu,Xx) — w; (X, t) changes the sign in the cell K (t). In addition, there exists a
constant C}, such that for v =1, 2, 3 holds

Bk — Bk, | < Cih, (3.6)
where K\, (t), v = 1,2, 3, are the adjacent cells of K ().

Proof We merely prove the estimates for the function d, H (p, ¢, X)— w1 (X, t). The estimates
for the function d; H (p, g, X) — w2 (X, t) can be proven similar.
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Henceforth, K (¢) € 7(;) is an arbitrary cell. First of all, it should be noted that there exists
at least one point (p, ¢, X) € Dk ) X Exq) x K(t) with

)‘-K(I) = |apH(ﬁvqa§) _wl(ﬁv t) ) (37)

since the function |8,,H (p,q,x) —w (X, t)| is continuous in the domain Dg () X Eg ) X
K(1).

Afterward, we run a case analysis started with the case: 0, H(Vu, X) — w (x,t) > 0, for
all x € K(¢). It follows by the reverse triangle inequality and (3.7)

8PH (Vu,x) — w1 (X,1) — Ag(r)

< |0, H (Vu,x) — d,H ptp aita
2 2
+lo,H P1+P2741+Q2!X —9,H p1+p2’ql+fh’i
2 2 2 2
+0,H <¥,MT‘D,§> — 0,H (p. 4. %)
+ |o1 (x, 1) — w1 (%, 7)] . (3.8)

The mean value theorem and the a priori assumptions (3.1a), (3.1b) as well as (3.2) provide
that the right hand side of (3.8) behaves as O (h), since the Hamiltonian H € C* (R? x Q)
and the grid velocity field @ = (w1, w»)” are bounded and have bounded derivatives. This
proves the inequality (3.3).

Next, we consider the case: 3, H(Vu, x) — w; (x,1) < 0, for all x € K (¢). We obtain by
the reverse triangle inequality and (3.7)

0pH(Vu,x) —wy (X, 1) + Ak

<o, (Vo x) — o, (PLER2 AP
2 2
+|o,H P1+P2’p1+P2’X —o,H p1+p27pl+p2’ﬁ
2 2 2 2
+|o,H P1+P2’P1+p2!ﬁ o, H (p.4.%)
2 2
+ |o1 (x, 1) — w1 (%, 7)] . (3.9)

By the same arguments as in the previous case, follows that the right hand side of (3.9)
behaves as O (h). Hence, we obtain the inequality (3.4).

Finally, we consider the case: 9, H(Vu, X) — w; (X, t) changes the sign in the cell K (¢).
Then, there exists at least one point X € K (1), such that 9, H(Vu, %) — w; (X,1) = 0.
Therefore, we obtain by the Taylor formula and the mean value theorem for all x € K (¢)

|0, H(Vu, x) — w; (x,1)| < Ch.
Moreover, by the reverse triangle inequality and (3.7) follows

A an pi+p q1+q
8pH(p,qx)—8pH( 5 s 5 ,x)‘

8,,H<p1+p2 Q1+Q2,§<>—3,,H<pl+p2 91+ i)’

AK(r) <

+ 2 72 2 72
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(3.10)

8,,H<p1+p2 q1+q> .

5 5 )—a H (Vu,%)|.

The inequality (3.10) yields (3.5), since the right hand side of the inequality (3.10) behaves
as O (h). This follows by the same arguments as in the previous cases.

It left to prove the inequality (3.6). In the following, for all v = 1, 2, 3 the edge shared
by the cell K(¢) and its adjacent cell K, (¢) is denoted by e%(t)' First of all, it should be
noted that there exists points (p, ¢, X) € Dk ) X Eg) X K (t) and (py, §v, X,) € Dk, 1) X
Ek,) x K, (¢t) such thatforv=1,2,3

Ak = |0pH(P,q, %) — o1 X, 1)| and Ak, = |0pH(Pv, Gy, Xv) — 01 (Ry, 1),
3.11)
since the function |8PH (p,q,x) — w1 (X, t)} is continuous. Thus, we obtain by the reverse
triangle inequality and the Eq. (3.11) for any point X”K(t) € €k, v = 1, 2,3, the estimate

Ak — Ak,

< |0, (p.4.%) — 0,H (p‘+”2> ,("‘+"2) &
2 Jkao 2 Jka

P1+p2 ’<611+612 ,f()—apH(Vu,f()
2
K(t) K(t)

(0, H (V%) — 9, H (p1+pz ’<q1+qz) %
2 ko 2 ko

1+P2 q1 + q2 A A A A
+ 8PH ( < ,Xu> - 8pH(pvqu7XV)
K () Ky (t)

+|9,H

+‘8,,H(V %) =, H (Vu, XK(t))’-i-

+ | (1) = o1 (X 1) + |on (Xky 1) = @1 (1) (3.12)

The right hand side of the inequality (3.12) behaves as O (k). This follows by the same
arguments as in the previous case analysis. Hence, it follows |A K@) — A Kv(t)| < Ch. This
completes the proof of Lemma 3.1. O

0pH (Vi X)) = 0pH (V. %)

The next estimates give information about the relationship between the quantities dyuy,
p1, p2 and Oyup, q1, q2.

Lemma 3.2 Letu € WH® (0, T gk+! (Q)) be the exact solution of the initial value problem
(1.1). Suppose, foranyt € [0, T], there exists a partition of the domain S2 with the properties
(A1) as well as (A2) and the condition (2.4) is satisfied for the global length h given by (2.3).
Let uj, be the solution of the semi-discrete ALE-LDG method (2.33) with the test function
space (2.9) given by piecewise polynomials. Then there exists a constant C, independent of
uy and h, such that

lxun — pill2cy + ldxun — p2llizg) < € (hk +h! ||<ph||Lz(m), (3.13)
||3y”h —4q1 ||L2(Q) + ”ay“h —q2 ”LZ(Q) =C (hk +h! ”WHLZ(Q)) g (3.14)

where @y 1= uy, — Pp, () and Py, (u) is the L2-projection of the given function u.
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Proof The integration by parts formula and the Eq. (2.33b) provide for any cell K (¢) € 7,
and all v € V;, 2(¢)

int]((;) -

Oxup — p1, Ve = (uh u,’ ,vi“"<<’)n1<(,),x> (3.15)

