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Abstract

The main contribution of this thesis is the development of a novel class of uniformly accurate methods
for Klein—Gordon type equations.

Klein—Gordon type equations in the non-relativistic limit regime, i.e., ¢ > 1, are numerically very chal-
lenging to treat, since the solutions are highly oscillatory in time. Standard Gautschi-type methods suffer
from severe time step restrictions as they require a CFL-condition ¢?7 < 1 with time step size T to resolve
the oscillations. Within this thesis we overcome this difficulty by introducing limit integrators, which
allows us to reduce the highly oscillatory problem to the integration of a non-oscillatory limit system.
This procedure allows error bounds of order O(c~2 + 72) without any step size restrictions. Thus, these
integrators are very efficient in the regime ¢ > 1. However, the limit integrators fail for small values of c.
In order to derive numerical schemes that work well for small as well as for large ¢, we use the ansatz of
twisted variables, which allows us to develop uniformly accurate methods with respect to ¢. In particular,
we introduce efficient and robust uniformly accurate exponential-type integrators for the Klein—-Gordon
equation which resolve the solution in the relativistic regime as well as in the highly oscillatory non-
relativistic regime without any step size restriction. In contrast to previous works, we do not employ any
asymptotic nor multiscale expansion of the solution. Compared to classical methods our new schemes
allow us to reduce the regularity assumptions as they converge under the same regularity assumptions
required for the integration of the corresponding nonlinear Schrédinger limit system. In addition, the
newly derived first- and second-order exponential-type integrators converge to the classical Lie and Strang
splitting schemes for the nonlinear Schréodinger limit system.

Moreover, we present uniformly accurate schemes for the Klein-Gordon—Schrédinger system which are
also based on the ansatz of twisted variables. Again, our first- and second-order exponential-type in-
tegrators are asymptotically consistent, in the sense of asymptotically converging to the corresponding
limit integrator of the decoupled free Schrodinger limit system.

In contrast to the classical Klein—Gordon equation and the Klein—-Gordon—Schrodinger system the ansatz
of twisted variables cannot be applied to the Klein—-Gordon—Zakharov system straight forwardly, due to a
loss of derivative in the system. Nevertheless, we construct and analyze a novel class of integrators which
are uniformly accurate. Moreover, the introduced scheme is asymptotically consistent and approximates
the solutions of the corresponding Zakharov limit system in the high-plasma frequency limit.

For all uniformly accurate integrators we establish rigorous error estimates and underline their uniform

convergence property numerically.

iii






Contents

1 Introduction 1
1.1 The Numerical Challenge of Highly Oscillatory Problems . . . . .. ... .. ... .... 1
1.2 Outline of the Thesis . . . . . . . . . . . e 8
1.3 Notational Remarks . . . . . . . . .. 9

2 The Klein—Gordon Equation 11
2.1 Introduction to Klein—-Gordon Equations . . . . . . . ... .. ... ... ... 11
2.2 Formal Derivation of the Limit System . . . . . . . . . . . .. ... ... ... .. ..... 16
2.3 Uniformly Accurate Methods for the Klein-Gordon Equation . . . . ... ... ... ... 21

2.3.1 A Classical Exponential Integrator for the Twisted Klein-Gordon System . . . . . 24
2.3.2  Construction of a First-Order Uniformly Accurate Scheme . . . . . . .. ... ... 26
2.3.3 Construction of a Second-Order Uniformly Accurate Scheme . . .. ... ... .. 36
2.4 Numerical Experiments for the Klein—-Gordon Equation . . .. ... ... .. ... .... 50
2.4.1 Numerical Methods for the Reference Solution . . . .. .. ... ... .. ..... 51
2.4.2  Numerical Methods for the Limit System . . . . ... ... ... ... ... .... 54
2.4.3  Uniformly Accurate Methods for the Klein-Gordon Equation . . . . ... ... .. 56
2.4.4  Comparison of the Numerical Methods . . . . . .. .. ... ... . ... ... 57

3 The Klein—Gordon—Schrédinger System 63
3.1 Introduction to Klein—-Gordon—Schrodinger Systems . . . . . .. ... ... .. ... ... 63
3.2 Formal Derivation of the Limit System . . . . . . . . .. .. ... ... ... ... 66
3.3 Uniformly Accurate Methods for the Klein—-Gordon—Schrodinger System . . . . . . . . .. 70

3.3.1 A Classical Exponential Integrator for the Twisted Klein-Gordon—Schroédinger System 72
3.3.2  Construction of a First-Order Uniformly Accurate Integrator . . .. ... ... .. 74
3.3.3  Construction of a Second-Order Uniformly Accurate Integrator . . . . . .. .. .. 79
3.3.4  Asymptotic Consistency . . . . . . . . .. 90
3.4 Numerical Experiments for the Klein—-Gordon—Schrodinger System . . . . .. .. ... .. 91
3.4.1 Numerical Methods for the Reference Solution . . . .. ... ... ... ... ... 92
3.4.2  Numerical Methods for the Limit System . . . .. ... ... ... .. ....... 95



3.4.3 Uniformly Accurate Methods for the Klein—-Gordon—Schrodinger System . . . . . . 95

3.4.4 Comparison of the Numerical Methods . . . . . . ... ... ... ... ....... 97

4 The Klein—Gordon—Zakharov System 101
4.1 Introduction to Klein—-Gordon—Zakharov Systems . . . . . . ... ... ... ... ... .. 101
4.2  Formal Derivation of the High-Plasma Frequency Limit System . . . . . ... .. .. ... 103
4.3 Uniformly Accurate Methods for the Klein—-Gordon—Zakharov System: Standard Approach 105
4.3.1 A Classical Exponential Integrator for the Twisted Klein—-Gordon—Zakharov System 107

4.3.2  Construction of a First-Order Exponential-type Integrator . . . . . . ... ... .. 109

4.4  Uniformly Accurate Methods for the Klein—-Gordon—Zakharov System: Refined Approach 111
4.4.1 Construction of the Uniformly Accurate Oscillatory Integrator . . . .. . ... .. 112

4.4.2 Convergence Analysis . . . . . . . . ... 118

4.4.3 Asymptotic Consistency . . . . . . . ... 126

4.5 Numerical Experiments for the Klein-Gordon—Zakharov System . . . . . . .. . ... ... 127
4.5.1 Numerical Methods for the Reference Solution . . . . ... ... ... ... .... 128

4.5.2  Numerical Methods for the Limit System . . . . . .. .. ... ... .. ...... 131

4.5.3  Uniformly Accurate Method for the Klein-Gordon—Zakharov System . . . . . . .. 133

4.5.4 Comparison of the Numerical Methods . . . . . . . ... .. ... ... . ...... 134

5 Conclusion and Outlook 139

Bibliography 142



CHAPTER 1

Introduction

1.1 The Numerical Challenge of Highly Oscillatory Problems

Ordinary and partial differential equations play a fundamental role in modeling physical processes in
science. However, only a few of these equations can be solved exactly and a solution can be written
down explicitly. For the remaining equations we have to derive numerical schemes in order to compute
approximations to the solution. For a long time scientists developed and constructed numerical schemes
for different types of equations. However, very often, standard numerical methods are not suitable for all
differential equations in the same way. In particular, if the solution of the underlying equation is highly
oscillatory, it becomes very challenging for numerical methods to resolve the oscillations.

Now, let us assume that we have a highly oscillatory function given (see Figure 1.1) and we want to

compute an approximation of this function numerically.

0 vl ,,.,n.uﬂ "’ U” 1 T Sy
D

-2

Figure 1.1: Plot of a highly oscillatory function in blue. Grid points of the discretization in black. Approximation

in red.
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Therefore, we have to discretize the interval into a finite number of points. At these grid points we
compute approximations of the function values. Afterwards we construct our numerical solution by inter-
polating between the approximated values. Figure 1.1 shows an example where the approximation fails
completely even though we approximate the function values exactly. We can improve the approximation
by introducing a finer grid. However, this is more costly with respect to memory and computational

time, which is important to avoid in numerical analysis.

If we have information about the highly oscillatory structure, in a mathematical sense, we try to filter
out these oscillations (see e.g., [23, 64-67]). Thereafter, we can split the highly oscillatory solution into

a highly oscillatory part and a slowly varying function, called envelope (see Figure 1.2).

Figure 1.2: Plot of a highly oscillatory function in blue and its envelope in red.

Let us consider a simple example of a highly oscillatory ordinary differential equation, the so-called
harmonic oscillator (see Figure 1.3). For more details on harmonic oscillators we refer to [63, 71]. Math-

ematically, the harmonic oscillator is described by the following ordinary differential equation

y'(t) = —why(t), y0)=-1, ¢y (0)=0, weR, (1.1)

where y(0) describes the initial location and 3’(0) the initial velocity of the mass attached to the spring
(see Figure 1.3).

Ay

Figure 1.3: Figure of three springs with different stiffness. From left to right the stiffness of the spring decreases.
A soft spring corresponds to a small value of w and a stiff spring corresponds to a large value of w. Soft and stiff

springs cause slowly varying and highly oscillatory solutions of the harmonic oscillator, respectively.
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The solution y(t) is slowly varying for small values of w and highly oscillatory for w > 1 (see Figure 1.4).
Physically small values of w describe a soft spring and large w describe a stiff spring. The exact solution
of (1.1) reads

y(t) = — cos (wt) .

Figure 1.4: Plot of the exact solution of the harmonic oscillator for different values of w.

Now, we apply standard numerical methods to solve the equation (1.1) in order to see how they perform.
We set w = 10 and discretize with N grid points and grid size 7. As we mentioned before it may happen
that the discretization is not a good choice to obtain a good approximation of the exact solution, even

though the approximation at the grid points is exact (see Figure 1.5).

N =10, 7 ~ 0.63 N =16, 7 ~ 0.39
AR s ‘
0.5 | ﬁ ” ” ﬁ ” | 0.5
0H 1 0
—0.5 | { -0.5
_1W _1 | | |
0 2 4 6 0 2 4 6
t t

Figure 1.5: Plot of the exact solution of the harmonic oscillator for w = 10 in blue. Approximation in red for

different grids.

In order to solve the equation of the harmonic oscillator numerically we rewrite (1.1) as a first-order

system

y'(t) =(t),
V' (t) = —wy(t).
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We apply the variation of constants formula and obtain

Yt +7) = y(ta) + / " (4 8)ds,

V(ty +7) = v(t,) — w? /T y(t, + s)ds.
0

For more details on the variation of constants formula we refer to [2, 3]. Now, it remains to approximate

the integrals in an appropriate way. Firstly, we apply the explicit Euler method, which reads

y =yt oty =,

" =" — 1wy, " =0.

We compare the exact solution with the numerical approximation of the explicit Euler method (see
Figure 1.6). The figure underlines that the explicit Euler method is not stable, i.e., the solution grows as
time progresses. Hence, the numerical solution fails to approximate the exact solution after a certain time.

We would need to choose a much finer time step size, in order to obtain a better numerical approximation.

xll‘l“i‘

IYYRyRUYI

0 2 4 6 8 10

Figure 1.6: Plot of the exact solution of the harmonic oscillator for w = 10 in blue. Numerical approximation

obtained via the explicit Euler method in red. Integration up to T' = 10 with a step size 7 ~ 1073.

Next, we consider the implicit Euler method

1
yn-i-l 1 7’20.12 (yn + T’l)n) )
1
"t = (v" — Tw2y") .

1+ T2w?

Again we compare the exact solution with the numerical approximation of the implicit Euler method (see
Figure 1.7). The figure underlines that the implicit Euler method is stable, but damps the solution which

means that the numerical solution again fails to approximate the exact solution after a certain time.
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s
I

t

Figure 1.7: Plot of the exact solution of the harmonic oscillator for w = 10 in blue. Numerical approximation

obtained via the implicit Euler method in red. Integration up to T = 10 with a step size 7 ~ 1073.

As we know that the exact solution conserves energy, we expect a better approximation with the energy

conserving trapezoidal rule, also known as the Crank-Nicolson method (see [22]). It reads as follows

yn+1 — 1 yn _|_7_,Un _ wZT_2yn
1 +w2§ 4 ’
2
"l = _ (" — WPyt — w2l ).
1 —l—wg% 4

The Crank—Nicolson method approximates the solution of our linear ordinary differential equation very
well (see Figure 1.8), but encounters difficulties if the underlying differential equation becomes nonlinear
(see [47, 51]). In this thesis we are interested in nomlinear partial differential equations, the so-called

Klein—Gordon type equations.

Figure 1.8: Plot of the exact solution of the harmonic oscillator for w = 10 in blue. Numerical approximation

obtained via the Crank-Nicolson method in red. Integration up to T'= 10 with a step size 7 ~ 1073.

As we have seen the simple explicit Euler and implicit Euler method fail even for linear equations and the
Crank-Nicolson scheme fails for nonlinear equations (cf. [47, 51]). Therefore, numerical methods par-
ticularly suited for highly oscillatory differential equations, e.g., Gautschi-type methods and exponential

integrators, were developed (see [32, 38, 39]).
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In this thesis we consider Klein—Gordon type equations, the simplest one is the Klein—-Gordon equation,

which reads
c_2t9ttz(t,a:) — Az(t,z) + c2z(t,x) = |z(t,ac)|2z7 2(0,2) = zo(x), Opz(0,2) = Az ().

Klein—Gordon type equations are very challenging to treat numerically, since the solutions become highly

oscillatory in time for large values of ¢ (see Figure 1.9 for the Klein—-Gordon equation).

c=1 c=10 c =100
0.4 T 0.4 T 0.4 T T T

—-0.4 : ‘ ‘ 04 ! ! !
0 . . 0 . .

Figure 1.9: Plot of the solution of the Klein—Gordon equation for different values of c.

For these nonlinear equations we cannot state an exact solution explicitly. If we apply numerical methods
like the Gautschi-type methods and exponential integrators to Klein—Gordon type equations, they suffer
from severe time step restrictions (see Figure 1.10). The figure underlines that for finer time step sizes
the numerical method approximates the solution of the Klein—Gordon equation better for a fixed value
of ¢. If we plot the approximation for increasing ¢, we observe that for slowly varying solutions, i.e., small
values of ¢ these methods work well, but in the highly oscillatory case, i.e., large values of ¢ the methods

fail (see 1.11).

Figure 1.10: Plot of the numerical approximations of the Klein—-Gordon equation for different time step sizes and
fixed ¢ = 10. Approximation computed via a classical exponential integrator in red, reference solution computed

via the scheme itself with a finer time step size in blue.
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Figure 1.11: Plot of the numerical approximations of the Klein—Gordon equation for different values of c at
time 7' = 0.9. Approximation computed via a classical exponential integrator in red, reference solution computed

via the scheme itself with a finer time step size in blue.

For a large class of Klein—-Gordon type equations we know how the oscillations look like. Hence, we can
filter out the highly oscillatory phases and reduce the underlying differential equation to a non-oscillatory
limit system. The solutions of the limit systems are slowly varying and we can solve them numerically

in an efficient way (see [26, 53, 54]). For the Klein—-Gordon equation the limit systems reads as follows

1 1
104U = —Auoo+§(|uoo\2+2|voo|2)uoo, Uoo(0) = 209 — 421,

2
1 1
104V00 = §Avm+§(|vm|2+2|um|2)vo®, Voo (0) = Zg — 077
We can simply obtain an approximation to the original problem by multiplying the highly oscillatory

phases with the solution of the limit system. For the solution of the Klein—Gordon equation we have
L2 —ic?t—— -2
2(t,x) = 3 (e Uso(t,T) + € voo(t,x)) +0(c™?),

where (U, Vo) satisfies the limit system. Those limit integrators only work well for highly oscillatory
solutions, since the validity of such a limit integration method depends on the oscillations and so they fail
in the slowly varying case (see Figure 1.12). On the other hand Gautschi-type methods and exponential

integrators only work well in the slowly varying case (see [4, 7, 9]).

c=10
1 T T
q 3
0.5
O r _
_05 | | |
0 2 4 6
T T T

Figure 1.12: Plot of the numerical approximations of the Klein—-Gordon equation for different values of ¢ at
time 7" = 1. Approximation computed via a limit integrator in red, reference solution computed via a classical

exponential integrator with a finer time step size in blue.
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Now, the main challenge is the development of numerical methods, that work well in both cases, i.e., in
the slowly varying and in the highly oscillatory limit regime. We call such methods uniformly accurate

methods.

1.2 Outline of the Thesis

In this thesis, we develop and analyze uniformly accurate methods for Klein-Gordon type equations.
Uniformly accurate methods allow us to solve Klein—-Gordon type equations numerically in the slowly
varying as well as in the highly oscillatory regime without any step size restrictions. The thesis is organized

as follows.

In Chapter 2, we start by developing uniformly accurate methods for the Klein—-Gordon equation. After a
short introduction to the Klein—Gordon equations we give a formal derivation of the limit system and the
corresponding limit integrators. Then we focus on the derivation of a first- and second-order uniformly
accurate method. We also state and prove convergence bounds for the first- and second-order schemes. At
the end of this chapter we show numerical experiments, where we compare our methods with a standard
Gautschi-type method and a classical exponential integrator. The comparison underlines the favorable

error behavior of our new schemes.

In Chapter 3 we apply and expand the techniques, which were used for the Klein—Gordon equation,
to the coupled Klein—Gordon—Schrédinger system, in order to construct uniformly accurate methods.
Again we give a short introduction and derive formally the limit system and the corresponding limit
scheme. Analogously to the previous chapter we derive a first- and second-order uniformly accurate
scheme and prove their convergence. We close this chapter by presenting numerical experiments, where
we compare our uniformly accurate methods with a standard Gautschi-type method and a classical

exponential integrator. Again the comparison underlines the favorable error behavior of our new schemes.

In Chapter 4 we underline that the techniques, which we use for the Klein—Gordon equation and Klein—
Gordon—Schrédinger system, do not yield a uniformly accurate method in the case of the Klein—Gordon—
Zakahrov system. Here, we have to apply a refined approach. We develop a first-order uniformly accurate
method with the refined approach and prove its first-order convergence. At the end of the chapter we
compare our uniformly accurate method with a standard Gautschi-type method and a classical exponen-
tial integrator. This comparison underlines the favorable error behavior of our new uniformly accurate

scheme.

Finally, in Chapter 5 we give a short summary and a brief outlook.

Prepublications

The results of Chapter 2 have been published in advance in [13]. Moreover, the results of Chapter 3 have
been published in advance in [14]. The results of Chapter 4 have been published in the preprint [12]. We

will point out these results at the appropriate place.
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1.3 Notational Remarks

We start by listing some abbreviations which we will frequently use.

NLS  nonlinear Schrédinger KG Klein—Gordon

KGS Klein-Gordon—Schrédinger KGZ Klein—-Gordon—-Zakharov
ODE ordinary differential equation PDE partial differential equation
UA uniformly accurate MFE modulated Fourier expansion

CFL  Courant—Friedrichs—Lewy

The following notation will be used throughout this thesis. The sets N, Z, R and C denote the set of
natural numbers, integers, real and complex numbers, respectively. The d-dimensional torus is denoted
by T¢ := (R\27Z)". The one dimensional torus T is the interval of [0, 27]. In this thesis ¢ € [0, 7] denotes
the time variable and x € T denotes the spatial variable. For notational simplicity we sometimes omit
the spatial argument and just write z(t) instead of z(t,x) for a function z : R x T — R.
The complex conjugate of a number z € C is denoted by Z and ¢ denotes the imaginary unit, where we
have i := \/—1. The real and imaginary part of z is denoted by (z) and 3(z), respectively.
The partial derivatives with respect to x and ¢ are denoted by 0, and 0;, respectively. The second
derivative with respect to x and ¢ is denoted by 0., and 0y, respectively. Sometimes we omit the time
derivatives d;z and 92 and write 2/, 2 and 2”, Z instead, respectively. The Laplace operator A denotes
the sum over the second spatial derivatives and is defined by

"2

A:=V?%.= —.
v — x?

Applied on a sufficiently smooth scalar function f(x) = f(z1, ..., z,) it reads

mn 2 x
Afa) =S ZIE )t Ou F ).

2
b
i=1 9 ?

The big O notation is denoted by O(-). If we write z(¢,2) = g(t,z) + O(c~?) we mean that
2(t,2) — g(t, 2)|| < Kc 2,

for a constant K € R independent of ¢ and with respect to an appropriate norm | - ||.

We denote the standard Sobolev norm on T? by the formula

Iol? = 3 (0 Y i where = G | ula)e
where for k = (ky,...,kq) € Z% we set k -z = kjxy + -+ + kgzq and |k|> = k- k. Moreover, for a
given linear bounded operator L we denote by ||L||, its corresponding induced norm. For more details
on Sobolev spaces we refer to [1, 26, 57, 73].
We mainly focus on the case r > d/2, which allows us to exploit the well-known bilinear estimate (for
more details see [1, 42])

£ gllr < K all fll+llgll (1.2)

which holds for some constant K, 4 > 0 and some sufficiently smooth functions f and g.
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From [50] we know, that f(t,x) = e} f; solves the following differential equation
i0,f(t,2) = —Qf(t.z),  f(0.2) = fo € H'(T?)

with solution f on the torus T¢ for + € R and the operator Q. = {c¢(V),, f%A, 2, A, A.}. In Fourier

space we denote the symbol of the operator e®- as

(eitﬂc)k _ eitwc(k),

for k € Z, where w, : Z¢ — R denotes the corresponding symbol of .. For more details on the properties

of groups and semi-groups we refer to [25, 26, 46, 50].
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CHAPTER 2

The Klein—Gordon Equation

In this chapter we introduce the Klein-Gordon equation and derive uniformly accurate methods. In
Section 2.1 we shortly give an overview of the limit regimes, limit integrators and different uniformly
accurate methods for the Klein—Gordon equation. Then we focus in Section 2.2 on the formal derivation
of the corresponding limit system. We finish this chapter with a detailed derivation of a first- and
second-order uniformly accurate method for the Klein-Gordon equation (see Section 2.3). This chapter
is based on [26], for the derivation of the limit system, and on our contribution [13], for the introduction
of uniformly accurate methods. The results of this chapter, in particular Section 2.1 and Section 2.3,

have been published together with Erwan Faou and Katharina Schratz in [13].

2.1 Introduction to Klein—-Gordon Equations

The Klein—-Gordon (KG) equation
072(9“2’(15, z) — Az(t,x) + C2Z(t> z) = |2(t, $)|2Z, 2(0,x) = zo(x), 0p2(0,2) = 0221 (2) (2.1)

is extensively studied numerically in the relativistic regime ¢ = 1, see [31, 72] and the references therein.
In the relativistic limit regime, the solution of the KG equation has a “nice” behavior, i.e. the solu-
tion is non-oscillatory and not hard to treat numerically. In contrast, the non-relativistic regime ¢ > 1
is numerically much more involved due to the highly oscillatory behavior of the solution. We refer to

Chapter 1 and [24, 36] for an introduction and overview on highly oscillatory problems.

Analytically, the non-relativistic limit regime ¢ — oo is extensively studied (see [52, 53]) and well under-
stood nowadays. More precisely, assuming sufficiently smooth initial data the exact solution z of (2.1)

allows the expansion

1 /. 4
z(t,x) = 3 (ewzt Us oo (t, T) + e_w2tv*,oo(t,m)> +0(c?),
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where (U o0, Vs,00) satisfy the nonlinear Schrédinger (NLS) limit system

. 1 .
Zatu*,oo = iAu*,oo + g( ‘u*,oo|2 +2 |U*,oo|2 )u*,OO7 u*,oo(o) =20 — 21,
(2.2)
1 1
Z’at'lkk,oo = iA'U*,oo + g( |’U*,OO‘2 +2 |'Uf>s<,oo|2 )'U*,ooa 'U*,oo(o) =720 — 121
with initial values
2(0,2) =% zo(x),
1 C c—00
matz(o,x) = ﬂZl(x) — Zl(flf)

More details can be found in Section 2.2 and [26, Formula (37)] for the periodic setting (i.e. = € T%)
and [53, Formula (1.3)] for the case of z € R.

Also numerically, the non-relativistic limit regime ¢ > 1 has recently gained a lot of attention. Due to
the difficult structure of the problem Gautschi-type methods (see [38]) which have been analyzed in [4]
suffer from severe time step restrictions as they introduce a global error of order ¢*72. In order to obtain
convergence we thus require the CFL-type condition ¢?7 < 1. We illustrate this behavior in Figure 2.1

and observe that the Gautschi-type method works well for small ¢ and fails for large values of c.

1.4 c=1 19 c=6
0 -
O - |
i07 | | | | | | —1 \‘ | | | |
o 1 2 3 4 5 6 o 1 2 3 4 5 6
x x

Figure 2.1: Numerical solution of the Klein—Gordon equation for different c. Exponential Gautschi-type scheme
(red solid line) for different ¢ with time step size 7 ~ 1072 at time t = 1. The blue dashed line represents the
reference solution at time ¢ = 1, computed via the same exponential Gautschi-type scheme with a small time step

size 7 ~ 1075, The spatial discretization is done via a Fourier pseudospectral method with mesh-size h = 0.0245.
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To overcome this difficulty, recently limit integrators were introduced (see [10, 18, 26]). This technique
reduces the highly oscillatory problem to a corresponding non-oscillatory limit system (i.e., ¢ = oo in
(2.1)). In the following, we give a comparison of these methods focusing on their convergence rates and

regularity assumptions.

Limit integrators: Based on the modulated Fourier expansion (MFE) of the exact solution (see [19, 36]),
numerical schemes for the Klein-Gordon equation in the strongly non-relativistic limit regime ¢ > 1
were introduced in [26]. This MFE ansatz allows us to reduce the task of solving the highly oscillatory
problem (2.1) to the integration of the corresponding non-oscillatory limit Schrodinger system (2.2). As
the limit system is non-oscillatory, its numerical integration with standard numerical schemes is very
efficient and does not require any c—dependent step size restriction. However, as this approach is based

on the asymptotic expansion of the solution with respect to ¢=2, it only allows error bounds of order
O(c™2 +71P)

when integrating the limit system with a numerical method of order p in time. For more details on the
asymptotic expansion ansatz we refer to [26, 46]. However, the limit integration method only yields an
accurate approximation of the exact solution for sufficiently large values of ¢ (see Figure 2.2). For more

details on the formal derivation of the limit system we refer to Section 2.2.

0.5

—0.7
T
c=32
0.9 T 051 7
0 | |
0 | |
—-0.5 |
_06 | | | | | | _1 | | | | | |
0 1 2 3 4 5 6 0 1 2 3 4 5 6
T T

Figure 2.2: Numerical solution of the Klein-Gordon equation for different c¢. Limit integration scheme (red solid
line) for different ¢ with time step size 7 = 102 at time ¢ = 1. The blue dashed line represents the reference
solution at time ¢ = 1, computed via an exponential Gautschi-type scheme with a small time step size 7 ~ 107°.

The spatial discretization is done via a Fourier pseudospectral method with mesh-size h = 0.0245.
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Uniformly accurate schemes based on multiscale expansions: Uniformly accurate schemes, i.e., schemes
that work well for small as well as for large values of ¢ were recently introduced for Klein-Gordon equations
n [10, 18]. The idea in the recent work is thereby based on a multiscale expansion of the exact solution.
We also refer to [11] for the construction and analysis in the case of highly oscillatory second-order
ordinary differential equations. The multiscale time integrator (MTI) pseudospectral method derived

in [10] allows two independent error bounds at order
O(r? +¢™?) and O(r%c?)

for sufficiently smooth solutions. These error bounds immediately imply that the MTI method converges
uniformly in time with linear convergence rate at O(7) for all ¢ > 1 thanks to the observation that
min{c=2,72¢2} < 7. However, the optimal quadratic convergence rate of O(72) is only achieved in the
regimes when either 0 < ¢ = O(1) (i.e., the relativistic regime) or £ < c (i.e., the strongly non-relativistic
regime). In the context of ordinary differential equations similar error estimates were established for MTT
methods in [11]. The first-order uniform convergence of the MTI-FP method [10] holds for sufficiently
smooth solutions. First-order convergence in time holds in the Sobolev space H? uniformly in ¢ for so-
lutions in H” with supg<;<r [|2(t)|g7 + ¢ 2[|8¢2(t)||me < 1 (see [10, Theorem 4.1]). First-order uniform
convergence also holds in H' under weaker regularity assumptions, namely for solutions in H® satis-
fying supg<;<r [|2(t)|gs + ¢ 2[|0,2(t)||gs < 1 if an additional CFL-type condition is imposed in space
dimensions d = 2,3 (see [10, Theorem 4.9]).

A second-order uniformly accurate scheme based on the Chapman-Enskog expansion was derived in [18]
for the Klein—-Gordon equation. Thereby, to control the remainders in the expansion, second-order uni-
form convergence in H” (r > d/2) requires sufficiently smooth solutions with in particular z(0) € H"+19.
Also, due to the expansion, the problem needs to be considered in d 4+ 1 dimensions.

For a comparison of asymptotic expansion techniques, i.e. a comparison of the modulated Fourier expan-

sion, the multiscale frequency expansion and the Chapman-Enskog expansion, we refer to the preprint [68].

In Section 2.3 we establish exponential-type integrators of second-order accuracy in time uniformly ac-
curate in ¢ > 0. In comparison, the multiscale time integrators derived in [10, 11] only converge with
first-order accuracy uniformly in all ¢ > 1. This is due to the fact that the MTI methods are based on

the multiscale decomposition
2t x) = T (8 @) + o T (t x) + ()

which leads to a coupled second-order system in time in the c?-frequency waves 2 and the remainder
frequency waves r™ (cf. [10, System (2.4)]) and only allows numerical approximations at order O(72+c¢~2)
and O(7%c?).

In contrast to [10, 18, 26], within this thesis we do not employ any asymptotic or multiscale expan-
sion of the solution, but we construct exponential-type integrators based on the following strategy (see
also [13, 14, 45]):

1. In a first step we reformulate the Klein-Gordon equation (2.1) as a coupled first-order system in

time via the transformations

u= z—i(cx/ —A—&—02)71 Oz, W zi—z(cx/ —A+C2)71 0 Z.
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2. In a second step we rescale the coupled first-order system in time by considering at the so-called

twisted variables

u(t) = e tu(t), v (t) = e Tu(t).

Later on, this essential step will allow us to treat the highly oscillatory phases etic®t and their

interaction explicitly.

3. Finally, we iterate Duhamel’s formula in (u.(f),v.(t)) and integrate the interactions of the highly
oscillatory phases exactly by approximating only the slowly varying parts. For more details on the

Duhamel’s formula we refer to [43, 73].

In the last step, the exact integration of the highly oscillatory phases is significant for the uniformly
accuracy of the scheme. If we only approximate the highly oscillatory phases, we obtain error bounds
which depend on ¢ (see also Section 2.3.1).

This strategy in particular allows us to construct uniformly accurate exponential-type integrators up
to arbitrary order. Here in this thesis we derive methods up to order two (see Section 2.3.2 for the
derivation of the first-order and Section 2.3.3 for the derivation of the second-order UA method) which in
addition asymptotically converge to the classical splitting approximation of the corresponding nonlinear
Schrodinger limit system (2.2) given in [26]. More precisely, the second-order exponential-type integrator

converges for ¢ — oo to the classical Strang splitting scheme

LT A

ST A 301G

n+1 i iTgle"22
—e ‘22 8

u*,OO €

2 A
u?, | 3

wd = 20 — 121 (2.3)

i T
ol @713 n
*,00 *,00

u

associated to the nonlinear Schrodinger limit system (2.2) (see Remark 2.34) where for simplicity we
assumed that z is real-valued such that u, = v,. A similar result holds for the asymptotic convergence of
the first-order exponential-type integration scheme towards the classical Lie splitting approximation (see
also Remark 2.16, below).

The Strang splitting (2.3) has been proposed in [26] for the numerical approximation of non-relativistic
Klein—Gordon solutions. However, in contrast to the uniformly accurate exponential-type integrators
derived here, the scheme in [26] only yields second-order convergence in the strongly non-relativistic
regime ¢ > % due to its error bound at order O(12 + ¢~2).

The main novelty of our technique thus lies in the development and analysis of efficient and robust

exponential-type integrators for the cubic Klein-Gordon equation (2.1) which

o allow second-order convergence uniformly in all ¢ > 0 without adding an extra dimension to the

problem,

o resolve the solution z in the relativistic regime ¢ = 1 as well as in the non-relativistic regime ¢ — oo
without any c—dependent step size restriction under the same regularity assumptions as needed for

the integration of the corresponding limit system,

o converge uniformly in ¢ and in addition converge asymptotically to the classical Lie and Strang
splitting, respectively, for the corresponding nonlinear Schrédinger limit system (2.2) in the non-

relativistic limit ¢ — oo.
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For notational simplicity, within this thesis we focus on the case of a cubic nonlinearity f(z) = |z|?z, but
our strategy also applies to general polynomial nonlinearities f(z) = |2|??z with p € N. Furthermore, for
practical implementation issues we impose periodic boundary conditions, i.e., x € T¢.

Before presenting our new uniformly accurate technique, in the next section we start off with the formal
derivation of the limit system. The benefit of the latter ansatz lies in the fact that it grants to reduce
the highly oscillatory Klein—Gordon equation (2.1) to a non-oscillatory NLS limit system, which can be
solved very efficiently with standard splitting methods (see also Section 2.4.2), but it only allows error
bounds of order O(72 + ¢~2).

We commence with rescaling the Klein—Gordon equation (2.1) in Section 2.3. This enables us to construct

first- and second-order schemes that converge uniformly in ¢, see Section 2.3.2 and 2.3.3, respectively.

2.2 Formal Derivation of the Limit System

In this section we give a detailed formal derivation the limit system of the Klein-Gordon equation (2.1)
following the approach in [26]. Later on, in Chapter 3 and 4 we exploit this strategy for the derivation
of the limit systems of the Klein—Gordon—Schrédinger and Klein—-Gordon—Zakharov system in a more
compact way.

In a first step we reformulate the Klein-Gordon equation (2.1) as a first-order system in time and apply

a multi scale analysis and a formal asymptotic expansion. For a fixed ¢ > 0, we define the operator
(V)e=V-A+c2 (2.4)

In this notation, equation (2.1) can be written as

Onz + (V)22 = |22, (2.5)
Applying the variable transformation
u=z—ic Y (V) 10z,

v=7%—ic Y(V);10,Z,

c

we rewrite equation (2.5) as a first-order system in time, such that in particular

z=1(u+7). (2.6)
Remark 2.1. If z is real, i.e. z € R, then we have u = v.
A short calculation shows that in terms of the variables u and v equation (2.5) reads

iOu = —c(V)eu+ 2e(V) lu+ 7% (u+7),

) (2.7)
i = —c(V)ev+ (V)7 u+ v]” (u+v)
with the initial conditions (see (2.1))
u(0) = 2(0) —ic™ (V). 8;2(0) and v(0) =Z(0) —ic (V) ! 9,2(0). (2.8)

Based on the following strategy, now we derive the formal limit system.



2.2. Formal Derivation of the Limit System 17

1. Multi scale analysis:
Firstly, we introduce a new variable @ := c?t that defines the so-called long time scale. This time
scale is called long, since @ is not negligible when ¢ is of order O(c=2) or larger. We note that in
the actual solution ¢ and € are in correlation to each other. However, the idea of the method of
multiple scales (see [62]) is to treat ¢, 6 as independent variables, which are connected to each other
via the chain rule of the partial derivative 9; — 0; + c209. Thus we replace 0, by 0, + c20p in the

Klein—-Gordon equation.

2. Formal asymptotic expansion:
Making an ansatz under the modulated Fourier expansion form (see [36, chapter XIII]) for v and v,

we formally expand the functions v and v in the following way

u(t,z) =Us + Y ¢ 2"Upn(t,0,2),  v(t,z) =Vee+ Y _ ¢ >"Vp(t,0, ). (2.9)

m>1 m>1

For more details on MFE we also refer to [19, 20, 34].

3. Collecting same powers of c:
Firstly, we expand the leading operator ¢(V). and its inverse into its formal Taylor series expansion
and plug it into the new PDE, we obtained from the multi scale analysis. Accordingly we expand
the initial condition. This new PDE is obtained due to the fact that we introduced new variables
and therefore we have a new time derivative operator. Then, we collect the terms of same powers
of c. This yields a sequence of PDEs which is yet to be solved in order to find a representation for
the coefficients U, and V,, in the MFE (2.9).

The result of the procedure explained above is the first-order approximation term
1

which formally satisfies
Iz = zoollr = O (7).

Now we consider the different strategy points 1. to 3. in detail.

1. Multi scale analysis

Following our strategy above, we thus start with a multi scale analysis. Hence, we introduce the new

variable 6 = c¢*t and obtain
u(t,z) = U(t,c*t, x), v(t,x) = V(t,c?t,x)
with initial values
U(0,0,z) = 2(0) —ic (V). 0:2(0), V(0,0,2) = 2(0) —ic” X(V). ! 9,2(0).

Plugging U and V into equation (2.7) and after taking the derivative with respect to ¢,
ie. Opu = 0.U + 20yU and 0w = 0,V + 29y V', we have

1 — _
10U +ic*0pU = —c(V) U + gc<v>;1|U +V]P(U+V),

1 (2.10)
10V +ic20gV = —c(V).V + gc<v>;1|U +VPE(U+V).

Next we proceed with the formal asymptotic expansion of U, V.
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2. Formal asymptotic expansion

In order to separate the highly oscillatory frequency terms from the slowly varying terms, we expand the
whole system and introduce a formal asymptotic expansion of U and V in the following form
U(t,0,2) = Uso + 3 ¢ 2" Un(t,0,2) = Uso(t,0,2) + O(c™?),
m>1

V(t,0,2) =V + Z 2V (8,0, 2) = Vao(t,0,2) + O(c2).

m>1

(2.11)

We cut off the terms of order O(c2), due to the fact, that we are only interested in the first-order

correction term z,.

3. Collecting same powers of ¢

We devide this part into three subparts. Firstly, we expand the leading operator ¢(V). and its inverse
into its formal Taylor series expansion. Then, we plug the expansions into (2.10) and finally we collect

the terms of the same powers of c.

a) Expanding the operators
In order to derive an asymptotic expansion step by step, we follow [26] and the procedure explained
above. Firstly, we expand the operator ¢(V).. For given k € Z, the formal Taylor series expansion of this

operator in Fourier space reads as follows

k|2 1
(Vo) = VK2 + 2 = /1 + % =2+ 5|k|2 ) e k22, (2.12)

m>1

for some u, € R. Since k is an arbitrary integer, the expansion for operators has to be understood as an

asymptotic expansion, e.g., for a given sufficiently smooth function U we write

1
eo(V)eU = U ~ SAU + > fmgre” ™ (=AU (2.13)

m>1

This can be easily proven by using the Taylor series expansion. We estimate (2.13) as follows (see [26])

1
Hc(V)CU ~2U 5AUH <y Hﬂmﬂc*?m (—A)™H! UH < K¢ 2|[U||y1a,
r 1 r

for some constant K > 0. Analogously we expand ¢(V),! and obtain

(V) = (1 - 2) 1+ %A + 3 Be (A", (2.14)

m>2

for some coefficients 3, € R. Now, we expand the initial conditions with the help of (2.14) as follows

U0,0,2) =Y ¢ Om(x),  V(0,0,2) =Y ¢ P,y (x), (2.15)

m>0 m>0
where
©p = 20 — 121, 0, = —%Azl, Om = B (=A)™ 2,

BT = gAT B = A (A



2.2. Formal Derivation of the Limit System 19

b) Plugging the expansions into the PDE

Next we plug the expansion of functions u, v and the operators ¢(V)., ¢(V)-! into our differential
equation (2.10) in order to collect the same powers of ¢. Plugging (2.13) and (2.14) into (2.11) we thus
obtain

1 1 — —
0, +ic*0pU = —*U + SAU + 2|U + V2 (U +V) + R,

. 1 B (2.16)
0V +ic*0pV = =V + SAV 42U+ VI* (U+V) + R,

where the remainder Rg is of order O (C_QAQ). Replacing U, V in (2.16) by their formal asymptotic

expansions (2.11), we have

1 1 — _

10U + (109 + 1) (Uss + ¢°U1) = 5 AU + 2 |Us + Vol? (Uss + Vas) + R,
1 1 __

10 Voo + (109 + 1) (Voo + ¢ 72V1) = 3AVos + 2|Us + Vo (Use + Vio) + R,

where the R is of order O (0_2A2). The above system can be rewritten as

10Uso + * (109 + 1)Us + (i0p + 1)Uy = =AUy + = |U + Voo? (Uso + Vo) + Ry,

1
2 (2.17)
2

10 Voo + ¢* (109 + 1)V + (i0g + 1)V1 = AV + = |U + Veo|? (Uso + Vo) + R

c) Collecting the same powers of U and V
Now, we collect the terms of same order in c. Firstly, we consider all terms of order O(c?) in (2.17), and

obtain

(i0p + 1)Use = 0,

(2.18)
(i0p + 1)V = 0.
The system above holds if
OpUso = iUso,
0pVoo = Voo
The differential equations (2.18) have the following solutions
Uso(t,0,2) = euq(t,2), Vao(t, 0, 2) = e®vgo (t, ), (2.19)

where oo, Voo are yet to determine. Next, we collect all terms of order O(1) in (2.17) which yields

1
i0Uso + (i0p + 1)U1 = 5 AUso + 2 |U + Vool? (Uoo + Vo)

(2.20)
1
2

10Voo + (109 + 1)Vi = AV + = |U + Voo|? (Use + Vo) -

In order to determine uq, and v., we insert (2.19) into (2.20), and obtain

6

10¢ (e uoo) (i0g + 1)U 1Aewuoo+ ePus +e” ie@‘Q (e Uoo + €7 voo),

2 8

1, . 1 ) , 2
§A619,U00 + g‘e—w@_’_ez@vm’ (e_

104 (e Uoo) (i0p + 1)V1 = s + ewvoo) .



20 Chapter 2. The Klein—Gordon Equation

Exploiting that
|ei0a + efi05|2 _ ‘a|2 + |b|2 4»6722'19%4»622'0(1177
‘ewa + e_i95|2(ei9a + e—iGB) _ (‘a|2 4 |b|2 +e—2i0%+62i0ab) ewa 4 (|a|2 + |b|2 + e—2i9%+ 82i9ab) e—ieb
= (la]* +2/b]*) e“a + (2]al® + [b]*) e b + €*?a®b + e ¥ ab?,
for a,b € C and by orthogonalization with respect to the kernel of (idy + 1), i.e. with respect to e,
which yields the system

1O uco (t, ) = %Auoo(t,x) + é (‘uoo(t71')’2 + 2’Uoo(t,$)|2) Uoo (t, ),
ot ) = 3 A (1,2) + < ([t (1,27 + 2t (1)) e 1,2).

For more details on the orthogonality condition for MFE we refer to [26, Section 3]. The initial values

are obtained by setting ¢ = 0 in (2.19) and by comparison with (2.15), such that

Uso(0,0,2) = 29 — i21 L eiouoo(O,x) = Uo (0, ), Voo (0,0,2) = Zg — 027 L eiovoo(O,x) = U0 (0, ).

Lemma 2.2 (cf. Corollary 4.2 in [26]). Fizr > % and assume 29,2z, € H"**. For the cubic Klein-Gordon

equation (2.1) the first-order corrections term zo, reads

1/ e .
Zoo(t, ) = 3 (e“ztuoo(t,x) + e_“%@(t, m)) ,

where Uy and v, are the solutions of the following cubic nonlinear Schrodinger limit system

1Ouco (t, ) = %Auoo(t,x) + é (‘uoo(t7£f)’2 + 2’Uoo(t,$)|2) Uoo (L, ),

1 1 2 ) (2.21)
10tV (t, ) = iAvoo(t,x) + 3 (|voo(t,:17)| + 2|ucs (t, )| > Voo (£, ),
with initial values given by
Uoo (0, 2) = 29 — P21, Voo (0,2) = Zp — 127
Then 2o, approzimates the exact solution z of (2.1) up to terms of order O(c™2).
Proof. For the detailed proof we refer to the proof of Theorem 3.2 in [20]. O

The benefit of this procedure is that it allows us to reduce the highly oscillatory problem (2.1) to a non-
oscillatory system of PDEs which can be easily solved numerically, for example via a standard splitting
method (see Section 2.4.2). For the theory of splitting methods and error bounds we also refer to [50].

In particular the Lie splitting method for the cubic NLS limit system (2.21) reads as follows

n+l _ —it2d —irl |ul |2+2|v"’ |2 n 0o _ i
Uoo =€ ze 8( < * )uoo’ Uso = 20 — 121,
—_irA ;i1 n |2 n |2 . L
vgo+1 — e % i s (0% P2 )va vgo =Zo — 121,
and the Strang splitting scheme reads
AN 2 ST A 2
oty
et = e LTS R,
2.22
1 ].—iT4 . n|? —izA |2 ( )
41 _izA —iTy3 |e 22 'l)oo‘ +2‘e 22 ul A g 0 o o
’UTOLO =€ 22¢ 227_)007 voo:ZO_'LZL
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Remark 2.3. The error of the fully discrete scheme applied to the limit system of the Klein—-Gordon
equation is given by
2(tn) — 22 < C (72 +h 4 c*z) :

where 27 = 1 (eic2t" ully + e’iCQt"@) denotes the numerical approximation of the first-order correction
term, obtained by the Strang splitting (2.22). For the space dsicretization we use a Fourier pseudospectral

method with mesh-size h. For more details on the full discrete error result we refer to [26, Theorem 3].

In the next section we derive a uniformly accurate method for the cubic KG equation. Therefore we again
use its representation as the coupled first-order system in time (2.7). Instead of employing asymptotic
expansion techniques we rescale the system by looking at the so-called twisted variables. After this
essential step we iterate Duhamel’s formula in the new variables and integrate the interactions of the
highly oscillatory phases exactly by approximating only the slowly varying parts. Also we show that our
uniformly accurate scheme converges in the limit ¢ — oo to our numerical method for the limit system
(see Section 2.3.2.3 and Section 2.3.3.3 for details).

2.3 Uniformly Accurate Methods for the Klein—-Gordon Equa-
tion

In this section we give a detailed derivation of the first- and second-order uniformly accurate method for
the KG equation. This section is a detailed version of [13, chapter 2-4].

In a first step, we reformulate the Klein—-Gordon equation (2.1) as a first-order system in time which
allows us to resolve the limit behavior of the solution, i.e., its behavior for ¢ — oo (see also [26, 53]). Due

to the previous section (see equation (2.7)) we know that the first-order system reads

iOpu = —c(V)eu + (V)7 Hu + 9 (u + ),
10w = —c(V)ev + 5c(V) 7 Ha+ v2 (T + v)

with the initial conditions (see (2.8))
u(0) = 2(0) —ic Y (V) 3;2(0) and v(0) =Z(0) —ic (V). ! 9;2(0).

Formally, the definition of (V). in (2.4) implies that for ¢ — co we have

Sy B (2.23)

= ¢ 4 “lower order terms in ¢”,

for a sufficiently smooth function w.
This observation motivates us to look at the twisted variables by filtering out the highly oscillatory parts

explicitly. More precisely, we define

w () = e tu(t),  w.(t) = e lu(t). (2.24)
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This idea of “twisting” the variable is well known in numerical analysis, for instance in the context of the
modulated Fourier expansion [19, 36], adiabatic integrators [36, 49] as well as Lawson-type Runge-Kutta
methods [48]. In the case of “multiple high frequencies” it is also widely used in the analysis of partial
differential equations in low regularity spaces (see for instance [16]) and has been recently successfully
employed numerically for the construction of low-regularity exponential-type integrators for the KdV and

Schrédinger equation (see [40, 58]).

In terms of (u,v,) the system (2.7) reads (cf. [53, Formula (2.1)])

0y = —Aguy + (V) 1 eIt f (%(eiCQtu* + e_ic2tm)) , u4(0) = u(0),
L L L (2.25)
1000, = —Agv, + c(V)T1 ety (g(ew by, + e tm)) . 0.(0) = 0(0)

with f(2) := |2|?2 and the leading operator
Ac:=c(V), —
_ 02\/@_ 2
=c? (1 -S4+ (’)(ﬁ—f)) —c
=—1A40 (A—f) .
Remark 2.4. The numerical advantage of considering (u.,v.) instead of (u,v) lies in the fact that

the leading operator —c(V). in system (2.7) is of order ¢? (see (2.23)) whereas its counterpart —A. in

system (2.25) is “of order one in ¢” (see Lemma 2.5 below).
In the following we construct integration schemes for (2.25) based on Duhamel’s formula
Uy (ty 4+ 7) = ™ Aeu, (t,)
—ic(V) /T ei(T =) Acgmic® (tnts) ¢ (%(eic2(t"+s)u*(tn +5) +e ity (¢, + 8))) ds,
0 (2.26)

Oyt + 7) = 7w, (t,)

—ic(V); ! / ei(T*S)ACe*iCZ(t"J“S)f (%(e“z(tnﬂ)v* (tn + 8) + ety (¢, + s))) ds.
0

Thereby, to guarantee uniform convergence with respect to ¢ we make the following important observa-

tions.

Lemma 2.5 (Uniform bound on the operator A., cf. Lemma 3 in [13]). For all ¢ € R we have that
[ Acullr < 3 llullr42. (2.27)

Proof. The operator A, acts as the Fourier multiplier (A.), = c\/c + [k]? — ¢, k € Z?. Thus, the

assertion follows thanks to the bound

r 2 ~ T k2 ? ~
Al = Y @ ) (V@R - ) fau < 3 ey ()

kezd kezd

where we have used that v1+ 22 <1+ %acQ for all z € R. O
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Lemma 2.6 (cf. Lemma 4 in [13]). For allt € R we have that
, » 1
e, =1 and ||(e”"™ —1)u|| < §\t|||u\|r+2- (2.28)

Proof. The first assertion is obvious and the second follows thanks to the estimate |(e® — 1)| < |#| which

holds for all € R together with the essential bound on the operator A, given in (2.27). O

In particular, the time derivatives (Oyu.(t), dyv.(t)) := (ul(t),v(t)) can be bounded uniformly in c.

* s Yk

Lemma 2.7 (Uniform bounds on the derivatives (u)(t),v.(t)), cf. Lemma 5 in [13]). Fiz r > d/2.
Solutions of (2.25) satisfy the following estimates

1 1 3
s (tn + 8) = wsltn)llr < 5lslllwn(tn)llrrz + Slsl S (Nwcltn +Ollr + [Jox(tn +)IIr)",
| L . 229
”v*(tn"’s) — Vi (tn)l|r < *\8\||U*(tn)Hr+2+ *‘3‘ sup ( Hu*(tn+§)”r+ HU*(tn'i‘f)“T) .
2 8 o<e<s
Proof. The assertion follows thanks to Lemma 2.6 together with the bound
le{V) &l < 1. (2.30)

Due to Duhamel’s perturbation formula (2.26) this implies

1 -
et + ) = watn) e < [l Acta(ta) llr + glsllle(V) Ir P (laltn + )l + llvaltn +OIlr)°

<

N |

1 3
[slllew(tn)llr+2 + glsl sup (lwltn + e + oultn + )"
0<¢<s
Similarly, we can establish the bound on the derivative v (¢). O

In the following Definition, we employ the so-called “p; functions”.

Definition 2.8 (p; functions [39]). Let & be the generator of a (semi)group. Then we set

1 k—1
@)= and (@)= [ 0T dn iz
) & —1)!

such that in particular

In addition, we define

In the following, we assume local well-posedness (LWP) of (2.25) in H".
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Assumption 2.9. Fizr > d/2 and assume that there exists a T > 0 such that the solutions (u.(t), v«(t))
of (2.25) satisfy

sup_ (Il (O)ll, + low (1)) < M
0<t<T

uniformly in c.

Remark 2.10. The previous assumption holds under the following condition on the initial data
12(0) I + [l (V)T 92 (0) |- < Mo,

where My does not depend on ¢. The c-independence of this bound can be easily proved from the formu-
lation (2.26) by using a classical fixed point argument together with the essential uniform bound (2.30)
and (2.28).

For further details on the local well-posedness of highly oscillatory Klein—Gordon equations we refer
to [53, 73] and the references therein.

At this point, we have rewritten the Klein—-Gordon equation into a twisted first-order system (2.25),
which only involves bounded operators with respect to ¢ (see Remark 2.4). Thus, why do not we use
standard exponential integrators (see [39]) in order to solve the twisted first-order system numerically?

The answer to this question will be given in the following section.

2.3.1 A Classical Exponential Integrator for the Twisted Klein—Gordon Sys-

tem

In this subsection we show that applying a classical exponential integrator (see [39]) on the twisted
system is not an appropriate ansatz to obtain a uniformly accurate method. See Figure 2.3 for numerical
illustration. In the following we construct an exponential integrator for the twisted system (2.25).

In order to obtain an exponential integrator for (2.25) in a classical way, we exploit Duhamel’s formulas

given in (2.26)
Uy (tn 4+ 7) = ™ Aeu, (t,)
—ic(V) ! /0 ei(T=9) Acgmic® (tnts) ¢ (%(eic2(t"+5)u*(tn + 5) + et (t, + s))) ds,
Oy (tn 4+ 7) = 7w, (t,)

_ iC<V>C_1 / ei(T—S)Ace—icz(tn-i-S)f (%(eicz(tn-&-s)v* (tn + S) + e—ic2(tn+s)m(tn + 8))) ds.
0

We use the ansatz of exponential integrators and freeze the following terms of the Duhamel’s formulas
at s =0

e-z’c2(tn+s)f (%(eicz(tn-i-s)u*(tn +5) + e—icz(tn+s)@(tn + s))) ,

oItk (%(ei*(fﬁs)v*(tn +5) + e Tt + s)))

which yields

Uy (tny1) = €T Aeu, (t,) — (V)L / e (T=9)Aeqgemic"tn f (%(eiczt"u*(tn) + e‘“zt"@(tn))) ,
0

Uy (tny1) = e Aev, (t,) — ic(V)C_l/ (T Ae g oic%tn £ (%(eiczt"v*(tn) + e_iczt"ui*(tn))) :
0
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i(t—s)Ac

Integrating the remaining term fOT e ds exactly and applying the Definition 2.8 of the ¢; function

we have
Unlts) & €A (b) = i7e(V) T pr (T A) e f (S (t) + e (L)),
Vs (tng1) m €A, () — iTe(V) Loy (iTAg) e i tn f <%(eic2t" v (tn) + e_ic2t"1T*(tn))) )
In particular, we obtain for f(z) = |2|?2 the following exponential integration scheme

1 i i _ . ;2 o2y ——12 9.2y —
ut Tt = eimAyn — s7c(V); Loy (iTAe) <|ew by 4 g7t t"v*"| u + e~ 2ty )

. . _ . .92 a2, —— 2 9524 —
"l = @A — (V). Loy (iTAL) (‘elc tnp 4 e~0¢ t"u;‘| (vf + e~ 2ic t"uﬂ) )

with initial values

u? = 29 —ic(V) ;! 21,

vd =75 —ic(V) ! 7

Figure 2.3 underlines that the exponential integrator scheme is not uniformly accurate with respect to c.
More precisely for large values of ¢ the exponential integrator scheme fails to approximate numerically
the solution of the Klein—Gordon equation, which can be explained by the following approximation of
the highly oscillatory terms

i (tnts) = gic*tn | O(5¢?).

1.4 c=1 1.1
0
0 | |
i06 | | | | | | 707
0 1 2 3 4 5 6 0
a o

...

“
LENEE LA \ \ \ \ ~1.4 \ \ \ \

—1.1

0 1 2 3 4 5) 6 0 1 2 3 4 5 6

Figure 2.3: Numerical solution of the Klein-Gordon equation. Exponential integrator scheme (red solid line) for
different ¢ with time step size 7 ~ 1072 at time ¢ = 0.9. The blue dashed line represents the reference solution at
time t = 0.9, computed via the same exponential integrator scheme with a small time step size 7 ~ 107%. The

spatial discretization is done via a Fourier pseudospectral method with with mesh-size h = 0.0245.
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Thus, the exponential integrator also suffers from severe time step restrictions similarly to the Gautschi-
type methods shown in Figure 2.1.

In the next section we construct our uniformly accurate exponential-type integrator. Therefore, we also
integrate the highly oscillatory phase terms eﬂicz(t"“‘s), for £ € N in the Duhamel’s formula exactly. This

simple trick yields to our new uniformly accurate method.

2.3.2 Construction of a First-Order Uniformly Accurate Scheme

In this section we derive a first-order exponential-type integration scheme for the solutions (u.,wv.)
of (2.25) which allows first-order time-convergence uniform with respect to c¢. The construction is thereby
based on Duhamel’s formula (2.26) and the essential estimates in Lemma 2.5, 2.6 and 2.7. For the deriva-
tion we will for simplicity assume that z is real, which (by Remark 2.1) implies that v = v such that

system (2.25) reduces to

1 . , , 3
10y = —Acus + éc(v>;1 e’ (ezzc2t1L,k + e_wzttT*) , u.(0) = 20 — ic(V) 12 (2.31)

with the mild-solution
Uy (tn 4+ 7) = €™ Aeu, (L)
; T . . . 3 (2.32)
. %C<v>71/ ez(TfS)AcefZCQ(tn+s) (6252(tn+s)u* (tn +5) + e—zgz(tn+s)m(tn 4 3)) ds.
0
2.3.2.1 Construction

In order to derive a first-order scheme, we need to impose additional regularity assumptions on the exact
solution u.(t) of (2.31).

Assumption 2.11. Fizr > d/2 and assume that u, € C([0,T]; H™2(T%)) and in particular

sup |[us (t)[|r42 < Mo,
0<t<T

where My can be bounded uniformly in c.

Note that the above assumption can be easily played back to the initial value thanks to Remark 2.10.
Applying Lemma 2.6 and Lemma 2.7 in (2.32) allows us to employ the following expansion

) ) g ) ) . 3
§C<V>C_16”—AC / e—zcz(t,,L+S) (elcz(t,,L+S)u* (tn) + 8_102(t7l+5)u7*(tn)) ds

U (ty 4+ 7) = ™ ewu, (t,) —
0 (2.33)

+ R(Ta tnau*))

where the remainder R(7, ¢y, u.) satisfies thanks to the bounds (2.28), (2.29) and (2.30) that
||R(T> tnau*)llr < T2kT,M27 (2.34)

for some constant k, 5z, which depends on M, (see Assumption 2.11) and r, but is independent of c.

Furthermore, solving the integral in (2.33) (in particular, integrating the highly oscillatory phases otile®s

exactly, for £ € Ny) yields by adding and subtracting the term T%G”‘A°|u* (tn)[Pus(t,) (see Remark 2.19
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below for the purpose of this manipulation) that

_ 3i 3i i i
Ua(ty +7) = T (1 - T@‘M(%)F)“*(tn) =7 (V)ZT = 1) e un (tn) P (t)
- T%C(V)Elei”‘c{e2i02t”@1(2i627)u2(tn) + e 2t (—2ic2 )3 u (80|20 () (2:35)

1 e—dic’ty o1 (—4icT)a;? (tn)} + R(7,tn, us)

with ¢ given in Definition 2.8. For more details on the practical implementation of the scheme we refer
to Remark 2.12.
As the operator e'*A¢ is a linear isometry (see Lemma 2.6 or [25, 46, 50]) in H” and by Taylor series
expansion

1 —z—e " = 0O(z?)

we obtain for r > d/2 that

< k37 (8017, (2.36)

T

oiTAc (1 _ T§Z|u*(tn)|2)u*(tn) . elTACe_T%‘u*(tn)lzu*(tn)

for some constant k, independent of ¢. Exploiting the bound (2.36) we can express (2.35) as follows

31

witn 1) = @A TE I O 0 (1) — 77 (V) = 1) T (1) P ()
- TéC(V)C_le”AC {eziCZt” ©1(2icT)ud(t,) + e_QiCQt"gpl(—2i027)3|u*(tn)|21T*(tn) (2.37)

+ e Hicttn o1 (—4ic*T)u," (tn)} + R(T, tn, ts),
where the remainder R(7,t,, u.) satisfies thanks to (2.34) and (2.36) that
||R(T7 tns )|l < TQkT,Mw (2.38)

for some constant k, a7, which depends on M, (see Assumption 2.11) and r, but is independent of c.
Based on the expansion (2.37) we construct the following exponential-type integration scheme, in order

to approximate the exact solution u,(t,11) at time t,41 =t, + 7. The scheme reads as follows

3i .

ultt = eiTAce_T%luylzuz Ay (W)t =1) el A |y 2y

— T%C(V)C’lei”‘c {emcgt" ©1(2ic®T) (u™)® + e~ 2t ©1(—2ic*7)3lul [Fur

n e_4ic2tn901 (_41'027)(@)3}’
ud = 2(0) — ic” (V) ! 9,2(0)

with ¢; given in Definition 2.8. Note that the definition of the initial value u follows from (2.8).
For complex-valued functions z (i.e., for u # v) we similarly derive the exponential-type integration

scheme

uptt = A (T D p (o(9) 1 - 1) A (4 2 )
— ooV tem A { B gy (2ictr)(u) 20l + e H oy (<2icr) (2fut|? + ol 2)0F (2.39)
e oy (—dictr) (V)

u? = 2(0) —ic (V) 10, 2(0),
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where the scheme in v is obtained by replacing u” <+ v” on the right-hand side of (2.39) with initial
value v? = z(0) — ic™H(V)19;z(0) (see (2.8)).

Remark 2.12 (Practical implementation). To reduce the computational effort we may express the first-

order scheme (2.39) in its equivalent form
uttl = gitAe <eT§(|“Z|2+2|v:|2)u” + TE (‘Un|2 + 2|Un|2)u")
* * ;) * * *
— o) e A (2 + 20 P)ul + €M oy (i) (ul)
e oy (~2igr) (2l P+ o )T + e e oy (—ic) @),
u? = 2(0) —ic (V) ! 9:2(0)

which after a Fourier pseudo-spectral space discretization only requires the usage of two Fast Fourier

transforms (and its corresponding inverse counter parts) instead of three.

In Section 2.3.2.2 below we prove that the exponential-type integration scheme (2.39) is first-order conver-
gent uniformly in ¢ for sufficiently smooth solutions. Furthermore, we give a fractional convergence result
under weaker regularity assumptions and analyze its behavior in the non-relativistic limit regime ¢ — oo.

In Section 2.3.2.3 we give some simplifications in the latter regime.

2.3.2.2 Convergence Analysis

The exponential-type integration scheme (2.39) converges (by construction) with first-order in time uni-
formly with respect to ¢, see Theorem 2.13. Furthermore, a fractional convergence bound holds true for
less regular solutions, see Theorem 2.15. In particular, in the limit ¢ — oo the scheme converges to the

classical Lie splitting applied to the nonlinear Schrédinger limit system, see Lemma 2.17.

Theorem 2.13 (Convergence bound for the first-order scheme, cf. Theorem 11 in [13]). Fiz r > d/2

and assume that
12(0)[lr+2 + [l (V) 02(0) |2 < Mo (2.40)

uniformly in c. For (ul,v?) defined in (2.39) we set

n o .__ 1 icztn n —icztnin)

z° = 2 (e u, +e vy ).

Then, there exists a T > 0 and 79 > 0 such that for all T < 19 and t,, <T we have for all ¢ > 0 that

lz(tn) = 2", < 7K1 a0
where the constant K1\ yp, can be chosen independently of c.

Now we state a detailed version of the proof of [13, Theorem 11].

Proof. Fix r > d/2. First note that the regularity assumption on the initial data in (2.40) implies the

regularity Assumption 2.11 on (us, v«), i.e., there exists a T' > 0 such that

sup_((fle(®llrve + [o-®llrsz) < ks,
0<t<T
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for some constant k that depends on Ms and T, but can be chosen independently of c¢. For the local

well-posedness we refer to [73] and the references therein.

In the following let (¢, , ¢! ) denote the exact flow of (2.25) and let (®]_,®] ) denote the numerical
flow defined in (2.39), i.e.,

u*(tn+1) = ¢Z* (u*(tn)’v*(tn))a u:}+1 = (I)IL* (ufvvf)v

and a similar formula for the functions v, (¢,) and v}. For more details on numerical flows we refer
to [25, 36]. In the literature the numerical flow is often denoted by ¢, here we use ¢, since ¢ denotes

the ¢ functions (see Definition 2.8). This allows us to split the global error as follows

Us (tngr) =l =67 (us(tn), va(tn)) — @7 (ul,v)) (2.41)
= @y, (U (tn), 04 (tn)) = @ (ul, 07) + &7, (ua(tn), va(tn)) — P, (s (tn), 04 (tn)).

Local error bound: With the aid of (2.38), the expansion of the exact solution in (2.37) and the definition

of the numerical scheme (2.39) allows us to write
17, (e (tn), vs(tn)) = L, (witn), vx (ta))lle = IR(T, tu, s, vl < 72Kr by, (2.42)

for some constant k& which depends on Ms and r, but can be chosen independently of c.
Stability bound: Note that for all [ € Z we have that

e (TPl <1 (2.43)

which can be easily seen from the definition of the ¢ function (see Definition 2.8). This yields that

1 1
’@1(i7—02l)| = ’/ e(l—e)iTc2ld0‘ S / eiTczl
0 0

‘e OiTcel

1
df = / 1df = 1. (2.44)
0
We have
BT (tn(t), vs(tn)) = ei‘rAce—'ré(lu*(tn)\2+2\m(tn)|2)u*(tn)

u

—7= (e(V)"1=1) eimA (Jue(ta)]? + 200i(t)|? ) ue(tn)

8
= (V) e AL o 20T (. (1) P ()
+ e M o (— 427 (Tr (b)) 2 ()
1 o2t ©1(—2ic*7) (2|u*(tn)|2 + |’U*(tn)|2)m(tn)}
=B + By + Es,

where we set

E, = eiT‘Ace_Tg (|u*(tn)|2+2|v*(tn)‘2) U (tn>7

Ey:=—7= (C<V>*1 — 1) el A (|u*(tn)|2 + 2|v*(tn)|2)u*(tn),
By i= —ro(V) e A {2t 0 (2ieT) (s (80)) 2 (tn) + 71 0 oy (—4ic?T) (B (8)) T (8

e 2 o) (<207 (2[un (ta) | + |v*(tn)|2)@(tn)}
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Furthermore, we have

) i n2 n|2
O] (ul,vl') = e & (Juz 4200 )UTZ

—T= (C(V>_1 - 1) eiTAC(|uf\2 + 2|vf|2)uf
= roe(V)ytem A Le2ietn oy (2ictr)(ul) Pl + e oy (20T (2ful + v ) U
e o, (—dic?r) (57 )
= N1+ N2+ N3,

where we set

i

Ny =T TE (ruz 210 ) ul,
Ny := 77'% (c(V)fl — 1) eiT““C(|ufj|2 + 2\vf|2)uf

N3 = —T§C<V>_lei7—AC{62iczt” ©1(2ic?T) (u) %™ + e_4i02t"901(—4i027)(@)2@

3

+ 2 gy (<24c2) (2ful]? + [ol'[2)07 |-

Next we take the difference of E; and Nj. As e'™¢ and e~ are linear isometries for all t € R

and ¢ € R (see Lemma 2.6) we obtain that

i

1B — Ny, = He*Té(|u*(tn)\2+2|v*(tn)\2)u*(tn) _ e (P2 ?)

r

& (Jue )P 4210 (1)) 0

< Hevé(|u*<tn>\2+2lv*<t">‘2)u*(tn) —e

n Hefré(|u*<tn)\2+2\v*<tn>\2)uz _ effé(lu’:’\2+2\vf’\2)u: (2.45)
< et mttaaes o) | ju, t,) - w2, T
n Her;‘(lu*m)2+2v*<tn>2)r_er;(u:|2+2v:|2) ‘ e
In the following we assume that
ue(tn)llr <M and  [ull], < 2M. (2.46)

Furthermore, we define constants K, and K, ps, which depend only on r and 7, M respectively, but can
be chosen independently of c¢. Exploiting the Taylor series expansion of the exponential function, we

obtain

AT ([0,12 2
-1 (|u\ +2]v| ) 1 < TKT,M

(s

and
1+ 7K, <e™fr, (2.47)

Therefore, (2.45) implies
[E1 = Nillr < (1 + 7K ar) s (tn) — wifllr + 78 ar||lus(tn) — wlf]],
< (1 + TKT,M)HU* (tn) - “:}HT (2.48)

M (tn) = ul ]y

IA
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Thanks to the bound [|c(V)~!||, < 1, we obtain for the difference of E> and Ny that

1Bs = Nall, < 7K || (Jue(ta) P + 2[0. ()] ) tat) = (Ju]? + 207 )
=7K, |u*(tn)|2u*(tn) +2"U*(tn)|2u*(t ) — |un‘ 2|vf|2u
= TR, ([t (t)[* s (t) — [P 0l + 2 [0, (t0) P wa () — 2|07 P w (2.49)
<K, (Hm P () = o2 ot P 0 (t) = o2 P )
S TK,-(Fl + QFQ)
We estimate F; as follows
Fr = || lus (tn) Pus(tn) = [ul Pul]],
= ||u* n)“*(tn)u*(tn) - U:W“:HT
= ||u* (tn)(m(tn)u*(tn)) —uy (m(tn)u* (tn)) + uf (@T*(tn)u* (tn)) - (ufﬁﬁt* (tn)
+ (ulul)u(tn) — (uful)ul]],
) = 2) (@t (1)) + (0210 (1) (1) — ) + (02) () — ),
< [t = w2, (fh )7+ o], + [ -
With the aid of (2.46) we find
F1 S KT,MHU*(tn) — ’LL:}HT.
Now, we estimate F» and using (2.46) we obtain the following bound for F3
Fo = [[Jou(ta) Pus(60) — o7 2u2],
= Hv* ) Ux (tn ) (t) — UI}EU:HT
ot ) (o)t > - v”vt(t i () + 025 (b1t () — 02T (£) + 0001 (1)
< | (ou (tn) = 02) )+ (0etn) = 0F) 0l (tn) + (ua(tn) — ul) 027,
<KTM(|u* tn) — |v* n) — vy |r)
Inserting the estimates of F} and F» into (2.49) and exploiting (2.47), yields
wrmn«mwwm—wMWMme)
(14 7Kan) ([ (t) = 2], + [foa(tn) = 2], (2.50)

semeum—wm+www—mm.

Next, we take the difference of E5 and N5. We use that e'7Ac, e~ic’t are linear isometries for all ¢ € R
and ¢ € R. We use (2.43) and (V)| < 1 such that we obtain

1B = Nl < 78 (| (0 (1)) 20 (80) — @2, + | (@ (00))0(0) — (G2,

)

[ @l ()| + o< (80)2) T (8) = (2|u* + [ [2) 07
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With similar estimates as for Fy , F» and with (2.47), we have that

1Bs = Nl < e ([Juatn) = ]|, + Jon(ta) = 2], ). (2.51)

Combining the bounds (2.48), (2.50), and (2.51), we obtain that as long as (2.46) holds, that we have
1@, (1 (1), v () = @ (02 < 7 (Ju(t) = w2y + [0 (t) = 02 )- (2.52)
Analogously we can show that a similar bound holds for v,, i.e.

197, (we (), e (t)) = @, (w02 < € (flw (t) =y + [0 (tn) = 02 )- (2.53)

Global error bound: Plugging the stability bounds (2.52) and (2.53) as well as the local error bound (2.42)
into (2.41) yields that the global error at time t,4+1 = t,, + 7 satisfies

U (tn1) —up ™ U (tn) — ulf
Vs (tntr) — vt Ui(tn) — vy
Iteratively applying the above local error and stability bounds implies that
U (1) — up ™t u*(t ) —ulf
Vs (1) — 00 H! vy

-1
- Un—l
*

Using iteratively (2.42), (2.52) and (2.53) we have

n+1 m 0 0
”Jrl Uy < "7 sup,, K" s * Uy + T sup, K7 7’LT2]€
n+1 - 0 O M2
n+1 (% r ’U*
T:aupn T, u* 0
v,(0)

Hence, we obtain the following bound by a Lady Winderemere’s fan argument (see, e.g. [35, 50])

< e"Erm + TQICT,MZ.

T

T

< eTKT'M + TZI{?T M

T

+ TQkT,M2> + T2kr7M2.

) + eT59Pn KX v Tk, o

s () = 2l + o) = 02, < TR ane™ " < 7Kg, (2.54)

where the constant K7 ., is independent of c. This implies first-order convergence of (uf,v})
towards (u(t,), v«(t,)) uniformly in c. Furthermore, by (2.6) and (2.24) we have

2(tn) — 2"||» = H%(u(tn) +0(tn)) — (et un 4 eIt )

T

< eic’tn (u*(tn) _ uf) + eictn (v*(tn) _ vf)
i T
= Jlus(tn) — ulllr + llva(tn) — X
Together with the bounds in (2.54) this completes the proof. O

Remark 2.14. Note that the regularity assumption (2.40) is satisfied for initial values
z(0,2) = zo(x), 012(0,x) = *z (x) with 29,2, € H™ 2.
Thanks to (2.30) we have as a consequence

[T (V) 0u2(0)][, = [[e(V) ], < llall-
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Under weaker regularity assumptions on the exact solution we obtain uniform fractional convergence of
the formally first-order scheme (2.39).

Theorem 2.15 (Fractional convergence bound for the first-order scheme, cf. Theorem 13 in [13]).

Fiz r > d/2 and assume that for some 0 <y <1
[20) 42y + le™HV) T 0e2(0) [l 42y < Moy (2.55)

uniformly in c¢. For (ul,v}) defined in (2.39) we set

Z" - } (eicztnun + e—icztnvfn)

=3 " ).

Then, there exists T > 0 and 19 > 0 such that for all T < 19 and t, <T we have for all ¢ > 0 that

[2(tn) = 2", < 7" KZ 7 aay,
where the constant K:’TJVM\@7 can be chosen independently of c.

Proof. The proof follows the same steps as in the proof of Theorem 2.13 using “fractional estimates” of
the operator A..
Fix r > d/2 and 0 < v < 1. Firstly, note that similarly to Lemma 2.5 we obtain that

HA’cnyr é 2_’Y||er+2'y~

Furthermore, as ‘ei‘” — 1’ < 2|z|? for all € R we have that
[(e= A —1) f]l, < 20 A2f Nl < 211 fllrs
In particular, Duhamel’s formula (2.26) together with the bound in (2.30) yields for r > d/2 that

st + 8) = weltn)lr + ox(tn + 5) = valta)llr < 18| (I AZws (ta) [ + [AZv(E)I]) + 511+ Mo)?.

The above bounds imply the corresponding fractional estimates of Lemma 2.5, 2.6, and 2.7. With these

fractional error bounds, the proof then follows the same steps as in the proof of Theorem 2.13. O

Next, we point out the interesting observation, that for sufficiently smooth solutions the exponential-type
integration scheme (2.39) converges in the limit ¢ — oo to the classical Lie splitting of the corresponding

nonlinear Schrodinger limit (2.2).

Remark 2.16 (Approximation in the non-relativistic limit ¢ — c0). The exponential-type integration

c— 00 n

scheme (2.39) converges, for sufficiently smooth solutions, in the limit (ul,v}) — (u? ,v

¥ 00)
*,007 Yx,00/

essentially to the Lie Splitting (see [25, 50])

A a1 n 2 2lu™ 2 .
ulH(;; =e T2e ZTS(‘H*)Ml * |v*'00| )ufooﬁ ugoo = 20 — 121,
(1 . (2.56)
n+l _  —ird —iri(|® +2[ul n 0 5 i
Vioo = € 2 e 5 0l oo Uy 003 Vg0 = 20 — 121

applied to the cubic nonlinear Schréodinger system (2.2) which is the limit system of the Klein-Gordon

equation (2.1) for ¢ — oo with initial values

c— 00

2(0) =¥ 20 and ¢ H(V)10,2(0) =3 2.

More precisely, the following Lemma holds.
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Lemma 2.17 (cf. Lemma 15 in [13]). Fiz r > d/2 and let 0 < 6 < 2. Assume that

12(0) lr264< + lle™(V) o 0r2(0) 1261« < Mase (2.57)

for some € > 0 uniformly in ¢ and suppose that the initial value approximation (there exist functions

20,21 such that)
12(0) = zollr + le™ (V)1 012(0) — 21|l < K™ (2.58)

holds for some constant k, independent of c.
Then, there exists T > 0 and 19 > 0 such that for all 7 < 7y the difference of the first-order scheme (2.39)
for system (2.25) and the Lie splitting (2.56) for the limit Schrédinger equation (2.2) satisfies for t,, <T
and all ¢ > 0 with

70> 1 (2.59)

that

lu? = ol + 103 =02 ol < €k naas .

for some constant ky 1 ar,s,. that depends on Masi . and T, but is independent of c.