AK (1)
We would like to sum the Eq. (3.15) over all cells K () € 7. In the course of this, the
surface integrals along the edges of the cells need to be analyzed carefully. Therefore, first,
we investigate merely the cells K, (t), v = 1, 2, 3, which share the edges e;((t), v=1,2,3,
with K (¢) and analyze the Eq. (3.15) summed over these cells. The outward normals of
the cell K (1) along the edges e, are denoted by nj :.(n;“t)’x, n"K(t)’y)T. Then the
outward normals of the cells K, (¢) along the edges e;((t) satisfy anv(t) = —nj " Hence,
forv=1,2,3andi = x, y follows

—i _ intggy _ extg, i Xtk _intky) .oy
u,” =u, =u, s oup =y, =u, s 1an(t)’i >0, (3.16a)

—i _ Xtk __intg, () +i itk eXtkye) ooy
u,” =u, =u, ,ouy =u, =u, , 1an(t),i < 0. (3.16b)

Therefore, we obtain for all v € Vj, 2(¢f) andv =1, 2,3

(Bxun—p1, Vg + @cttn — p1. Vg, o) = R (uh, U, Ry e}’%) +S (uh, v, n‘,%(t)’x) ,

(3.17)
ve ove \._ [ ko —x intgg
R (uh, U, €8 ) eKv(t)) = <uh —u,,v NK(1),x e
K1)
int — i
+ <“h = vmt“’)"Kvm,x) e+ (18

3 40)

where e;}(’ft) =0K ([) \e}’((t), ekf(t) = 0K (t) \evK(t) and
int .
<[Iuh]]7 vt KV(r)an(l),X>e(t) ’ lfn‘l){(t)vx = 07 (3 19)

S(uh v, Ny ) =
* (t),x i .
- <[[Mh]], Ulmk(””vK(t),x e ifng gy, <0

(1)
Hence, the surface integrals at the cell interfaces can be summarized in the shape of (3.19),
when the Eq. (3.15) is summed over all cells K (¢) € 7. Furthermore, the surface integrals
at the boundary faces canceled out, since the problem (1.1) is considered with periodic
boundary conditions. Therefore, since the function u is sufficiently smooth, we obtain for all
v € Vj2(¢) the inequality

Z (Oxun — p1, V)

K®)eTy

3
= Z Z(H[“h]“, |vim’<<f>‘ + [pea))

ell((t)
K(1)eTy) v=I1

3
< D0 D (il + enll.

K()eTy) v=1

vimK(t)} + |UeXtK(t> |) ) (3.20)

€K (1)

when the Eq. (3.15) is summarized over all cells K (t) € 7y and the notation

Yni=u—Pp ), @n:=up— Py (3.21)
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is used. Next, we plug the test function v = d,u;, — p; into the inequality (3.20) and apply
the Cauchy—Schwarz inequality, Young’s inequality, the inverse inequalities (2.12) and the
interpolation inequalities (2.17). This results in

19xun = pillf2q,
< (W2 + lonlliaar,) ) 18x = Pz,
= Ch™ (W lonlliag ) s = prlliay - (3.22)

Finally, it should be noted that we obtain similar estimates as (3.22) for the quantities

2 2
|0 up — p2||iz(9), Oyup — q1 ”LZ(Q) and ||8yuh —q ”LZ(Q) when we apply the same anal-
ysis as above with the Egs. (2.33c¢), (2.33d) and (2.33e). These estimates supply the desired
estimates (3.13) and (3.14). m]

The inequalities (3.13) and (3.14) yield for all ¢ € [0, T]

P11+ p2 q1+ q2
Oxup — ——— + (| 0yup —
’ P R 2 e
<C(HF+n " lonliae ) (3.23)

Moreover, it should be noted that the bounds and inequalities in Lemmas 3.1 and 3.2 hold
also in one dimension. In particular, Lemma 3.2 can be applied with the Q-projection instead
of the L2-projection. Thus, there is no harm to apply these results in the proof of the a priori
error estimates for the one dimensional ALE-LDG method.

3.1 An Optimal Error Estimate for the One Dimensional Method

In this section we prove the following a priori error estimate.

Theorem 3.3 Let u € Wh® (0, T: H++2 (Q)) be the exact solution of the initial value
problem (1.1), the Hamiltonian H € C* (R x Q) and the grid velocity w given by (2.20)
be bounded and have bounded derivatives. Furthermore, for any time level t € [0, T],
there exists a regular partition of the domain 2, which covers the whole domain 2, and the
condition (2.4) is satisfied for the global length h given by (2.3). Let uy, be the solution of the
semi-discrete ALE-LDG method (2.28) with the test function space (2.9) given by piecewise
polynomials of degree k > 2 and the initial data Qp (ug). Then there exists a constant C
independent of uy, and h, such that

k+1
||I/l — Up ||L°°(0,T;L2(Q)) < Ch .

Proof First of all, we define the quantities

p1+ p2
Yni=u—Qn W), op:=up— Qp W), np:=xup — — (3.24)
Then the error function e;, := u — uj, and the quantity d,u — w can be written as

p1+p2
2

ep =Y —@p and Oyu — =0 (Y — on) + mn-

The solution u of the initial value problem (1.1) is assumed to be smooth. Hence, the inte-
gration by parts formula provides forallv e V1 (f) and j = 1,..., N

LRSS (3.25)

0= (@xu, V)gg;) + W, 0V k) _u1+2 i+z )
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Next, forall j =1, ..., N, we subtract the equation (2.28b) or (2.28¢c) from the Eq. (3.25)
and plug the test function v = ¢, in the result. This yields the error equations

- - - +
0= (axu - Pi, Wh)](/(t) - wh,j—}-%(ph,j-k% + 1//h,j_%§0h’j_%

I B 2 B 2 ) )
+ 2 <(ph,j+%> —<<,0h7j_%> +§([[§0h]]j_%) , (3.26a)

0:(3xu_1727§0h)1{j(t)_¢ 1¢h1+1+1/’ 1(/)2:j7%

h,j+

1 2 2 1 b
T3 ((‘pftﬁi) - (‘pftj—%> ) =5 () (3:260)

where we used that (¢, x<,0h)1<(1) = 0 by (2.16) as well as (2.21a) and we used that

u, | = u] , forall j =1,..., N, since the exact solution « is smooth.

2 2
Moreover, we obtain the error equation

- _ptp, _ - +
0= <axu 3 s (ph>K‘(I) {{lph}},ﬁ_%‘/’hy]_’_% + {{wh}}’_%(ph,]—%
J
+ - _ .+ —
R TR e A L (3.26¢)
by summarizing the Eqgs. (3.26a) and (3.26b) multiplied with .

Before the Eq. (3.26) can be used to state the next error equation, we need to make some
preparations. First of all, we define the quantities

I
@ = 0% 0.0). %0 =3 (x O+x_, 0).

Then we obtain by the mean value theorem forallr € [0, T]and j =1,..., N
H)—w; ()] < 0 oo N, 3.27
(max |0 (x.1) =@ )] < max dxwlie) (3.27)

since the grid velocity is assumed to be bounded and has bounded derivatives. The integration
by parts formula and Lemma 2.4 provide

OcVns ek ;) + Ox (@Vnen) s Dk ;)
= (Bun — Qn Orun) , n) k(1) + (@up — Qp (Wxun) , Ph) k(1)
+ (020) Yo o)k + (0 = @)) Y 0w n) g1 » (3.28)

since (aj Yp, axwh)l(j o= 0 by (2.16) and (2.21a). Next, the transport Eq. (2.13) supplies

1d 1
@rpns ok, + (0 (@01) - V) g ) = 5 7 @ ok, + 5 (0 (@07) 1) g ) - B:29)

The Taylor formula yields

H <¥,x) = H (. x) — 3, H (d,10. x) <3xu _n erpz)

2
#) , (3.30)

1
+ S0, H (0, %) (axu —

@ Springer



926 J Sci Comput (2017) 73:906-942

where ©® is a value between 9, u and W. Furthermore, since the solution u of the initial
value problem (1.1) is assumed to be smooth, for all v € V} 1 (f) and j = 1, ..., N holds
0= (Bu, V)g; () + Ox (@upv) , Dy + (H (Oxu) , V) ;1)

n - - n + o+
o quT v o uT v, (3.31)
VA A e A N

First of all, we subtract the Eq. (2.29) from Eq. (3.31), plug the test function v = ¢y, in the
result and subtract the Eq. (3.26¢) multiplied by ;. Then, we apply the Egs. (3.28), (3.29)
and (3.30) and obtain the error equation

%E (s )k = ar,j (@ @) un) +az,j (@@, u, up)
+ a3 j (u, up, p1, p2) +asj (@, u, up, p1, p2) (3.32)
where
ar,j (w, @, u, up) = Orun — Qn Gun) s )k, (1)
+ (@dxup — Qp (W0xttn) , n)k (1)
+ (05 @) Vi, o) o) + (0 — @) ¥, axw,)Kj(t) ., (3.33a)

ayj (0, @), u,up) = — (w;er% —6;) k19, 41

+ <w;_1 —a,-) 20 PR

n — . + —
B <‘”A/—% - “’1) O i1 n -1 (3.33b)
1 1+ p2 2
as,j (u’ Uns P1, PZ) = _2 <8127H (@, x) (axu — P ) P > a‘ﬂh) , (3330)
K@)
@ : — p1+p2
ag,j (@5, s uns prs p2) i= ( (9pH (O, ) = @) | 0 = ———— ) o K0
jt
1
+5 (4 (2= 1) )i - (3.33d)

In the following, we will prove that the quantities (3.33) summed from j = 1 to N behave
as O (h*+1).

First of all, Young’s inequality, the inverse inequalities (2.12), the interpolation estimates
(2.17) and the inequality (3.27) for the grid velocity provide

N
Zal,j (0. @j,u,up) <C (h2k+2 + ||¢h||i2(g)) , (3.34)
i=1

since the grid velocity is assumed to be bounded with bounded derivatives and the initial
value problem (1.1) is investigated with periodic boundary conditions. In the same matter,
we obtain
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N
> (@35, w ) = Ch (1o, + 198122 07,))
j=1

= C (W + gl ) ) (3.35)

by Young’s inequality, the inverse inequalities (2.12), the interpolation estimates (2.17) and
the inequality (3.27) for the grid velocity. Furthermore, the a priori assumption (3.2), the
Cauchy—Schwarz inequality, Young’s inequality, the inverse inequalities (2.12), (3.23) and
the interpolation inequalities (2.17) supply

N
> asj G, pr. p2) < C |02H| 12 (100122 g + 10041122 )
j=1

LR x Q)

2 2 2 2
R ] R (i C e P oy

< C (1 + lonlag,) (3.36)

since the Hamiltonian is assumed to be bounded and has bounded derivatives. The quantity
(3.33d) deserves more attention. A careful case analysis determined by the sign of the function
0pH (0xu,x) —w(x,t) in the cells K; (¢), j = 1,..., N, is necessary. The case analysis
will provide the inequality

N
> s @ wn prp2) = € (B2 4 lgnlayg) - (3.37)
j=l1
In order to avoid confusion, we skip the details of the case analysis and prove the inequality
(3.37) separated from this proof at the end of this section.
Finally, we sum the Eq. (3.32) from j = 1 to N, apply (3.34), (3.35), (3.36), (3.37) and
Gronwall’s inequality. This results in the estimate

lnllp 2 < CRA. (3.38)

Then, (3.38) and the interpolation inequality (2.17) yield for all € [0, T'] an L2-estimate
for the error function ej,. The maximum of the L2-estimate over the interval [0, T'] supplies
the desired error estimate. This completes the proof of Theorem 3.3. O

It remains to prove the inequality (3.37).

Lemma 3.4 Suppose the same assumptions as in Theorem 3.3. Then there exists a constant
C, independent of uj, and h, such that it holds the inequality (3.37).

Proof We prove the inequality (3.37) in two steps. In the first step, we run a case analysis
determined by the sign of the function d,H (dyu, x) — w (x, t) and different families of
consecutive cells {K | (t)}]?: 3 with 1 < j; < j» < N. The case analysis provides estimates
for the quantity (3.33d) summed over the consecutive cells. In the final step, we apply these
estimates to estimate the quantity (3.33d) summed over all cells.