Proof. In the following fix r > d/2,0<d <2 and £ > 0:
1. Initial value approzimation: Thanks to (2.58) and to the definition of the initial value u? in (2.39),

respectively, u? __ in (2.56), we have that

Il =l ol = [12(0) = ic™ (V) 82(0) — (20 — iz1)lr < kpe™°,

0

for some constant k, independent of ¢. A similar bound holds for v? —v? .

2. Regularity of the numerical solutions (u?,v?): Thanks to the regularity assumption (2.57) we have by
Theorem 2.15 that there exists a T' > 0 and 79 > 0 such that for all 7 < 19 we have

[ufllr26 + [0 ][r+26 < M2s (2.60)

as long as t,, <T for some constant mss depending on Mssy. and T, but not on c.

n n
*,00 U*,oo

3. Regularity of the numerical solutions (u ): Thanks to the regularity assumption (2.57) and
due to the assumption on the initial data (2.58), the global first-order convergence result of the Lie
splitting for semilinear Schrodinger equations (see for instance [25, 50]) implies that there exists a T' > 0

and 79 > 0 such that for all 7 < 7y we have
[uf o llr + (|02 sollr < Mo (2.61)

as long as t,, < T for some constant mg, which depends on M, and T, but not on c.

4. Approzimations: Using the following bounds
1 1
V142 —1— 22 —
2 V1422

Together with the Definition of ¢; (see Definition 2.8) we have for every f € H"+2+2%

<z* and ‘ —1‘<x272, for v > 1.

1A+ 2) £l + V)t = 1) Fllpy + 01 G g5 S Kre™ 1 F D5, (2:62)
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for £ = £2, —4 and for some constant k, independent of c. For the last estimate we used (2.59).
5. Difference of the numerical solutions:  Thanks to the a priori regularity of the numerical solu-
tions (2.60) and (2.61) we obtain with the aid of (2.62) under assumption (2.59) for the

3 n n
difference u} — uf ., that

ot w2, < (L rhOmo) [ — ], + (7 )b

,00

< (1 + Tk(mg)) ||uf —u + 2chék(m25)

n
*,00 ||

and a similar bound on v} — v} . Resolving the recursion yields the assertion. O

2.3.2.3 Simplifications in the “Weakly to Strongly non-relativistic Limit Regime”

In the strongly non-relativistic limit regime, i.e., for large values of ¢, we may simplify the first-order

scheme (2.39) and nevertheless obtain a well suited, first-order approximation to (u.,v.) in (2.25).

Remark 2.18. Note that for £ = +2, —4 and ¢ > 0 we have (see Definition 2.8)
eiZCQT -1

)2
™l 4 [[1]J PR
1c?

= 92c72,
N 17

Irestiten)], = |
Furthermore, (2.62) yields that
V)2t = 1) ua@®llr < ¢ krllus ()]s,
for some constant k, independent of c¢. Thus, for sufficiently large values of ¢, more precisely if
Tc> 1,

and under the same regularity assumption (2.55) we may take instead of (2.39) the scheme

n+l _ _iTA 71’7’1(\1/1 \2+2\U” \2) n
u*7c>7- =e ce 8 *,C>T *,c>T u*,C>T7

n+l eiTACeiiT%("U:},C>T‘2+2‘u:},c>r‘2)vn

*,C>T *,C>T

as a first-order numerical approximation to (. (tn41), v«(tnt1)) in (2.25).

However, note that in the strongly non-relativistic limit regime (such that in particular er > 1) we
may immediately take the Lie splitting scheme proposed in [26] as a suitable first-order approximation

to (2.25) thanks to the following observation:

Remark 2.19 (Limit scheme [26]). For sufficiently large values of ¢ and sufficiently smooth solutions,
ie., if
[2(0) |42 +[le™ (V)1 9p2(0) 42 < My and  7e > 1,

the classical Lie splitting scheme (see [25, 50]) for the nonlinear Schrodinger limit equation (2.2)

ntl _ —irda —ird (Jul P21l o ?), n
u*,oo =e e s e e u*7(x>)
. -1 2 2
ol = o iTh A =i (07 P42l | )vf,oo

yields a first-order numerical approximation to (ts(tn+1), Vs (tnt1)) in (2.25).

This assertion follows from [26] thanks to the approximation

Hu*(tn) - uz,oollr < ||u*(tn) - u*’OO(tn)Hr + ”u*,OO(tn) - u:po”T = 0(0_2 + T)7

n

and a similar bound on v, (t,) — vY .-
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2.3.3 Construction of a Second-Order Uniformly Accurate Scheme

In this section we derive a second-order exponential-type integration scheme for the solutions (u.,v.)
of (2.25) which allows second-order time-convergence uniform with respect to c¢. For notational simplicity
we assume that z is real, i.e. z(t,x) € R, which reduces the coupled system (2.25) to equation (2.31)
with mild-solutions (2.32) (see also Remark 2.1).

The construction of the second-order scheme is again based on Duhamel’s formula (2.32) and the essential
estimates in Lemma 2.5, 2.6 and 2.7. However, the construction of a second-order approximation is much

more involved due to the fact that

The latter observation prevents us from simply applying the higher-order Taylor series expansion
(b + 8) = wa(ty) + st (tn) + O(s*u] (tn + £))

in Duhamel’s formula (2.32) as this would lead to the “classical” c—dependent error at order O(72¢?).
Therefore, we need to carry out a much more careful frequency analysis by iterating Duhamel’s
formula (2.32) twice and controlling the appearing highly oscillatory terms et and their

interactions e¢*t (¢ € Z) precisely.

2.3.3.1 Construction of a Second-Order Uniformly Accurate Scheme

In this subsection we state the necessary regularity assumptions on the solution u, and derive two useful
expansions. Moreover, we collect some useful lemmata on highly oscillatory integrals and their approx-
imations. These approximations then allow us to construct a uniformly accurate second-order scheme.

The rigorous convergence analysis is given in Section 2.3.3.2.

Regularity and expansion of the exact solution
In order to derive a second-order scheme, we need to impose additional regularity on the exact
solution w.(¢) of (2.31).

Assumption 2.20. Fizr > d/2 and assume that u, € C([0,T]; H™4(T%)) and in particular

sup Jus(t)lr+a < Ma,
0<t<T

where My can be bounded uniformly in c.

In Lemma 2.23 below we derive two useful expansions of the exact solution u, of (2.31). For this purpose

we introduce the following definition.

Definition 2.21. For some function v and t,,t € R we set

1 . 2 . 2 o2 o2 _
U2 (tn,t,v) — ﬁ <e22c (tn+t) _ e2ic tn) v3 + —z (e 2ic* (tn+t) _ e 2ic tn) |’U|2’U

1 ) .
— (ef4zc2(tn+t) _ 674102tn) 73 (2.63)

= teziczt"gol (21’02t) v3 4 3te*2i62t"<p1 (—21’02t) |v|*T + te*4ic2t’"g01 (—4i62t) 7.
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Remark 2.22. With the above definition, the first-order scheme (2.39) for real valued z, i.e. for u, = vy,

may be written in compact form as
n+l _ _JiTA. 7i7'%|uf|2 n 31 n|2, n ’ \V4 -1 it A. ] n n|2, n
uyT =e e ul +T§|u*\ ul ) — §c< Joo e 2 (tp, Tyul) + 37|ul|*ul ).

Furthermore, Defintion 2.21 allows us the following expansions of the exact solution ..

Lemma 2.23 (cf. Lemma 20 in [13]). Fiz r > d/2. Then the exact solution of (2.31) satisfies the

expansions

eiéAcy, (tn) !2 (e’fAC Uy (tn)) dé

Uty + 8) = e*Aeu, (t,) — §c<v>c—1 / RICIME
0
- %C<V>C_1\I/C2 (tru S, Usx (t'n,>) + Ry (tn, S, u*)

and
T )
SV (38 e (1) P e (80) + W (b, 5,0 (1)) ) + Rt 5.02)

with V.2 defined in (2.63). The remainders satisfy

U (tn + 5) = eiSACu* (tn) -

IR (tns 5, w)llr + 1R2(tn, 8,0 v < 8%k ay
for some constant k, p1, which depends on Ma, but is independent of c.

Proof. Note that by Duhamel’s perturbation formula (2.32) we have that
Uy (ty + 5) = eisAeq,, (tn) — §c<v>c—1/ ei(s—8Ac (3 s (t + 5)‘2 U (tn + ) + 62i02(t”+£)u* (tn + 5)3
0

+3e—2i02(tn+5) |ty (£, + §)|2 Un(tn + &) + e—4ic2(t71+§)m(tn + f)3>d§
Therefore, the bound on ¢(V)_! given in (2.30) in particular implies that for £ € R
s (tn +€) — e Aewn(tn) |l < Ekr(1+ Mo)?,

for some constant k, which is independent of ¢. Together with Lemma 2.6 and 2.7 the assertion then

follows by integrating the highly oscillatory phases tite’e exactly. O

In the next section we collect important definitions and useful lemmata on highly oscillatory integrals.

Preliminary lemmata on highly oscillatory integrals
The construction of a second-order approximation to u, based on the iteration of Duhamel’s formula (2.32)
that holds uniformly in all ¢ > 0 leads to interactions of the highly oscillatory phases ei”’t. More precisely,
we need to handle highly oscillatory integrals of type
/ e A (gisAe)” (e isAem) ™ ds, 6 € {—4,-2,2}. (2.64)
0

In order to control these integrals, we first need to distinguish the non-resonant case § € {—4, —2} where

Ve>0,keN: (62 —A)r =02 —cV/2+k24+c*#0
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from the resonant case § = 2 in which the operator dc? — A. may become singular.
In Lemma 2.24 we outline how to control the non-resonant case § € {—4,—2}. Lemma 2.26 treats the

resonant case 6 = 2.

Lemma 2.24 (cf. Lemma 21 in [13]). Fizr > d/2 and assume that v € C ([0, T); H"T*(T?)). Then we
have §1 = —2 and do = —4 that for j = 1,2 and £,m € N*,

/ eis(éjCZ—Ac) (eiSAC’U)Z (e—isAcﬁ)m ds = o1 (Z'T((Sjc2 _ Ac)) Uiﬁm
0

+ 720y (iT(5j02 — Ac)) (Kve_limAcv — mveﬁm_lAcE) (2.65)
+ R(tn, s,v),
where the remainder satisfies
IR(tn, 5, 0) I < ke ?[V]lralloll ™, (2.66)
for some constant k, which is independent of c.

Proof. By Taylor series expansion of e**4¢ and from (2.27) we obtain that

T T

/ e isAcgidjc’s (eiSACv)e (e_“ACE)m ds = / eis(85¢°—Ac) (veﬁm +is (L' " A — mveﬂm_lAcﬁ)) ds

0 0
+ R(tn7 57 U)7

where thanks to (2.27) we have for r > d/2 that (2.66) holds for the remainder R(t,,s,v). The assertion
then follows by the definition of the ¢; and ¥; functions given in Definition 2.8. O

As the construction of our numerical scheme is based on the approximation in (2.65) we need to guarantee

that the constructed term
T2, (iT(6;¢% — A.)) (szflﬁm.Acv - mv%mflflﬁ)

is uniformly bounded with respect to ¢ in H" for all functions v € H". This stability analysis is carried

out in Remark 2.25 below, where we especially exploit the bilinear estimate (see (1.2))
lvw|ly < kvl lw]lr, forallr <ri+ry—9% with ri,re,—r# % and 7472 >0. (2.67)
Remark 2.25 (Stability in Lemma 2.24). Note that for 6; = —2, respectively, do = —4 we have that

—(+c(V)) if j=1

—(3c2 4+ ¢(V),) if j=2 (2.68)

06, — Ao =6;¢* — (V) +c* = {
With

(V)e)y = Ve + k2 < Ve + V]2 = c+ K],

and

< min {|e| %, lev/e + k2|1 b < min {Je] 2, (clkl) "},

+c((V)e)y
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we obtain together with the bilinear estimate (2.67) and (2.68) that for §; = —2, —4 we have

"7_2\1/2 (iT(5j62 _ -Ac)) (UACIU)HT -7 H QO(iT((SjC - -’é;;)c)Z_SfiST((S]C — .Ac)) (U.Acw)
1
< | @r e, A . (2.69)
- 1 _ (v2c2w T || ————— (ve w
=27 @ remy V20| T | @ v ey V)|

< k7ol lwl

for all » > d/2 and all functions v,w € H", and some constant k. > 0. The estimate (2.69) guarantees

stability of our numerical scheme built on the approximation in (2.65).
A simple manipulation allows us to treat the resonant case, i.e., 6 = 2 in (2.64), similarly to Lemma 2.24.

Lemma 2.26 (cf. Lemma 23 in [13]). Fiz r > d/2, assume that v € C([0,T]; H"*(T%)) and let ¢ # 0.
Then we have that

/ is(2¢" = Ac) (eiSA“v)g (e_“ACE)m ds = Ty (iT(202 — %A)) (vzﬁm)
0
+ 0720, (iT(202 — %A)) [(%A - A (v%m) + (ﬁvé_lﬁm.Acv — mv%m_lAcﬁ)} (2.70)
+ R(tna S, U)a
where the remainder satisfies
IR(tn, 5, 0)llr < ko7 ?|[V]lralloll ™1, (2.71)
for some constant k. which is independent of c.

Proof. Due to the identity
2%~ Ao =2 1AL IA A,

we obtain

/Teis(2c27¢4c) (eiS'AC’U)Z (efis.AC@)m ds = /T eis(2627%A)eis(%Af.Ac) (eiS'AC’U)Z (efisAC@)m ds
0 0

= / is(2¢ =3 4) [(1 +is(FA — A)) (v™) +is (LT A — mo T ALD) ]ds + R(tn, s,v).
0

Thanks to (2.27) we have for r > d/2 that (2.71) holds for the remainder R. The assertion then follows
by the definition of the ¢; and ¥; functions given in Definition 2.8. O

Again, we need to verify that the term
20, (iT(202 — %A)) [(%A - A) (véﬁm) + (Evé_lﬁmAcv — mvéﬁm_lAcﬁ)}

in (2.70) can be bounded uniformly with respect to ¢ in H" for all functions v € H". This is done in the

following remark.

Remark 2.27 (Stability in Lemma 2.26). Note that the operator 2c — ZA satisfies the bounds
k|l _ _ clk]

= <2,
(2¢2 - 3A), 22+ §k]?

2 2 1

52 IA) 22t IpE =2
(C -3 )k ¢ + 5kl
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and furthermore
(Ao), =/ + k]2 —c® <2¢ + clk|.

The above estimates together with the bilinear estimate (2.67) imply that for r > d/2

2\r
S Tzw‘ Z ’Ukl(-Ac)kzwkz ’

HT?\Ilg (iT(2¢* = $A)) (vAw) Hi @2 + L[k]2)?

k k=k1+k2
(1+ |kf?) et 2 (1+ [k|?)e? 2
<rme 3 S (O tllwl) Frme 3B (N o Rl
2 1 2)2 1 2 2 1 2)2 1 2
k (2¢2 + 3[k[?) =k 4k k (2¢2 + 5[k[?) k=Fky+ks
2\r 2 2\r—1 2 (272)

<rme SRR (D ok llweal) e YRR (YD ok ksl )

k k=ki+ko k k=k1+ko

< mmp o7 wl? + Tk ol 0. w7y
< thm||v|[F]|wl]?,
for some constant m, > 0 which guarantees stability of the numerical method built on the approximation

in Lemma 2.26.

Next, we need to analyze integrals involving the highly oscillatory function ¥, defined in (2.21). The

following lemma yields a uniform approximation.

Lemma 2.28 (cf. Lemma 25 in [13]). Fiz r > d/2. Then for any polynomial p(v) in v and T we have
that

/ el (T Aey (e A0) (V) 1 W 2 (L, 8,v)ds = T2p(v) (V) 12 (tn, T, v) + Rty T, 0)
0

with
—4ic?t, P1 (*42'027) —14
n /l)
—ditc?  (2.73)

= g2ic’tn ©2 (2@'702) v3 4 362t P2 (—22'702) lv|*T + e 4ic’tn P2 (—42’702) .

—2ict, P1 (*QiCZT) -

. 2ic2T) — 1 1
Q2ic*tn PLAECT) 7 2 ( ) v + 3e |v]*T + e

Vo2 (ty, T,0) := ) :
2t 7, v) 2iTc? —2i1c?
The remainder satisfies

IR(En, 7 0), < Ko (14 [[0]]12)° (2.74)

for some constant k, independent of c.

Proof. Thanks to the approximation (2.28) and the fact that W .2(¢,, s, u.(t,)) is of order one in s uni-
formly in ¢ we have that
/ el(T=s)Aep (eiSA“v) (V)7 W 2 (t,,5,0)ds = p (v) (V) / U2 (tn, s,v)ds + R(t,, 1, 0),
0 0
where the remainder satisfies the bound (2.74) for r > d/2. O

Finally, we need to handle the interaction of highly oscillatory phases eie’t with the highly oscillatory

function ¥ .2 defined in (2.21).

Lemma 2.29 (cf. Lemma 26 in [13]). Let ¢ # 0. Then, we have for £ € N that

1 T
ch7e(t7l’ T, U) = / eZZCQS\IICZ (tnv S, U)ds

_ 2ictn 41 ((e+ 2)1.6217) — 1 (tic’T) 03 1 e—dic’ty 1 (¢~ 4)ic2f) — 1 (tic*T) 7 (2.75)
2iTc? —dirc?
—2ic?t, Pl ((€ = 2)ic®T) — 1 (lic*T)
—2iTc?

+ 3e lv|*T
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and that

/ e’ sgds = 12 Wy (ilc?T).
0

Proof. Due to Definition 2.21 we have that
e”czs\llcz (tn,s,v) = eite’s (se%Czt”gpl (2ic?s)v® + 3se_2ic2tnap1 (—2ic?s)|v|*T + se_4i02t"'sg01(—4ic2s)ﬁ3)
which implies the assertion by the Definition 2.8 of ¢ and Ws. O

With the above lemmata we can commence the construction of the second-order uniformly accurate

scheme.

Uniform second-order discretization of Duhamel’s formula

Our starting point is again Duhamel’s perturbation formula (see (2.32))

Uy (tn 4+ 7) = €™ Aeu, (L)

T ) ) . 3
- *C<V>C_1/ ez(‘r—s)Ace—ch(tn-i-s) <8w2(t"+s)u* (tn + S) _’_e—zc2(tn+s)u—*(tn + S)) ds
0

which we split into two parts by separating the linear and classical cubic part |u.|?u, from the terms

involving u2, 7> and |u.|*@,. More precisely, we set

wn(tn +7) = L(7y by i) — §c<v>;1102 (7t ) (2.76)

with the linear as well as classical cubic part |u*|2u* defined in I,

. 317 T
LT, tp, uy) = €T Aeu, (t,) — éc(V)c_l/ e T4y, (1, + 5)| 2w (b + 5)ds (2.77)
0

and the terms involving u3, ;> and |u.|*w, defined in I,

Lt i= [T (N 4
0 (2.78)

n 36_2ic2(tn+s)|u*(tn + S)|2m(tn + S) 4 e—4i02(tn,+3)m3(tn + S))dS

In order to obtain a second-order uniformly accurate scheme based on the decomposition (2.76) we need
to carefully analyze the highly oscillatory phases in I.(7,t,,u.) and I.2(7,t,,us). We commence with

the analysis of I, (7, t,, ).

1.) First term L.(7,tn,u.): By Lemma 2.23 we have that

31

ot + 8) = Ao (£,) —c(V);l/ i(s—6) A ei&Acu*(tn)|2 (e¥64eu, (t,)) de
0

8 (2.79)

- éc(v>gl\1102(tn7s7u*(tn)) + Riltn, s, us)

with W2 defined in (2.63) and where the remainder R; is of order O(s?) uniformly in c. Plugging the
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approximation (2.79) into L.(7,t,, u.) defined in (2.77) yields that
LT, b, uy) = €™ Aeu, (t,) — = (V)1 / Ty (1, + 8) Pu (tn + 5)ds
0

_ eiTACu*(tn) _ —C<V>c_lli(77 Ly Uy )

2oy

< / ei(r—s)Ac {2 ’eis.Acu*(tn)’?C<V>c_1\llc2(tn’s’u*(tn)) (280)
0

. (eisAcu* (tn>)2 c<v>c_1\l/c2 (tn, S, U (tn))}ds
+ R(T, ty s ),

where we have set

I: (Tytn, us) ::/0 el (T—9)Ae { feiSAcu*(tn)|2eiSAcu*(tn)
3

4

%

8

e Aeu (1) e(V), ! / e/ (=8 A it Ay (1) [P A, (t,)dE
0

(eisAcu*(tn))2c<v>;1 / ei(s§)Ac|ei§Acu*(tn)|2eiEAcu*(tn)dg} ds.
0

The remainder satisfies
||R(T> tmu*)llr < TBkr,M47 (2.81)

for some constant k, 7, which depends on My, but is independent of c.

Lemma 2.28 allows us to handle the highly oscillatory integrals involving the function ¥ 2 in (2.80). Thus,
in order to obtain a uniform second-order approximation of I, (7,t,,u.), it remains to derive a suitable
second-order approximation to I} (7,t,, us).

1.1.) Approzimation of I}(7,t,,us): The midpoint rule yields the following approximation

LTt uy) = TeiEAC{ ez Aeu, (t,)]" e 2Au,(t,)

3 T A 2 . /T/2 i ) .
— — "2 u, (tn)| (V). etz A ey, tn 218 Ay, tp)d€
7| (tn)]” (V) ; | (tn)] (tn) (2.82)
3l iza, 2 [T (T —€) A, | €A 2 AT
Jrg(e 2w, (tn))” ¢(V), e "2 cle"Steu (tn)] e Uy (ty)dE
0
+ R(T, tn, us(tn)),
where the remainder satisfies thanks to (2.27) and (2.30) that
HR(T, tn, u*(tn))Hr < 7'3kr,M4 (2.83)

with &, 7, independent of c.

Next, we approximate the two remaining integrals in (2.82) with the right rectangular rule, i.e.,
Tz, , X T .z .
/ ez(a*E)Ac|ezEAcu* (tn)‘zelgACU*(tn)dﬁ - §|eZ§Acu* (tn)‘zezaAcu* (tn) + R(T, tn, ux (tn)), (2.84)
0
where, again thanks to (2.27), the remainder satisfies

HR(Ta tna“*(tn))HT < Tri,M4 (2~85)
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with &, 7, independent of c.

Plugging (2.84) into (2.82) and using the notation
U (t,) = e A, (t,)

yields that

) - 72 3i _ S
— 5 U ()P (V) U (1) PU () + **U (tn)*e(V)z 1|U*(1tn)|2u*(?fn)}
+ R(Ta tna U (tn))a
where thanks to (2.81), (2.83) and (2.85) the remainder satisfies the bound ||R(7, t,,, w«(tn))||lr < 7%kr 1,
with &, 7, independent of c.

In order to obtain asymptotic convergence to the classical Strang splitting scheme (2.3) associated to the

nonlinear Schrodinger limit (2.2), we add and subtract the term

iZ A T SZ 4
54 T (1) k(1)
in the above approximation to I}(7,t,,u,). This yields that
2 .
17t = €' { Ut 2 U (0) — T 2 R0 U 1)
7' 32 1 9
o U )7 (V) = DU (ta) U (t0) (2.86)

731

DUt (e = D)) |+ R, b ().

The above decomposition allows us a second-order approximation of I (7, t,, u,) which holds uniformly
in all c.

1.2.) Final approzimation of L.(T,t,,u.): Plugging (2.86) into (2.80) and exploiting Lemma 2.28 yields
that

A(atmu*)—e““‘c{“*@n)—?Tlu*<tn>|2u*<tn>+( ‘1) 51 (ta)] u*(m}
— 2 (e(V)2! = 1) A QU ()P Ue () + 70w 1 (b U (1)
=72 (V)T () P o) Do b, 7 0 (E1))

72 2 ) () (V)5 T (b 7o (1) + R, )

with a remainder R of order O(73) uniformly in c¢. Furthermore, The formal Taylor series expansion
2

‘14—:10—}—% —e¥ | = 0(2?)
allows us the following final representation of I,:
;T 3.
I* (7—7 tnv ’LL*) = erAceXp (_8ZT|U* (tn)|2> Z/{* (tn)
- T% (C<V>;1 - 1)ei%AC ‘u*(tn)|2u*(tn) + T29c(v)671 (tm 7,Us (tn))
83 (2.87)
— V) e (t)* (V) D2 (b, 7 s (80)
3

+ 77 eV (un(t0)) (V) 0z (s 7 s (80)) + R(T, 1)
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with

1 9 ;T _ 1 9 — 7;1 —
Bug)o 1ty 7,0) i — e T4 (V)T = 1) ol o = 5 e(@) e FA of? (e(W) = 1 ) ol

2 ?49 232 (2.88)
4 §@C<V> 1eZ2ACUQ<C<V>C 1 1 >|U|2U
and where 9.2 is defined in (2.73) and the remainder R(7, t,, u.) satisfies
HR(T, s Us (tn)) Hr < TSkr,M4 (2.89)

with k, a7, independent of c¢. The approximation of I.(7,t,,u,) given in (2.87) provides the first terms
in our numerical scheme. In order to obtain a full approximation to u(t, + 7) in (2.76) we next derive

a second-order approximation to the integral term Iz (7, ¢y, t).

2.) Second term I.2(T,t,,u,): Combining the second approximation in Lemma 2.23 yields together with
Lemma 2.6 and by the definition of I.2(7,t,,u) in (2.78) that

Lo (Tytn, uy) = / (T =5)Ae {e2i02<tn+3> (e Aeu, (t,))° + e 2 (tnts) |e'*Acu, (t,) \2 e AT (t,)
0
4 g4 (tn+s) (e_“A%T*(tn))s }ds

b [ R ) ) Bl )P 1) + Wt 0]

4 30-2i¢% (bnts) ( - é (s (tn))? (V) [3s|u* (tn) s (tn) + Wea (b, 5, u*(tn))}
+ 2; ()2 (V)1 [38|u* (tn) P (t0) + V2 (L, 5, u*(t"))D
+ %eﬂiicz(tﬁs) (W (t))? (V)1 [3s|u* (tn) 2Tz (tn) + Ve (ty,, Svu*(tn))} } ds

+ R(tn, T, us)

with U2 defined in (2.63) and where thanks to Lemma 2.6, Lemma 2.23, and due to the fact that ¥ 2 is

of order one in s uniformly in ¢ the remainder satisfies | R(7, t,, w.(tn))|lr < 73ky a1, With k, independent

of c.

Lemma 2.24, 2.26 together with Lemma 2.29 thus allow us the following expansion of I .2, i.e., we have

L2 (T, tn, us) = Lo (T, b, ws) 4+ R(tn, T, us) (2.90)



2.3. Uniformly Accurate Methods for the Klein—-Gordon Equation 45

with the highly oscillatory term

1% (T, by ) = T2 el A oy (i7(2¢2 — LA)) ud(t,,)
+ir2e2itngin Ay, (ir(2¢2 — 1)) [(%A — A3 (t) + 3u3(tn)Acu*(tn)]
+ 3re 2 tngiT A o (i (=262 — Ao)) |un (tn))? T (tn)
o Bir2e e e AW (i (—26% = AL)) [T (bn) Actie () — 2l (1) AT (8|
7o e T A (i (A — AT (t)
— ir2e 4t I T AN (i7 (—4c? — Ao)) 32 (tn) Adix (tn)

(2.91)
3t o2 _ .
- P (1)) (V) [3\112(21027')\u*(tn)|2u* (tn) + Q2 (b, T 1 (tn))}
- 72%&2“2% (1 (6))° V)5 30 (=206%T) s (b0) Pt () + Qe 2(bn, 7,1 (80) |
6i .. _
e (1) (V) (30 (—2ichr) e ()P () + Rt (b, s (£0))]
+ 72%5“02% (@ (t))? V)5 [3W(—4icT) 1 (00) T (t) + Doz (b, 7,1 (00) |
+ R(tna Ta U’*)7
where Q.2 4 is defined in Lemma 2.29, and the remainder satisfies
IRty 7y ws) I < 7%k 0, (2.92)

with £, 7, independent of c.

3.) Final approximation of u.(t, + 7): Plugging (2.87) as well as (2.90) into (2.76) builds the basis of
our second-order scheme. As a numerical approximation to the exact solution u, at time ¢,11 we take

the second-order uniform accurate exponential-type integrator

i =
UT = e 5 Ay

*

and obtain

T _ o 3ym|2
u:,—&-l :ez2Ace iTg U Z/[:

3 .T
_ T§Z<C<V>gl _ ]_)elE-Ac |u:l‘2 u,? +7_28c(V)c—1 (tn,T,Uf)

3 —
_ 726ZC<V>;1 [2 W (V)T 2 (b, 7 ™) — (ul)? (V)T Y00z (b, 7, ) (2.93)
— 2 elV)S L (7 ),

u? = 2(0) —ic (V) 10:2(0),

where I012 (7, tn,ul}) is defined in (2.91) and with ¢;, ¥ given in Definition 2.8, 0.(vy, 1 given in (2.88), 9.
in (2.73) and Q2 ¢ in (2.75).

We continue with the convergence analysis of the uniformly accurate second-order scheme.
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2.3.3.2 Convergence Analysis

By construction the exponential-type integration scheme (2.93) converges with second-order accuracy in

time uniformly with respect to c.

Theorem 2.30 (Convergence bound for the second-order scheme, cf. Theorem 27 in [13]). Fiz r > d/2

and assume that
12(0)lrpa + [l (V) 102 (0) || ra < My (2.94)

uniformly in c. For u? defined in (2.93) we set
on % (eiCQtnuf + e—z‘cztnufz) )
Then, there exists a T > 0 and 79 > 0 such that for all T < 79 and t,, < T we have for all ¢ > 0 that
I2(ta) = 2"llr < 72K 1,0,
where the constant K 1\ g, can be chosen independently of c.

Proof. Firstly, note that the regularity assumption on the initial data in (2.94) implies the regularity
Assumption 2.20 on wu,(t), i.e., there exists a T' > 0 such that

sup ||us () lrta < k(Ma),
0<t<T

for some constant k£ that depends on M4 and T, but can be chosen independently of c.
Furthermore in the following, we denote by k,, K, and K, ps constants depending only on r or r, M
respectively, but which can be chosen independently of c.
In the following let ¢* denote the exact flow of (2.31), i.e., ux(tn11) = &7 (u«(t,)) and let ®7 denote the
numerical flow defined in (2.93), i.e.,
uitt = @7 (ull).

For the further analysis, we consider the difference of (2.32) and (2.93), i.e.,

Un(tpsr) = ult = 07 (us(tn)) — @7 (u) (2.95)

= Q7 (ux(tn)) = D7 () + &7 (ux(tn)) — 7 (us(tn))

which represents an expression of the global error of our scheme.
Local error bound: With the aid of the expansions (2.87) and (2.90) we obtain by the representation of
the exact solution in (2.76) together with the error bounds (2.89) and (2.92) that

197 (us (80)) = @7 (s (tn))lr = IR(7, tn, w)llr < 72k 0as, (2.96)

for some constant k, 7, which depends on M, and r, but can be chosen independently of c.

Stability bound: Note that by definition of W5 in Definition 2.8, /vy, 1 in (2.88), ¥ in (2.73) and Q.2 4

in (2.75) we have for ¢ = —4,—2,2 that

2 (I1W2(£ic)(f = llr + 122,1(tn, 7, 1) = Qe elbs T 9l + Ve (b, 7, ) =Dz (b, 7, 9) 1) o)
< 7k (I f 1l llglle) 11 = gl

for some constant k, independent of ¢ .
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We have
Us(bpg1) = eiﬁACe_iT%‘u*(t”)‘QU*(tn) —T— (c(V)c_l - l)e’%AC U, () U (t)
+ 720009y, -1 (tn, T, U (t0))
= 12 ) 2 () (9 D 70 (02)) = (2 0))? ()2 T8 (0 1)
- £V Lyt s t)
=F+FEy+FEs+E,+ FEs

T
with U, (t,) = €'24¢u, (t,) and where we set

. . 3 2
El = eZE'ACef'”—glu*(tn)l Z/[*(tn),

By = —T%(cw);l 1) EA U (1) U (1),

Es :=70c(v),—1 (tn, 7. Us () ,

Fu = = el V)2 [2 s ) {9) e, 1)) — (s 80) €f9) 2 s 7,0 1))

Es = —éc<v>;1132 (Tytn, Us(tn)).

We also have
Ut = eiEAcemiTEIUI Tym T% (c<V>c‘1 - 1)ei%Ac UM U+ 720009y, 1 (tny T, UT)

2 2 e(9) 2 R (V)T ) — () AV Tt )
(V) T (7 )

= N1+ Na+ N3+ Ny+ Ns

T
with U™ = ¢'24<y™ and where we set

. T

Ny = el2ACe_”gluf|2Uf,
3i —1 iz A n|2 7 /m
Ny = —Tg (c(V)C - 1)6 28 UM UYL,

N3 = T296<v>c,1 (tn,T,Z/{f) 5

Ny i= —72 (V) (2122 (V) o (b 7 ) = (u2)? () T (b, 7wl

64
i —171 n
N = f§c<V>c I (7, tn,ul).
Now, we take the difference of Fy and Ni. As e is a linear isometry (see Lemma 2.6) for all ¢ € R we
obtain
1By — Nyl = |[e3Ace ™m0 (¢,,) — efBAce=mRIUI T n
.

_ i3 2 _ ;-3 n|2
= |le '“—glu*(tn)l Z/{*(tn) —e ZTg‘u*l Z/{:

r

4T3 2 4T3 2 i3 2 i3 yr?
eI (1) — e B () Py i (t) Py _ iU g ym

IA

|
T

T

IN

e AP | [t (1) — U7 + oI girie?
T

n
262
T
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We use the definitions of U2, U, (¢,) and obtain

. iz 2 X
1B = Nal, < || Bl F 0l eisden, ) s,
T

n H _“_8 e ZACU*(tn)’2 _e—zrs‘e 2A° 15 AcunHT
| ot AT AT e,
T

In the following we assume that

lus(ta)llr <M and  |lul||, <2M.

Exploiting these assumptions, the linear isometry property of e®Ac and the Taylor series expansion of

the exponential function we obtain that

2
e’2ACu*(tn)| 1

77/['8

€ < TKr,Ma

T

1+ TKT’M < e Krm

Therefore, we have

3

HEl _ Nl”r < eTKr‘]M Hu*(tn) _ u:” + Ky H —iTg et T Ay, _ e—iT% ei%Ach 2
T

r

Applying once more the Taylor series expansion of the exponential function again and using that e is

a linear isometry for all ¢ € R we obtain analogously to the proof of Theorem 2.13 that
181 = Nillr < €™M [fus(tn) — ull]|-

Similar bounds can be established for ||E2 — Na||,-, ||[Es — Ns||r, ||E4 — N4+, and ||E5 — Ns||,» by using
the same trick as for ||E; — Ny, and applying the estimate (2.97) together with the bound (2.30), the
definition of ¢; in Definition 2.8, and the stability estimates (2.69) and (2.72). For ||Es — N5||,» we have
also take into account Remark 2.25 and in particular the estimate (2.72).

As long as ||us(t,)||» < M and ||u?||,, < 2M, we thus find the stability bound

197 (us(£0)) = @7 (w)llr < 7 |us(tn) — uly, (2.98)

where the constant K. p; depends on r and M, but can be chosen independently of c.
Global error bound: Plugging the stability bound (2.98) as well as the local error bound (2.96) into (2.95)
yields by a bootstrap argument that

s (tn) = ufll, < 7°Krare™ M <72 K7 g s (2.99)

where the constants K, ar,, K, and K;",T7 MM, Are uniformly bounded in ¢. Since z is real and

thus u = v, the identities z = 1 (u 4 ) from (2.6) and u, = e~ity, v, = e~ity from (2.24) imply that

||Z(tn) o ZnHr — H%(u(tn) -l-ﬂ(tn)) _ %(eic%n ’U,:f + efi,;Qtn @)

T

< ults) — e ul,
.2
= [t () — ) = [feta (£) — w2

Together with the bound in (2.99) this completes the proof. O
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Remark 2.31 (Fractional convergence and convergence in L?). A fractional convergence result as The-
orem 2.15 for the first-order scheme also holds for the second-order exponential-type integrator (2.93):
Fix r > d/2 and let 0 <~ < 1. Assume that

12(0) lr4242y + [l (V)7 02(0)[|rp2t2y < Mayay.

Then, the scheme (2.93) is convergent of order 7177 in H" uniformly with respect to c.

Furthermore, for initial values satisfying
12(0) |r4a + I (V) 102 (0) [|r4a < My

the exponential-type integration scheme (2.93) is second-order convergent in L? uniformly with respect

to ¢ by the strategy presented in [50].

In analogy to Remark 2.16 we make the following observation: for sufficiently smooth solutions the
exponential-type integration scheme (2.93) converges in the limit ¢ — oo to the classical Strang splitting

of the corresponding nonlinear Schrédinger limit equation (2.2).

Remark 2.32 (Approximation in the non-relativistic limit ¢ — oc0). The exponential-type integration
scheme (2.93) converges for sufficiently smooth solutions in the limit u} T

% o essentially to the
Strang Splitting (see [25, 50])

n+l _  —iZ
uyl, =e "2

uwl =z — iz, (2.100)

for the cubic nonlinear Schréodinger limit system (2.2).
More precisely, the following Lemma holds.

Lemma 2.33 (cf. Lemma 30 in [13]). Fiz r > d/2. Assume that
12(0)llr+5 + ™ (V)2 0e2(0) 45 < M,

for some € > 0 uniformly in ¢ and let the initial value approzimation (there exist functions zp,2z1 such
that)

12(0) = 2ol + [l (V)71 0:2(0) — 21l < ke

hold for some constant k, independent of c.
Then, there exists a T > 0 and 19 > 0 such that for all T < 19 the difference of the second-order
scheme (2.93) for system (2.31) and the Strang splitting (2.100) for the limit Schridinger equation (2.2)
satisfies for t, < T and all ¢ > 0 with

Tc>1

that

H’U,Z: - u:,oo”T < c_lkT’T’Mﬁ.v
for some constant k. 1, that depends on M3z and T, but is independent of c.