Case 1 We consider an arbitrary family of consecutive cells {K () }1,2:/1 withl < j; < jp <
N and 3, H(dyu, x) — w (x, t) changes the sign in each cell K (¢), j = ji, ..., j2. First of

all, for any cell K;(t), j = ji, ..., j2, we subtract the Eq. (3.26a) multiplied by )\2—’ and the

Eq. (3.26b) multiplied by — /\2—’ from the equation (3.33d). This provides
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as,j (@j, u, up, p1, p2)

_ 1+ p2
= ((8PH(8xu,x)—a)j)<8xu— b 2p >,¢h>
K,m

Aj
—7[[x/fh]1,+zsoh]+1+ S [[(go)]] 1

2 +3

2
- %’ [, - Zj (A ,-%)2 ([[goh]],_,)2 (339)

Since the quantities IBPH (Oyu, x) — w (x, t)| and A ; are bounded by C3h according to the
inequality (3.5) in Lemma 3.1, it follows

|0, H (dcu,x) — ;| < |0pH (eu, x) — 0 (x, )| + |@; — o (x,1)| < Ch

by the inequality (3.27) for the grid velocity. Therefore, Young’s inequality and a summation

from j = jj to j» of the Eq. (3.39) supply
2 72

> s @ prop2) = CH Y (100001 ) + 10500122k )

J=i i=h
J2
+C Y (10nl2a k) + B2 Ml )
J=
Jatl 2 2
> (("’%;) (1) )
J=
Jatl 2 2
+Chy_ ((‘/’Z,-_D + (‘/’h_,,,-_;> ) (3.40)
J=N

Case 2 We consider an arbitrary family of consecutive cells { K ; (1) }] L, withl < ji < jo <
N and 0,H (dyu,x) — w(x,t) > 0 for each cell K (¢), j = ji,..., j2. Then we obtain
Op = Ph Thus, by (2.21b) it follows 1,0 1= =0 for all j = ji,..., jo. We subtract the

Eq. (3.26a) multiplied by A ; from the Eq. (3 33d) and obtain

P+ p2
as,j (@, u, up, p1, p2) = ((3PH (Oxu, x) —@j —2j) <3xu T ) ’g"h)
Kj(r)

3 2 2 Iy ”
() = () ) 5 g

According to the inequality (3.5) in Lemma 3.1, the quantities A, 1 as well as A, 1
are bounded by C7, since 9, H (dyu, x) — w (x, t) changes the sign in the cells K 1 (¢)
and K, (¢). Likewise, according to the inequality (3.6) in Lemma 3.1, the quantities
‘)L i—A j,l‘ is bounded C"l‘h for all j = ji,..., jo. Therefore, the summation by parts
formula provides

() - (o))

J=n
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1 J2 Jo+1 2
+3 Z (Aj — A1) ((ph’jﬂ) <Chy_ ( ) (3.42)
J=i J=h
Furthermore, by the inequality (3.3) in Lemma 3.1 and the inequality (3.27) for the grid
velocity follows

|0pH (0yu, x) —@; — Aj| < |0pH (0yu, x) — (x,1) = Aj| + [0 — (x,1)| < Ch.
(3.43)
Next, we sum the Eq. (3.41) from j = j; to j» and apply Young’s inequality, the inequality
(3. 3) in Lemma 3.1 and (3 42) as well as (3.43). This results in the inequality (3.40), since

% (1) <0

Case 3 We consider an arbitrary family of consecutive cells {K (@) }fzjl withl < j; < jp <
N and 0, H (dyu,x) — w(x,t) < O for each cell K; (t), j = ji,..., j2. In this case, we
obtain Qh Ph Thus, by (2.21b) it follows ¢ hj-t = = O0forall j = ji, ..., jo. We subtract
the Eq. (3.26b) multiplied by —A; from the Eq. (3 33d). This results in an equation of the
type (3.41). Moreover, we obtaln by the inequality (3.4) in Lemma 3.1 and the inequality
(3.27) for the grid velocity

[0, H (dcu,x) —@; + Aj| < |0pH (eu,x) — o (x,1) + Aj| + |[@; — o (x,1)| < Ch.
(3.44)
Hence, (3.44) and the same arguments as in case 2) supply the inequality (3.40).

Finally, we sum the Eq. (3.33d) from j = 1 to N and apply the inverse inequalities (2.12),
the interpolation estimates (2.17) as well as the inequality (3.40). Then, since we obtained
the inequality (3.40) in the cases (1), (2), (3) and the initial value problem (1.1) is considered
with periodic boundary conditions, we obtain

Za4, @j.u, up, p1. p2) < Ch* (||a Vnllaq) + ||ax¢h||L2(m) +C lenllfa
j=1

+ O Il gy + (92 o, ) + 19017, )
<c (h2k+2 n ||¢’h||52(§2)) . (3.45)

It should be noted, that in the Eq. (3.45) each boundary term has been counted at most twice.
This does not affect the error estimate. O

3.2 A Suboptimal Error Estimate for the Two Dimensional Method

In this section we prove the following a priori error estimate.

Theorem 3.5 Let u € W1 (0, T; HF! (Q)) be the exact solution of the initial value
problem (1.1), the Hamiltonian H € C? (]R2 X Q) and the grid velocity field @ = (w1, w2)"
be bounded and have bounded derivatives. Furthermore, for any t € [0, T, there exists a
partition of the domain 2 with the properties (A1) as well as (A2) and the condition (2.4)
is satisfied for the global length h given by (2.3). Let uy, be the solution of the semi-discrete
ALE-LDG method (2.33) with the test function space (2.9) given by piecewise polynomials
of degree k > 3 and the initial data Py, (ug). Then there exists a constant C independent of
uy and h, such that

k+L
||M — uh”LOO((),T;LZ(Q)) f Ch Jr2.
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Proof In this proof, we apply the notation (3.21) as in the proof of the Lemma 3.2. Hence,
the error function e, := u — uy can be written as e, = ¥, — ¢;,. Moreover, we define

PL+p2 q+q
Ny 1= OxUp — , Cpi= 8yuh - (3.46)
2 2
Then the quantities dyu — 2522 and dyu — 259 can be written as
p1+p2 1+42
Opu — ) = 0x (Yn — @n) + nh. 3y”_q zq =y (bn — on) + G-

It is assumed that the exact solution of the initial value problem (1.1) is smooth. Thus, the
integration by parts formula provides for all v, w € V}, 2(¢) and all cells K () € 7

0= (8xu, U)K(t) + (M, 8XU)K(t) — <MimK(x)7 vimK(l)nK(t),x)aK(t) ) (3473)
0= (dyu, w)K(,) + (u, Byw)K(t) — (uint"(”, U)imk(’)nk(t),y)aK(l) . (3.47b)

Next, we subtract the Egs. (2.33b) or (2.33c) from the Eq. (3.47a) and the Eqgs. (2.33d) or
(2.33e) from the Eq. (3.47b) and plug in the results the test function v = ¢},. This results for
all cells K (1) € 1) in the error equations

int]((,)