Proof. The proof follows the same step as in the proof of Lemma 2.17 by noting that
for { = —4,—2and n = —4,—-2,2

™ (i3 @ir (V)2 + s (im0 = A)) e + llps(nic®T) |1 ) < hye™,

for some constant k, independent of c. O
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2.3.3.3 Simplifications in the “Weakly to Strongly non-relativistic Limit Regime”

In the “weakly to strongly non-relativistic limit regime”, i.e., for large values of ¢, we may again (sub-
stantially) simplify the second-order scheme (2.93) and nevertheless obtain a well suited, second-order

approximation to u.(t,) in (2.31).

Remark 2.34 (Limit scheme [26]). For sufficiently large values of ¢ and sufficiently smooth solutions,
more precisely, if

12(0) |4 + [l (V) ez (0)llra < My and 7c>1

we may take instead of (2.93) the classical Strang splitting (see [25, 50]) for the nonlinear Schrodinger

limit equation (2.2), this yields

as a second-order numerical approximation to wu.(t,) in (2.31). The assertion follows from [26] thanks to

the approximation

[t (tn) — u:},ooHT < s (tn) — u*,w(tn)”r + ”u*m(tn) - u:},ooHT = O(C_2 + 72)‘

In the next section we numerically underline the first- and second-order convergence results of the uni-
formly accurate exponential-type integration schemes. Furthermore, we numerically compare our uni-

formly accurate methods with standard time integration schemes in Section 2.4.4.

2.4 Numerical Experiments for the Klein-Gordon Equation

In this section we numerically underline first-, respectively, second-order convergence uniformly in ¢ of the
newly developed exponential-type integration schemes (2.39) and (2.93). We also confirm the convergence
of the first- and second-order uniformly accurate schemes to the corresponding limit integrator for ¢ — oc.
We consider the Klein—Gordon equation on the one dimensional torus, i.e. € T = [0,27] and on a
finite time interval, i.e. t € [0,T]. In all numerical experiments we use a standard Fourier pseudospectral
method for the spatial discretization. For more details on pseudospectral methods we refer to [27, 69, 70].
The mesh-size is denoted by h = QWW, for M € N with grid points z; = jh and time step size 7 = % with
grid points t,, = n7, for j =0,...., M and n =0, ..., N, respectively. In order to use the Fourier transform
efficiently we choose M = 2F with k € N. For practical implementation of the Fourier transform in
Matlab, we introduce the Fourier grid K = [f% :—1,0,1: % - 1].
In the following we choose M = 2!0 ie. we have the spatial mesh-size h = 0.0061, and integrate up
to T'=1 in all numerical simulations.
In all numerical methods for the Klein—Gordon equation we use the following initial values
1 cos(3z)?sin(2x

W0.0) =5 2(3_103(;))
51 sin(x)cos(2x)

2 2 —cos(x)

(2.101)
0z(0,2) = ¢
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Since we cannot state an exact solution of the Klein—-Gordon we have to compute a reference solution.
Therefore, in Section 2.4.1 we derive a Gautschi-type method following the ansatz of [9] in order to
compute the reference solution. We also derive a classical exponential integrator. Then, we recall the nu-
merical method for the limit system in Section 2.4.2 and the uniformly accurate methods in Section 2.4.3.

Finally, we compare the different numerical methods in Section 2.4.4.

2.4.1 Numerical Methods for the Reference Solution

In this subsection based on [4, 39] we state two types of numerical reference methods, namely a second-
order Gautschi-type method in Section 2.4.1.1 and a first-order exponential integrator in Section 2.4.1.2

for the Klein—-Gordon equation.

2.4.1.1 A Gautschi-type Method for the Klein—-Gordon Equation

We use the techniques of [4] for the construction of a two step Gautschi-type method. Therefore, we

recall the Klein—-Gordon equation
Oz + (V)22 = 2|2, 2(0) = 29, 0;2(0) = 2.

Using the variation of constants formula for second-order equations, we obtain

|2(tn + 5)|%2(t, + 5)ds,

2(tn +7) = cos(T¢(V)e)2(tn) + Tisin(m(V)c) (t,) + /OT sin (7 = 5)e(V).)

7¢(V), c(V)e
2ty +7) = —c(V)esin(re(V)e)z(tn) + cos(te(V) ) 2(tn) (2.102)

+ /T cos ((T — 8)c(V)e) |2(tn + 8)[*2(t, + s)ds,
0

where Z denotes the partial derivative of z with respect to .

For n = 0 we have

sin(re(V),) . o [T sin((1—s)e(V).) 2
z(t1) = cos(1¢{V))z(0) + T——="22(0) + ¢ |2(s)|7z(s)ds,
' Te(V)e /0 c(V)e (2.103)

2(t1) = —c(V)esin(7e(V)e)2(0) + cos(1¢(V) ) 2(0) + /OT cos (1 — 8)c(V)e) |2(s)[22(s)ds.

For n > 1, we consider the solution z in ¢,11 and ¢,,_1 in (2.102) and add z(t,+1) and 2(¢,—1), such that

with cos(—z) = cos(z) and sin(—x) = — sin(z) we have that

2(tnt1) + 2(tn—1) = 2cos(17¢(V)¢)z(tn,)

o [T sin((7—s)e(V)e)
e / V).

Z(tpy1) + 2(tn—1) = 2cos(Te(V).)2(0)

42 /OT cos ((T — S)C<V>c> (|Z(tn + 8)|2z(tn + s) + |Z<tn _ 5)‘2Z(tn _ S))ds.

(|z(tn 4822ty + 5) + |2(tn — 8)[22(tn — s))ds,
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We solve the equations for z(t,+1), 2(tn+1) and obtain

Z(tn-‘rl) =2 COS(TC<V>C)Z(tn) - Z(tn—l)

o [T sin((r—s)c(V)e)
v [

2(tn+1) = 2COS(TC<V>C)Z(tn) - Z(tn—l)

£ /0 cos (1 — 8)e(V)e) (\z(tn 4 8)[22(tn + 8) + |2t — 8)|22(tn — s))ds.

<|z(tn 4 )22t + 8) + |2(tn — 8)[22(tn — s))ds,
(2.104)

We approximate the integrals in (2.104) as follows

Tsin (1 — $)e(V)e) 9
s | @

o [Tsin((1 = s)c(V)e) sls 2,
v [T g o) P

e (2.105)

Next, we compute the integrals in (2.103) with the same approximation as in (2.105) and insert the
approximations (2.105) into (2.104). Therefore, we obtain the following two step iteration scheme for

n=20

i c) . 1- c
2t = cos(1e(V),)z" + Tsmf;cé?j ) 2042 CC(;S<(;§§V> ) 1201220,
= —c(V)esin(1e(V)e) 2% 4 cos(m¢(V).) 2% + CQSHI(T<CV<>V>C)|ZO|2ZO,
(V)
and for n > 1
1 —cos .
2" = 2cos(1e(V)e)2" — 2" + QCQ—COb(Tc<V>°) |22z,

2 <v>2

C

£ = 2cos(1e(V)e)2™ — 2" + 202SID(CT<CV<>VC>C) |27 22"

with initial data
20 = 2(0), 20 = 9,2(0).

For a detailed error analysis of this method we refer to [4]. We implement the Gautschi-type method
in order to obtain a reference solution for our Klein—-Gordon equation. For the spatial discretization we
use a Fourier pseudospectral method with the largest Fourier mode M = 29 (i.e., the spatial mesh-
size h = 0.0061) and integrate up to time T' = 1. In Figure 2.4 we plot (double logarithmic) the time
step size versus the error in z measured in a discrete H' norm for different values ¢ = 1, 5, 10,50, 100. As
a reference solution we use the scheme itself with a finer time step size 7 ~ 107%. Figure 2.4 confirms
the behavior of the numerical solution, shown in Figure 2.1, i.e., that it suffers from severe time step

restrictions.
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10°
1071
1072
8
=)
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1074
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10-6 ‘ ‘
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T

Figure 2.4: Order plot of the Gautschi-type method (double logarithmic scale). Time step size versus error.
The slope of the dashed line is two. Reference solution computed via the scheme itself with a finer time step

size 7 &~ 1076,

2.4.1.2 A Classical Exponential Integrator for the Klein—Gordon Equation

Based on [39], we now derive a classical exponential integration scheme for the Klein-Gordon equation.
For more details and a rigorous error analysis of exponential integrators we refer to [39]. The KG equation
in its first-order formulation in time (see (2.7)) reads

1
10w = —¢(V)cu + §C<V>;1|u +@\2(u +7), u(0) = z9 — ic(V);lzl,

1
0w = —e(V)ev+ 2e(V) M fa+ o (@+v),  0(0) =% —ie(V); 1.

In a first step, we apply Duhamel’s formula to the above system, i.e.,

u(ty +7) = eiTc(v)cu(tn) — éc(V)c_l / ei<7_s)c<v>°|u(tn +8) +0(ty, + 8)|*(u(t, + 5) +0(t, + s))ds,
0

v(t, +7) = eiTc(v)CU(tn) - éc(V)rjl / ei(T_S)CW)Cm(tn +s) + oty + s)|2(ﬂ(tn +5)+v(ty, + 5))ds
0

and then approximate the integrals in the simplest way, i.e. by freezing the nonlinearity at s = 0 and
integrating the remaining exponential term exactly. This yields the following first-order exponential

integration scheme

un+1 — ez’rc(V>Cun _ Téc<v>c—leirc(v>6<pl (—’iTC<V>C) |un +En|2(un _i_@n))
" = i Te(Vheyn Téc(v>;lei76<v>°<p1 (—ite(V)e) [ + o™ 2 (@™ + v™),

which we implement for our numerical experiments, in order to obtain a reference solution for our Klein—

Gordon equation. In Figure 2.5 we plot (double logarithmic) the time step size versus the error in z
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measured in a discrete H' norm for different values ¢ = 1,5, 10, 50, 100, 500. As a reference solution we
use the scheme itself with a finer time step size 7 ~ 10~7. Furthermore, Figure 2.5 also underlines the

time step restrictions for large values of ¢, similar to the Gautschi scheme (see Figure 2.4).

Error

O(r)

1078 | | | T
10—° 10~4 1073 107!

Figure 2.5: Order plot of the first-order exponential integrator (double logarithmic scale). The slope of the dashed

line is one. Reference solution computed via the scheme itself with a finer time step size 7 ~ 1077.

2.4.2 Numerical Methods for the Limit System

In Section 2.2 we derived the following limit system of the Klein—-Gordon equation for ¢ — oo, were the

solution z satisfies

1 . 2 .2
2(t,x) = 5 (ew P (t,2) + €77 tvoo(t,x)) +0(c?),

where Uq,, Voo solve the following NLS system

1 1

iatuoo = iAuoo + g (|uoo|2 + 2|voo|2) Uoo s
1 1

iat'l)oo = iA'Uoo + g (‘vooyz + 2’”00‘2) Voo

(2.106)

with initial values
Uoo(0) = 209 — @21, Voo (0) = Zo — 4Z7.

Because this system is independent of ¢, its solution is non-oscillatory, which is a huge benefit from the
numerical point of view. This allows us to solve it via a classical splitting method. For more details on
splitting methods and a detailed analysis we refer to [25, 50]. Thus, we naturally split the right hand
side of (2.106) for us into the subproblems

(S1) 104Uoo = = Also,

QO — N —

(S2) s = = (Juco|® + 2[ves|?) Uso.
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Analogously we split the equation for vs,. The solution of (S1) is given through
Uoo(tn +7) = e 22U (t,).
Before considering (S2) we take a closer look on |us|? and derivate it with respect to ¢. This yields

Ol uoo|® = Or(Uooling) = Uog Optise + Uose Ol

= U (—; (|uoo|2 + 2|voo|2) uoo> + Uso (—; (Juoo|? + 2|vee|?) uoo)

1 )
~3 (Jtroo |* + 2|00 |?) oo |* + 3 (Jtoo|* + 2Jvo0|?) oo |* = 0.
Thus, the term |uqo (t)|? = |uoo(0)|? is constant with respect to ¢, which allows us to also solve subprob-

lem (S2) exactly in time. Therefore, we obtain
Uoo(tn + T) = eiéT(lum(t")F‘FQIvoo(tn)‘Q)uoo (tn)
Connecting the two subproblems, we obtain the following iterative Lie splitting scheme

U =e 2

n+1 iTAefér(|u&|2+2|vZo|2)un
%) 0"

The Lie splitting scheme is a first-order numerical method. In order to compare the limit integration
scheme with the methods for the reference solution and our uniformly accurate methods, we state a

second-order splitting method called Strang splitting scheme. The Strang splitting reads

_AiTZA |2 A NS
(|e 272 uoo’ +2|e 227 v

. i | ) .
n+1 :e_%%A 8 e_%%Au

0o e

In Figure 2.6 we numerically confirm the convergence order in time of our first- and second-order splitting
method for our limit system, respectively. In the figure we plot time step size versus the error of the
Lie and Strang splitting method. The error in u., is measured in a discrete H' norm. As a reference
solution we use the scheme itself with a finer time step size 7 = 10~7. For the spatial discretization we

use a Fourier pseudospectral method with the largest Fourier mode M = 2'° and integrate up to T' = 1.

_ +8
10~2 R

1074

Error

—6
10 —o— Lic
== Strang
10-8 ’ 1
ann 2
10° ‘
1074 1073 107!

Figure 2.6: Order plot of the first- and second-order limit method (double logarithmic scale). The slope of the
yellow dashed line is one and the slope of the purple dashed line is two. Reference solution computed via the

scheme itself with a finer time step size 7 ~ 107"
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2.4.3 Uniformly Accurate Methods for the Klein—Gordon Equation

In this subsection we underline the first- and second-order convergence rate of our newly derived uniformly
accurate methods with numerical experiments. Recall that in Section 2.3.2 we derived the first-order
uniformly accurate scheme for the Klein—-Gordon equation, which reads

n 31 .
Fun Uy — ng (e(V) 1 = 1) e Ae jul Pul

| ul

u:}Jrl _ ez‘r.ACe

_T§C<V>c—1€i7—f\c{62ic2tn <p1(2i027')(uf)3 +3e—2ic2tn o1(—2ic T)‘un‘Z
e (dictr) ).
ud = 29 —ic(V); 2,

and in Section 2.3.3 the second-order uniformly accurate method

3 iLAc ™ 2 .
u7*1+1 _ ez2A e'2 | e’LiAC'U,:(L
31 -1 iz A iZ A, m|2 iTA., 0 2 T A, n
T3 V)2t = 1)e' 74 [ 2eul|" e 2wl + 720, (v o1 (tn, TP AT

2 2 eV 2 P (V) e b 7)) (V) T ()

*

— %c<v>;1132 (T, tn, uy),

ud =29 —ic(V) 1z

with the abbreviations

19 .. . .
Ocrvyo—i (tn, T, 2 Au?) = —5—64&?“4“ (c(V)Ql - 1) |eZ§A0uf|4eZ§Acuf
19 . -
— §§C<v>c e 3 Z AC’UJZ:IQ (C<v>;1 -1 ) |GZ§ACU’:|QGZ§ACU”
19 ZA -1 iZA., |2 —iTAcw
+ 564C<V> ez Ay (c(V}C -1 ) |2 Al |" e 2 AT,

Dz (tp, T,uy) = o2ic” tr o (2i7c?) (ul)® + 3672%%”@2 (—2ire?) [ul[Pul
+ ef4ic tn502 (742‘7'62) (@)37
and

L (rtn, ) = T2 teei ™A oy (ir(26 = §A)) (ul)?
+ir2e2icttngin Ay (ir(2¢2 — 1)) [(%A — A () + 3(u:)2,4cug}
+ 3re” 2 el A (i7(—2c% — A.)) [Pl
1 3ir2e 2t it Ac g, (iT(—2¢* — A.)) [@QAcuf - 2|uf\2Ac@]
e el A gy (i7(—4? — AUl
— ir2eic*tn T, (iT(—4c® — A))3UT AuT

3 . 2
_ Tziezw tn (ug)z c<v>gl [3\112(22'027-)|u:“|2u:‘ + Q2 o (tn, T, ui’)}

8
231 _9ic?1, 2 -1 ) n|2, n n
T ge m(ul) (V). {3\112(—220 T |uf [“ul + Qe2 _o(tyn, T, u*)]
61 _,, .
e P o) [3Wa(=2icT) ul U + Qs ot )]

472 %6_4“%” (@F)? ¢(V): ! [3%(-4@%) 20T + Qe (b, T, u::)]
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and

_ e2icztn ©1 ((l + 2)2022177'—)02— Y1 (liCQT) (u:})?)

_gic?t, P1 ((l — 2)1'027') — 1 (liczr)
—2iTc?

_gic2t, Pl ((l — 4)i027) - (liCzT)
—447c2

ch 1 (tna T, U:})

+ 3e

Jult [P

+e (ur)®.

In Figure 2.7 we numerically confirm the convergence order in time of the first- and second-order uni-
formly accurate method, respectively. We plot time step size versus the error of our uniformly accurate
schemes for different values of ¢ = 1,5, 10, 50, 100, 500, 1000, 5000, 10000. The error in z is measured in a

discrete H' norm. As a reference solution we use the scheme itself with a finer time step size 7 ~ 1077.

First-order UA method Second-order UA method

- c=1
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Figure 2.7: Order plot of the first- and second-order uniformly accurate method (double logarithmic scale).
First-order method on the left, second-order method on the right. The slope of the dashed line is one and two,

respectively. Reference solution computed via the scheme itself with a finer time step size 7 ~ 107",

2.4.4 Comparison of the Numerical Methods

In this subsection we compare our uniformly accurate methods with the established Gautschi-type
method, exponential integrator and limit scheme. We confirm that our newly derived uniformly ac-
curate methods are uniformly accurate with respect to ¢ and that they converge asymptotically to the

corresponding limit scheme. Finally, we consider work-precision plots and compare the error constants.

We compare our newly derived uniformly accurate first- and second-order method with the first-order

exponential integrator. This comparison (see Figure 2.8) confirms that our UA methods are uniformly
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accurate with respect to c. We use the first-order exponential integrator in order to compute the reference
solution with time step size 7 &~ 10~7 for different values of ¢ = 1,5, 10, 50, 100. The error between the

exponential integrator and our uniformly accurate methods is measured in a discrete H! norm.

First-order UA method Second-order UA method

Error
Error

O(r) g

| T 1079 |

10—3 101 10—3 101
T T

107?

Figure 2.8: Order plot of the first- and second-order uniformly accurate method (double logarithmic scale).
First-order method on the left, second-order method on the right. The slope of the dashed line is one and
two, respectively. Reference solution computed via the classical exponential integrator with a finer time step

size 7~ 107"

Figure 2.9 confirms the asymptotic convergence to the corresponding numerical method for the limit
system. Therefore, we plot the error of the UA method and the limit method versus different values of
c. This yields the O(c=2) convergence, which is shown in Section 2.3 (Remark 2.19 and 2.34). The error

in z is measured in a discrete H' norm.

T T T T TTT]

100 -e- UA 1st
=#= UA 2nd
1071 - 0(672)
S
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1072 |
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Figure 2.9: Asymptotic consistency plot (double logarithmic scale). The slope of the dashed line is —2.
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Next, we compare the error of the different methods versus the computation time. Such an efficency
plot is also called a work-precision plot and is given in Figure 2.10 and 2.11. The work-precision plots
show the efficiency of the numerical methods for different values of ¢. We plot the corresponding error
against the computation time (in seconds) of the corresponding numerical method. We desire values in
the lower left corner, i.e. a small error at a short computation time. For the reference solution we use the
exponential integrator with time step size 7 ~ 1076. We compare the error of the exponential integrator
with the error of the Gautschi-type method, our uniformly accurate methods and the limit scheme. The
errors are measured in a discrete H' norm.

We observe that the Gautschi-type method performs good for small ¢ and fails for large ¢. For the limit
scheme we observe this behavior vice versa, i.e. the limit scheme fails for small ¢ and performs good
for large ¢. Our uniformly accurate schemes show a good behavior for all values of ¢. We note that
our uniformly accurate schemes reach smaller errors than both, the Gautschi-type method and the limit
scheme.

We simulate the solution of the Klein—-Gordon equation for two different initial values. Firstly, in
Figure 2.10 we show a work-precision plot with the standard initial values (see (2.101)) and then in

Figure 2.11 with the following initial values

cos(z) sin(x) , sin(z)?
0)= — 8,2(0) = 22—~
#(0) 2 —cos(z) ’ i2(0) = ¢ 2 — cos(z)
c=1 c=5H
100 1— = 2 ﬁ 2 T 2 "77 100 : 777777777 "77 100 !
= 1073 | 1073 | 1 107
far}
E 1075 | 107 - 4 1077
1077 1077 1077
10—9 | | | | | 10—9 | | | | | 10—9 | | | | |
1073107210~ 109 10! 1073107210~ 109 10! 1073107210~ 109 10!
CPU time CPU time CPU time
¢ =50 ¢ =100 ¢ = 200
10° m T T n 10° m T T T n 10° m T T T |
ooo 000 0009000000
5 1072 4 1073 4 1073 “ 2
fa}
= 1075 | 1070 |- %1070 | .
1077 1 1077 4 1077 .
10—9 | | | | | 10—9 | | | | | 10—9 | | | | |
1073107210~ 10° 10? 1073107210~ 10 10? 1073107210~ 10° 10?

CPU time CPU time CPU time

Figure 2.10: Work-precision plot (double logarithmic scale). The yellow lines mark the error of the limit scheme.
The purple lines mark the error of the Gautschi-type method. The blue lines mark the error of our first-order
uniformly accurate method and the red line mark the error of our second-order uniformly accurate method. The
CPU time is measured in seconds. Reference solution computed via the classical exponential integrator with a

finer time step size 7 ~ 107"
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Figure 2.11: Work-precision plot (double logarithmic scale). The yellow lines mark the error of the limit scheme.
The purple lines mark the error of the Gautschi-type method. The blue lines mark the error of our first-order
uniformly accurate method and the red line mark the error of our second-order uniformly accurate method. The
CPU time is measured in seconds. Reference solution computed via the classical exponential integrator with a

finer time step size 7~ 107".

Figure 2.11 shows a similar behavior as the plot in Figure 2.10. But we observe a better behavior of the
limit scheme for large ¢ in Figure 2.11. More precisely, we see in Figure 2.11 that for ¢ > 50 the limit

scheme is faster and more accurate than all the other schemes.

Now, we underline the different error constant behaviors of our UA methods. As a reference solution
we use the classical exponential integrator with time step size 7 ~ 10~6. We plot the numerical error of
the corresponding numerical method against different values of ¢ for different time step sizes 7. For our
uniformly accurate methods we observe uniform bounds, whereas for the Gautschi-type method we obtain
the expected O(c*) error behavior (see Figure 2.12). In the plots of the uniformly accurate methods the

error of the exponential integrator of order O(c?) is obtained.

In the next chapter we consider the Klein—-Gordon—Schrédinger system, which is a Klein-Gordon equation
coupled with a Schrodinger equation. For this system we also derive a limit system and a uniformly

accurate method analogously to the derivation for the KG equation.
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Figure 2.12: Error constant comparison plot (double logarithmic scale). On the left for the first-order uniformly

accurate method, in the middle for the second-order uniformly accurate method and on the right for the Gautschi-

type method. The slope of the dashed and dash-dotted line is two and four, respectively. Reference solution

computed via the classical exponential integrator with a finer time step size 7 ~ 107¢.
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CHAPTER 3

The Klein—Gordon—Schrédinger System

In this chapter we focus on the construction of uniformly accurate methods for the Klein—Gordon—
Schrodinger system. Thereby, we proceed analogously to Chapter 2 for the Klein—-Gordon equation. In
Section 3.1 we give a short overview of the limit regime and different standard methods for the Klein—
Gordon—Schrédinger system. Then we focus in Section 3.2 on the formal derivation of the corresponding
limit system. We close this chapter with a detailed derivation of a first- and second-order uniformly
accurate method for the Klein-Gordon—Schrédinger system (see Section 3.3). The main references for
this chapter are [26] for the derivation of the limit system and [14] for the overview and the uniformly
accurate methods. The results of this chapter, in particular Section 3.3, have been published together
with Georgia Kokkala and Katharina Schratz in [14]. The first-order uniformly accurate method, which
will be derived within this chapter, was also introduced in the master thesis of Georgia Kokkala. In

addition, we construct and analyze a second-order method in this thesis.

3.1 Introduction to Klein—-Gordon—Schrodinger Systems
The Klein—Gordon—Schrédinger (KGS) system

¢ 20u2(t,x) — Az(t, ) + 2(t,x) = |n(t, z)|?, (3.1)
idm(t,x) + An(t, ) + n(t, 2)z(t,z) = 0 '

with initial conditions

z(0,2) = zp(x), 0:2(0,x) = ?z1 (),

describes physically the dynamics of a complex-valued nucleon field n interacting with a neutral real-
valued scalar meson field z. In addition to the numerical challenge of the highly oscillatory Klein—Gordon

equation from the previous chapter, we have to cope with the nonlinear coupling of the Klein—-Gordon
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equation to a classical Schrodinger equation. For existence and uniqueness of global smooth solutions
we refer to [28-30] and the references therein. Numerically, the Klein-Gordon—-Schrédinger system is
extensively studied in the relativistic regime ¢ = 1, see for instance [7, 41, 44]. In contrast, the non-
relativistic regime, where the speed of light ¢ formally tends to infinity, is due to the highly oscillatory
behavior of the solution much more demanding numerically. Similar to the Klein—-Gordon equation in
Chapter 2 classical numerical methods break down, also for the Klein—-Gordon—Schrédinger system, as
they fail to resolve the oscillations of the solution. In particular, severe step size restrictions need to
be imposed which lead to huge computational efforts and which do not permit reasonably accurate
simulations. Even more suitable Gautschi-type methods which are especially designed for numerically
solving oscillatory second-order differential equations (see, e.g., [4, 36, 38]) do not allow a reasonable
approximation as they fail to capture the highly oscillatory parts. This phenomenon is illustrated in
Figure 3.1. In the slowly varying relativistic regime (¢ = 1) the Gautschi-type method allows a precise
approximation of the solution, whereas it fails in the highly oscillatory non-relativistic regime (¢ > 1).
For classical splitting-type methods we observe a similar error behavior as for the Gautschi-type methods.

We refer to [25, 50] for their analysis in the context of Schrodinger equations.

0.7 _c=1 0.4 0.6
05| i
0 0
1 ‘ ‘ o5 06
0-15 2 4 6
X X X

Figure 3.1: Numerical solution of the Klein—Gordon—Schrédinger system for z. Exponential Gautschi-type scheme
(red solid line) for different ¢ with time step size 7 ~ 1072 at time ¢ = 0.6. The blue dashed line represents the
reference solution at time ¢ = 0.6, computed via the same exponential Gautschi-type scheme with a small time step

size 7 ~ 1075. The spatial discretization is done via a Fourier pseudospectral method with mesh-size h = 0.0245.

Based on the modulated Fourier expansion of the exact solution (see [19, 36]) numerical schemes for the
Klein—Gordon—Schroédinger system in the strongly non-relativistic limit regime ¢ > 1 are introduced in
Section 3.2. This ansatz allows us to reduce the highly oscillatory problem (3.1) to the integration of
the corresponding non-oscillatory free decoupled Schrodinger limit equation. The limit system can be
solved numerically very efficiently without imposing any c—dependent step size restriction, since we can
solve it exactly in Fourier space (see Section 3.2). However, as this approach is based on the asymptotic

2

expansion of the solution with respect to ¢~ (see also Chapter 2), it only allows error bounds of order

O(c™?).

Henceforth, the limit integration method only yields an accurate approximation of the exact solution for
sufficiently large values of ¢ (see Figure 3.2). For more details on the formal derivation of the limit system

we refer to Section 3.2.



3.1. Introduction to Klein—-Gordon—Schrédinger Systems 65

0.7 T T 0.5 T T 0.2 T T

A

g
o
ol .
¥ .
o .
r .

4
L 3 -I..
- . wy *
.-" L3

—0.1 | | |

Figure 3.2: Numerical solution of the Klein—-Gordon—Schrédinger system for z for different c. Limit integration
scheme (red solid line) for different ¢ with time step size 7 ~ 1072 at time ¢ = 1. The blue dashed line represents
the reference solution at time ¢ = 1, computed via an exponential Gautschi-type scheme with a small time step

size 7 ~ 1075, The spatial discretization is done via a Fourier pseudospectral method with mesh-size h = 0.0245.

Based on a multiscale expansion technique, an unconditionally stable accurate method for the Klein—
Gordon-Schrodinger system with (and without) damping was recently presented in [8] (see also [10, 18]
for results on classical Klein-Gordon equations). The corresponding method converges, for sufficiently
smooth solutions, uniformly in time with linear convergence rate O(7) for ¢ € [1,00). However, optimal
quadratic convergence rate O(72) is only reached in the regime when either ¢ = O(1) or er > 1.

In comparison, we establish a novel class of exponential-type integrators which allow convergence with
second-order accuracy in time uniformly for all ¢ > 0. As we have seen in the previous Chapter 2 the
key idea thereby lies again in exploiting the so-called twisted variables (see, e.g., [16, 17, 33, 73]). For
more details on twisted variables in numerical analysis, for instance in the context of the modulated
Fourier expansion we refer to [20, 36], for adiabatic integrators (see [36, 49]) and for Lawson-type Runge-
Kutta methods (see [48]). Recently, this technique was also established in the numerical analysis of
low-regularity problems (see [40, 58]). Compared to the previous chapter, the analysis of the numerical
scheme in the Klein—Gordon—Schrédinger setting is much more involved due to the coupled structure of
the underlying system. In particular, because their nonlinear resonance interaction strongly differs, we
thus need to develop new, adapted techniques.

Let us explain the underlying strategy again in a nutshell. It follows the ideas of Section 2.3, but differs
a litte bit due to the fact that in this chaper we consider a coupled system of PDEs.

In a first step we reformulate the Klein-Gordon part (in 2) as a first-order system in time via the
transformation

u=z—ic Y (V) 10,2

which allows us to reformulate the KGS system (3.1) as a coupled first-order system in the new vari-
ables (u,n) (see Section 3.3 for details). Then, by applying the key idea of twisted variables, we filter out
the highly oscillatory phases

et with (e
explicitly (see also Section 3.3). Again the major numerical advantage of looking at the system in (u,, n)
instead of (u, n) lies in the fact that (dyu., dyn.) is bounded uniformly in c, whereas (9;u, dyn) is of order 2.

This allows us to develop a novel class of uniformly accurate exponential-type integrators by iterating
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Duhamel’s formula in (u.,n.). The essential point thereby lies in integrating the interactions of the
highly oscillatory phases exactly and only approximating the slowly varying parts (see Section 3.3.2 and
Section 3.3.3 for more details).

Analogously to the previous chapter, this strategy allows us to develop high-order uniformly accurate
numerical methods which approximate Klein-Gordon—Schrédinger solutions from relativistic (¢ = 1)
up to non-relativistic (¢ > 1) regimes. In addition to this uniform approximation property, another
advantage of the novel class of integrators compared to classical methods is the following: the method
converges asymptotically (i.e., for ¢ — 00) to the numerical scheme of the corresponding decoupled free
Schrodinger limit system (¢ — oo in (3.1)). For details see Section 3.3.4.

Our theoretical convergence results are underlined with numerical experiments in Section 2.4.

For practical implementation issues, we impose in the following periodic boundary conditions,
ie., z €T :=[0,2n]4.

3.2 Formal Derivation of the Limit System

In this section we start off with a formal derivation of the decoupled free Schrédinger limit system of
the KGS system (3.1) by applying a multiscale analysis and a formal asymptotic expansion to the KGS
system. In order to do this, we follow the ideas and techniques shown in [26]. Furthermore, we derive
a numerical limit scheme that solves the decoupled free Schrédinger limit system. Essentially, the limit
system is of great interest, because compared to the original system, which is highly oscillatory, the limit
system is non-oscillatory. Furthermore, the limit system is linear so it can be solved numerically very
easily compared to the original KGS system.

Analogously to the KG equation (see Section 2.2), we rewrite the KGS system with the

transformation u = 2z — ic™1(V) 19,2 as a first-order system in time which reads

10 = —c(V)u + c(V);l\nF, u(0) = z9 — z‘c(V);lzl,
. 1 (3.2)
i0n = —An — §(u +o)n, n(0) = no.

Now, we use this first-order system to apply the formal asymptotic expansion. In order to derive the

limit system and the first-order correction term z., formally, we follow the steps from Section 2.2.

1. Multiscale analysis

Our aim is to separate the high oscillations from the slow time dependency of the solution. Hence, we
introduce a new variable § := c?t which defines the so-called long time scale. The multiscale ansatz
treats ¢ and # as independent variables where in fact, in the actual solution, ¢t and 6 are correlated. The
relation appears through the new time derivative operator, i.e., 9; — 0 + ¢20.

We introduce the new time variable § and obtain
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The functions U(t,0,z), H(t,0,x) are defined on T x T x T¢. We plug the function U, H into (3.2) and
take the derivative with respect to ¢. This yields
iU +ic20pU = —c(V)U + (V)1 H?,

10¢H +ic"0pH = —AH — §(U+U)H.

2. Formal asymptotic expansion

We make an ansatz which corresponds to the modulated Fourier expansion form (see [36]) of u and n. For
more insight in MFE see also [19, 20, 34] and the references therein. In particular, we expand v and n in
the following way
Ut,0,2) =Uso + ¥ ¢ 2" Upn(t,0,),
m>1
H(t,0,2) = Hy + Z M (1,0, 1),

m>1

where here we cut off the terms of order O(c™2).

3. Collecting terms with same powers of ¢

Analogously to the previous chapter, we devide this part into three subparts. First, we expand the leading
operator ¢(V). and its inverse. Then, we plug the expansions into (2.10) and finally, we collect the terms

of the same powers of c.

a) Expanding the operators
We expand the operators ¢(V). and ¢(V)_

-1 with the formal Taylor series expansion analogously to

Section 2.2 and obtain

1
eo(V)e=c® — A+ > fmgre” (=AY

m>1
— 1 —2m m
V)t =1+ s+ > Bme ™ (=A)
m>2

with coefficients fi,,, Bm € R.
The expansion of the operators ¢(V). and ¢(V);! has to be considered again as an asymptotic expansion
(for more details see Section 2.2 equation (2.13), (2.14)). We also expand the initial condition U (0,0, x)

and obtain

U(0,0,z) = Z c "0, (z),

m>0

where
@0 = z9 — 121, 0, = —%AZL @m = ﬁm(_A)mzl'

b) Plug the expansions into the PDE
Now, we plug the expansions of the operators into (3.3). This yields

1
10U +ic?0pU = —c*U + FAU + |H|? + Ro,
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where the remainder R is formally of order O(c=2A?). We rewrite the equation as follows
1
10U + c(i0p + 1)U = 5AU + [H|* 4+ Ro.
Together with (3.3), we obtain formally the following system
1
10U + *(i0y + 1)U = SAU + |H|? + Ro,
1 B (3.4)
i0,H +ic*0pH = —AH — §(U +U)H.

Now, we treat the equation for U and H separately. Next, we plug the expansion of U and H into (3.4).

For U we have
10U + (09 +1)(Une + ¢203) = %AUOO | Hoo + ¢ 2Hy 2 + Ry,

which we rewrite, via a short calculation, formally as

10, Une + (i + 1)Uso + (i0p + 1)U = %AUOO + | Hoo? + Ro.
We plug the expansion of H into (3.4) and obtain

10y Hoo +ic?09(Hoo + ¢ 2>Hy) = —AH,, — %(Uoo +Uso)Hoo + R,

where R is of order O(¢=2A). By a short calculation we have

10t Hoo +ic*0gHoo +i0gHy = —AHy — %(Uoo +Us)Hoo + R
After plugging the ansatz for U and H into (3.4), we formally obtain the following system

1
10tUso + (109 + 1)Uso + (109 + 1)Uy = 5AUOO + |Hoo|* + Ro,

3.5)
1 o (
10y Hoo + ic*OgHoo + i0pHy = —AHy, — §(Uoo + Uso)Hoo + Ry
c) Collecting the same powers of U and H
We collect the same powers in ¢ and start with the terms of order O(c?). This yields
(i0g + 1)Uy = 0,
10pHoo =0,
which implies that 9yUs, = tUs and OgHo, = 0, i.e., Hy, is independent of #, such that we have
Hao(t,0,7) = nc (1, 2). (3.6)
Analogously to the previous chapter, U, has the following solution
Uso(t,0,2) = Puq (t,z). (3.7)

We proceed by collecting the terms of order O(1) in the equation for Uy and find

(i0; — 3A)Us + (109 + 1)U = |Hoo|*. (3.8)
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Plugging (3.6) and (3.7) into (3.8), we have
(10 — M) U + (10 + 1)U = [nao|*.
By orthogonalization with respect to the kernel of (idy + 1) (see [26]), i.e., with respect to e?, we obtain
(i0r — 32)uose =0,

which implies that

10U = %Auoo.
We collect the terms of order O(1) in (3.5) for Hy, and plug in (3.6) and (3.7) this yields that
0 Hy = —(i0; + Ao — 3 (€ + i) e,
By orthogonalization with respect to the kernel of i0y, the following holds
(10 + A)ng =0,

and we obtain

iatﬂoo = 7AIIOO.

Remark 3.1. Similar to Lemma (2.2) we can state the first-order correction term and the convergence to
the limit system. We fix r > % and assume that zy, z1 € H"*. Then, for the Klein-Gordon-Schrédinger

system (3.1) the first-order correction term z., reads

1/ . )
soolts) = 5 (€ uno () + e M (1,2) ),

where 1, and n., are the solutions of the following decoupled free Schrédinger limit system

iOuoo (t,7) = 2 Auce(t, ), Uoo(0) = 20 — @21, (3.9)
10 (t, ) = —Ang (¢, 2), Ny (0) = ng. .

Then 2., approximates the exact solution (z,n) of (3.1) up to terms of order O(c~2).

The limit Schrodinger system (3.9) is linear and additionally the highly oscillatory part in the first-order

correction term

1/ . .
Zoo(t, ) = 3 (ew2tuoo(t, x)+ emict

Uoo (t, 1’))

is only contained in the phases it and e*i‘gt7 but does not appear in the Schrédinger limit system. A big
advantage is that the limit system (3.9) can be solved exactly in time in Fourier space. By multiplying the
limit solution with the highly oscillatory phases we obtain an approximation to the solution of the original
system up to an error of order O(c=2). Therefore, the numerical integration of the system (3.9) can be
carried out without any c-dependent time step restriction. Hence, we only solve the limit system (3.9)
ic’t —ic’t

and multiply the numerical approximation of u., with the highly oscillatory phases e and e ,

respectively, to obtain a suitable numerical approximation to the exact solution z in the non-relativistic
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limit regime ¢ > 1.

We can solve the Schrodinger limit system exactly in Fourier space

i
Uoo(t, ) = efimux,(t,x),
Moo (t, ) = engo (¢, z).

In the next section we also show that our uniformly accurate method converges in the limit to the

numerical method for the limit system, therefore we define the numerical solution of sy, Neo

4
n+l _ —57A n 0 _ .
Uy =€ 2 Ty, Uy = 20 — 121, (310)
n+l _ atA_.n 0o _
Mo = =€ N, Moo = To-

However, this method only allows error bounds of order O(c~2). Therefore, the aim of the next section
is to derive a uniformly accurate method for the KGS system.

We proceed as in Chapter 2 and reformulate the KGS system as a coupled first-order system in time.
Then we rescale the system by considering the so-called twisted variables. After this essential step we
iterate Duhamel’s formual in the new variables and integrate the interactions of the highly oscillatory
phases exactly by approximating only the slowly varying parts. Analogously to the previous chapter we
show that our uniformly accurate scheme converges in the limit to our derived numerical scheme for the

limit system.

3.3 Uniformly Accurate Methods for the Klein—Gordon—Schrod-
inger System

This section is a detailed version of [14, chapter 2-5]. In a first step, we rewrite the Klein-Gordon part
(in 2) of the Klein-Gordon—Schrédinger system (3.1) as a first-order system in time. This allows us to
resolve the limit-behavior ¢ — oo of the solution. Therefore, we use the operator (V). defined in (2.4).

Rewriting (3.1) with real solution z(¢,z) € R as a first-order system in time via the transformation (see,
e.g., [53])

u=z—ic NV 10z (3.11)
As z is real-valued we have
1 _
z= §(u+u). (3.12)
Taking the derivative of the ansatz of w in (3.11) with respect to ¢ we obtain
6t’U/ = 8,5,2 - ic_1<V>c_1(9ttz.
Inserting 9z = ic(V)e(u — 2) and iz = ?[n|? — (V)22 we find

c

—ic (V)T (*[nf? = A(V)2z)

et —ie(V) ez —ic Y V)7L +ic Y (V) (V)2
U —ic{V) ez —ic(V) |2 +ic(V) .2
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The corresponding KGS system in (u,n) reads

10 = —c(V)eu+ (V) nf?, u(0) = 2(0) —ic (V) 10;2(0),

1 (3.13)
iom = —An—n§ (u+7), n(0) = no.
We note again (see (2.23)) the definition of the operator (V). formally implies that we have
c(V), = ¢ + “lower order terms in c”, for ¢ — oo. (3.14)

Next, following the approach in [13], we consider the corresponding twisted variables by multiplying u

with the phases e~i¢’t. More precisely, we set

ug(t) = e_icztu(t).

Note that for the Schrodinger part n of the KGS system (3.13) we do not need to apply this twisting
since no highly oscillatory action is linked to this variable. However, for notational reasons, we write n.,
instead of n.

A simple calculation shows that
i0¢uy = 10y (e_ic2tu) = —i%e "ty + e g u = Pe Ty + e_iCQt( —c(V)eu+ C(V>C_1|n\2)

= A, — (V) ous + c(V)‘le_mth2 (3.15)

C

= —Acu, + (V) e |

with leading operator A. = ¢(V). — ¢?. As we saw in Remark 2.4 for the Klein-Gordon equation, the
advantage of considering the twisted system in u, (instead of ) lies in the fact that the leading operator
formally satisfies A. = O(1) in ¢ (cf. (2.27)), whereas ¢(V). = O(c?) see (3.14).

Replacing the first line in (3.13) by (3.15) yields the twisted KGS system

10y = —Acts + c(V)Qle_ic2t|n*\2, u,(0) = 2(0) — ic™ (V). 10;2(0),
. . (3.16)
i, = —An, — 3 (eZC bu, 4 e tuT) n., n.(0)=n(0)
with mild solutions
Us (b + 7) = ™A, (t,) — ic(V) / eH(T=8) Aegmic® (tn++s) I, (t, + s)|%ds,
. 0 (3.17)
n, (tn + 7_) _ eirAn* (tn) + 5/O IRIGEEIZ [eic2(tn+s)u* (tn + S) + e_icz(t""'S)lT*(tn + S)] ﬂ*(tn + s)ds.

In the following remark we recall some essential operator bounds.

Remark 3.2. As we have seen in Lemma 2.5 and Lemma 2.6 the benefit in the above formulation is the

uniform bound with respect to ¢ of the leading operator A,
1
A, < 5 lull, (315)
as well as of the operator in front of the nonlinear coupling which satisfies

[e(V)Z ull, < llull, (3.19)
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see also [13, Lemma 3]. This in particular implies that for all ¢ € R (see [13, Lemma 4])

. 1
[ < [t |l

LS5 e (3.20)

=1 and |[(e”" — 1)ul|

Thanks to the essential bound (3.18) the derivatives (u/(t),n,(t)) can also be bounded uniformly. More
precisely, the solutions of (3.16) satisfy

1 2
lus(tn +5) — us(ta)ll, < 5lsllluscn)ll, o + ] sup [ns(tn + I,
0stse (3.21)
[ (tn +8) = na (@)l < 8] [0k ()l p0 + [5] Oilég (llws(tn + O, 0a(tn + )1, )-

The above estimates on the derivatives can be proven by using Duhamel’s formula for u, and n,, respec-
tively, and then employing the estimates (3.19) and (3.20) (see [13, Lemma 5]).

Next, we state the necessary local well-posedness assumptions.

Assumption 3.3. Fix r > d/2 and assume that there exists a T > 0 such that the solution u(t), n.(t)
of (3.16) satisfies

sup ([l (@), + ne ], ) < M,
0<t<T

uniformly in c.
Remark 3.4. Note that Assumption 3.3 holds under the following conditions on the initial data
[n(O)l,, < M,
12)II, + [[eHV)Z 102 (0) |, < M,
where My, Ms do not depend on c. This can be easily seen by using a classical fixed point argument in

Duhamel’s formula (3.17) together with the essential uniform bound (3.19) and (3.20).

For further details on the local well-posedness of highly oscillatory Klein—-Gordon type equations we
refer to [53, 73] and the references therein. Analogously to the previous chapter, in our analysis we will
employ the concept of the so-called ¢-functions (see [39]) which are defined in Section 2.3. Recall that
by Definition 2.8 the ¢-functions read

et -1
==

p1(§) —1

vo(§) = egv ©1(8) ¢

pa2(§) =

and

for £ € C.

3.3.1 A Classical Exponential Integrator for the Twisted Klein—Gordon—
Schrodinger System

In this subsection we formally show that applying a classical exponential integrator on the twisted system
is not an appropriate ansatz in order to obtain a uniformly accurate method. This behavior is under-
lined in numerical experiments (see Figure 3.3). In the following, we formally construct an exponential

integrator for the twisted system.
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In order to obtain an exponential integrator for (3.16), we use Duhamel’s formulas given in (3.17)

Uyt +7) = €75, (1) — (V)1 / /T At (1, + 5) 2ds,
0

M, (ty +7) = e, (t,) + . / elT=9)A {eicz(t"*s)u*(tn +s)+ e_icz(t"'+s)m(tn + 5) | ny(tn + s)ds.

2 Jo

We use the ansatz of exponential integrators (see [39]) and freeze the following terms in Duhamel’s

formulas at s =0

efiCZ(t,L+s) |n* (tn + S) |2’

[eicz(tn-‘rs)u* (tn +5) + e_ic2(t"+s)u7*(tn + S)} n,(tn + 5),
such that we obtain

-
U (tpy1) ~ €T Aeu, (t,) — z'c(V)c_l/ ei(T_S)A“e_iCZt”|n*(tn)|2ds,
0

E/ ei(T_s)A[eiCQt"u*(tn)+e_i02t"1T*(tn) N, (t,)ds.
0

Ny (thrl) ~ eiTAn* (tn) + D)

Then, we integrate the remaining terms e/(7=*)A¢ and (794 exactly. Thus, with the Definition 2.8 of

the ¢1-function we have

Us(try1) &2 e”Acu*(tn) — ic<V>C_17'cp1(iTAC)e_icgt” |n*(tn)\2,

Ny (t’ﬂ+1) ~ eiTAn* (tn) + %TLPI (ZTA) [eicztn U (tn) + e_iCZtnm(tn)} Ny (tn)
Therefore, we obtain the following exponential integration scheme

ut = e Ay —ire(V) Ly (iTAL) emic’tn n?|%,

. . . .2 a2,
ﬂ:}+1 — em’An:} + %T(PI (ZTA) elc t"uf +e ic tnu:} n:

with initial values

ud = zg —ic(V) 1 2,

n

* O %O

= Np.

Figure 3.3 underlines that the exponential integrator scheme is not uniformly accurate with respect to c.
For large values of ¢ the exponential integrator scheme fails to numerically approximate the solution of
the Klein—-Gordon—Schrédinger system. Thus, classical exponential integrators also suffer from severe

time step restrictions similarly to the Gautschi-type methods shown in Figure 3.1.

In the next section we construct our uniformly accurate exponential-type integrator, similar to Section 2.3.
Therefore, we also integrate the highly oscillatory phase terms eﬂicz(t"*s), for ¢ € N of the Duhamel’s

formulas exactly. This simple trick yields our new uniformly accurate methods.
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0.7 T e

0.5} 8

0.1 | | |

Figure 3.3: Numerical solution of the Klein—-Gordon—Schrédinger system for z. Exponential integrator scheme
(red solid line) for different ¢ with time step size 7 ~ 1072 at time ¢+ = 0.6. The blue dashed line represents
the reference solution at time ¢ = 0.6, computed via the same exponential integrator scheme with a small time
step size 7 &~ 1075. The spatial discretization is done via a Fourier pseudospectral method with with mesh-
size h = 0.0245.

3.3.2 Construction of a First-Order Uniformly Accurate Integrator

In this section we derive a first-order exponential-type integrator for the solution (u.,n.) based on
Duhamel’s formula (3.17). For the analysis in the classical Klein—Gordon setting we refer to Section
2.3. In order to construct a scheme of first-order, we need to impose some additional regularity assump-

tions on the exact solutions.

Assumption 3.5. Fiz r > d/2 and assume that u.,n, € C([0,T]; H™2(T%)) with in particular

s (s ()45 + (04 ) < M,
0<t<T

where M3 can be bounded uniformly in c.
Note that the above assumption can be easily played back to the initial values thanks to Remark 3.4.
Now, we give a detailed derivation of the numerical scheme for u?*! approximating wu.(t,1),

with ¢,41 = t, + 7, followed by a more compact derivation of the schemes for n?*!. Recall Duhamel’s

formula for wu, (see (3.17))

Us(tn +7) = ™A, (t,) — ic(V) / ot (T=8)Ac o—ic® (tn+s) In.(t, + s)|*ds.
0

The exponential term e'"4¢ is uniformly bounded in ¢ thanks to (3.20). Therefore, the remaining task

lies in resolving the highly oscillatory phases in the integral. Using the formal Taylor series expansions
M (tn + 8) = n,(ty) + O(s0n,) and e ™A =14 O(sA,) (3.22)

in the above integral allows us to integrate the highly oscillatory phases

/ e 5 ds = 19, (—ic*T)
0
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exactly. The formal expansion of e**4c given in (3.22) is thereby understood as the application of the

operator e**4¢ to some sufficiently smooth function f in the sense that

e—is.Acf = f =+ SR(ACf), (323)
where the remainder R(A.f) satisfies the bound

IR(ANr < 3l fllr42-

The above bound on the remainder is a direct consequence of (3.20). It is important to note that addi-

tional smoothness on f is needed in the expansion (3.23).

Combined with the definition of ¢; (Definition 2.8), we thus obtain that
Uy (ty 4+ 7) = ™ Aeu, (t,) — ic(V)C_le”Ace_iCQt"Tgol(—icQT)|n*(tn)|2 + Ry (7, b, Ui, ), (3.24)

where the remainder Ry (7, t,, u., n,) satisfies thanks to the bounds (3.18), (3.19) and (3.21) (which hold

uniformly in c)

HRl(T, tn,u*,n*)Hr S Tri,]\/Iga (325)

for a constant k, 7, which can be chosen independently of c.

This motivates us to define the following numerical scheme in wu,
. . _ . _ 2 .
= T A — iTce(V), LeiAcgmic by (—ic?T) "2

Given the numerical scheme in u?™! we compute 2" "1 as (see (3.12))

1/ .2 .2 —
Zn+1 — 5 (ezc tn+1u;r<z+1 +e ic tn+1u§}+l) )

For n, we proceed as follows. Recall Duhamel’s formula (see (3.17))

M (ty +7) = 20, (t,) + % / elr=9)A [eicz(t"“)u*(tn +5) + e @ Ut (8, + 5)| n.(t, + s)ds.
0

Carrying out the formal Taylor series expansions
Us(tn 4 8) = Us(tn) + O(sul), nu(tn 4+ 8) =n.(ty) + O(sn.) and e 2 =14+0(sA)  (3.26)

in the above integral allows us to freeze the functions u,, n, and integrate the highly oscillatory phases
e*ic®s exactly. Together with the definition of 1 (Definition 2.8) we therefore obtain that

Nt +7) = T (tn) + %QMT eI oy (12T (t 0 (bn) + € 1 o1 (=i TV (e (1) (3.27)

+ Rl(Tatau*an*)a

where the remainder Rj(7,t,u.,n,) satisfies a similar (in particular uniform) bound to (3.25) thanks
to (3.21).

This motivates us to define the following numerical scheme in n,

n+l _ aTA_.n ? ic2t,, 2 n.n —icQtL -2 N\
ny=e""nl + J7e e tn T)ugnl +e "1 (—ictT)ulnl | .

iTA |: 901(71.6
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Collecting the results yields the following full numerical scheme in u, and n,

't = et A — iTe_ic2t”<,01(—icQT)c<V>0_1e”AC|n’:|2, ud =z —ic(V); 12,
(3.28)

iTA ic2tn ic%ty

e [ cra G o1 (ic?

Tiuiny +e p1(—ic T)u;‘nf] , N, =ng,

where we used the transformation (3.11) for the initial value.

3.3.2.1 Convergence Analysis of the First-Order Uniformly Accurate Scheme

The exponential-type integration scheme (3.28) converges (by construction) with first-order in time uni-

formly with respect to ¢, see Theorem 3.6 below.

Theorem 3.6 (Convergence bound for the first-order scheme, cf. Theorem 5 in [14]). Fizr > d/2, and

assume that Assumption 3.5 holds. For ul defined in (3.28), we set
n 1 ic%t n —ic*tn
2= 3 (e "U, + € ”ufg) .
Then, there exists a T > 0 and 79 > 0 such that for 7 < 19 and t,, < T we have for all ¢ > 0 that

[2(tn) = 2"[, + [In(tn) — 0" (I, < 7K1 00,05,
where the constant K, 1y m, can be chosen independently of c.

Proof. Fix r > d/2. For notational reasons we write again n, instead of n. In the following, let (¢, , #7 )

7 TNy
denote the exact flow of (3.16) and let (®]_,®] ) denote the numerical flow defined in (3.28), i.e.,
Us(tnr1) = 0, (Ua(tn) na(tn)),  ul®h =@ (u},n}),
N(tna1) = op, (us(tn), niltn)),  niF =7 (ul,n]).

Again we denote the numerical flow by ¢ instead of the standard notation . For more details on flows

we refer to [25, 36]. This allows us to decompose the global error as follows

wtpar) = uf T =07 (wiltn),ni(tn)) — 7, (ul,nll) (3.29)
= @n, (U (tn), 0 (tn)) = 7 (ua(tn), 0 () + @7, (s (tn), 1 (En)) — 7, (ul, n2),

where a similar equation holds for n,. By splitting the global error as shown above, we can treat the

terms that appear separately. In particular, the first term describes the local error and the second term

the stability. Therefore, we look at them one by one and derive a local error bound and a stability bound.

In the following we define by k,, K,, K, y constants depending only on r and r, M respectively, but

which can be chosen independently of c.

Local error: With the aid of || Ry (7, t, us, 0|, < 72k, ar, we have by the expansion of the exact solution

for u.(t, + 7) together with z = 1(u + @) and by the numerical schemes (3.28) that

0%, (wltn), na(tn) = @ (ua(tn), e (ta))||, < I RL(T tny us, ), < 72K, 0 (3.30)

where the constant k, »s, can be chosen independently of c. The same estimate holds for n,.
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Stability: Now, we have to establish bounds on

197, (e tn), e (80)) = @7 (ut,nD) |, and @7 (watn), ma(tn)) — @ (ul,nD)]], -
For this purpose, we set in the following for f,g € H"
T-(f,9) =™ f —ire ™ oy (—irc?)e(V); Te ™ g2,
O,(f,9) =g + %Te”A {eicgt"cpl(ic%)fg + e*i‘:%"cpl(—ic%)fg} ,
such that in particular we have
127, (us (tn) 1a(tn)) — @7 (uZ,0l)]lr = [|IT7 (us (t), tn)
127, (us(tn), niltn)) — @7 (u 0l [l = [[©7 (ws(tn), nu(tn)) — Ol

Note for all + € R we have that [[e™4¢||. = 1 and [|c(V)7!|, < 1 (see (3.19) and (3.20), respectively).

||T'a

Furthermore, the following stability bound holds for the ¢;-function (see also (2.44) or [39])

|p1(itc?€)|| <1 forall £eR. (3.31)
This implies (together with the bilinear estimate (1.2)) that
I+ (f1,91) — Tr(f2, g2) I, < €72l [ f1 — fol,

Frl2e(@) oA

—icQtn

1 (=ic7) | |l1g1

lle 1 = lga |l

T

<|f1 = foll, + 7K ||g1 > = |g2/?[I»
< \fr = fall, + 7Kl 9191 — 9192 + 9192 — 9252]|
<|fr = fall, + TK[HﬁHngl = gallr + llg2l-l91 — 22|

(3.32)

< |fr = felle + 7K (lg1llr, [lg2ll7) l91 = g2l

where the constant K depends on ||g1 |- and ||g2]|,-, but can be chosen independently of ¢. In the following
we assume that |Ju.(t,)|lr < M, |n(tn)llr < 2M, ||u?]. < 3M, and |[n?], < 4M. We furthermore
abbreviate K (||v1]|r, ||ve|lr) = Ky ar, where ||v;]l,, < kM for ¢ = 1,2 and some constant k independent of
c. A similar bound holds for ©,

1©+(f1,91) = O+ (f2,92)|l,, < llgr = g2ll, + 7K na ([ 1 = Fallr + [l91 = g2l|:)
+ 7K (171 = Fllr + llor — g2lr) (3.33)
<llgr = g2ll, + 7K (llgr — g2llr + 1 f1 = fllr)-
Global error: Plugging the local error bounds (3.30) as well as the stability bounds (3.32) and (3.33)
into (3.29), we have that
e Ctugn) = 2, = Nt = w2, A 7 Eoar [ (t) = 02+ ey,
e Ctasn) = 2 = () = 2+ 7B g (s () = 02+ e ) = 21]) + 72k
We consider each equation individually. For the equation of u, we obtain
—uf | =l (tn) = ulll, + TE a0 (tn) — 0l + 72k g
< ua(tn) = wll, 4 [Ins(tn) — 0l
+ 7K (e (tn) = 02l + lue(tn) = @) + 72k 0,
< (U + 7Err) (u(tn) = ulll, + I (tn) = 02llr) + 7°kr o

HU* (tn—i-l)

(3.34)
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For the equation of n, we have

L = ) = 0l + TR (s (8n) = 02l + () = w2 ) + 72k,
< lnetn) = 02l + lJue (tn) — ull

Hn* n+1) —n,

) (3.35)
+ 7K ([0 (tn) = 0l e + Jlus () — ullle) + 77k a
< (U B ) ([0 (tn) = 02l + s (80) = ) + 72K, 05 -
Combining the above bounds (3.34) and (3.35), we thus find
n+1 n
(tng1) — ul Us (tn) — ul 2
< (1+7Kn + 72k 01, 3.36
Exploiting
L+ 7K,y < e Krn,
and iterating (3.36) we obtain
Us (tn untl Uy (tn) — ul
( +1) S eTKT M ( ) + TQk’mMg
n (tpg1) —nptt , n(t,) —nl .
tpn— ul
< eTKrm eTK}“M ( ) + T2kr,M3 + T2kr,M3
ny(tp—1) =0t
0
< "7 suP, Koy U (0) — s + e Ko7 2g
n,(0) —n?
oTsup, K7, u(0) — ul 4T 5w K pr e
n.(0) —
Hence, a Lady Windermere’s fan argument (see, e.g., [35, 50]) yields
”u*(tn) - U'::HT + Hn*(tn) - n:HT' < TKTyT,MseTKT’M < 7Ky 1M, M; s (3’37)
where the constants K. 7 a, and K, 7 a, are uniformly bounded in c.
The identity with z = (u + %) and the definition of the twisted variable u, () = e’”%u(t) imply
2(ta) — 21, = Hl utn) = (tn)) = S + o)
1
< o[l ) || 5 [ ) )
1 1
= 5 luata) = a2l + 5 e (ta) = w2,
= [lux(tn) — ulll, -
Employing the essential bound (3.37) we finally conclude
[2(tn) = 2" ||, + [n(tn) — 0", < 7K1 0,05
where the constant K. 1 s az, is uniform in e. This finishes the proof. O]

In the next subsection we derive the second-order uniformly accurate method for the KGS system and

state the corresponding convergence result.
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3.3.3 Construction of a Second-Order Uniformly Accurate Integrator

In this section we derive a second-order integrator for the KGS system (3.1) based on Duhamel’s for-

mula (3.17) in the twisted variables (., ny).

Naively, we would think that the second-order integrator can be derived by simply including the next
terms (of order s) in the Taylor series expansions (3.22) and (3.26). However, as we have seen for the
KG equation in Section 2.3.3, this would not allow a uniform approximation in ¢ due to the observation

that formally

O, = O(1) in ¢ however Orux(t) = O(c?).

A similar observation holds for n,. The construction of a numerical scheme based on a second-order
Taylor series expansion of u,(t) would thus introduce an error of order O(72¢?), but would not yield the
desired uniform second-order error bound O(72).

Therefore, we need to carry out a much more careful analysis by iterating Duhamel’s formula twice
which allows us to integrate the highly oscillatory terms etic*tt (with £ € Z) exactly. In addition,
in order to obtain second-order approximations we need to impose additional regularity on the exact

solutions u,(t) and n,(¢).
Assumption 3.7. Fizr > d/2 and assume that u,,n, € C([0,T]; H™™(T4)) with in particular

S (e (1) g + 80 ) < Mo,
0<t<T

where My can be bounded uniformly in c.

3.3.3.1 Second-Order Approximation of u,

In a first step we iterate Duhamel’s formula (3.17) in wu.(t, + 7) by plugging Duhamel’s formula
for n,(t, + s) into the corresponding integral in w,(t, + 7). This yields that

-
u*(tn Jr,r) _ ei‘ACTU*(tn) o ZC<V>:1/ ei(T*S)AcefiCQ(thrS) eiAsn*(tn)
0
. 2
(3

+ 5/ ei(s—@)An*(tn +9)(eic2(tn+9)u*(tn +0) +e_ic2(tn+0)u—*(tn =+ 9))d9 ds (3.38)
0

_ eiAcTu* (t'n,) . ZC<V>C_1/ ei(T—s)Ace—ic2(tn+S)u (n*,u*7 s) ds,
0

where U (n, ux, s) is defined as follows

2

U (ny,us,s) = emsn*(tn) + 3/ ei(S*Q)An*(tn +0)(ei02(t’L+9)u*(tn +6) +e*i02(tn+9)u7(tn +9))d9 .
0

2
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We rewrite U and obtain

U (s, Uy, 8) =

Doy (1) + % / i (5—0)A gic? (£ +6) <n*(tn +0)u (b, + 9))d9
0

2
+ % / et (s=0)A g —ic® (tn+0) (n*(tn + 0)ux (t, + g)dg)
0

e, (t,) + %e“AeiCQtn / 08 gic®0 (n* (tn + 0)un(t, + 0))d0
0

2

. S
+ %eisAefic%" / efiGAe—ic% (n* (tn 4 Q)U—*(tn + Q)dﬂ)
0

Now, we apply Taylor series expansion (see (3.26)), this implies that

Uy, uy, 8) =

iAsn* (tn) + %eiSAeiC2t" / eic20d9 (ﬂ* (tn)u* (tn)>

0
2

—|—%ei8Ae_iCQt“ / =i g (n*(tn)m(tn)) + Ry(7, tn, s, 1)
0

eiAsn* (tn) + %SeisAeic%n 01 (iC28) <n* (tn)u* (tn)>

2

i
+ R3(T, tn, U, Ny),

+ §seiSAe_ic2t”cp1 (—ic®s) (n* (tn)m(tn))

where the remainder satisfies the estimate

‘|R3(53tnau*7n*)”r < Szkr,M3

uniformly in c.

And with e =1+ isA + O(s?A?%) we have that

2

U (1,10, 8) = |20, (8) + S sna(tn) (eiCQt"cpl(iczs)u*(tn) + e*iCQt"cpl(fic%)zT*(tn))

2

+ RS(S,tmu*vn*)'

Simplifying the absolute value square in U; yields

. 2
iAs ¢

U= [e"n.(t,) + §seic2t"<p1 (ic®s) ny(tn)us(tn) + %se_“zt"@l (—ic?s) ny (tn)usx (tn)

(emsn*(tn) + %seiCQt”gpl (ic*s) n(tn)us (tn) + %se_wzt"gol (—ic®s) n*(tn)u*(tn)>

<e_msn*(tn) - %se_wzt”gol (—ic?s) W (o)W (tn) — %se’b%”@l (ic®s) M (tn)us (tn)>
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Employing again the Taylor series expansion e*2 = 14+O(sA) in the terms of order s furthermore implies
that

U = n.(t,) (m(tm s (AT (t)) — S50y (i) Wa(t )T (1) — e (%) m(tmu*(tn))

+is (An, (tn)) 1 (tn) + %Sewztn‘»"l (icgs) [ () [P (£0) + *Se_icztnspl (—iCQS) () P (tn)
+ R3(7’, tn, Uy I‘l*)
= [ (tn)|* — is (AT (tn) 0 (tn) + s (Ana(tn)) T (E)

i 2 . _ 1 . 2 .
— —seT gy (—ic®s) n(tn) [P (tn) — S 5" Ty (i€%s) [ (tn) Pus ()

2 2
T .2 . T o2 . _
+ isew oy (ic?s) [nu(tn)Pua(tn) + %€ oy (—ic®s) g (tn)[Pus (tn) + Ra (7, tn, us, 1),

Finally, we have

U (e, 8) = |0 (£0)[2 — i85 (AT (E)) 1 (8) + 75 (At (8)) T (tn) + R (5, tn, tis, 102).

Plugging U into (3.38) we thus obtain together with the identity A, + ¢? = ¢(V), the following second-

order expansion in u.,
Uy (b + 7) = AT (£,) — ic(V) e AT
/OT e—ise(V)e <|“*(tn)|2 — 18 (AN (tn)) i (tn) + is (Ani(t,)) n*(tn)>d5 + Ry(7, ty, s, 1),
where the remainder satisfies
[ Ra (T, by vy n) | < 72kt (3.39)

uniformly in c.
In order to derive a stable numerical scheme we carry out the following manipulation in the exponential

based on the observation (2.27), i.e.,
se—i5¢(V)e _ Sefis(c(V)CféA) + (’)(82A).
The above relation allows the following expansion of u. (¢, + 7)
Un(tn +7) = AT, (t,) — ic(V}c_le”Ace_iC%"
/OT e V) |, (1,)]2 + ise o ((V)e=34) ( — (AT () N (tn) + (Ang(t,)) n*(tn)> ds
+ Ry(7,tn, Uy, 1)

-
_ eiAc-ru*(tn) o ic<v>c—leiTAce—iCQtn / e_isc<v>°‘|n*(tn)\2ds
0

- ic<v>c_1€iT"ACe_mzt" / ise_is(c<v>c_%A) ( (A'ﬂ* (tn)) a(tn) - (Aﬁ(tn)) Ny (tn)>d5
0
+ R4(7—7 tnv Uy n*)v
where the remainder Ry satisfies the bound (3.39). By Definition 2.8 and application of integration by

part yields
/ e—isc<V>cd8 = 7—4,01( - iTC<V>c)7
0

/ Se—is(dv)c_%A)dS = 7'2\112 (_iT(c<v>C - %A)) :
0
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Therefore, we have
Uy (ty 4+ 7) = €™ AeTu, (t,) — ic(V)Zle”Ace%CQt" <T(p1( - iTC(V}C) In, ()2
+im? Wy (—iT (e(V)e — 34)) (nt(tn) (An(tn)) — nu(tn) (ARL(tn)) )) + Ra(7, by, us, ).
This motivates us to define the following scheme in u,
ulttl = ATy ic(V}JleiTAce_iczt”IE* (n}) (3.40)
with
I3 () = 7 (— ire(V)e) W22 + im0 (—ir (e(V)e — ) (W (An) — 2 (AFT) ),
and initial value

ud = 29 —ic(V); 2.

3.3.3.2 Second-Order Approximation of n,

In order to approximate n, up to second-order uniformly in ¢ we proceed similarly to the last subsection

for u,. Recall Duhamel’s formula (3.17) in the twisted variable n,

n*(tn + 7_) _ eiTAn* (tn) + %/ ei(‘rfs)A [eiCQ(thrs)u* (tn + 5) + e—ic2(tn+s)m(tn + S)]Il* (tn + s)ds. (3'41)
0

In a first step we derive uniform approximations in n.(t, + s) and u.(t, + s) up to order O(s?).

1) Approximation of n.(t, + s):

Thanks to the first-order approximation in n, given in (3.27) we know that

N, (ty + 5) = n, (t,) + %eiczt"sgol (ic® sy (tn )us(tn) + %e_mzt" s1( —ic®s)n (tn)ux (tn) (3.42)
3.42

+ R3(S, tn, Us, n*),
where the remainder satisfies
[ R3(5, tns s, ) || < S2kr,M3 (3.43)

uniformly in c.
2) Approximation of u.(t, + s):
Thanks to the first-order approximation (3.24) we obtain together with (3.22) that

et + ) = e Aeu (1) — i€ (V) iy (—ic®s) I (ta)|P + Ba(s, tu, waa), (3:44)

where the remainder satisfies (3.43) for some constant k,. pz, independent of c.
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Plugging the first-order approximations (3.42) and (3.44) into (3.41) yields that
n*(tn +’7‘) _ eiA'rn*(tn) + %eiTA/ e—isA
0

[emsn*(tn) + %ei‘:%"sgol (ic?s) . (tn)us (tn) + %e*igt"sgol( — i s, (£, )T (tn)

(3.45)
[eic2(tn+s)eiAcsu* (tn) o Z‘ei0256<v>;15¢1 (71.628) \n*(tn)|2

+ e7i62(t"+5)efiAcszT*(tn) + ieficzsc<v>gls<p1 (ic®s) [nu(tn)? [ ds + Ra(7, tn, we, n),

where the remainder satisfies
HR4(T; tn; Uy n*)”r S TBkr,M4'

uniformly in c.
3) Approximation of the integral:

It remains to approximate the integral in (3.45), called I,,,, which reads
In. (us(tn), ni(tn)) :=

. . .
/ e isA lemsn* (tn) + %eiCQt" 1 (ic®s)n (tn )us (tn) + %e*icrzt" s1(— z'c2s)n*(tn)u*(tn)]
0

eicz(thrs)eiAcsu*(tn) _ ieiczsc<V>gls<p1 (—iCQS) |n* (tn)‘Q

+ e_icz(t"+‘g)e_i“4°‘gu7*(tn) + ie_ic2sc<v>c_15¢1 (z'czs) [n. (tn)|2] ds.
Multiplying the brackets yields
In* = In*,a + 1 )

where we set

-
In*,a - / efisA (eiAsn* (tn)eic"’(thrs)eiAcsu* (tn))ds
0
A

@

iAsn* (tn)e_icz(t"+s)e_iAchTk(tn)) ds
eiAsn* (tn)iei6230<v>c_13§01 (_i023> |n* (tn) |2> ds

Ao, (tn)ie_iczsc<v>c_15cp1 (ics) |n.(t,) |2)ds

eic2t" Sp1 (ic25)n* (tn)ux (tn)eiiCZ(thrS)eiiAcslT*(t")) ds
e s (= %8 (b )T (1) ) ' A (1) ds

e~ it 501 ( — icQS)n* (tn)m(tn)e_iCQ(t"+s)e_1A°Su7*(tn)) ds

[
J e
[
. /Or oish (%’ewtn 501 (1C28) M (b Y10 () (0n ) iAesy, (tn)) ds
o
[
e
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and

In, p = / eﬂSA s (i s)ns (tn)u. (tn)ieiczsc<v>;1s<p1 (—ic*s) |n*(tn)\2)ds
0

2

+/ e_”A % et "sp1 (zc SN (tn s (tn)ie ™ *c(V) sy (ic25) |n*(tn)|2>ds
0

—/ e_”A(;e ie t”sgol( —ic s)n*(tn)m(tn)ieiczsc(v>c_lsap1 (—ic®s) |n*(tn)|2)ds
0

2

+/ e A (%e_ic2t"s<p1( — i s, (tn Vs (tn)ie ™" (V) T s (ic?s) \n*(tn)|2)ds.
0

Using the approximation se ™4 = s+O(s?A), the estimate for ¢(V)- ! (see (3.19)) and for ¢; (see (3.31))

we obtain that all terms in I,,, j are of order O(73), such that we have

In = In*,a + R4(T, tna u*,n*)

_ / e—isA [ (eiASn* (tn)) (eicz(t"L+s)eiSACu* (tn)>‘| ds
0
0

+1i /OT s (tn) [C<V>;1|n*(tn)|2} ( — ei525gp1 (—ic*s) + efigs(pl (ic®s) )ds

s

ds

(3.46)

( T ic? . —ic? . T
+ 3 / s [ew oy (i€ s) s (tn s (tn) + e Ty (— ZCQS)H*(tn)U*(tn)]
0

[eicz(t"ﬂ)u*(tn) + e_icz(t"'+s)m(tn) ds + Ry(T, tp, Us, ),

where the remainder R4 satisfies
||R4(T, th, Us, n*) ||r < Tgkr,M4

uniformly in ¢. Note that the latter two integrals in (3.46) can be easily solved by exploiting the relations
for o € R, such that

/ se_”iCQSgol(aic%)ds = / s1(—oic®s)ds = T2 ¢, (—0ic®T) |
0 0

T . 1
/ se"wQScpl(ch s)ds =o0-— (@0(022‘025) wol(oic s))ds
0 e Jo
T
_ T 2i¢27) — .2 )
73 (501(0 ic’T) — @1 (oic®T)
which follows from integration by parts together with the observation

»1 ( JiCQT) =1 (Jich)

O'Z(, T

which is an immediate consequence of Definition 2.8.

The first two integrals of I,,, (see (3.46)) need to be analyzed with care. For the first integral, henceforth

isA

called I, 1, we obtain by Taylor series expansion of e*** and e**¢ together with the relation (see also

Definition 2.8)
/ se7is(*=R) 45 = 72, (oit(c* = A)), o==+1 (3.47)
0



3.3. Uniformly Accurate Methods for the Klein—-Gordon—Schrédinger System 85

that

In*,l — / e—isA [ (eiAsn* (tn)) (eiCZ(tn,-Fs)eis.Acu* (tn))‘| ds
0

— it / RN [n*(tn)u*(tn) + (i8AN (£)) wn(t) + 0 (tn) (5 Actin (£)) ] ds
0

(3.48)
+ R4(T, b,y Us, ﬂ*)

= & tnriy (i7(? — A)) na(tn)ua(tn)

4 7261t (iT(c® = A)) | (AN (tn)) ws(tn) 4+ nulty) ((Acus (tn)) | + Ra(T, tn, us,ny).

For the second integral in (3.46), henceforth called I, 2, we analogously have

In*,2 — / efisA [ (eiAsn*(tn)) (eic2(t"+8)eiSAcw(tn)>] ds
0
— eficztn/ efis(cz,A)efm'sA [ (eiASn*(tn)) (eisAcu*(tn))] ds
0
— e—ic%n/ e_iS(CQ—A) [n*(tn)W(tn)] ds
0

+ e—icztn / e—is(cz—A) (—QiSA)
0

-
+e—ic2tn/ e—is(cz—A)
0

By the definition of the ¢-functions (Definition 2.8) and relation (3.47), we thus obtain that

n, (tn)u*(tn)] ds

ds + Ra(T,tn, U, Ny ).

(isAn, (tn)) Tr(tn) + n*(tn)< - isAcuT(tn))

In*72 = 7ic2t"7’g01 (72.7'(02 — A))

n*(tn)u*(tn)]
T et 2y, (—it(c® — A)) (=2iA) [n*(tn)u*(tn)] (3.49)
+ eﬂ'czt"rz\llg (—iT(02 — A))

(’LATI* (tn)) m(tn) + n. (tn) ( - ZAcm(tn)) + R4(7-7 tny Uy n*)~

Recall that by (3.45) combining with (3.46) we have
Moty +7) = ™ () + %e”A T, (1 (tn), 0 (t)).