0= (0xu — p1, (ph)K(t) - <wh—,x’ (28 nK(t),x>

K (1)
1 ime int
+ <€0h - szn 0 g ””nK(,),x> , (3.482)
3K (1)
+,x int[(()
0= (axu - P2, (ph)K([) - (wh > Op ! nK(t)’x>a](([)
I int int
+ <¢,j -3 MO it , K(W> ) (3.48b)
IK (1)
_ _ _ -,y ian(,)
0= (ayu q1, <Ph)K(,) <wh > @ nK(Z)’y>3K(z)
1 int
+ <‘Ph - E%T Ko, §0;Ln K(r)nK(t),y> ) (3.48¢)
K (1)
_ +,y intg()
0= (8yu —q2, (Ph)K(t) - <wh B (,Oh nK(t)’y>aK(l)
1 int int
+ <g02' — E(pjzn KO (p;ln K(r)nK(t)’y> , (3.48d)
K (1)

since (Y, 0x¢n) k() = 0 and (‘/fha 8),90;,)[(([) = 0 by (2.16) the exact solution u is smooth

such that "k © = Xk
Henceforth, we define fors =1, 2

_ _ _ 1
DK (). =5 (Xk@)o 1), Xk@) = 3 (Vi@ +v2 @) +v3(0).
The mean value theorem provides for all # € [0, T'] and all cells K (¢) € 7

max X, 1) — o < max [[Vws (1)~ h, =1,2. 349
xeK (1) |w‘v (x,1) COK(t),S‘ = 1e[0.T] IV ( )”[L @7 s ( )

Furthermore, we sum the Egs. (3.48a) as well as (3.48b) and multiply the result by %EK(,), 1.
In the same manner we sum the Eqgs. (3.48c) as well as (3.48d) and multiply the result by
%51{(;),2. This provides the additional error equations
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1
0= (61{(,),1 <8xuh — 5 (p1 + PZ)) s ‘ph)
K (1)

. int
- <wK(t),1 {wnl. o, Kmﬂk(x),x)

K (1)

— 1 int int
+<wKa%1(ﬂ¢hﬂ—-5wﬁK”),¢?KmnK@,x> , (3.50a)
K (1)

1
0= (@K(z),z <8y”h -3 (q1 +Q2)) ,<,0h>
K@)

. int
~ (Br a0y Onk.y)

IK (1)
— 1 int int
+ <wK(t),2 <{{(Ph B - Eqa}," ’“’)) Lop “Onk, y> : (3.50b)
AK (1)

Before the Eq. (2.33a) can be used to state the next error equation, we need to make
some preparations. First of all, it should be noted that the function ¢;, has time-dependent
coefficients on the reference cell. Nevertheless, by a simple calculation it can be shown that
0:¢n € Vi 2 (t). Hence, the transport Eq. (2.13) with the test function v = 1 and the Eq. (2.16)
provide

O, o) k) + (V- (@¥nen) s Dk
= % s ) k) — Wy 0eon) g1y = 0. (3.51)
In addition, it follows
Orn. o) gy + (V- (@ (‘/’h)2) ) 1)K(t)
= %% (@ns en) k(1) + % (V- (@ (Wl)z) ) 1)K(t) (3.52)
by the transport Eq. (2.13) with the test function v = 1. Next, the Taylor formula supplies

+ +
H(Pl P 9 CI2’X>

2 2
= H (Vu,x) — d,H (Vu,x) <8xu - %) — 9, H (Vu,x) (ayu _a +q2>
1, n+m\ 1., a1+ \*
+ 300 H (01,02, (e — £ + 500H (01, 02.%) (90— T2L
+9,0,H (O, ©.%) <8Xu — #) <8yu _ C“JFT‘”) , (3.53)

where ©1 is a value between d,u as well as % and O is a value between 9y u as well as
q1+92
5.

Moreover, since u is a smooth solution of the initial value problem (1.1), it follows for all
v e Vyo(t) and all cells K (¢) € T
0= i, Vg + (V- (@uv), Vg + (H (dcu, dyu, x), U)K(t)

— (ou, V™ Ong () (3.54)

AK (1)
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Next, we subtract the Eq. (2.34) from the Eq. (3.54) and plug the test function v = ¢y, in the
result. Then, we apply the equations (3.51) as well as (3.52) and the Taylor expansion (3.53)
to rewrite the result for all cells K (¢) € 7;) as follows

1d _ _
2dr (Pn o) k(1) = b1 (01, @K (1)1, w4, up, ng().x) + b1 (02, Dk y,2. U, Up, K@), y)

+ by (u, up, p1, p2. 41, q2) + b3 (@ 1),1, u, up. p1, p2)
+ by (B 1).2- 1, U2 q1. G2) » (3.55)

where fors = 1,2andi = x, y

b (w5, WK (1),50 Us Uy MK (1),

- int
= <(0)3,K(z) - a)s) {vnl. ¢, KmnK(t)'i>8K(t)

K(

— intg
- <(a)s,K(t) — ws) {on}. 90;11“ )nK(t),i>

IK (1)

1/, intg(y int
+3 <( s, K (1) — ws) <ﬂ;ln ko, 90;1 K(t)nK(t),i> (3.56a)

2
by (u, up, p1, p2, 91, q2)

1 p+pm\
=3 (aﬁH (01, 02,%) (axu —=) e
K1)

1 q1 +q2 :
-3 <a§H(®1,®2,x) (ayu— 5 ) , On
K(t)
- (apaqH (©1, ;. %) <3xu - M) <3yu . +q2) ,(ph> . (3.56b)
2 2 X
b3 (@K (1),1. U, whs p1. p2)
_ + P2
- ((apH(w,x) ) <8xu _prp ),q)h)
2 K(t)

1
+ 3 (Ak@ (P2 = P1) . ¢n) s (3.56¢)

b4 (EK(I),Za u,up,qi, qz)

_ 1+ 92
= ((BqH Vu,x) — wz,K(t)) (8yu _1 5 q ) ,<,0h>
K(t)

1
+5 (k) (@2 —q1) . on) - (3.56d)

AK@)

The next steps in the proof of Theorem 3.5 are similar as in the proof of Theorem 3.3.
First, we estimate the quantities (3.56). It follows,

Z (b1 (w1, @k )1, u, un, ng@),x) + b (02, Dk @),20 s un Nk 1), y))
K(t)eTy

+ Z by (u,up, p1, p2,q1,92) = C <h2k+2 + ||‘/’h||i2(sz)> (3.57)
K(t)eTy
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by the inequality (3.49) for the grid velocity and the same analysis as in the proof of Theo-
rem 3.3. Moreover, we will prove that it holds

Z (b3 (@K (),15 s uns 1. p2) + ba (@K (),1. w. un, g1, G2))
K(Z)€/T(,)

= (P + ol ) - (3.58)

We would like to mention that it is not straightforward to derive the estimate (3.58), since
an intensive case analysis is required. At the end of this section, we sketch the basic steps in
the proof by presenting the evaluation of the most important case. Furthermore, it should be
noted that the constants in (3.57) and (3.58) are independent of u;, and /.

Next, the Eq. (3.55) is summed over all cells K (t) € 7(;) and the inequalities (3.57),
(3.58) and Gronwall’s inequality are applied. This provides the inequality

lnllp2i) < CRA. (3.59)

The inequality (3.59) and the interpolation inequality (2.17) yield for any ¢ € [0, T'] a L?-
estimate of the error ej,. Finally, we obtain the desired error estimate by taking the maximum
of the L2-estimate over all ¢ € [0, T']. ]

In the following the basic ideas to prove the inequality (3.58) are sketched.

Lemma 3.6 Suppose the same assumptions as in Theorem 3.5. Then there exists a constant
C, independent of uj, and h, such that it holds the inequality (3.58).

Proof We sketch the proof for the quantity Y~ e 7;, b3 (@1,k ), , up, p1. p2) the quantity

> K(eTw by (wz K(t)» U, Un, q1, qz) can be estimated similar by applying the error Egs.
(3.48c) and (3.484).

The proof of the inequality follows in two steps. First, the cell interfaces need to be
analyzed carefully by a case analysis. Afterward, we apply the results of the case analysis to
estimate the Eq. (3.56c) summed over all cells K (t) € 7). The case analysis is determined
by the sign of the function 9, H (Vu, X) — w; (X, t) in two adjacent cells. Seven different
cases appear, since H € C2 (R2 X Q) and the grid velocity is continuous in the spatial
variables. The evaluation of these cases ensues similar as in the proof of Lemma 3.4. We
multiply the error Eq. (3.48) by the parameter (2.31) and add or subtract the result from
the quantity (3.56a). In this paper, we show merely the analysis of the case: The function
0, H (Vu, x) — w (X, t) is positive in both cells. This is the most important case, since a loss
of accuracy appears in this case. All the other cases can be analyzed by similar arguments.

At first, we obtain for an arbitrary cell K (1) € 7

b3 (@K (),1. U, Uns P1. P2)
— p1+p2
= ((BPH (Vu, x) — WK (1),1 — )VK(t)) <8xu — T) s (ph>

_ _ 1 int intg;
+ Ak @) <Wh T+ *fpi,n Ko <P;,n K )”K(t),x> , (3.60)
2 IK (1)

K(1)

where we multiplied the Eq. (3.48a) by Ak (;) and subtract the result from the quantity (3.56c¢).
By the inequality (3.3) in Lemma 3.1 and the inequality (3.49) for the grid velocity follows
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|0p H (Vu,X) — @k ),1 — Ak | < |9pH (Vu, X) — 01, k) (X, 1) — Ak (o))
< Ch. (3.61)

+ |w1 (X, 1) — Dk @)1

Hence, by applying the Cauchy—Schwarz inequality and Young’s inequality, the volume
integral in (3.60) can be estimated as follows

_ 1+ D2
((3pH (Vu, x) = @kn),1 — Ak (1)) <3xu -Z 3 i ) JPh)
K@)

= C (B (N0 ) + 106012 ) + I ) ) + 100125 ) - (B62)

Next, we would like to estimate the quantity (3.56a) summed over two adjacent cells.
Therefore, henceforth, K (¢) € 7(;) is an arbitrary cell. We apply the same notation as in the
proof of Lemma 3.2 for the adjacent cells, edges and outward normals of the cell K (¢) € 7).
However, in this proof, we fix the index v € {1, 2, 3} and analyze only the situation along the
edge ey o which is shared by the cell K (¢) and the adjacent cell K, (). We start with the
analysis of the surface integrals, which appear by the Eq. (3.60), when the quantity (3.56a)
ics 1slumrned over the cells K (¢) and K, (¢). Then, since an(t) = —n"Kv(t) along the e”K(t), it

ollows

_ _ 1 int int
AK (1) <¢h e 5 g k)

AK (1)

intg, ) intg, )

_ _ 1
+ Ak, () <¢h T -, + 5%h P nKv<r),x>

9K, (1)

=R (Wh, Phs € (1) efgf(,)) + St (Vn o nk).x) » (3.63)

where "’2?:) 1= 0K (1) \ek;)» e;ff(z) = 0K, () \ek,, and
R (v €ily- i)
= Ak <wh—,x et %‘/’;.m[m’ (plilmK“)nK(t),x> y
€K (1)

+ Ak, <1/fh_ T+ %w;ﬂtk”“), <P;1ntK”(’)nKv<z)<t>,x> . Ge

Ky0)

The function S+ (lph, ©n, nK(,),x) is defined as follows: If n][)<(t).x > 0, it is by (3.16a)

int int
St (V. on.nkay.x) = (Akwy — Axo)) <¢’h K0 o, K(”n”,((t),x>ev
K1)

ell}((r)

1 int 2
+ 5 (ko = 2kw) <(¢Zﬂ “) ’an(t),x>

int
—AK, () <1/fh ", [[(ph]]an(r),x>

e;m)

1
e 0 <([[</’h]])2 ) ”h),x) , (3.65)
2 K ()
and if n‘;((t),x < 0, it is by (3.16b)
int int
S— (V. on.nkay.x) = (Akw) — Ako)) (W;,n o g K““>n§<(,)’x>

eUK(r)
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1 0\ 2
+ > (ko) — Ak 0)) <(§0 o )) »”UK(z),x> ,

€K ()

1 v
— AK () (lﬁh 5O Menlnk ), x>

v

1 2 v
+greo (A0 i), (3.66)

v
K

Itis assumed that the Hamiltonian and the grid velocity have bounded derivatives. Thus, there
exists a constant Cy, which is independent of u;, and &, such that |k K(,)| + |A K, (,)| < (.
Furthermore, by the inequality (3.6) in Lemma 3.1 holds AKy (1) ’ < CZh. Therefore,
we obtain by Young’s inequality

St (Vi on.nkay.x) + S— (Yn, on nk@.x)
<Ch+ 1><(w““’<“>) A 1>
K@)

p Ch<( mtm)l N ((p;mm,m)z’ 1>v . (3.67)

K1)

It should be noted that in the other cases the surface integrals can be summarized in a
similar matter as in the Eq. (3.63). Furthermore, the estimates (3.62) and (3.67) can be derived.
Hence, when we sum the quantity (3.56a) over all cells K (t) € 7(;), the surface integrals
at the cell interfaces can be summarized in the shape of (3.65) and (3.66). Moreover, the
surface integrals at the boundary faces canceled out, since the problem (1.1) is investigated
with periodic boundary conditions. Thus, a summation of the quantity (3.56¢) over all cells
K (t) € T, the estimates (3.62) as well as (3.67), the inverse inequalities (2.12) and the
interpolation inequalities (2.17) provide