Thus, plugging (3.48) and (3.49) into (3.46) motivates us (together with (3.40)) to define the following

numerical scheme

= ATy — ic(V)c_le”Ace_iC%”Ig* (n), ud = 2o —ic(V); 12,
‘ i (3.50)
W = 62T g LA ), = g

with

I (n2) =11 ( —ire(V)e) n2[? 4 ir? Wy (—it(c(V)e — 3A)) (@ (An}) —n} (A@))
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and

I = i tn iy (it(c® — A)) nlul + 7261 tn (it(c* = A)) [(iAnf) ull +nl (iAcuf)}
e i€ty (—it(c® — A)) [n:}ﬁ}
+ e it 20y (—ir(c? — A)) [ (—2iA) (W"aT) + (iAn") TT + n::( - z’Acszﬂ
+ éemﬂt" (@1 (2ic®T) — ¢1 (iCQT) )nf(uf)Q — éeﬁiczt" (<p1 (—2ic27') — 1 (—icZT) )nf(@)Q
it (= @2 (ic7) + o2 (—ic*T) )l (e(9) )

iT?
+ (02 (i*7) + g2 (—ic®r) 2 ul 2,

where @1, 2, and Uy are given in Definition 2.8.

3.3.3.3 Convergence Analysis of the Second-Order Scheme

The exponential-type integration scheme (3.50) converges (by construction) with second-order in time

uniformly with respect to ¢, see Theorem 3.8 below.

Theorem 3.8 (Convergence bound for the second-order scheme, cf. Theorem 7 in [14]). Fiz r > d/2
and assume that Assumption 3.7 holds. For u, defined in (3.50) we set

1 . 2,
2" = 5 (elc by et t"u’,}) .

Then, there exists a T > 0 and 79 > 0 such that for 7 < 19 and t, < T we have for all ¢ > 0 that

I2(tn) = "I, + [In(ta) — 0", < 72Ke 70,01,
where the constant K, 1 a, can be chosen independently of c.

Proof. Fix r > d/2. In the following we denote by k., K, and K, »; constants depending only on r
and r, M respectively, but which can be chosen independently of c.
The regularity assumptions on the initial values implies Assumption 3.7 on u.(t). In addition we assume
that

lueCta)lle < M, [l < 2M, ()l < 3M, 0]l < 4D

Again let (¢, , ¢} ) denote the exact flow and let (®]_,®7 ) denote the numerical flow, i.e.,

U*(tn+1) = %* (u* (tn)an*(tn)) s Uf“ = (I)Z* (ujkLan) s

N (tng1) = bn. (s (tr), M (tn)) 5 nZ—H =op, (uf,ni).

Again we split the global error as follows

watn) = = 67 (b)) — BT (1 (), (80)) + BT (1 (60, (1)) — B (u? 7).

Local error bound: With the aid of the estimate || R1 (7, tn, us, )|l < 72k, a1, we have

||¢1:* (i (tn), nu(tn)) — (1)1:* (u*(tn),n*(tn))Hr < || Ra(r, tn,u*,n*)llr < Tgkr,Mzr
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The same estimate holds for n,.

Stability bound: We have to estimate

@7 (ws(tn), ni(tn)) — @7, (ul, )

| ln (e (ta), na(tn)) — @7 ()

’r'

Note that for all # € R we have that |[|e?*A<||, = 1, [[e!*2|, = 1, and ||c(V) ||, < 1 (see (3.19) and (3.20),
respectively), thus we have

ei.Achl _ 7:C<v>_1eiTAce_iC2t" IZL* (91)

(&

H(I)Z*(fl,gl) — &, (f2,92)“r =

— AT fo ic(V) el eI (gp)

r

< Hei.Achl _ eiAC‘rf2HT (351)
o+ [iefw)e e A e I (ga) — (V) el A (1)

<|lfr = fell, + |10 (92) — I, (92)HT

r

and analogously

125, (f1.91) — @5, (fo, 92)llr < llgr — g2ll» + |17, (fr, 91) — I} (fa, g2) |- (3.52)
In order to estimate the remaining terms

122 (90) = L2 (92)llr = 7o (= ime(¥)e) g + 72 (=ir (e(V)e — 1)) (71 (A1) — 01 (A7) )

(3.53)
= (= ie(V)e)lgal? + ir s (ir(e(V)e = 34)) (72 (Ag2) ~ 2 (A7) )

r

and |1} (f1,91) — I7.(f2,92)|» we need the following definitions and estimates: recall that by
Definition 2.8 we have that

This implies (by looking at the corresponding operators in Fourier space) that the k-th Fourier coefficient
satisfies
©0 (iT(c 2+ k]2 + %|kz|2)) — 1 (iT(c 2+ |k]?+ %|k|2))

i(c A+ k2 + %|k|2)

T, (iT(C<V>C - ;A)L -

Note that for all k € Z% we have

W2
e/ + k]2 + %|k‘\2 -

As |po(i€)] < 1 for all £ € R and ¢, satisfies (3.31) this allows us to derive the essential stability bound

< 47| fll. (3.54)

r

72\D2<z’7(c<v>c _ %A))Af
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Similarly, we obtain due to the observations for the k-th Fourier coefficients

_ 2 2 2 _ 2
( A) B 1 ad ( A, ) /P kP~ -1
¢ k k

PN R P 2—A ErkE -

that
72 ||\I/2(j:iT(CQ—A))OprT <7K|fl], for Op=A or Op=A,,

for some constant K > 0 independent of c.

Furthermore, by the definition of o together with the relation y2(§) = “”1(?71 (see Definition 2.8) we

readily obtain that

2
72 ‘902(2'5027)‘ < 7min {W,T} forall ¢ € Z,£ #0
c

such that

2
72 Hgog(iECQT)fHT < 7 min {W,T} Ifll- forall £ € Z,¢+#0.
Now, we split (3.53) into two terms

12 (90) = T2 (92)lr < |[rr (= ire(@))lorf? = 7or (= ime(9)e)lgal?1ls
+ 172 (i (e(9) — 38)) (7 (201) — 01 (A7) )
— i (—ir(c(V). — 1)) (7 (Age) - 02 (A7) )

:Tl +T27

T

where we set

Ty = HT@l (—ire(V)e)|gr]? = o1 (= ime(V)e) |92|2HT’
Ty = HiTQ\IIQ (*Z.T(C<V>c — %A)) (ﬁ(Agl) -0 (A!Tl))

— 720y (—ir(e(). — $4)) (73 (Ag2) — 02 (A7) )

r

We consider only 74, this yields with (3.31) and with the bilinear estimate (1.2) that

T1 < |lrer (= ire(V)e) |,

911 = lgal?|
T

< 7K 9191 — 9292
< TKTH91971 - 92QT||T + 7K, ||g201 — 92972||r
< TKTHQTHTHQI - 92||r + TKTHQQHTHSTI - @”T

<71K,mlg1 — g2
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Now, we consider T, and again add and substract some terms in order to obtain the following estimate

r

T

With estimate (3.54) and with the bilinear estimate (1.2) we have

T2 S TKT,M”gl - 92”7"

Thus, with the above estimates of T} and T, we obtain for (3.51) that

127, (f1.91) — @7, (f2, g2)ll» < MIf1 = follr + 7K mlg1 — g2l (3.55)

For the remaining equation on ®]_(3.52) we use similar techniques as before and the estimates on ¢, @2,

and W,. Thus, a similar bound holds for @] , i.e.,

15, (f1,91) = @3 (f2,92) I < llg1 — g2llr + 7K s (ILf2 = follr + llg1 — g2llr) - (3.56)

Replacing f1 = uw(tn), f2 = u?, g1 = n(tn), and go = n? yields to the stability estimate for our first-

order uniformly accurate method.

Global error: Thanks to the local error bound given in (3.30), as well as the stability bounds (3.55)
and (3.56) we have by induction (for more details see the proof of Theorem 3.6), respectively, a Lady

Windermere’s fan argument (see, for example [35, 50]) that
lus(tn) — uillle + [[na(tn) — 0l < Tzkf'yT,szeTKr’M < TZK7'7T7M7M4’

where the constants are uniformly in c¢. Note again we have by z = $(u 4 %) and the definition of the

twisted variable u,(t) = e~ tu(t) that

() = 2"l < [lus(tn) = ulll, < 72K rnr,m,-
This completes the proof. O

The next subsection shows the convergence of the exponential-type integration scheme to the numerical

method of the corresponding limit system.
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3.3.4 Asymptotic Consistency

In this section we show that our novel class of exponential-type integrators of first- and second-order is
indeed asymptotically consistent: In the non-relativistic limit (¢ — oco) the schemes converge to the nu-
merical solution of the corresponding non-relativistic limit system (i.e., ¢ — oo in (3.1)). The latter can be
derived with for instance Modulated Fourier Expansion techniques, see Section 3.2

r [20, 26, 34, 36] and the references therein. In particular, the leading order term z., in the asymptotic

expansion of z reads

Zoo(t, ) = % (eiCZtuoo(t,x) + e_iCZt@(t,x)) )
where (oo, Noo) solve the decoupled free Schrodinger limit system (cf. (3.9))
10U (t, ) = %Auoo(t,x), Uoo(0) = 20 — P21,
i0ioo (t, ) = —Ango (¢, ), N5 (0) = ny.
For sufficiently smooth solutions (and well prepared initial data) asymptotic convergence of order two

holds, i.e.,

2(t, 1) — 2oo(t,z) = O(c™?) and  n(t,z) — noo(t,x) = O(c™2).
The crucial difference between the limit Schrodinger system (3.9) and the full nonlinear Klein-Gordon—
Schrédinger system (3.1) lies in the fact that the limit system is linear. Therefore, it can be solved exactly
in Fourier space. Nevertheless, in order to compare its solution with our uniformly accurate schemes we

formulate it as a numerical integration scheme as follows

ut = efQATugo, ul, =29 — iz,
nth = AT nd, =ng

with solutions

1/ .2 o —
n+1 __ ic“tpt1,,n+1 —ictpy1,,n+1 n+1
P =35 (e Uy~ +e Uso and n_]

3.3.4.1 Asymptotic Convergence of the First-Order Method

We motivate the asymptotic convergence of our first-order uniformly accurate exponential-type integrator

ulth = ¢y zrc(V) LeimAeg=ic%tn ) (—j7c?) )22, wl = 2(0) —ic” (V) 10:2(0),

A A i 2 N ) - (3'57)
n = e 4 27 [ TR o) (i T)ul + e TRe e t"gol(ficzT)fuf} n?, nd=ng
(see (3.28)) towards the limit solution (3.10). Thereby, we use (2.27) and (3.19) which yields that
| (A= 328)uw)| +| @ =) w®)| <kl
T
] | 2 059
71 v +ic? -

for some constant k, > 0 independent of ¢. Applying (3.58) on (3.57) formally yields that
u’:—i—l —e 2TA n+0( )
nf“ z-rA n" n 4 O( )

Hence, for sufficiently smooth solutions the exponential-type integration scheme (3.57) converges asymp-

totically to the solution of the corresponding free Schrédinger limit system (3.10).
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3.3.4.2 Asymptotic Convergence of the Second-Order Method

Techniques similar to (3.58) allow us to show that formally
Il =0(c?) and I} =0(c?).
Applying the observation (3.58) in (3.50) formally yields that
ultt = e TE AT + O(c7?), nltl = e + O(c7?)

which implies that also our second-order exponential-type integration scheme (3.50) converges asymptot-
ically to the solution of the corresponding free Schrédinger limit system (3.10).

The uniformly accurate behavior of our novel class of integrators is also underlined with numerical
experiments in the next Section 3.4. Also we compare our first-order uniformly accurate scheme with

standard time integration schemes in Section 3.4.4.

3.4 Numerical Experiments for the Klein—Gordon—Schrodinger

System

In this section we numerically underline first-, respectively, second-order convergence uniformly in ¢ of
the exponential-type integration schemes (3.28) and (3.50). We also confirm the convergence of the first-
and second-order uniformly accurate scheme to the corresponding limit integrator in the limit ¢ — co.
We consider the Klein-Gordon—Schrédinger system on the one dimensional torus, i.e., z € T = [0, 27]
and on a finite time interval, i.e., ¢ € [0,7]. In all numerical experiments we use a standard Fourier
pseudospectral method for the spatial discretization. For more details on pseudospectral methods we
refer to [27, 69, 70]. The mesh-size is denoted by h = QM’T, M € N with grid points x; = jh and time step
size T = % with grid points t,, = n7, for j =0,..., M and n = 0, ..., N respectively. In order to use the
Fourier transform efficiently we choose M = 2*, with k € N. For practical implementation of the Fourier
transform in Matlab, we introduce the Fourier grid K = [—% :—1,0,1: % - 1].

In the following we choose M = 219 i.e. we have the spatial mesh-size h = 0.0061 and integrate up to
time 7" = 1 in all numerical simulations.

In all numerical experiments for the Klein—-Gordon—Schrédinger system we use the following initial values

B 1005(3x)2sin(2x) 5 1 sin(x)cos(2x)

2(0,z) = 27 2—cos(z) 92(0,3) = c 2 2—cos(z) ’
n(0,2) = 1+z‘2$12§:2x).

In Section 3.4.1 we derive a Gautschi-type method following the ansatz of [9] in order to obtain a numerical
method to compute the reference solution. Then we recall the numerical method for the limit system
in Section 3.4.2 and the uniformly accurate methods in Section 3.4.3. Finally, we compare the different

numerical methods in Section 3.4.4.
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3.4.1 Numerical Methods for the Reference Solution

In this subsection, based on [4, 39], we state two types of numerical reference methods, namely a second-
order Gautschi-type method in Section 3.4.1.1 and a classical first-order exponential integrator in Sec-

tion 3.4.1.2 for the Klein—Gordon—Schrédinger system.

3.4.1.1 A Gautschi-type Method for the Klein—-Gordon Equation

We use the techniques of [9] and construct a two step Gautschi-type method. Therefore, we recall our

Klein—Gordon—Schrodinger system

¢ 20z — Az + 2 = n)?, z(0) = zo, 0:2(0) = *21,

O+ An+nz =0, n(0) = no.

In a first step we use the variation of constants formula for second-order equations for z and obtain

Se(V)e) 1, 12 [ ST~ eAV)e)
oy it / (V).

2(tn +7) = cos(te(V)e)z(tn) + T In(t, + s)|*ds,
(3.59)

ity +7) = —c(V)esin(re(V) o) z(t,) + cos(T¢(V) o) 2(t,) + ¢ /OT cos (1 — 5)c(V)e) [n(t,, + s)|*ds.

For n = 0 we have

— cos(re(T) ) TSin(TC<v>C)Z 2 Tsin ((1 — 8)e({V)e) $)12ds
<(t1) = cos(re()o)2(0) + T2 T () ¢ [ Ao as,

B (3.60)
2(t1) = —c{V)esin(1e(V))z(0) + cos(t¢(V).)2(0) + 02/0 cos (1 — 8)c(V).) [n(s)|*ds.
For n > 1 we consider t,,+1 and t,_1 in (3.59) and add the equations, such that we have with
cos(—z) = cos(x) and sin(—z) = —sin(x)
that
2(tnt1) + 2(th—1) = 2cos(7¢{(V)e)z(tn)
o [T sin((r —s)e(V)e) 2 2
+o /O o (In(ta+ )2 + In(t, — /) dss
Z(tnt1) + 2(tn—1) = 2cos(1¢(V).)2(0)
+ c2/0 cos ((r — 5)e(V)e) ([nta + 5)/? + |ntn — 5)/?)ds.
We solve the equations for z(¢,41), 2(tn+1) and obtain
2(tnt1) = 2cos(Te(V)e)z(tn) — 2(tn—1)
Tsin (1 — 8)e(V)e)
+c2 In(t, + 5)|° + [n(t, — s)*)ds,
/0 e{V)e ( ) (3.61)

Z(tns1) = 2cos(T7e(V)e)2(tn) — 2(tn—1)

+c? /0 cos (1 — 8)c(V)e) (|n(tn + 82+ [n(t, — s)|2)ds.
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We approximate the integrals in (3.61) as follows

" sin ((r — 5)e(9).) Y L Y (s 24 DIV
/ (Intta + )+ Intt, = 9 )ds ~2 ds n(t)

(Ve 0 (Ve
=2 = e P
, . ¢ (3.62)
/0 cos ((1 — 8)e(V)e) (|n(tn +8)|% + [n(t, — s)\2>ds A2 2/0 cos ((T — 8)c(V)e) ds [n(t,)]?
_ QSiﬂzéz ) a1, 2.

Now, we compute the integrals in (3.60) with the same approximations as in (3.62) and insert the

approximations (3.62) into (3.61). Therefore, we obtain the following two step iteration scheme for n =0

0 sin(7¢e(V)e) 042 1 —cos(7¢(V)e) n0]2

2! = cos(1¢(V)e)2’ 4+ 7 V). c 2(V)2 ;
51 = —e(V)esin(re(V)) 2 + cos(re(V) )2 + (<v<>v e

and for n > 1
1- Ve

2" = 2cos(1¢(V)e)2™ — 2" + 262 C;?gsg )e) In™|2,

osin(7ce(V),)

2 = 92 cos(Te(V)e)2" — 2 4 2¢
(7e(9)) oy

[n"]?
with initial data
20 = 2(0), 20 = 9,2(0).
It remains to derive a numerical scheme for n. Therefore we use the splitting method we introduced in

Section 2.4.2. We split the equation for n and obtain the following two subproblems
oy = iAn,
o = izn.

The exact solutions of the subproblems read

n(t, +7) = e n(t,),
o | (3.63)
n(tn +T) _ elfﬂ z(tn+s) Sn(tn).

We use the trapezoidal rule to approximate the integral in the second subproblem of (3.63) and obtain
n(t, +7) = e n(t),
n(t, 4 7) = e Gl F2tadq gy,

We apply the Strang splitting scheme, this yields

n+1:e

n 158615 (2" 42" gig A0 0 =n(0).

n"”, n’ =

We implement the Gautschi-type method in order to obtain a reference solution for our Klein—-Gordon—
Schrodinger system. In Figure 3.4 we plot (double logarithmic) the time step size versus the error in z
which is measured in a discrete H' norm and the error in n is measured in a discrete L? norm for
different values of ¢ = 1, 5,10, 50, 100. As a reference solution we use the scheme itself with a finer time
step size 7 ~ 1076, Figure 3.4 confirms what is shown in Figure 3.1, that Gautschi-type methods suffer

from severe time step restriction.
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Figure 3.4: Order plot of the Gautschi-type method (double logarithmic scale). Time step size versus error. The
slope of the dashed line is two. Left side error in z, right side error in n. Reference solution computed via the

scheme itself with a finer time step size 7~ 107°.

3.4.1.2 A Classical Exponential Integrator for the Klein—-Gordon—Schrédinger System

Now, we derive a classical exponential integrator for the Klein—-Gordon—Schrédinger system. For the
details on classical exponential integrators we refer to [39]. For the derivation we recall the first-order

system formulation in time (see (3.13))
10 = —c(V)eu+ (V) nf,  u(0) = 20 — ic(V), 2y,
iOm = —An—n% (u+7), n(0) = no.

We apply Duhamel’s formula

u(tn —+ 7‘) — eiTc<V>cu(tn) _ lC<V>gl/ ei(‘rfs)c(V)u|n(tn + S)|2d8,
0

M%+Ty:wﬂmwy+%/'MFﬁAM%+sﬂm%+@y+m%+¢»d&
0

and approximate the integrals in the simplest way, i.e., by freezing the nonlinearity at s = 0. This yields
the following first-order iteration scheme
un+1 _ ei-rc(V)cun _ TiC(V)QleiTC<V>“g01 (—iTC<V>C) |nn|27
n+l _ eZ‘rAnn + T§C<v>c_1€”A§01 (—iTA) nn (un + un) ]
We implement the first-order exponential integrator in order to obtain a reference solution for the Klein—

n

Gordon—Schrodinger system. In Figure 3.5 we plot (double logarithmic) the time step size versus the
error in z and n which is measured in a discrete H' and L? norm, respectively, for different values
of ¢ =1,5,10,50,100, 500, 1000, 5000, 10000. As a reference solution we use the scheme itself with a finer

time step size 7 ~ 10~7. Figure 3.5 also underlines the time step restrictions for large values of c.
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Figure 3.5: Order plot of the first-order exponential integrator (double logarithmic scale). The slope of the dashed
line is one. Left side error in z, right side error in n. Reference solution computed via the scheme itself with a

finer time step size 7 ~ 1077,

3.4.2 Numerical Methods for the Limit System

In Section 3.2 we derived a limit system for ¢ — oo for the Klein—-Gordon—Schrédinger system. The free

Schrédinger limit system reads as follows

Opueo (t, ) = —%Auoo(t7m)7 Uoo(0) = 20 — @21,

O (t, ) = iAn (¢, ), N (0) = ng.

The benefit is that the free Schrodinger limit system is non-oscillatory and can be solved exactly in

Fourier space. Written iteratively we have

n+l _ —iZA n 0 _ .
us T =e "Tou, Usy = 20 — 121,
n+l _ itTA_.n 0 _
N, =¢€ N, N, = Np.

Here, we do not provide any order plots, since the limit system can be solved exactly.

3.4.3 Uniformly Accurate Methods for the Klein—-Gordon—Schrédinger Sys-

tem

We recall the uniformly accurate schemes: the first-order method

Wt = oAl — e gy (—iTe?)e(V) e A P, uy = 20 —ic(V); a1,

1 iT A b A [ ict ;2 —ic’t P2\, 0
n =T + 57’6” e iy (it T)upny + e tre (—ictT)ulnl |, n, = ny,
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and the second-order method

ulttt = Ay — ic(V)c_le”Ace_”%"I& (n}), ul = zo —ic(V), 12,
ntth = oA 4 %eiTAIQ* (u,nl), nd = nyg
with
I, (02) = rr (— ime(V)e) W2+ 372 (—ir(e(9)e — 3A)) (R (An?) - n (AT)
and

I, = e tergy (im(c? = A)) nlul + 72 Wy (ir(c? - A)) [ GAnD) w4 nl (iAul)

+ e*iczt"ﬂpl (—it(c®* — A)) [nf@}

+ et 2, (—ir(c? — A)) [(—mA) (") + (iAn™) a7 + n::( - iACw)]

+ 27-?62i02t" (901 (2ic®1) — ¢ (ic*T) )nf(uf)Z — ;?6_2“2“ (% (=2ic*t) — 1 (—icT) )nf(u_f)Q

+ i72< — @2 (ic*T) + 2 (—ic®T) )n:} (c(V) %)

ir? . 2 . 2 ny, n2

+ 7(@ (ic®T) + 2 (—ic’T) )n* lul|?.
In Figure 3.6 and 3.7 we numerically confirm the convergence order in time of our first- and second-order
uniformly accurate method, respectively. In the figures we plot time step size versus the error of our
uniformly accurate schemes for different values of ¢ = 1,5, 10, 50, 100, 500, 1000, 5000, 10000. The error

in z is measured in a discrete H' norm, the error in n is measured in a discrete L? norm. As a reference

solution we use the scheme itself with a finer time step size 7 ~ 107 7.

N =3
k= =
: :
= -=c=1 —
H —-—c=5 K
== c = 10
—= ¢ = 50
== c = 100
¢ = 500
== ¢ = 1000
== c = 5000
=@=c = 10000
o(r)
10—10 | | | | 10—10 | | | |
10~=° 104 1073 101 10=° 104 1073 101
T T

Figure 3.6: Order plot of the first-order uniformly accurate method (double logarithmic scale). The slope of the
dashed line is one. Left side error in z, right side error in n. Reference solution computed via the scheme itself

with a finer time step size 7 ~ 107 7.
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10=® 104 1073 101 10=® 104 1073 101
T T

Figure 3.7: Order plot of the second-order uniformly accurate method (double logarithmic scale). The slope of
the dashed line is two. Left side error in z, right side error in n. Reference solution computed via the scheme

itself with a finer time step size 7 ~ 107 ".

In the numerical experiments (Figure 3.6 and 3.7) we observe that the error does not increase for increasing
values of ¢ which is the aim of our novel developed methods. In particular, it is indicated that the
error introduced by our schemes reduces with increasing ¢. This might be due to the fact that our
numerical schemes asymptotically converge with order O(c=2) (see also Figure 3.10) to the decoupled

free Schrodinger limit system (3.9) which is indeed solved exactly in time.

3.4.4 Comparison of the Numerical Methods

In this subsection we compare our uniformly accurate methods with the established Gautschi-type
method, exponential integrator and limit scheme. We confirm that our newly derived uniformly ac-
curate methods are uniformly accurate with respect to ¢ and that they converge asymptotically to the

corresponding limit scheme. Finally, we consider work-precision plots and compare the error constants.

We start by comparing our newly derived uniformly accurate first- and second-order method with the first-
order exponential integrator. This comparison (see Figure 3.8 and 3.9) confirms that our UA methods are
uniformly accurate with respect to c. We use the first-order exponential integrator in order to compute
the reference solution with time step size 7 ~ 10~ for different values of ¢ = 1,5, 10, 50, 100. The error
between the exponential integrator and our uniformly accurate methods is measured in z in a discrete

H! norm and in n in a discrete L? norm.
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Figure 3.8: Order plot of the first-order uniformly accurate method (double logarithmic scale). Error in z on the
left, error in n on the right. The slope of the dashed line is one. Reference solution computed via the classical

exponential integrator with a finer time step size 7 ~ 107°.
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Figure 3.9: Order plot of the second-order uniformly accurate method (double logarithmic scale). The slope of
the dashed line is two. Left side error in z, right side error in n. Reference solution computed via the classical

exponential integrator with a finer time step size 7 ~ 1075,
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In the next Figure 3.10 we underline the asymptotic convegence to the corresponding numerical methods
for the limit system. Therefore, we plot the error of the UA methods and the limit method versus
different values of c¢. This yields the O(c=2) convergence, which is shown in Section 3.3.4. The error
in z is measured in a discrete H' norm and in n in a discrete L? norm. Our numerical observations in
particular suggest a global error behavior of the type min{r,c¢=2} and min{r2,¢=2} for the first-order

(3.28) and second-order (3.50) uniformly accurate exponential-type integrator, respectively.

First-order UA method Second-order UA method

Error
—
9
ot

10-7

-0 1
1079 | O(c™?) 1079 H O(c™?)
10—10 [REEN| Lol Lol 10—10 [REEN| Lol Lol

10° 10t 102 10° 10 10° 10t 102 10° 10
Cc Cc

—

Figure 3.10: Asymptotic consistency plot (double logarithmic scale). Left side error of the first-order UA method,
right side error of the second-order UA method. The slope of the dashed line is —2.

Now, we underline the different error constant behaviors of our UA methods. Therefore, we plot the
numerical error of the corresponding numerical method against different values of ¢ for different time
step sizes 7. In comparison, we also plot the error of the Gautschi-type method against different values
of c. For the reference solution we use the exponential integrator with time step size 7 ~ 107¢. For
our uniformly accurate methods we observe uniform bounds, whereas for the Gautschi-type method we

obtain the typical O(c*) error (see Figure 3.11).

First-order UA Second-order UA Gautschi-type method

+T:O.5 T \HHH‘ T \HHH‘ T 171 T \HHH‘ T \HHH‘ T 171 T T T 1117 T T T TT11 ‘A\M
—— 7 — 0.25 109 1094 109
o= 7 = 0.125 10 '
- 7 = 0.0625 N
~0— 7 = 0.03125 o

7 = 0.015625 :
—-@= 7 = 0.0078125 8 .
=0= 7 = 0.0039063 m"‘
=@ 7 = (0.0019531 10—9 [ ? o

7 = 0.00097656 covnnl ol 1 Ll ol (| Lol L1
=@— 7 = 0.00048828 10 10t 107 10° 10t 102 10° 10! 102
Y] (’)(04) c c c

Figure 3.11: Error constant comparison plot (double logarithmic scale). On the left for the first-order uniformly
accurate method, in the middle for the second-order uniformly accurate method and on the right for the Gautschi-
type method. The slope of the dashed line is four. Reference solution computed via the classical exponential

integrator with a finer time step size 7 ~ 107°.
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Next, we compare the error of the different methods versus the computation time (see Figure 3.12). The
work-precision plots show the efficiency of the numerical methods for different values of c. We plot the
corresponding error against the computation time (in seconds) of the corresponding numerical method.
We desire values in the lower left corner, i.e., a small error and a short computation time. For the reference
solution we use the exponential integrator with time step size 7 ~ 1076. We compare the error of the
exponential integrator with the error of the Gautschi-type method, our uniformly accurate methods and
the limit scheme. We only show here the plots of z, where the error in z is measured in a discrete H*
norm. For n we obtain similar plots.

We observe that the Gautschi-type method performs well for small ¢ and fails for large c¢. For the limit
scheme we observe this behavior vice versa, i.e., the limit scheme fails for small ¢ but is performing better
for increasing values of c¢. Our uniformly accurate schemes show a good behavior for all values of c.
Our uniformly accurate schemes reach smaller errors than both, the Gautschi-type method and the limit

scheme for all values of c.

c=1 c=5
100?’7'*‘7 77777777 T 100?7 iiiiiii T 100j'7°..° g oY T
N
f 103 | 4 103} 1 103} |
o
51075 | 1 1075 10-5 |
10_77\ | | | \7 10_77\ | | | \7 10_77\ | | | \7
1073 10-2 10~ 10° 10! 1073 10-2 10~ 10° 10! 1073 10-2 10~ 10° 10!
CPU time CPU time CPU time
c¢c=>50 c =100 c =200
10°[ ‘000000080 | 100 00900 Gge Ko | (0| POSEGee0 '
N
E 1073 | 1 1073] 1 1073] |
o
21075 | J107° | 11070 | .
10_7 7\ | | | \7 10_7 7\ | | | \7 10_7 7\ | | |
1073107210~ 10° 10! 1073107210~ 10° 10! 1073107210~ 10° 10!
CPU time CPU time CPU time

Figure 3.12: Work-precision plot (double logarithmic scale) in z. The yellow line mark the error of the limit
scheme. The purple line mark the error of the Gautschi-type method. The blue line mark the error of our first-
order uniformly accurate method and the red line mark the error of our second-order uniformly accurate method.
The CPU time is measured in seconds. Reference solution computed via the classical exponential integrator with

a finer time step size 7 ~ 1076,

In the next chapter we consider the Klein—-Gordon—Zakharov system, which is a Klein—-Gordon equation
coupled with a wave equation. For this system we also derive a limit system and try to derive a uniformly

accurate method analogously to the derivation for the KG equation and the KGS system.
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CHAPTER 4

The Klein—Gordon—Zakharov System

In this chapter we focus on numerical methods for the Klein—-Gordon—Zakharov system. We proceed
similarly to the previous chapters. In Section 4.1 we give an overview of the Klein—Gordon—Zakharov
system, its high-plasma frequency limit regime and standard numerical methods for solving the Klein—
Gordon—Zakharov system. Then we focus in Section 4.2 on the formal derivation of the limit system. We
finish this chapter with the derivation of a uniformly accurate method for the Klein—-Gordon—Zakharov
system (see Section 4.3) in the high-plasma frequency limit regime. The main references for this chapter
are [53, 54] for Section 4.1 and Section 4.2. The results of this chapter, in particular Section 4.4, have

been published with Katharina Schratz in preprint [12].

4.1 Introduction to Klein—-Gordon—Zakharov Systems

The Klein-Gordon-Zakharov (KGZ) system
20 2(t,x) — Az(t,x) + 22(t,x) = —n(t, z)2(t, x),
Oun(t,x) — An(t, ) = Alz(t, 2)|?,

with initial conditions

2(0,2) = 20(x), 0:2(0,2) = c*z (),

n(0,z) = no(x), n(0,z) = ny(x),
describes the interaction between Langmuir waves, which characterize oscillations of the electron density
and ion sound waves in a plasma. Here, z denotes the electric field and n denotes the ion density
fluctuation. It arises from coupling a Klein—Gordon equation nonlinearly to a wave equation. For existence
and uniqueness of global smooth solutions we refer to [53, 54, 60] and the references therein. Numerically
the Klein—Gordon—Zakharov system is extensively studied in the relativistic regime ¢ = 1, see [9, 75]. In

contrast, the non-relativistic regime, where c¢ tends to infinity, is due to the highly oscillatory behavior of

the solution much more challenging numerically.
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For a formal overview of the limit system in the high-plasma frequency regime we refer to Section 4.2.
Similarly to the previous two chapters, classical numerical methods break down in the high-plasma
frequency regime. They fail to resolve the oscillations within the solution. Severe time step size restrictions
have to be imposed which leads to huge computational effort and does not permit reasonably accurate
simulations.

Analogously to the previous chapters Gautschi-type methods which are especially designed for solving
oscillatory second-order differential equations numerically (see [36, 38]), also do not allow a reasonable
approximation result as they fail to approximate the highly oscillatory parts properly. We underline
this phenomenon in Figure 4.1 for the high-plasma frequency regime, i.e., ¢ > 1. In contrast to the
slowly varying relativistic regime ¢ = 1 the Gautschi-type method allows a precise approximation of
the solution of the Klein—-Gordon-Zakharov system. But it fails in the highly oscillatory non-relativistic
regime ¢ > 1. For the classical splitting-type methods we observe a similar error behavior as for the

Gautschi-type methods.

0.4 c=1
0.2] |
O | | | | |
o 1 2 3 4 5 6
s s

Figure 4.1: Numerical solution of the Klein—-Gordon—Zakharov system for z. Exponential Gautschi-type scheme
(red solid line) for different ¢ with time step size 7 ~ 1072 at time ¢t = 0.6. The blue dashed line represents the
reference solution at time ¢ = 0.6, computed via the same exponential Gautschi-type scheme with a small time step

size 7 ~ 1075, The spatial discretization is done via a Fourier pseudospectral method with mesh-size h = 0.0245.

Analogously to the previous chapters numerical limit schemes for the Klein—-Gordon—Zakharov system in
the strongly non-relativistic limit regime ¢ > 1 are introduced in Section 4.2. This limit ansatz allows us
to reduce the highly oscillatory problem (4.1) to the integration of the corresponding non-oscillatory limit
equation. Due to the non-oscillatory behavior of the limit system it can be carried out very efficiently

without imposing any c-dependent step size restriction.
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However, this approach only allows error bounds of order
O(c™?).

Henceforth, the limit integration method only yields an accurate approximation of the exact solution for
sufficiently large values of ¢ (see Figure 4.2). For more details on the formal derivation of the limit system

we refer to Section 4.2.

0.4 T -

0.2

-0.2

—0.4 ‘ ‘ ‘

Figure 4.2: Numerical solution of the Klein-Gordon—Zakharov for z for different ¢, i.e., in the high-plasma
frequency case. Limit integration scheme (red solid line) for different ¢ with time step size 7 ~ 1072 at time ¢t = 1.
The blue dashed line represents the reference solution at time ¢ = 1, computed via an exponential Gautschi-type
scheme with a small time step size 7 ~ 107°. The spatial discretization is done via a Fourier pseudospectral
method with mesh-size h = 0.0245.

Here, we want to establish the same novel type of exponential-type integrators as for the Klein-Gordon
and Klein-Gordon—Schrodinger which allow convergence with first- and second-order accuracy in time
uniformly for all ¢ > 1. Our first ansatz lies in considering the so-called twisted variables. For more
details on twisted variables and their appearance in physics and numerical analysis we refer to Section 2.1
and Section 3.1. But we see in Section 4.3 that the ansatz of twisted variables causes a loss of derivative.
Therefore, in Section 4.4 we introduce a novel concept of uniformly accurate oscillatory integrators for
the Klein—Gordon—Zakharov system which converge uniformly with respect to c¢. This ansatz allows us
to overcome the loss of derivative and to establish rigorous error estimates in the low-plasma as well as
in the high-plasma frequency regime. The idea is inspired by the recent work of Herr and Schratz (see
[37]). Our novel oscillatory integrator is in particular asymptotic consistent and converges in the limit
¢ — 0o to the solution of the corresponding Zakharov limit system.

In the next section we formally derive and introduce the limit system of the KGZ system.

4.2 Formal Derivation of the High-Plasma Frequency Limit Sys-

tem

We consider formally the high-plasma frequency limit regime. For a rigorous analysis, see [15, 21, 54, 55].

In a first step, analogously to the previous chapters, we rewrite the Klein—-Gordon—Zakharov system as a
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first-order system in time. Therefore, we recall the definition of the (V). operator

<V>c =V —-A+ c2.

Similar to the previous chapters we rewrite (4.1) as a first-order system in time via the following ansatz

u=z—ic (V) 10z,
v=7%—ic V). 10,Z, (4.2)
h=n—i(V); Om,

such that we have

In order to obtain a first-order system we differentiate u with respect to ¢ and obtain
8tu = 6152’ - ic71<V>;18ttz. (43)

We solve the original equation (4.1) with respect to dyz and equation (4.2) with respect to d¢z and plug
the two equations into (4.3) which yields

(4.4)

Now, we multiply the equation (4.4) by ¢ and obtain
i0pu = —c(V)eu — (V) nz.

After completing this procedure analogously for v and h, we obtain the first-order formulation of the
KGZ system
i0pu = —c(V)eu — (V) tnz,
(V)ev — (V) 'z,
id¢h = —(V)oh — (V)o2[%,

100 = —c

equipped with the initial conditions

0,7) = 2(0,7) —ic” (V) 19,2(0,7) = 20 — ic(V) 121,

v(0,2) = 2(0,2) —ic (V) 19,2(0,2) = Zp — ic(V) 177, (4.5)
0 (0,2) — (V)5 ' om(0,2) = ng —i(V)g 'ny.

=
Il
3

This yields the following first-order system with initial conditions
i0pu = —c(V)eu — (V) tnz, u(0) = 29 — ic{V) 21,
(V)ew— V)i (4.6)
i/ = —(V)ob — (V)o|2*, b(0) = o — i(V)g "y

100 = —c

P .

(V) tnz, v(0) =z —ic
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We have to be careful with the initial value of b (see (4.5) or (4.6)), due to the fact that in Fourier
space for the zeroth Fourier mode the term (V) !is not well-posed. Therefore, we have to make the
assumption that the zeroth Fourier mode of 9;n(0) has to be equal to zero.

—

Assumption 4.1. We assume that the zeroth Fourier mode of 9;n(0) denoted by (0;n(0)), is zero, i.e.,

we have

o —

(0im(0)), = 0.