Z b3 (w1,k ), U, Un, p1. p2)

K()eTy
: 2
cchin Y z(( S0 () )
K()eTy v=1 K ()
L Ch Z Z<( exth) (Qﬂ;lmK(t))z, l>
K(H)eT) v=1 0

+ Ch2 (09I gy + 10:0n g + 1y ) + C llgnlPag

= C (P 4+ lonlits g ) - (3.68)

Note that in the inequality (3.67) an extra & to control the loss of accuracy by the inverse
inequalities (2.12) is missing. Thus, the interpolation estimates (2.17) provide merely the
suboptimal order 412! instead of the optimal order 42¥*2. Furthermore, in the Eq. (3.68)
each boundary term has been counted at most twice. This does not affect the error estimate.

O
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4 Numerical Experiments

In this section, we display the performance of the ALE-LDG method for the Hamilton
Jacobi equations with convex and noneconvex Hamiltonian in one and two dimension. For
the two-dimensional problem, triangular meshes are used in our simulation. We adopt TVD
Runge—Kutta methods (c.f. Gottlieb and Shu [12]) for the time discretization, which are
convex combinations of the forward Euler method. Thus, by an adequate adjustment of the
CFL condition, the results for the forward Euler discretization can be extended to TVD
Runge—Kutta methods. We obtain the optimal order of accuracy on the moving grids as the
static grids when the approximation space (2.9) is defined by P polynomials on the reference
cell.

Example 4.1 Variable coefficient linear Hamiltonian equation
ou +sin(x)dyu =0, 0<x <2mw “4.1)

with periodic boundary condition and initial condition u#(x, 0) = sin(x). The exact solution

is
u(x,t) = sin (2 tan ™! (e*’ tan (%))) )

In Table 1 we compare the convergence history of the ALE-LDG method by using piece-
wise P2 and P polynomial elements with different cell numbers N at f = 1 on the static
uniform grid and the moving grid Xjpl ) = Xjgl (0) + 0.45sin(t") sin(xj+% (0)) respec-
tively. The moving grid starts from an uniform grid initially. And we use the notations u,f
and u,’:” for the numerical solutions on the static and moving grid respectively. It can be seen
that numerically the optimal convergence order can be obtained for both grids.

Example 4.2 Nonsmooth variable coefficient linear Hamiltonian equation
d;u + sign(cos(x))oyu =0, 0 <x <27 4.2)
with periodic boundary condition and initial condition u(x, 0) = sin(x).

Table 1 Errors and convergence rates at time ¢ = 1 for the variable coefficient linear Hamiltonian equation
in Example 3.1

N u—u,f u—ufl u—u}[:/] u—u;lu
L2 norm Order  L* norm Order L2 norm Order  L°° norm Order
p? 20 2.77E-03 - 529E—-03 - 145E-03 - 238E-03 -

40 4.12E-04 275 1.13E-03 222 2779E-04  2.80 3.71E-04  2.68
80 5.71E-05  2.85 1.63E—-04  2.79 2.79E-05  2.90 6.09E—-05  2.61
160 7.59E-06 291 247E-05 272 3.63E-06 2.94 8.72E—-06  2.81
320 9.81E—-07 295 331E-06  2.90 4.65E-07 297 1.18E—06  2.88
p3 20 2.59E-04 - 733E-04 - 753E-05 - 2.14E-04 -
40 1.98E—-05  3.71 6.90E-05 3.4l 4.71E-06  4.00 1.49E-05 3.84
80 1.34E—-06  3.88 4.74E—06  3.86 2.93E-07 4.01 9.68E—07  3.95
160 8.69E—-08  3.95 3.22E-07 3.88 1.81E—-08  4.02 6.08E—08  3.99
320 5.50E-09  3.98 2.08E—-08  3.96 1.13E-09  4.00 3.84E—-09 3.98
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0.6

04
0.2
0

-0.2

Fig. 2 The ALE-LDG solutions u 2 and u }1:4 at time ¢ = 1 for nonsmooth variable coefficient linear equation
in Example 3.2, with N = 80, P2 polynomial basis

Table 2 Errors and numerical orders at time ¢ = 0.8 for Burgers’ equation in Example 3.3

N u—u,f u—uft u—u}[y u—u;y
L? norm Order L norm Order  LZnorm Order  L° norm Order
P2 20 1.62E-03 - 3.12E-03 - 1.I9E-03 - 244E-03 -
40 294E-04 246 1.00E—03 1.94 1.88E—04  2.67 7.86E—04  1.63
80 4.00E-05 2.88 1.54E-04 2.70 2.62E-05 2.84 1.16E-04  2.76
160 5.18E—06  2.95 2.20E-05 281 3.33E-06 297 147E-05  2.97
320 6.55E—07  2.99 2.81E—-06 297 3.98E-07 3.07 1.74E—-06  3.08
P3 20 4.68E—04 - 2.00E—03 - 1.81E-04 - 1.OIE-03 -

40 1.23E-05 5.25 5.60E-05 5.15 231E-05 297 1.36E—04  2.89
80 2.11E-06  2.54 1.63E—-05  1.78 1.32E-06  4.13 1.24E-05  3.45
160 1.56E—-07  3.75 1.59E—-06  3.36 8.48E—08  3.96 8.83E—07  3.81
320 9.96E—-09  3.97 1.06E—-07  3.90 5.42E-09  3.97 5.82E-08  3.92

For this example, there will be a shock forming in the derivative d,u at x = % and a
rarefaction wave forming at x = 37” Figure 2 shows the ALE-LDG solutions u,Sl and ufy at
time ¢ = 1 with piecewise quadratic polynomial approximations. The same grids are adopted
asin the last example. We find that both numerical solutions converge to the viscosity solution.

Example 4.3 One-dimensional Burgers’ equation

9 1)?
atu+("”2+) =0, 0<x<2r1 43)
with periodic boundary condition and initial condition u(x, 0) = — cos(x).

The solution is smooth till the discontinuous derivative develops at t = 1. In Table 2, we
show the L? and L errors of ui and uﬁ” on the static and moving grids at time t = 0.8
when the solution is still smooth. The moving grid is the same as in the first example. The
expected optimal order is obtained for uﬁ and u;l” with piecewise P2 and P3 polynomial
basis. For r = 1.6 after the singularity develops, we show the numerical solutions ui and uﬁ”
with piecewise P> polynomial approximation in Fig. 3. The singularity is clearly resolved
for both cases.

@ Springer



938 J Sci Comput (2017) 73:906-942

0 T T T T T T 0 T T T T T T

-0.2 F — {1 -02f ———¢

= === Uezact

= === Uezact

04}
06}

Fig.3 Comparison of the exact and the ALE-LDG solutions u ;5 and uhM attime 7 = 1.6 for Burgers’ equation
in Example 3.3, with N = 80, P2 polynomial basis

0 1 2 3 4 5 6 0 1 2 3 4 5 6
Fig. 4 The ALE-LDG solutions uf: and u 2” at time 7 = 1 for Burgers’ equation with nonsmooth initial
condition in Example 3.3, with N = 80, P2 polynomial basis

Another example is the Burgers’ equation

=0, 0<x<2m 4.4)
with nonsmooth initial condition

T—X, X<
u(x,0) = ' ’
X—m, x>,

and periodic boundary condition. This is a benchmark problem to check the convergence of
the numerical solution to the viscosity solution. In Fig. 4 we plot the ALE-LDG solutions
u,sl and uhM with piecewise P2 polynomial approximations at time r = 1 after the shock in
derivative forms. Both numerical solutions converge to the viscosity solution.

Example 4.4 One-dimensional nonconvex Hamiltonian equation
oru —cos(yu+1)=0, 0<x <2m 4.5)
with periodic boundary condition and initial condition u(x, 0) = — cos(x).
This example is designed to check the convergence of the numerical solution to the vis-

cosity solution for a nonconvex Hamiltonian problem. In Fig. 5 we plot the ALE-LDG
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Fig.5 The ALE-LDG solutions uﬁ and ug’l attime 7' = 5 for nonconvex Hamiltonian equation in Example

3.4, with N = 80, p? polynomial basis

Table 3 Errors and numerical orders at time t = 0.8 for two-dimensional Burgers’ equation in Example 3.5

N u—ug u—ui u—u;y u—uljy
L2 norm Order L% norm Order L2 norm Order L* norm Order
p? 10 2.84E-02 - 3.61E-02 - 2.87E-02 - 351E-02 -

20 5.50E-03  2.37 591E-03 2.6l 4.14E-03  2.80 8.26E—03  2.09
40 8.40E-04  2.71 1.95E-03  1.60 6.23E—-04  2.73 1.60E-03  2.37
80 1.07E-04  2.97 2.76E—-04  2.82 8.08E—05 295 2.57E-04  2.64
160  1.30E—05 3.04 4.33E-05  2.67 1.0IE-05  3.00 3.53E-05 2.86
p3 10 829E-03 - 1.16E-02 - 5.74E-03 - 1.23E-02 -
20 1.88E—-03  2.14 4.89E-03  1.25 1.08E-03  2.40 3.59E-03  1.77
40 378E—05 5.64 8.47E—05  5.85 831E-05 3.70 440E-04  3.03
80 748E—06  2.34 3.52E-05  1.27 6.01E—-06  3.79 3.86E-05 3.1
160  5.44E—-07  3.78 3770E-06  3.25 3.88E—-07  3.96 278E—-06  3.80

1
b4

w

solutions ui and uz” with piecewise P? polynomial approximations at time ¢ =
after the shock in the derivative d,u forms. The moving grid is defined as x i+l ()
2

It

Xyl (0) 4+ 0.8 sin(¢") sin(2r x il (0)). It shows that both numerical solutions converge to
the viscosity solution.

Example 4.5 Two-dimensional Burgers’ equation

(@yu + dyu + 1)?

3,14 + >

=0, —27 <x,y <27 (4.6)

with periodic boundary condition and initial condition u(x, 0) = — cos(%).

Similar as the one-dimensional Burgers’ equation, the solution is smooth till the discon-
tinuous derivative develops at# = 1. In Table 3, we show the L2 and L™ errors of ALE-LDG
solutions ufl and uﬁ” on the static and moving grids at time ¢+ = 0.8. The moving grid is
defined as

xj(t") = x;(0) + 0.47 sin (%) sin (x-/z(o)) sin (""/2(0)> ,
y; (") = y;(0) 4 0.37 sin (%) sin (x’T(O)) sin (}’T(O)) )
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Fig. 6 The ALE-LDG solutions ui (left) and uﬁ” (right) and the corresponding grids at time ¢+ = 1.6 for

two-dimensional Burgers’ equation in Example 3.5, 2 polynomial basis

where (xj, y;) are the vertices of the triangular mesh. The moving mesh starts from an
uniform criss triangular mesh with N cells in each direction. The uniform mesh is also
adopted for the numerical solution u;f The expected optimal order is obtained for ui and
u,’:” with piecewise P2 and P polynomial basis. For t = 1.6 after the singularity develops
in the partial derivatives d,u and dyu, we show that the numerical solutions ”;S, and uf:”
with piecewise P2 polynomial approximation in Fig. 6. For both numerical solutions, the
singularity is clearly resolved.

5 Conclusions

In this paper, an ALE-LDG method for solving Hamilton—Jacobi equations with time-
dependent approximation spaces was developed. In the one dimensional case, the description
of the ALE kinematic ensues by local time-depending affine linear mappings. This approach
ensures that the ALE-LDG method satisfies the GCL for any time discretization method
higher or equal to first order. An optimal a priori error estimate was proven for the semi-
discrete ALE-LDG method. The two dimensional method is designed for moving triangular
meshes, since on these meshes the ALE kinematic can be described similar as in one dimen-
sion. Nevertheless, the two dimensional method satisfies the GCL merely for any time
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discretization method higher or equal to second order. A suboptimal a priori error estimate
was proven for the two dimensional semi-discrete ALE-LDG method. Furthermore, in both
dimensions, the forward Euler piecewise constant ALE-LDG methods can be written as a
monotone scheme.

Numerically, the one and two dimensional ALE-LDG methods were tested for two moving
mesh scenarios in a variety of one and two dimensional examples. The first scenario described
the situation of static fixed mesh. In the second scenario the grid point distribution was
given by a certain formula. The methods preformed in both scenarios well. The stability,
convergence and optimal accuracy was demonstrated in all test examples.

It should be noted that in the numerical computations a specific moving mesh methodology
was not used and the mesh motion was predetermined. Hence, in a future work, a moving mesh
methodology for the methods needs to be developed. Furthermore, a detailed investigation
of problems with a nonconvex Hamiltonian and applications of the methods in the context
of front propagation problems are worthwhile.
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