For notational simplicity we assume z(¢,x) € R, such that we have z = % (u+1u). Now, we firstly apply
the twisted variable ansatz u, := e—icty, Therefore, we have
i@tu* = CQU* + efiCQtiE)tu
1 . 2

=—(c(V)e — ) us — §C<V>;1l‘l (u* e e tuT) :

Together with the following approximations (see also (3.18) and (3.19))
e(V)e—c® = —3A+0(c2A?),
V), 't =1+ 0 (c2A)

we formally obtain
20, = Aus — nu, — e 2wy + O(c2).
The equation in n in terms of u, is given by
Oun = Ant 1A (2P P (w)? T wm)?) + O )

For a smooth function f we furthermore have (by integration by parts) that

¢S @€ = g (557 S 0,00~ 1 (0, m00)
tei2ic25 ” n .
:FZZ'CQ/O ¢ f(ux(§),n(§)) d§

Thus, as ¢~ 2 <=2 0 the KGZ system formally turns to the classical Zakharov system
2001 Uoo — Ao = —Nooloo,

. (47)
attnoo — Aﬂoo = §A|UOO| .

4.3 Uniformly Accurate Methods for the Klein—Gordon—
Zakharov System: Standard Approach

The aim of this section is to show that we cannot construct uniformly accurate methods with our stan-
dard twisted variable ansatz we used in the previous chapters. In this section we show that in the error

analysis, the estimate amounts a loss of derivative.
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We introduce analogously to the previous chapters a twisted variable ansatz and iterate Duhamel’s formula
in the new variables. Thereby, we integrate the highly oscillatory phases exactly. We recall the first-order

system of the KGZ system (4.6)
i = —c(V)eu — (V) ' R(h) (u +),
(VY — tc V);Wﬁ(h)(v +ﬂ),

2
i0h = —(V)obh — 2(V)olu + 7[>

iaﬂ) =

with initial values

H(0) =ng — (V) 'ny.

Analogously to the previous chapters we use the twisted variable ansatz and set
w () = e lu(t),  u(t) = e ().

Note that for the wave equation part § of the KGZ system (4.1) we do not need to apply the twisting,
since there are no highly oscillatory actions in the variable. However, for notational reason we write b,
instead of h. After a simple calculation we obtain

10Uy = 10, (e_icztu> — _2c2%e iy, + e_icztiatu
1

§c<v>;1%(b*)(u+a))

1 .y
= u, — (V) oty — §C<V>c_1%(f)*) (u* 1 o2ic tm)

= —Acuy — %c(V);léR(h*) (u* + e*2i62tﬁ)

with leading operator A, = ¢(V). — c?. A similar equation holds for v,

_in2 _in2
=ce Wy 4e wt(—c(V)Cu—

1 2
100 = — AUy — §C<V>;1§R(h*) (v* +e 2 tm).

As it is mentioned in the previous chapters the advantage of looking at the twisted system in (u.,v.),
instead of (u,v), lies in the fact that the leading operator formally satisfies A, = O(1) in ¢. The twisted

KGZ system now reads

10y = — Aty — %c(V}C_l?R(h*) (u* + e_QiC%K),

. _ 1 -1 —2ic%t—
100, = —Acvy — §C<V>C R(b) (v* +e u*),

Z@tb* = _<V>Oh* - i<v>0

-2 a2y
ezc tu*_"_e ic t’U*

with Duhamel’s formula we have
U (b +7) = ™ Aeu, (L) + %c(V);l /O "= (b, (1 + 5)) (t (b + ) + 20 H D51, 4 5) Y ds,
Vit +7) = T eu, (t,) + %c(V)C_l /OT ei(T_s)AC%(b*(tn +5)) (v*(tn +8)+ e_%cz(t”“)u**(tn + s))ds,
b (b +7) = ™o (1) + £<v>0 /O "= (Dot tats)y (1, 4 5) 4 o= a1, + s)fds.

(4.8)
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For details on the local well-posedness of highly oscillatory Klein—-Gordon equations we refer to [53, 73] and
for the full Klein-Gordon—Zakharov system to [61] and the references therein. Analogously to the previous
chapters we again employ the concept of the ¢- and WU-functions which are defined as in Section 2.3. We

recall the definitions of the ¢- and W-functions in the following remark.

Remark 4.2. For a £ € C we set

p1(§) —1

=T @2(5): f )

In the next section we formally show that an exponential integrator applied on the twisted system is not
an appropriate method to obtain a uniformly accurate method for the KGZ system in the high-plasma

frequency regime.

4.3.1 A Classical Exponential Integrator for the Twisted Klein—Gordon—
Zakharov System

In this section we derive a classical exponential integrator for the twisted KGZ system based on [39].
Therefore, we go on analogously to the previous chapters and use Duhamel’s formulas given in (4.8). We

recall Duhamel’s formulas

wltn + 1) = A () + 2 (V) / TR (D (b + 9)) (u*(tn +5) + e Mg, 4 s))ds,

2 0
Valtn +7) = v (tn) + %C<V>; ! / TR (b, (tn + 5)) (v*(tn +5) + eI (¢, + s))ds,
0

. 3 T . . 2
Bu(tn +7) = 7 (V0h, (£,) + < (Vo / T (Vo gic® (nts)y (1 4 5) + e~ ) (g, + s)( ds
0

S

and freeze the following terms at s =0
R(b(tn + 5)) (u*(tn +5)+ e—2ic2(tn+s)m(tn + 5)) ~ R (b (tn)) (u*(tn) + e_QiCZt”m(tn)),

R(b(tn +5)) (v*(tn +s)+ e—2ic2(t7,+8)m(tn + s)) ~ R(b.(tn)) (v*(tn) + e_2i02t"uﬁ(tn)),

2

. . 2 . .
ewz(tn—"—s)u*(tn+S>—|—e_w2(t"+s)m(tn+8)’ ~ ew2t"’u,*(tn)—‘re_wzt"’m(tn)

So we obtain

Uty +7) = @™ (1) + %c<v>;1 / AR (b, (£,)) <u*(tn) + e_2ic2t"m(tn)>ds,
0

by +7) & e, (1) + %c(V);l / T AR (b, (,)) (v* (tn) + e*QiCQt"uT(tn))ds,
0

b*(tn JrT) ~ eir<V>gb*(tn) + £<V>0/ ei(‘rfs)<V>0 eic2t”u*(tn) Jre—iC?tnm(tn)
0

I

We integrate the remaining terms e!("=%)4c and e!("=5)(V)o exactly. Thus, with the definition of

the ¢1-functions we have
Uy (ty 4+ 7) = ™ Aeu, (t,) + %c(V);ngol (it Ac) R(b(tn)) (u* (tn) + efziczt”ﬁ(tn))7

Oty + 7) = e ew, (t,) + %C<V>C_17'(p1 (iTAc) R(b.(tn)) (v*(tn) + e_Ziczt"'m(tn)),

2

be(tn +7) = T VI0h, () + %<V>0W1 (i7(V)o) [ ua (t) + e~ T (8,)
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With
i(V)orp1(iT(V)o) = (V10 — 1
we obtain the following exponential integration scheme

ul = oAl 4 Zo(V) o (T A R(2) (ut + e,

oI = T A 4 2e(9) Ty (imAd) R(0T) (o + o2 ),

1

ot — gy 1 (o0 1) 2

.2 .2
t e, —
eyl 4 e "

with initial values
uy
00 =% — ice(V) 17,
n) =ng —i(V)g 'ny,
where we have to take in account Assumption 4.1.
Figure 4.3 underlines that the exponential integrator schemes is not uniformly accurate with respect
to ¢. More precisely for large values of ¢ the exponential integrator fails to approximate numerically the
solution of the Klein—-Gordon—-Zakharov system, which can be explained by the following approximation
of the highly oscillatory terms

eicz(tn-i-s) _ eicztn + (’)(302).
Thus, the exponential integrator also suffers from severe time step restrictions, similarly to the Gautschi-

type methods shown in Figure 4.1.

0.9 c=1

—0.9 | | | \
0

Figure 4.3: Numerical solution of the Klein-Gordon—Zakharov system for z. Exponential integrator (red solid
line) for different ¢ with time step size 7 = 1072 at time ¢t = 0.6. The blue dashed line represents the reference
solution at time ¢ = 0.6, computed via an exponential Gautschi-type scheme with a small time step size 7 ~ 107°.

The spatial discretization is done via a Fourier pseudospectral method with mesh-size h = 0.0245.
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In the next section we construct our exponential-type integrator. Therefore, we also integrate the highly

:I:Eicz(tn—&-s

oscillatory phases terms e ), for £ € N in the Duhamel’s formulas exactly.

4.3.2 Construction of a First-Order Exponential-type Integrator

In this section, we formally derive a fist-order exponential-type integrator for the solution (., vs,bs)
based on Duhamel’s formula (4.8). In order to construct a scheme of first-order, we proceed analogously
to the previous chapters. However, integrating the oscillatory phases as before does not yield to a
uniformly accurate method.

Below we derive the numerical scheme for uf“ approximating w, (tn+1), with t,41 = ¢, + 7. We recall

Duhamel’s formula for u. (see (4.8))

U (tn +7) = AU, (tn) + §c<V>;1 / e TDAR (b (tn + 5)) (u*oﬁn +5) + e BT, + s))ds.
0

Analogously to the previous chapters we use Taylor series expansions of

bultn +5) = bi(tn) + O(sh),  wiltn +5) = u(tn) + O(su)),
Tal(tn +8) = Ux(tn) + O(sT), e — 14 O(sA,).

We plug the Taylor series expansions into Duhamel’s formula of wu,, integrate the highly oscillatory

phase e—ic’s exactly, and obtain

4 7) = A (1) 4 5906 [ R(0.0) (1 0) +0 T s
0

+ RI(T7 t’rh Uy Vs h*)
= A, (1) + STe(V) 1A (R (b (b)) (£0) + €20 01 (<20 IR (0. (1)) (1)
+ Rl(Tv t?’H Uy Vs h*>7

where the remainder R; satisfies

||R1(7—7 tn,u*,v*, b*)”r S Tszqu’

for a constant k, »s, independent of c.
Thus, we obtain the following exponential-type integration scheme

wIth = oA+ Sre(V) e A (R ul + o g (<2icT)R(b2) 0T

For v, we can derive analogously to u. the following scheme

L = @i Ay 4 %Tc(V)C_leiTAC [%(hf)vf + e_%czt"301(—22'027)?)?(()’,})@}.

Given the numerical schemes for u?*! and v?*! we can easily compute 2" as follows
1

n+1l _ ict n+1 —ict . n+1
z =3 (e My +e " .

For b, we use also Duhamel’s formula (see (4.8))

1

) T . . 2
b*(tn + 7_) — ezr(V}gh*(tn) + Z<V>0/ eZ(T—S)<V>U ezcz(t"’—i_s)u*(tn + S) + e—zcz(tn-&-s)m(tn + S) ds
0
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and plug in the following Taylor series expansions
Ut + ) = wa(ta) + O(st), Tty + ) = T2 (t) + O(s77),

such that we obtain

ba(ty +7) =™ V00p,(t,) + i(V}oeiTW)O /O "o [|u*(tn)|2 + Xty (1Yo (t,)
o (ta)[ o+ 07 O F T (b, ) (8) | ds
+ Ri(7, tn, Us, Vs, ),
where the remainder R; satisfies
1B (7 s, 00,52 | < 72 (M)
for a constant k, independent of ¢. Now we integrate the highly oscillatory phases exactly and obtain
bu(tn +7) = V00, (1) + £T<V>oei7<v>° [@1(*iT<V>o)\u*(tn)l2 +p1(=im(V)o)[vs(tn)|?
+ ey (i(2¢2 — (V)0)7T )t (tn)va(tn)
2y (= (262 + (V)o)7) T (b))
+ Ri(7,tn, Us, Vs, ).
This motivates the following numerical scheme for b,
hrtt =™ Viopr 4 £T<V>oe”<v>° {wl(—iT<V>0)(|uf|2 + [P [2) + et (1262 — (V)o)T)ulol
+ e_QiCZt”gol( —i(2¢% + <V>O)T)W]
Collecting the results, yields the following full numerical scheme in u, vs, and b,

ulth = oAl 4 ro(V) e A [R(b2 Jul + et oy (<2icT)R(2) 7,

ol = oAy %TC(V)JleiTAC {%(hf)vf + e72i62t"<p1(—2i027)3‘3(hf)@},
B = 7N 4 L (D00 [y (ir (V)o) (P + 02) + €0, (1262 — (Do)t
ety (= 0262 + (Vo)) uror |

with initial values

ud = 29 — ic(V)c_lzl,
W=7 - ic(V)c_lzl,
0

where we have to take into account Assumption 4.1.
However, if we want to do a rigorous convergence analysis of the derived first-order exponential-type
uniformly accurate integration scheme we have to estimate the nonlinearity of b.. Since ;1 is bounded

(V)

and e*V)0 is a linear isometry, formally we have for b,

19 (baes) — B4 < [0 (bn) — 6711 + 7Kag (nu*(tn) s+ o) — vfnm)
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where K, ) is independent of ¢, but the estimate amounts to a loss of derivative. In order to avoid this
we follow in the next section the strategy given in [37, 59]. Thus, in a first step we have to reformulate
the KGZ system as it is shown in [37] in a suitable way and then derive a uniformly accurate oscillatory

integrator.

4.4 Uniformly Accurate Methods for the Klein—Gordon—
Zakharov System: Refined Approach

As we have seen before, due to the loss of derivative, the twisted variable ansatz is not appropriate for
the Klein—Gordon—Zakharov system. In this section we derive a uniformly accurate oscillatory integrator
by following the strategy given in [37, 59]. This section is a detailed version of [12, chapter 2-4].

For practical implementation issues, we consider z and n, as functions defined on (t,2) € R x T¢ with
values in R and smooth initial values. All the results in this section can be extended to complex valued
solution z € C, but, for clarity of presentation we restrict ourselves to the real setting.

We recall the KGZ system rewritten as a first-order system in time in z (see also (4.6))

O = —e(V)ou — 2e(V)7 (AT, u(0) = 2 — ie(V); e
(4.9)
8ttn:An+iA|u+ﬂ|2, n(0) =ng, 9In(0) =nq,

where we have z = 3 (u + 7).

Remark 4.3 (Nonlinear coupling). Note that the coupling in the Klein—Gordon and wave part is driven

by the operator ¢(V)_ ! and (V)g, respectively. With the aid of the Fourier expansion we easily see that

c

the coupling operator ¢(V)_ 1 x (V)q satisfies

ck

2
[tV (Dofll, = X | | 1P

k€EZ

which implies
e (Do f |2 < ellfll: aswellas  [|e(V)2 (VDo f |12 < 1f s

From the first bound we can easily deduce that no loss of derivative occurs if ¢ = O(1), and hence the KGZ
system (4.1) can be solved much more easily in the low-plasma frequency regime ¢ = 1. However, standard
techniques fail in the high-plasma frequency regime ¢ > 1 due to the loss of derivative highlighted through

the second bound.

To overcome this loss of derivative in the high-plasma frequency regime we pursue the following strategy:
Inspired by the numerical analysis of the Zakharov system given in [37], see also [59] for the original idea

in context of the local wellposedness analysis of the Zakharov system, we introduce the new variable
F = 8tu

and will further look at (4.9) as a system in (u, dyu, n, On) = (u, F,n,n). With this notation the equation

in uw given in (4.9) can be expressed as follows

o(V)ots = —iF — %c<v>;1 n(u + 7). (4.10)
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Furthermore, taking the time derivative in the first line of (4.9) yields by the product formula

iOF = — (V) F — %c(V);l On(u + ) + ndy(u+71)|. (4.11)

As n is real valued we have

By = ic(V)eu + %c<v> L n(u+ ),

¢ -1

ot = —ic(V)u — §C<V>C n(u +u)

which implies
O (u+ 1) = ic(V)(u — ). (4.12)

Plugging (4.12) into (4.11) yields
i0.F = —c(V),F — %c<v>;1 [+ + ine(V) ()] (4.13)

System (4.9) together with equation (4.10) and (4.13) thus takes the form

i0,F = —c(V),F — %c<v>;1 [u+7) + ine(V) ()],

1 _
5ttn: An+ ZA‘U+U|27 (414)

1 t 7
u=(c(V),)™? {—iF - §C<V>C_1n (u(O) —|—/ F(s)ds + u(0) —|—/ F(s)ds) } .
0 0
Thereby, we use that ¢(V),. is invertible for all ¢ # 0 as well as the representation
t
u(t) = u(0) + / F(s)ds.
0

4.4.1 Construction of the Uniformly Accurate Oscillatory Integrator

In this section we develop a uniformly accurate numerical scheme which allows us to approximate so-
lutions of the system (4.9) uniformly in the parameter ¢. Our approach is thereby based on looking
at the reformulated system (4.14) and approximating the corresponding Duhamel’s formula in (F,n,n).
However, and in great difference to classical exponential and trigonometric integration techniques (see,
e.g., [31, 36, 37, 39]), we will carefully treat the highly oscillatory phases triggered by the plasma fre-
quency c in an exact way.

Duhamel’s formula in (F,n, 1) reads (see (4.14))

Flt,+7)=eTNeR(t,) + %c<v>;1 / eir=8)e(V)e {fl(tn +8) (u(ty, + 8) +(t, +5))
0

+in(t, + S)C<V>c(u(tn +5) —u(t, + 5)) }ds,

n(t, + 1) = cos (1(V)o) n(t,) + (V)g *sin (7(V)o) 0(t,)

1

. , (4.15)
+ (vt /0 sin((7 — 5)(V)o)Alulty + 5) +T(t, + 5| ds,

4
Wty +7) = —(V)osin (7(V)o) n(t,) + cos (7(V)o) n(ts,)

+ 111/07 cos((r — 5)(V)o) Al u(ty + 5) + (ty + 5)|ds.
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Furthermore, observe that for v we have (see (4.9))

w(ty +7) = X Veu(t,) + %c(V);l / e = Wlen(t, + 5) (u(ty, + s) +T(t, + 5))ds. (4.16)
0

Remark 4.4. Note that d;u = F = O(¢(V),). Thus, if we would approximate the integrals in (4.15) by

employing the classical Taylor series expansion
w(tyn + 8) = ulty) + O(sdu) = u(ty) + O(s¢(V)e)

(or a classical quadrature formula) this yields a local error of order O(7%¢?) and, in particular, not the
aimed uniform approximation property. Henceforth, standard exponential integrator techniques (cf. [39])

fail, and a more careful approximation technique has to be applied.

4.4.1.1 Collection of Essential Lemma and Notation

We start off by collecting some useful lemma which will be essential in the derivation of uniform approx-
imations with respect to c. Thereby, we will in particular exploit the following refined bilinear estimates:
For o1 + 02 > 0 (and as we assume that 1 < d < 3) it holds that

Ifalle < Krallflloillglle, forallo <oy +o02— %  withoy,00 and —o # &,
lfglle < Krallfllollglle, forall o < o1+ 02— g with 01,00 or —0 = g.
In particular, by setting ¢ = 01 = r — 1 and o2 = r we can thus conclude
1f9llr—1 < Krall Fllr—1llgllr, (4.17)
where we use that oo =7 > d/2 as well as 01 + 02 =2r — 1 > 0.
Lemma 4.5 (cf. Lemma 3 in [12]). For allt € R and ¢ # 0 we have
— itc 1
[t e P [ o P P [ (A e W | [
—i€c —igc? 1
[(e7 Ve — e ™) fl < &I fllrtas (4.18)

-2
93221, < win (S5 2 g A1)« OO0 (el oo < KAl

Proof. The estimates in the first and second row follow from (2.27), (2.28) and (2.30) (see also [13]).

Furthermore, observe that (V)-2 and ¢=1(V).. in Fourier space can be estimated as follows

< 1+ c Y.

1 ) 1 1 1 Ve + k2 e+ |k
———— < min and <
2+ k? c

The second inequality together with the bilinear estimate (4.17) and the definition of (V). in Fourier

space (see (2.12)) in particular implies

V)e
Tl < Kl flrllohn

r

@22 et < 1955

< K| f [lr—
1

r—

for some constant K > 0 independent of ¢. This concludes the estimates in the last row of (4.18). O
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In the following we set

My = max (_sup {01 + DO, + 0O+ 1601} 1) (@9)

0<t<T

and introduce a suitable definition for the occuring remainders.

Definition 4.6 (Remainder). We will denote all constants which can be chosen independently of ¢ by K.

Furthermore, we write

=9+ Rrss if  Nf—glls <KMp, (4.20)

for some p € N and K > 0 independent of c.

We will also make use of the ¢ functions defined in (2.8).
The following lemma will allow us to carry out a classical Taylor series expansions in n(t, + s)
and n(t, + s) in the construction of our numerical scheme without producing remainders which depend

on c.
Lemma 4.7 (cf. Lemma 6 in [12]). For all s € R it holds that
[t + ) = n(ta)lle + 8t + ) = 8(ta) o1 < s|KM2,
for some constant K > 0 which can be chosen independently of ¢ such that in particular
n(t, +5) = n(tn) + sRrt1, W(t, +5) = 0(tn) + S Rrta. (4.21)
Proof. Duhamel’s formula (4.15) in (n, 1) yields

n(t, +s) — n(ty) = (cos(s(V)o) — 1)n(t,) + ssinc(s(V)o)n(tn) + s Rpy1,
)a(tn) — ssine(s(V)o)(V)gn(ts) + s Rro.

=
=3
=
3
+
V)
c3
|
=
—
~
3
N—
Il
—
@)
o
wn
—~
V2
£Y
d
o
s
|
L

The assertion thus follows by the estimate

I(cos(s(V)o) = 1) flr + | (sinc(s(V)o) = D fllr < 357 fllr+2
together with the bilinear estimate (1.2). O

In the approximation of u, however, we need to be much more careful as a classical Taylor series expansion

would lead to

u(ty + ) = u(ty) + sc(V)e Ry
and trigger an error at order O(sc?) (see also Remark 4.4).

Lemma 4.8 (cf. Lemma 7 in [12]). For all s € R it holds
.92 .
(i +5) = € u(ta) |l + fultn +5) = T u(ty)ll < |s|K (M2 + MZ),
for some constant K > 0 which can be chosen independently of ¢ such that in particular

u(ty, +s) = e Veuy(t,) + sR, and u(t, +s) = eiCQSU(t,L) + sRy42. (4.22)
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Proof. Duhamel’s formula in u (see (4.16)) implies
u(t, 4+ s) = e Vey(t,) + sR,
which yields the first assertion. Furthermore, we can write
u(ty, + ) — eiCQSu(tn) = (eisc(v)c - ei625> u(ty) + SR

Together with Lemma 4.5 this concludes the second assertion. O

Now, we derive our uniformly accurate oscillatory integrator. Therefore, we approximate the different

terms F, u and (n,n) separately.

a) Approximation in F:
Recall Duhamel’s formula in F' (see (4.15))

Fita +7) = €7D F () + 5e(9);" [0+ 0t 49 70 +9)
0

+in(ty + 8)(V)e (utn + 5) — Wty + 5)) }ds.

Multiplying the above formula with the operator (¢(V).)~! and employing the expansions for (n, 0) (¢, +s5)
given in (4.21) and for u(t, +s) given in (4.22) we obtain by Lemma 4.5 together with the approximation

is(c?— sl -
le™( eV f — 22 f||, < Kse™? | flrta

(V) el /O e (it ult) + e (i)
+ iez’s%A (n(tn)c<V>cu(tn)) _ ie—is(C(V>c+c2) (n(tn>c<v>cﬂ(tn)) }dS

+ TQRT+2.

Now, we integrate the remaining exponential terms exactly. With the definition of the ¢;-function in (2.8)
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we furthermore obtain

V|

+ Z‘%<v>226”c<v>c¢)1 (—iT(C<v>c + 02)) (fl(tn ﬂ(tn)>

- g(V};ze”CW)Cwl (i7A) (n(tn)c(v>cu(tn)

+ %<V>C—26i‘rc<v>cs01 (_,L'T(C<V>c + 02)) (n(tn)C<v>cE(tn)) + T2Rr+2
_ ei¢c<V>c(c<v>c)*1F(tn)
T (57) (30) + il )

i (V)2 Ty (=i (o) + ) (blta)lta) = in(tn)e(V)e(E) )

+ 7'2727«4_2 .

b) Approximation in u:
Recall that at time ¢ = t,, we have (see (4.14))

ultn) = ((V)e) ™! {—iF(tn) - %c(V}c_ln(tn) (1r(t) + IF(tn)>} , (4.24)
where we have set

tn n—1 T
Ir(t,) := u(0) +/0 F(s)ds = u(0) + Z/O F(t + s)ds.
k=0

To obtain an approximation of Ir(t,) we will use the approximation (4.23) which yields

I(t) = u(0) + 3 [ (e P+ (R, ) ds
k=070
o (4.25)
=u(0) + (T Z gpl(iTc<V>c)F(tk)> + 7t Ryso.
k=0

In the following we approximate Ir(t,) by Sr(ty), therefore we set
n—1
Sp(tn) = w(0) + 7Y @1(ite(V)e)F(ty). (4.26)
k=0

Then, plugging the approximation (4.25) into (4.24) yields thanks to the estimate ||(V)_2¢?]|,, < 1 (see
Lemma 4.5) that

(4.27)




4.4. Uniformly Accurate Methods for the Klein—-Gordon—Zakharov System: Refined Approach 117

¢) Approximation in (n,n):
Recall Duhamel’s formula in (n, 1) (cf. (4.15))

n(t, +7) = cos (1(V)o) n(tn) + (V)g 'sin (1(V)o) t(t,,)

+ i(V}al /OT sin((1 — 5)<V>0)A|u(tn +s) +u(t, + s)‘st7

W(t, +7) = —(V)osin (7(V)o) n(t,) + cos (7(V)o) (ty,)

+ % /07- COS((T — 3)<v>0)A|u(tn + S) +ﬂ(tn n s)|2d5_

Employing the approximation of u(t, + s) given in (4.22) together with the trigonometric approximations

[(sin(s(V)o) = 5(V)o) fllr + [[(cos(s(V)o) = 1) fll» + [[(sinc(s(V)o) = 1) f[lr < 3> fllry2
we obtain

n(tn +7) = cos (T(V)o) n(tn) + (V)g 'sin (7(V)o) #(tn)

+ i(V)alsinc (T(V)o) /O (= )(P0) & {2t + 2 u(t,)? + e a(t, )"} ds

+ TBRT+4,
W(ty, + 7) = —(V)osin (7(V)o) n(tn) + cos (7(V)o) n(tn)

]. T -2 .2
+ oo (T<v>0)/ A {2|u(tn)\2 + iy (t,)2 + e~ (H(tn))Z} ds + 7Ry 4.
0

Again integrating the remaining exponential terms exactly, together with the definition of the ¢;- and

po-function (see Definition (2.8)) we thus derive

n(ty +7) = cos (1(V)o) n(ty) + (V)g 'sin (7(V)o) (tn)

sinc (7(V)o) A {\u(tn)|2 + o (2icT)u(tn)? + 0o (—2icT) (ﬂ(tn))2} + T Ryya,
(4.28)

1ty +7) = —(V)osin (7(V)o) n(tn) + cos (7(V)o) t(tn)

+ 5008 (7(V)0) A {2Ju(ta) 2 + @1 Qic2r)u(ta)? + o1(~2i¢*T) (@(tn))* | + 7Ry

4.4.1.2 A Uniformly Accurate Oscillatory Integrator

Collecting the approximations in (4.23), (4.27) (together with (4.26)) and (4.28) motivate us to define

our numerical scheme as follows.
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For n > 1 we set

(C<V>C)71Fn+1 _ eiTC<V>c(C<v>C)71Fn + iz<V>;2eiTc<v>C€P1 (%TA) (nnun + innc<v>cun)

2
+ i%<v>;2em<v>cw (—ir(e(V)e + ¢2)) (ﬁ"ﬂ" - in”c<V>Cﬂ"),
n" = cos (T(V)o) n™ + (V) tsin (1(V)o) A"
7'2 —9
+ Zosine (1(V)o) A {\u"\z + 02(202T) (™) + o (—2icT)un } :
4 (4.29)
A" = —(V)gsin (7(V)g) n" + cos (1(V)g) 1"
+ Zeos (1)) A {2 P + g1 2ic*r)(u")? + o (~2ic*r)ir |
St = S 4 7oy (iTe(V) ) F™ T,
wt = 1wyl {_iFnJrl _ %C<V>C’1n”+1 (S;—O—l T S;—H)}
and choose the following initial values (cf. (4.10))
u® = u(0), n? := n(0), 1% := 9;n(0),
FO = ie(V)eu® + —e(V) 21 n0(u® + ub), (4.30)

S9 =’ + 71 (iTe(V) ) FO.
Remark 4.9. Note that for practical implementation issues we write

SEtl = S+ 71 (iTe(V) o) P
_ S;_L‘ —i (eiTC<V>C _ 1) (C<V>c)_l Frtl

thanks to the definition of the ¢;-function given in (2.8).

In the next section we carry out the convergence analysis of the scheme (4.29).

4.4.2 Convergence Analysis

Before we state our convergence result, we derive the different error bounds for F', u and (n, 1) to shorten

the proof. In the following we set (see (4.19))
B = (sup {1+ 1ETD) o+ I+ () 1) (430

a) Error in F
Taking the difference of F(t, + 7) given in (4.23) and F"*! defined in (4.29) we readily obtain thanks
to the error bounds on the remainders (4.20) (see Definition 4.6), the bilinear estimate (1.2) and the
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isometric property [|eV)e . = ||f|l» (see Lemma 4.5) that
Ie(¥)e) ™ (Bt +7) = F* ) ],
< [(V)e) T (F(tn) = FM)|, 4
+7 (V)2 (0t )ultn) — ")
+7[[(V2er (378) (n(t)e(V)eulta) = we(V)er )| (432)
+7[(V2er (<ir(e(V)e + ) (nltn)e(V)euta) —we(v)aar) |
+ KM
= {[(c(V)e) " (F(tn) — F”)Hr+1 + T+ T +T5 +7°KMP |
We have used that the definition of the ¢, function (see (2.8)) implies
Hcpl (%TA)HT <1 and |l¢ (—it(e(V)e+c?)) | < 1.
We will estimate the terms on the right hand side TjF separately.
Bound on the first term T[": Note that
n(ty)u(tn) —n"u" =t )u(t,) — (0" —na(ts) +n(tn)) u”
= 0ty )u(ty) — A"u™ + 0t )u™ — a(t,)u"
= ((t,) — ™) u" + 1a(ty) (u(ty) —u™).
Thanks to Lemma 4.5 and the bilinear estimate (4.17) we have
V2Dt < N fglli—1t < KN Flr—1llgllrta
which thus implies that
TlF =T H (V)C_2(f1(tn)u(tn) — t'1”u")HTJrl
S TE ([18(tn) = 0" llr—allu" e + 18(E) [l lultn) — w{lr+1) (4.33)
< TK My, By, ([[0(tn) = 0" -1 + [Ju(tn) — w"[lr41),
where M, , and By, , are defined in (4.19) and (4.31), respectively.
The second and third term have to be bounded more carefully.
Bound on the second term T4": Note that for ¢ € R with ¢ # 0 we have
) ei'r( -1 .
Im1 GC) fllygr = ||[T———f < 1) fllr4a- (4.34)
ZTC r+1
Thanks to the relation
1(tn)e(V)eu(ty) — n"e(V)eu™ = n(t,)e{V)eu(t,) — (0™ —n(ty) + n(t,))e(V)eu" (4.35)
. .

= (n(tn) = n")(V)eu" +0(tn)c(V)e(ultn) — u")
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we thus obtain that
(n(t)e()eultn) = 0" (Ve ) |4,
(n(tn) — n")c<V>cu")

r+1

+ 7]V (378) (nt)e(V)elult) —u)) | (4.36)
<[22 () —we@)e) |+ |[(9)22 (nltn)e(V)elu(ta) —u))
r— r+1
=Ty, + Ty
We consider TZF, o and TQI‘? , separately. Thanks to the last estimate in Lemma 4.5 we have
T8, = |92 (k) = 0)e(W)en™ )| < Klln(tn) = w7l "o (4.37)

Furthermore, the estimate % < 1 together with the definition of the operator (V). in Fourier space
(see equation (2.12)) yields that
(Ve
_— < - 4.38
reeaconti I (4.35)

With the aid of Lemma 4.5 we can estimate TQ}? , as follows

T, =7 |[(V)2 (nt)e(Ve(ult) - uM) )|
= |92 (nte) 1 eyt Tt~ )|
<[ @2 (vt ey ) =) |
(022 () gy Potuttn) )|
<7y n(tn)mé(u(tn) | b n(tn)C(CCiV<>VC>O)c(V>O(u(tn) sl
Now, we use the above bound (4.38), which implies
T, < Kt e [u(ts) — o (1.39)

Plugging (4.37) and (4.39) into (4.36) we can thus conclude

T2F < K(Hn(tn) =0l Ju" [+ TI0E) [ (Ju(tn) — “n||r+1)

) (4.40)

< 7K My 1B, (= Inltn) = 071 + lultn) = w1 )-

Bound on the third term 7}: Similarly to the bound on T we obtain by the relation (4.35)
using (4.34) together with the estimate

1 1
Wer < 2 1£1lr
that

T = (V)21 (<ir(e(V)e + ) (n(ta)e{)ulta) — we(V)oa")

r+1

+r H (V)2 (n(tn)c(v>cm>

r+1 r+1

- ((n(tn) - n")c(V>cﬂ”)

IA
E!
o

IN
—~
=
—~
~

3

~
3

~
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With similar arguments (see (1.2), (4.18), (4.39)) as above we can thus conclude

T < K (Jn(t) = 0 -l lla + 7l 1 futa) = w4 )

) (4.41)
< TE My, g1 Boy o (= () =07 o1 + fu(ta) =l ).
Bound on error in F: Plugging the bounds (4.33), (4.40) and (4.41) into (4.32) yields that
(V)™ (Bt +7) = FPH) ||y
< (C<V>C)_l (F(tn) - Fn) r
H [ - .
+ 7K My, 1By (Ju(tn) = 0 llg1 + Ln(ta) = 07 o1+ [(E) = 671
+TPKME s

b) Error in u
Taking the difference of the approximation of u(t,) given in (4.27) and the numerical solution u™ defined
in (4.29) we readily obtain by the definition of the remainder R, 13 (see Definition 4.6) together with the

relation
0(t0)Sp (fn) — 0"SP = n(ta)Sp(ta) — (W~ n(t) + n(t,))Sp
= (u(tn) = 0")SE + (ta)(Sr(ta) — SP)
that
luta) = ullosr < [l 4N F" = P, + [[(9)22 (k) = 0SB,
+[|t9)22 (n(tn) (Sp(ta) - 57))

Thanks to Lemma 4.5 we have

902 (0(t) 0S|,y < KI0(0) w531 < K (Hlnten) = woma ) 1S a) . (240

(4.43)

+ TRT+3'
r+1

Furthermore, the bound (4.39) with u(t,) — u™ replaced by (c¢(V):1)(Sr(t,) — S) implies with the aid
of (4.39) that

| (9122 (n(t) (Se(t) - 57))

< (922 (nta) (V) [(e(¥)e) 7 (Sk(ta) - 5% ) )

r+1 r+1 (445)
< Kln(ta) 1 |(e(9)0) 7 (Swlta) = S2)|
r4+1
Plugging (4.44) and (4.45) into (4.43) yields
lutn) = w"flrer < e (V) E = F(t)],.,,
1
4 ( Hnta) = w1 ) (1S3 ])
T (4.46)
K n(ta) 41 || (7)) (S(ta) — S7)
r+1
+ TRT+3.
Taking the difference of Sg(t,) defined in (4.26) and ST given through (4.29) we obtain
|07 (Seta) = S2) | =73 [0 erlrewo) (Fitn) - FF) |
r+ k=0 r+ (4 47)

NE

<rT

)

r+1

|7 (Pt - F¥)

=

=0
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where we have used that ||¢i(iTc(V).)]], < 1.
The definition of S} (see (4.29) with initial value (4.30)) also yields

1S3 lre1 < [a(O)llr + 7Y [lor Gre(V) ) F ), -
k=0

From the estimate (4.34) we can furthermore conclude that

n
1524y < T less +7 3 [[rerlire(W))FE
k=0

<7 ulO)rpr +7 > [[((V)e) T FF| (4.48)

|

< 7[w(0)flr41 + tnsr sup [[(e(V)e) 1
0<k<n

Plugging (4.47) and (4.48) into (4.46) we thus obtain by the definition of By, , in (4.31) that

n — — n 1 n
Jutta) = lhsr < e D0 G = POy + KBt Hlntta) =51 )

. (4.49)
e (521 -], ).
k=0
c) Error in (n,n)
In the following we define the rotation matrix
cos (1(V)o)  sin(7(V)o)
D(r(V)y) = . 4.50
(r(V)o) < O <v>o>> (450)

Taking the difference of the approximation to the exact solution (n(¢,+1), 2(t,+1)) given in (4.28) and the
numerical solution (n"T! a"*t1) defined in (4.29) we readily obtain by the definition of the

remainder R, (see Definition 4.6), the rotation matrix (4.50) and the relation

Jutn)] = |(u™)?] = (u(tn) — u™)utn) +u" (ultn) — u"),

(4.51)
u(ty)? = (u™)? = (u(ty) — u™)(u(ts) +u™)

(with the corresponding complex conjugate version) that

n(tp 1) —nntt n(t,) —n"
=D(r(V
(<v>al< A(t) — ﬁ”)) (7{¥ho) <<v>—1( A(tn) — m)

. Tmy<v>>3( pr(u(ta) u") (ult,) — u")) +<73sir1c(r<V>o>Rr+4>_

4\ cos (7(V)0) (Vo (pa(ulta), u™) (u(ty) - u™)) TR, 4s

Thereby, p1 and ps simply denote polynomials in wu(t,),u"™ (according to (4.51)) due to the bounds
(see (2.8))

o1 (+2ic?)| < 1, |2 (£2ic?)| < 1.
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Solving the above recursion we obtain

<<Vn>(tn+1) o ) =37 ip(ﬂwo)k (TWW%(M (), w"*) (u(tnr) — unfk)) )

o (A(ty) —am) 4 cos (7(V)o) (V)o (pz (wtn—r), u™ %) (w(tn—k) —u""") )

72sinc(r Rita
TRT+3
-

=- (T(V)o)* M {N (u(tn—r), u" ")}

4
( rinC ) ()3 (p1( (tn). u") <u<tn>—un>))

cos ( 0) (V) 0(]72 (u(tn), u™) (ults,) — Un))
T SIHC T+4>
TRT+3 ’

where we have set
_ N] (’U/(tnfk), un_k)
n—k\ __
N(U(tnfk%u ) - (NQ(U(tn_k) u"_k)>

iy [ TR (1 w000 (e~ ) |
cos (T(V)o )<V>0( (u(tn—r),u™*) (u(tn_k)funfk:)>

Note that for all £ > 1 it holds
HD(T(V)O)I“AHT <1.

Together with the observation

N (ultn-1),u*) = cos (7(90) 08 (o (a1, 07 4) (ulta) = o) )
+ sin (7(V)) cos (7(V)o) <V>0(p2 (w(tn_r), u" ) (u(tn_r) — u") )

+ (p2 (u(tnfk)v un_k) (u(tnfk) N u”_k) >}

= 1cos (7({V)o)

we thus obtain
[0(tns1) — 0"t Hoy < TKM,, By, < Z [ulte) — u ||r+1> TMP s

as well as the (classical) bound

n

[n(tnt1) — nn+1H7’ + ||<V>61( W(tn) — 0", < KMy, By, » <T [|u(ty) — uk”rJrl)

k=0
+ TM£L+17T+3'
Hence, we can conclude
1 . .
~[n(tne1) = 0o+ n(tarn) = 0" 4 () — 2"
-

n

S KMtnv"”BtnaT' (T Z ||U(tk) - uk||7'+1> + TM£,+1,T‘+3'
k=0

(4.52)
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4.4.2.1 The Convergence Theorem

The numerical solutions (u™, F™,n™ n") defined by the oscillatory integration scheme (4.29) allows a
first-order approximation to the exact solution (u(ty), F'(tn), n(t,), n(ty)) of the Klein-Gordon-Zakharov

system (4.14) uniformly in ¢. More precisely, with
Zn = % (U +u?)
the following convergence result holds.

Theorem 4.10 (Convergence bound for the first-order scheme, cf. Theorem 9 in [12]). Fiz r > d/2.
Assume that (u(0),n(0),1(0)) € H™* x H™3 x H™+2. Then there exists constants T > 0,79 > 0, K > 0
such that for allt, <T,7 <19 and all ¢ > 1 we have

12(tn) = 2" 1 + [In(tn) = 0"[l + [[0(En) = 2" [lr 1 < K77,

where the constant K depends on T, on My 13 defined in (4.19), and on r, but can be chosen indepen-
dently of c.

Proof. Due to the local wellposedness of the Klein-Gordon—Zakharov system (4.14) (see, e.g., [54, 55, 61])
we know that there exists a T' > 0 such that My 13 defined in (4.19) is finite. Thereby, observe that by
the definition of F' = d,u we have (see (4.9))

1c(V)c_l n(u + )

P _
i e(V)eu 5

such that by Lemma 4.5 and the bilinear estimate (4.17) we obtain
1(e()e) ™ Fllrtr < flullrsr + [Imullr—1 < Jullrsr + Kllnllr—alfuflrr1.
Collecting the error bounds (4.42), (4.49) and (4.52) yields

||(C<v>c)71 (F(tn +7)— Fn+1) ||r+1

< |[(e(V)e) ™ (F(t) = FM)|) 4,

KMy, B () = 01+ HI(t) = 07y + () — 57 )

2 P
+7 KMtn+1,7"+3’

un+1 ||r+1

(1) —
1
<l V)t (Fltnsr) = F*)||yy + KBy, ot (Tnn(tnm — ) (4.53)

n+1

+ KMy, 11 <¢Z e (V)7 (F(t) — Fk)“r+1> ,
k=0
1 . .
—ln(tnts) — W () = 0" () = 8

n
S KMtnvrBtnar (T Z ||u(tk) - uk”""“!‘l) + TMtz:,,+1,T‘+3'
k=0

In the following we assume

forallk <n : By <My, My, 41 <M, My, r13 < Ms.

n+1, n+1,
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Plugging the estimates on the error in n and n into the error recursions in u and F' yields together with

n
Y el < tngr sup [l
o 0<k<n

by (4.53) that

(Vo)™ (Fltn+7) = F ) [, < [(e(9)e) ™ (Bta) — F7)|

H’r’+1

r+1
+ 7tn 1 (M, Ma, Ms) sup u(tn) —u"|r41 (4.54)
0<k<n
+ 7P KM} g

as well as

lu(tner) = u™ gy < Ko (M, M, My) sup ||e™ V)L (F(tien) — F*Y)
0<k<n (4.55)
+TKBtn,rtnM£,,+1,r+37

where the constants K1 and Ko depend on t,, M7, Ms and M3, but can be chosen independently of c.

Plugging (4.55) into (4.54) finally yields with the inductive assumption that the error in F' is growing as

[(e(V)e) ™ (Fltn +7) = F") ||, < (1 + Ki(tn, My, Mo, M3)T> [(e(V)e) ™ (F(t) = FM)|, 14 (

N 4.56)
+ 72 Ko (tn, My, My, M3),

where 161 and 162 depend on t,,, M1, My and M3, but can be chosen independently of c.

Collecting the estimates in (4.56), (4.55) and (4.52) the assertion then follows by z = 1

with an inductive, respectively, Lady Windermere’s fan argument (see, for example [35, 50]). O

(u + 1) together

The uniform convergence rate in c¢ stated in Theorem 4.10 is numerically confirmed in Figure 4.7.

Remark 4.11 (Higher-order methods). Our novel technique allows us to develop (in a similar way)
higher-order uniformly accurate schemes (with order p € N) for the Klein-Gordon-Zakharov system (4.1)

with convergence rate O(7P) uniformly in ¢. This can be achived by iterating the Duhamel’s formulas.

For instance, a second-order uniformly accurate integrator can be obtained by plugging the locally second-
order uniform approximations of u(t, + s),n(t, + s) and n(t, + s) given in Lemma 4.12 below into
Duhamel’s formula (4.15) and integrating the remaining highly oscillatory phases of type

ekt with keZ

exactly.
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Lemma 4.12 (cf. Lemma 11 in [12]). Locally second-order uniform approzimations to (u,n,n)(t, + s)

are given by
u(ty + 5) = e Vley(t,)

b iske(O)T T (o (i55A) (n(ta)u(tn) + o1 (=is(e(V)e + ) (n(ta (1))

+ 5° R4,
n(tn + ) = cos(s(V)o)n(tn) + (V) 'sin(s(V)o)n(tn)
ZQSIHC {\u 2 + p2(2ic?s)u(ty)? + pa(—2ic%s) (ﬁ(tn))Q}JrsSRTH,
a(tn +s) = —(V)osin(s < > Jn(tn) + cos(s(V)o)n(tn)
+ 4005 {2|u 12 4 1 (2ic28)u(tn)? + o1 (—2ic%s) (U(tn))2} 4 2Ry,

Proof. Duhamel’s formula in u (see (4.16)) together with the approximations (see Lemma 4.5)
ultn +€) = € ulty) + ERppn, STV S o8 LR,
(cf. (4.22)) implies by the definition of the ¢; function (see (2.8)) the following
w(ty + 5) = e Vew(t,) + %C<V>gl /OS e s=9eNVhen(t, +€) (u(tn + &) +u(tn +€))d¢

:eZSC<V>Lu(tn)+%C<V>;1\/ ei(sfg)“’(w“n(tn)(e’fcgu(tn)+e*i5°26(tn))d§+s72r+2
0

_ eelPey(e) 4+ %dw;leiscmc /0 (eigéA(n(tn)u(tn)) +e*l’&(c(V)chc"’)(n(tn)ﬂ(tn))) de
+ Ryt

e Vet + %Sc<v>;1ei50<v>c (<p1 (is3A) (n(tn)ults))
For (is(e(Vhe +¢2) (a(En)T(t0))) + R

The assertion for (n,n) directly follows from (4.28) by replacing 7 with s. O

4.4.3 Asymptotic Consistency

The oscillatory integrator (4.29) is asymptotic consistent in the sense that it converges asymptotically
(i.e., for ¢ — 00) to the solution of the corresponding Zakharov limit system (4.7) (for sufficiently smooth

solutions).

Remark 4.13 (The Zakharov limit). Note that exact solutions (z,n) of the Klein-Gordon-Zakharov
system (4.1) converge asymptotically to the Zakharov system (4.7) in the following sense: For sufficiently

smooth solutions we have (see, e.g., [15, 54, 55, 74])

(4.57)
(t ‘T) _noo(ta‘r)+c Rr+55
where (Uso, Noo) s0lve the Zakharov system (cf. (4.7))
200Uoe — Al = —NooUoo,
(4.58)

Ouoo — Ao = %A |U00|2
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equipped with the initial values

Uoo(0) = 2(0) —ic™20;2(0), ns(0) =n(0) and 1 (0) = 1(0).

Theorem 4.10 together with the approximation in (4.57) implies that the oscillatory integrator (4.29)
converges at order 7 + ¢~2 towards the limit solutions of the Zakharov system. More precisely, for
sufficiently smooth solutions the scheme (4.29) allows an approximation towards the solutions (oo, 7o)

of the Zakharov limit system (4.58) with the convergence rate
—q 2 . . —
oo (tn) = €7 U™ [[rp1 + Inoo (tn) = 0"l + (oo (tn) — 0" [l,—1 < K (7 +¢ 2) ]

for some constant K > 0 which is independent of 7 and c¢. With z = %(u +%) we can in particular deduce
for
1 ic%t —ic?t — n 1 n =N
Zo0 1= 5 (e Uoo(t, ) + € uoo(t,:z:)> and 2" := §(u +a")
that
1200 (tn) = 2"l + 00 (tn) = 0" [l + [lfco(tn) — 0" -1 < K (7 +c7%). (4.59)

The asymptotic convergence (4.59) of our scheme (4.29) towards the solutions of the Zakharov limit

system (4.58) is numerically confirmed in Figure 4.9.

4.5 Numerical Experiments for the Klein—-Gordon—Zakharov Sys-

tem

In this section we numerically underline the first-order convergence uniformly in ¢ of the uniformly
accurate oscillatory integration scheme (4.29). We also confirm that the first-order uniformly accurate
scheme converge in the limit to the corresponding limit integrator for ¢ — oco.

We consider the Klein-Gordon—Zakharov system on the one dimensional torus, i.e., z € T = [0,2n]
and on a finite time interval, i.e., ¢ € [0,7]. In all numerical experiments we use a standard Fourier
pseudospectral method for the spatial discretization. For more details on pseudospectral methods we
refer to [27, 69, 70]. The mesh-size is denoted by h = %” with grid points x; = jh and time step
size T = % with grid points t,, = n7, for j =0,...,M and n = 0, ..., N respectively. In order to use the
Fourier transform efficiently we choose M = 2*, with k € N. For practical implementation of the Fourier
transform in Matlab, we introduce the Fourier grid K = [—% :—1,0,1: % - 1].

In the following we choose M = 20 ie., we have the spatial mesh-size A = 0.0061 and integrate up
to T'=1 in all numerical simulations.

In all numerical methods for the Klein-Gordon—Zakharov system we use the following initial values

_ 1cos(3z)%in(2) 5 1 sin(x)cos(2z)

2(0,2) = 2 2-—cos(z) ’ %z(0,2) = 22— cos(z)
n(0,z) = W, Im(0,z) = 2_82281,)2'

In Section 4.5.1 we derive a Gautschi-type method following the ansatz of [9] and a classical exponential
integrator (see [39]) in order to obtain a numerical method to compute the reference solution. Then we
recall the numerical method for the limit system in Section 4.5.2 and the uniformly accurate methods in

Section 4.5.3. Finally, we compare the different numerical methods in Section 4.5.4.
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4.5.1 Numerical Methods for the Reference Solution

In this subsection we derive a second-order Gautschi-type method and a first-order exponential integrator

for the Klein—-Gordon—Zakharov system.

4.5.1.1 A Gautschi-type Method for the Klein—-Gordon—Zakharov System

We use the techniques of [9] and construct a two step Gautschi-type method. Therefore, we recall our

Klein—Gordon—Zakharov system

Oz + (V)22 = —cnz, 2(0)

C

att'ﬂ + (V)gn = A‘Z|2, H(O)

0:2(0) = 2y,

|
N
=)

Mo, om(0) = ny.

In a first step we use the variation of constants formula for second-order equations for z and n and obtain

sin(7¢(V),) st - /OT sin ((1 — 8)e(V)e)

2t +7) = cos(re{V)e)2(tn) + 75 «{V)e

n(t, + s)z(t, + s)ds,

ity +7) = —c(V)esin(1e(V) )2z (tn) + cos(Te¢{V)e) 2(t,) — ¢ /T cos ((7 = $)e(V)e) n(ty + s)z(tn + s)ds,
0 (4.60)

B sin(Te(V)o) . T
Wty + 7) = cos(7(V)o)n(tn) + Tﬁn(tn) - <v>0/0 sin (7 — 8)(V)o) |2(t,, + s)|*ds,
Wty +7) = —(V)osin(r(V)o)n(t,) + cos(t(V)o)n(t,) — (V)g/o cos (1 — 8)(V)o) |2(t, + 5)|?ds.
For n = 0 we have
_ cos(re ; 7_sin(rc(V)c)é 2 T sin ((7 — 8)e(V)e) )a(s)ds
<(t1) = cos(re(9))2(0) + T T x(0) - [ ST ey s,
2(t1) = —c(V)esin(r¢e(V) ) z(0) + cos(1¢(V),)2(0) — 02/ cos ((1 — 8)e(V)e) n(s)z(s)ds,
sin(T¢(V)o) - (4.61)
n(t1) = cos(7{V)o)n(0) + TW&(O) — <V>0/0 sin ((1 — 8)(V)o) |2(s)|*ds,

i(t1) = —(V)osin(m(V)o)n(0) + cos(7(V)o)i(0) — (V)3 /OT cos (1 = 5)(V)o) |z(s)[*ds.

For n > 1 we consider t,4; and ¢,—; in (4.60) and add the equations, such that we have

with cos(—z) = cos(z) and sin(—z) = —sin(z) that

2(tpy1) = —2(th—1) + 2 cos(7¢(V) )z (tn)

2 Tsin ((1 — $)e(V)e)
~/0 c(V)e

Z(tnt1) = 2(tn—1) — 2¢(V)csin(7c¢(V)e)z(ty,)

(n(ty, + 8)2(tn + s) + n(t, — s)z(t, — s)) ds,

— /OT cos (T — 8)e(V)e) (0(ty + 8)z(tn + 8) + 0ty — 8)2(ts, — 5)) ds, (4.62)

M(tna1) = —0(tn_1) + 2cos(T{V)o)n(tn) — (V)o /OT sin (1 — s)(V)o) (|z(tn + 8)1> + |2(tn — 5)|?) ds,

W(tn1) = W(ta—1) — 2(V)osin(r{V)o)n(tn) — (V)§ /OT cos (1 = 5)(V)o) (|2(tn + ) + [2(ts — 5)|?) ds.
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We approximate the integrals in (4.62) and (4.61) as in the previous chapter, so it follows

/T sin ((7 = $)e(V)e) 1 — cos(1¢(V)c)

(n(tn 4 8) 2ty + 8) ity — 8)2(ty — s))ds ~ 2

«(V)e Ve
/0 cos ((1 — 8)e(V)e) (n(tn + 8)z(tn +8) + 0ty — 8)z(tn, — s))ds ~ 2smi7<—cv<>v>c)n(tn)z(tn)7
T — cos CT (4.63)
/0 sin ((7 — $)(V)o) (J2(t, + 82+ |2(t, — 5)|2) ds =~ 21<V(>0<v>0)|z(tn)2,
/OT cos (1= 8)(V)o) (|z(tn + ) + |2(tn — 5)|*) ds ~ ZWV(M)F.

With the aid of (4.63) we also approximate the integral terms in (4.61). Therefore, as shown in the
previous chapters we obtain the following two step iteration scheme for n = 0
sin(r¢(V).) 042 cos (1¢(V),) — 11102'0,

T(V)e (V)2

0o_ 2 Sing;%vc)c) 020,

2t = cos(1e(V) )2 + 1

= —e(V)esin(re(V)e)2° + cos(t¢(V).) 2
sin(7¢e(V)o)
(Vo
il = —(V)osin(7(V))n® 4 cos(1(V)o)n’ — (V)osin(1(V)o)|2°|?,

n! = cos(7(V)o)n® + 7 1% 4 [cos(T(V)o) — 1]]2%)2,

and for n > 1
ZCOS(TC<V>C) -1 n_n

n+l __ n—1 n
z +1 —Z + 2COS(TC<V>C)Z + 2c Wﬂ z,
2 = 2L 92e(V) sin(Te(V) o) 2" — 2c28m(czcv<>v o) ynn,

"t = 0" 4 2cos(T(V)g)n™ — 2 [cos(T(V)g) — 1]|2"|?,

W =anml — 2(V) g sin(7(V)o)n™ — 2(V)gsin(1(V)o)|2"|?
with initial data

20 = 2(0), 30 = 9,2(0), n® = n(0), 1% = 9:n(0).
We implement the Gautschi-type method in order to obtain a reference solution for our Klein—-Gordon—
Zakharov system. In Figure 4.4 we plot (double logarithmic) the time step size versus the error in z is
measured in a discrete H!' norm and the error in n is measured in a discrete L? norm for different values
of c=1,5,10,50,100. As a reference solution we use the scheme itself with a finer time step size 7 ~ 1076,
Figure 4.4 confirms what is shown in Figure 4.1, that Gautschi-type methods suffer from severe time step

restriction.

4.5.1.2 A Classical Exponential Integrator for the Klein—-Gordon-Zakharov System

Now, we derive a classical exponential integrator for the Klein—-Gordon—Zakharov system. For more
details on classical exponential integrators we refer to [39]. We recall the first-order system in time in z
(cf. (4.6))

10w = —c(V)eu — %c(V)an (u+wa), u(0) = 20 — ic{V) 12

with z = % (u+u). We apply Duhamel’s formula

u(ty +7) = eiTc<v>°u(tn) + %C<V>0_1 / ei(T_S)CW)Cn(tn + 5) (u(tn + s) + Uty + s))ds,
0
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10°
101
N =
k= g
— —
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10~ : :
1074 1073 101
T T

Figure 4.4: Order plot of the Gautschi-type method (double logarithmic scale). Time step size versus the error.
The slope of the dashed line is two. Left side error in z, right side error in n. Reference solution computed via

the scheme itself with a finer time step size 7 ~ 107°.

and approximate the integrals in the simplest way, by freezing the values of n and u at s =0
-+ 7) 2 () 4 5el(9)7 T [ e dsne,) ) + (1)
0

Now, we integrate the remaining exponential function exactly. This yields the following first-order itera-

tion scheme

W = @V 4 72 o( V) ey (—ire(V)o) 't (u” 4 ).

For n we use the variation of constants formula for second-order differential equations (see also (4.60)),

this yields the following iteration scheme

Si“%?%n + 1 [eos(r{V)o) — 1] " + 7P,

A" = (V) sin(7(V)o)n™ 4 cos(1(V)o)n" — 3<V>0 sin(7(V)o)|u™ 4 u™|?.

n" = cos(T(V)o)n" + 7

The full integration scheme reads

un-‘rl — eiTc<V>cun + T%c<v>c—leiTc<V)c(p1 (_Z-TC<V>C) an (U,n n m) 7
. 1 -

W = (V) sin(7(V)o)n" + cos(7(V)o)n™ — i(V)o sin(7(V)o)|u™ 4+ u™|?

n" ! = cos(7(V)o)n" + 7

with z = 1 (u + @) and initial values

u’ = 29 —ic(V); 1, n’ = n, 1’ =ny.
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We implement the first-order exponential integrator in order to obtain a reference solution for our
Klein—Gordon—Zakharov system. In Figure 4.5 we plot (double logarithmic) the time step size ver-
sus the error in z and n is measured in a discrete H' and L? norm, respectively, for different values
of ¢ = 1,5,10,50,100,500. As a reference solution we use the scheme itself with a finer time step

size 7 ~ 10~7. In Figure 4.5 we also see the time step restrictions for large values of c.

100 109 R
—1 -1 KK‘K
107" | EEPORO-O e o 1077 1 ~
w1073 = )
RS g
— —
2 2
— —
= =
s -—=c=1
10 -=c =5 [
== c = 10
-@= ¢ = 50
=@= c = 100
¢ = 500
10_7 | | | O(T) ] | | | ]
10=% 10=* 1073 101 10=% 10=* 1073 101
T T

Figure 4.5: Order plot of the first-order exponential integrator (double logarithmic scale). The slope of the dashed
line is one. Left side error in z, right side error in n. Reference solution computed via the scheme itself with a

finer time step size 7 ~ 107"

4.5.2 Numerical Methods for the Limit System

As it is formally shown in Section 4.2 the limit system in the high-plasma frequency case is the classical

Zakharov system which reads as follows

1 1
10iUoo (B, 2) = = Ao (1, 2) — =Moo (E, T)Uso (E, T),
2 . (4.64)
Ounoo (t, ) = Ango(t,2) + §A|uoo(t,x)\2,

where

(€ use(t, @) + e g (t, 7)) + O(c2)

DN | =

z(t,x) =
and the initial values are given by
uoo(O):zo—izl, N = Ny, f'loo:n1.

We solve this equation numerically with the ansatz in [37]. Therefore, we rewrite (4.64) with Foo = Ozt
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as follows
1 1
ZFOO = §Auoo — 5110071/00,
1
&gtnm = Anoo -+ §A|’U,OO|2, (465)
(1-— %A)uoo = —iF, — (%noo - DI,
where

¢
Ir_(t) = us(0) + / Fo(s)ds.
0
We differentiate the first equation of (4.65) with respect to ¢ and obtain

1

i
O Fy = ——AF.,
t 2 *3

(Uoo Ot + Moo Fio ) -
With Duhamel’s formula we have for F.o
Foo(ty +7) = e 2™2F(t,) + % / e 298 (4 (ty + 8)itoe (tn + 8) + Moo (t + 8) Foo (tn + 5)) ds
0

=) 757201 (A ) (0 t) 1) P (8) + R 1),

where the remainder is of order O(72). For n,, we have

71 —cos(T(V)o)

Moo (tn + 7) = cos(7(V)0)noo (tn) + Tsine(r(V)o)foo (tn) + 5 Altios (tn)|* + R(7:n)

2 T<V>o
= cos(T{V)o)Noo(tr) + Tsine(7(V)o) oo (tn) + %(cos(ﬂV}o) — D) |tioo (tn)|> + R(7, t0),

oo (tn + 7) = = (V)0 sin(7{V)o)neo (tr) + cos(T(V)o) oo (tn) + %sinc(T(V>o)A|uoo(tn)|2 + R(7,tp).
We approximate I as follows
Ip (tn +7) & Sk (tn +7) = oo (0) + 7Y Fuo(ts).
k=0
With Sp__ we have for u
Uoo(tn +7) = (1= LAY [miFo(tn +7) = (3000 (tn +7) = 1) S (b +7)] -

Thus, we obtain the following iteration scheme

Fitl = e #TAFL 4 roe i) (;TA> (Ul A%, + I F),

1

2 = cos(T(V)o)n", + rsinc(7(V)o)n + i(cos(ﬂV)o) — 1)u™)?,
A = —(V)osin(r(V)o)nl, + cos(7(V)o)i% + Zsine(r(V)o) Alul
Sptlt =Sp_ +TFL,

Wit = (1= )7 [ - (e - ) S

Zn+l _ % (eicztnﬂun-&-l 4 e—ic2tn+1un+1>
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with initial values

UOO(O) =ZzZ0 — izl, HOO(O) = Ny, ‘I‘loo(O) =1y,

Fou(0) = f%Aum(O) + %noo(())uoo(()),

Sr._(0) = s (0) + 7F(0).

In Figure 4.6 we numerically confirm the convergence order in time of our first-order integration method
for our Zakharov limit system. In the figure we plot time step size versus the error of the limit method.
The error in z. is measured in a discrete H! norm and in n. in a discrete L2 norm. As a reference

solution we use the scheme itself with a finer time step size 7 ~ 107 7.

Error

10—7 | | | [
10~5 10~¢ 10-3 10~1

Figure 4.6: Order plot of the first-order limit method (double logarithmic scale). The slope of the yellow dashed

line is one. Reference solution computed via the scheme itself with a finer time step size 7 ~ 1077,

4.5.3 Uniformly Accurate Method for the Klein—-Gordon—Zakharov System

We recall the uniformly accurate oscialltory integrator (4.29)

(e(V)e)"LFm ! = ei7eV)e (¢(V), )L™ + ig<V>;2eiTc<v>°<p1 (irA) (ﬁ”u" + m%<v>cu”)
s (V)26 e ) (=it (e(V)e + ¢2)) (ﬁ"m - z’n”c(V>cﬂ”>7
n" = cos (T(V)o) n™ + (V) tsin (1(V)o) A"
+ Zsine (1(V)o) A {|u”\2 + 0a(2icT) (™) + @2(72@27)17#} ,
A" = —(V)osin (7(V)o) n™ + cos (1(V)g) 0"
+ %cos ((V)0) A {2|u”|2 + o (22T (u")? + @1(—22'027')17"2} ,
Sptt = Sp + o1 (iTe(V) ) ',

wt = L)l {_iFnJrl _ %c<v>glnn+l (S;H " S;+1)}
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with 2"t = L (u"*t! + 47 +1) and initial values

1
2

uo =20 — iC<v>;121, 110 = N, flO =ny,

FO =ic(V)u® + %c(V}C_l n%(u® + o),
S =u® + 71 (iTe(V) ) FP.

In Figure 4.7 we numerically confirm the convergence order in time of our first-order uniformly accurate
method. In the figure we plot time step size versus the error of our uniformly accurate schemes for
different values of ¢ = 1,5, 10, 50, 100, 500, 1000, 5000, 10000. The error in z is measured in a discrete H'!
norm, the error in n is measured in a discrete L? norm. As a reference solution we use the scheme itself

with a finer time step size 7 ~ 1077.

109 109

107t 107t

N -3 e -3
g 10 g 10
: s
= - c = =
= —-c=10 |7
-@= c = 50
10—5 =@= c = 100 10—5
c = 500
=@= c = 1000
=@= c = 5000
=@= ¢ = 10000
O
10—7 | | | | (T) 10—7 | | | |
10=® 1074 1073 10t 10=® 1074 1073 10t
T T

Figure 4.7: Order plot of the first-order uniformly accurate method (double logarithmic scale). The slope of the
dashed line is one. Left side error in z, right side error in n. Reference solution computed via the scheme itself

with a finer time step size 7 ~ 107".

4.5.4 Comparison of the Numerical Methods

In this subsection we compare our uniformly accurate methods with the established Gautschi-type
method, exponential integrator and limit scheme. We confirm that our newly derived uniformly ac-
curate methods are uniformly accurate with respect to ¢ and that they converge asymptotically to the

corresponding limit scheme. Finally, we consider work-precision plots and compare the error constants.

We start by comparing our newly derived uniformly accurate first-order method with the first-order
exponential integrator. This comparison (see Figure 4.8) confirms that our UA methods are uniformly
accurate with respect to c. We use the first-order exponential integrator in order to compute the reference

solution with time step size 7 ~ 10~7 for different values of ¢ = 1,5, 10,50, 100. The error between the
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n =
g g
— —
o o
g g
= =
-=c =1
-=c=5
=0-c =10
-9= c = 50
=0= c = 100
O(r)
10-6 ‘ ‘ ‘ 10-6 ! ! |
1074 1073 10—t 1074 1073 10—t
T T

Figure 4.8: Order plot of the first-order uniformly accurate method (double logarithmic scale). Error in z on
the left, error in n on the right. The slope of the dashed line is one. The reference solution is computed via
the classical exponential integrator with a finer time step size. Reference solution computed via the classical

exponential integrator with a finer time step size 7 ~ 107 ".

exponential integrator and our uniformly accurate methods is measured in z in a discrete H' norm and

in n in a discrete L2 norm.

In the next Figure 4.9 we confirm the asymptotic convergence to the corresponding numerical methods
for the limit system. We plot the error of the UA method and the limit method versus different values
of ¢. This yields the O(c¢~?) convergence, which is shown in Section 4.4.3. The error in z is measured in

a discrete H! norm and in n in a discrete L2 norm.

Error

107°

-
. O(c™?) | |
10— T ) —— ——— L ] L L1111

100 10t 102 103
c

Figure 4.9: Asymptotic consistency plot (double logarithmic scale). Left side error of the first-order UA method,
right side error of the second-order UA method. The slope of the dashed line is —2.
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Now, we use the following initial values

_ cos(z)sin(x) B sin(x)?
20) = 2 —cos(z) ’ 0rz(0) = ¢ 2 — cos(z)’
sin(x) cos(2x sin(x
n(0) = 2 E 21n(25v)2)’ Om(0) = 2 — coi(;w)T

Next, we compare the error of the different methods versus the computation time (see Figure 4.10). The
work-precision plots show the efficiency of the numerical methods for different values of c. We plot the
corresponding error against the computation time (in seconds) of the corresponding numerical method.
We desire values in the lower left corner, i.e., a small error and a short computation time. For the reference
solution we use the exponential integrator with time step size 7 ~ 10~7. We compare the solution of
the exponential integrator with the Gautschi-type method, our uniformly accurate methods and with the
limit scheme. We only show here the plots of z, where the error in z is measured in a discrete H' norm.
For n we obtain similar plots.

We observe that the Gautschi-type method performs well for small ¢ and fails for large ¢. For the limit
scheme we observe this behavior vice versa, i.e., the limit scheme fails for small ¢ and performs good for
large c¢. Our uniformly accurate schemes show a good behavior for all values of c. For ¢ = 1 the Gautschi-
type method performs better than the UA methods and for the largest value of ¢ the limit scheme
performs best. But our uniformly accurate schemes obtain smaller errors than both, the Gautschi-type

method and the limit scheme.

c=1 c=5 c=10
T T T
100 100 |¢ 1 100 ,M‘\\ :
N
A
—
£ 1077 1073 1107 8
=
10~5 1075 | 1 1075 | 1
| | | | | | | |
102 102 10! 10° 10! 102 1072 10! 10° 10! 102 102 10! 10° 10!
CPU time CPU time CPU time
¢ =50 ¢ =100 ¢ = 200
T T T T T T T I
100 | mpatteneens | |
I Cg = D
g
—
£ 107% | | o107t | o107t )
=
1075 | 4 1075 | -4 1075+ .
| | | | | |

| | |
1073 1072 10~' 10° 10! 1073 10=2 10~' 10° 10! 1073 1072 10~' 10° 10!
CPU time CPU time CPU time

Figure 4.10: Work-precision plot (double logarithmic scale). The purple lines mark the error of the Gautschi-type
method. The yellow lines mark the error of the limit method. The blue lines mark the error of our first-order
uniformly accurate method. The CPU time is measured in seconds. Reference solution computed via the classical

exponential integrator with a finer time step size 7 ~ 107 ".
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We underline the different error constant behaviors of our UA methods in z. Therefore, we plot the
numerical error of the corresponding numerical method against different values of ¢ for different time
step sizes 7. In comparison, we also plot the error of the Gautschi-type method against different values
of c. For the reference solution we use the exponential integrator with time step size 7~ 1076,

For our uniformly accurate methods we observe uniformly bounds, whereas for the Gautschi-type method
we obtain the typical O(c?) error (see Figure 4.11). In the plots of the uniformly accurate methods the

error of the exponential integrator of order O(c?) is obtained for large values of c.

First-order UA Gautschi-type method

—-@= 7 = (0.5 T T T T T T T T T T T Li
-7 =025 100 -
@ 7 = 0.125
—-@= 7 = 0.0625 10 .
=@= 7 = 0.03125

7 = 0.015625

-@= 7 = 0.0078125
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pnE Ot 10° 10! 102 10° 10! 102
& &

Figure 4.11: Error constant comparison plot (double logarithmic scale). On the left for the first-order uniformly
accurate method and on the right for the Gautschi-type method. The slope of the dashed line is two on the left
and four on the right. Reference solution computed via the classical exponential integrator with a finer time step

size 7 ~ 107°.
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CHAPTER b

Conclusion and Outlook

This thesis presents a new class of uniformly accurate time integration schemes for Klein—Gordon type
equations, which are efficient and unconditionally stable in the slowly varying relativistic as well as in the
highly oscillatory non-relativistic limit regime. The theory of this work covers the construction of these
schemes for the Klein—-Gordon equation, the Klein-Gordon—Schrodinger system and the Klein—-Gordon—

Zakharov system and can be extended to related Klein—Gordon type equations (see [45]).

The non-relativistic limit regime of Klein—Gordon type equations is numerically challenging due to the
highly oscillatory behavior of the solution. In order to resolve the oscillations numerically standard
methods suffer from severe time step restrictions and so they only work well for small values of ¢ and
fail for large values of ¢. In order to underline the failure of classical schemes we derived a Gautschi-type
method for several Klein—-Gordon type equations (based on [9]) and numerically observed its failure to
resolve the highly oscillatory behavior of the solution for ¢ > 1. Furthermore, we constructed a classical
exponential integrator based on [39] for which we also observed its failure for large ¢ > 1.

Recently, a new approach was invented based on an asymptotic expansion ansatz (see [26]). Following this
approach we formally derived the limit systems of different Klein—Gordon type equations and determined
efficient and stable numerical methods to approximate the limit solution. This ansatz allows us to reduce
the highly oscillatory equation to a non-oscillatory limit system. Unfortunately, this ansatz only works
for large values of ¢, but fails for small ¢. We also observed this behavior in our numerical experiments.
The main contribution of this thesis is the development of a novel class of uniformly accurate methods
for Klein—Gordon type equations. For the derivation and analysis of the different uniformly accurate
schemes we followed the ansatz and procedure of [13] for the Klein-Gordon equation and Klein-Gordon—
Schrodinger system. For the derivation of a uniformly accurate method for the Klein-Gordon—Zakharov
system in the high-plasma frequency case we followed the ansatz of [37]. For all uniformly accurate
methods we obtained error bounds of order O(7) and O(?) independent of ¢, for the first- and second-

order schemes, respectively. We received good numerical results for the solution of Klein—Gordon type
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equations for all ¢ > 1.

In this thesis we focused on the time discretization of the numerical schemes. In combination with
Fourier pseudospectral methods for the space discretization we observed that due to the very accurate
approximation behavior of the Fourier pseudospectral method, the numerical space approximation error

is negligible compared to the error of the time integration (see Figure 5.1 for the Klein—Gordon equation).

First-order UA method Second-order UA method
10_5 T T T T T 10_6 T T T T T

o 00

o Q 1077

o}

H
I

-o— h = 0.3927
==/ = 0.098175

Error in z

10-7 —A= ) = 0.024544 | 10-8
==/ = 0.0061359
h = 0.001534
10—8 Lol Lol L1 10—9 Lol Lol L1
109 10t 102 109 10t 102
C C

Figure 5.1: Error constant comparison plot for different values of the spatial discretization mesh-size h (double
logarithmic scale). Klein-Gordon equation solved via the first- and second-order UA method. Left side first-
order, right side second-order method. Reference solution computed via the scheme itself with a finer time step

size T ~ 1076,

In the previous chapters we focus on Klein—Gordon type equations where the oscillatory behavior arises
from the Klein—Gordon part of the differential equation. In the following we underline the challenge for
the Klein-Gordon-Zakharov system in the case when the wave part becomes oscillatory.

Uniformly accurate methods for the Klein—-Gordon—Zakharov system in the subsonic limit regime and also
in the simultaneous limit regimes remain an open problem. For more details on the subsonic limit regime
see [5, 6, 56] and on the simultaneous limit regimes we refer to [9, 54, 56]. The Klein-Gordon—Zakharov

system with a parameter o > 1 in the wave part reads

c20u2(t, ) — Az(t,x) + 2(t,x) = —n(t,z)z(t, ),
a20un(t, ) — An(t, ) = Alz(t, z)|?

with initial values

2(0,z) = z0(x), 0:2(0,2) = ?z (),
n(0,z) = no(x), n(0,z) = any(z).

Similarly to the previous chapters classical numerical methods break down in the subsonic (« > 1) and
simultaneous limit regimes (¢ > 1 and a > 1) as they fail to resolve the oscillations within the solution.
We underline this phenomenon in Figure 5.2 for the subsonic regime. We obtain similar plots for the
simultaneous limit regimes.

In the following we explain why our presented technique in this thesis does not apply to the Klein—

Gordon—Zakharov system in the subsonic limit regime.
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Figure 5.2: Numerical solution of the Klein—-Gordon—Zakharov system for n. Exponential Gautschi-type scheme
(red solid line) for different o with time step size 7 ~ 1072 at time ¢ = 0.2 and with fixed ¢ = 1. The blue dashed
line represents the reference solution at time ¢t = 0.2, computed via the same exponential Gautschi-type scheme
with a smaller time step size 7 ~ 107%. The spatial discretization is done via a Fourier pseudospectral method
with mesh-size h = 0.0245.

Setting ¢ = 1, the first-order system in time of the corresponding Klein—Gordon-Zakharov system (4.6)

reads

i0pu = —(V)1u— 3(V){'R(h) (u+70),
00 = —(V)10 = $(V){ 'R (h) (v + ),
i0h = —a(V)oh — 2a(V)o|u + v

with z = £ (u+ ) and n = R(h). The twisted variable ansatz in b reads
ho(t) = e Vot (2).
We differentiate h, with respect to t and obtain
i0h, = id, (e—ia<v>otb) = —2a(V)ge (Mot 4 e=ia(Vhotj5 b
= a(V)pe~i(Vaty 4 e*m<V>ot( — a(V)oh — La(V)o|u. +m|2)
= —20(V)ofu. + 7]

In the previous chapters the advantage of considering the twisted system in (u.,v,) in the case of the
Klein—Gordon equation and Klein—Gordon—Schroédinger system was the fact that the leading operator
formally is of order O(1) in ¢. But here the leading operator reads a(V)g, which is not independent
of a nor of order O(1) in a. The same problem occurs if we consider the simultaneous limit regimes,
ie.,, ¢ > 1 and o > 1. Uniformly accurate methods for all highly oscillatory regimes hence remain an

interesting future research problem.
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