ﬂ(IT \/ya\/e phenomena

Karlsruhe Institute of Technology ana I YS | San d numer | CS

Uniformly accurate oscillatory integrators
for the Klein—-Gordon-Zakharov system
from low- to high-plasma frequency regimes

Simon Baumstark, Katharina Schratz

CRC Preprint 2018/38, November 2018

CRC 1173

W\2\/e

phenomena

KIT — The Research University in the Helmholtz Association ar

mmmmmmmmmmmmm
nnnnnn



Participating universities

2 Universitat Stuttgart

EBERHARD KARLS

UNIVERSITAT
TUBINGEN

Funded by

VFG

ISSN 2365-662X



UNIFORMLY ACCURATE OSCILLATORY INTEGRATORS FOR THE
KLEIN-GORDON-ZAKHAROV SYSTEM FROM LOW- TO HIGH-PLASMA
FREQUENCY REGIMES

SIMON BAUMSTARK AND KATHARINA SCHRATZ

ABSTRACT. We present a novel class of oscillatory integrators for the Klein-Gordon-Zakharov
system which are uniformly accurate with respect to the plasma frequency c. Convergence
holds from the slowly-varying low-plasma up to the highly oscillatory high-plasma frequency
regimes without any step size restriction and, especially, uniformly in ¢. The introduced
schemes are moreover asymptotic consistent and approximates the solutions of the corre-
sponding Zakharov limit system in the high-plasma frequency limit (¢ — oo). We in par-
ticular present the construction of the first- and second-order uniformly accurate oscillatory
integrators and establish rigorous, uniform error estimates. Numerical experiments underline
our theoretical convergence results.

1. INTRODUCTION
The Klein-Gordon-Zakharov (KGZ) system
¢ 20z — Az + Pz = —nz, 2(0) = zg, 0;2(0) = *z,

(1) 2 .
Oun — An = Alz]?, n(0) = ng, 9:n(0) = ng

describes the interaction of Langmuir waves (oscillations of the electron density) with ion sound
waves in a plasma. For existence and uniqueness of (global) smooth solutions and physical
applications of the system we refer to [7, 25, 26, 29] and the references therein.

The so-called low-plasma frequency regime ¢ = 1 of the Klein-Gordon-Zakharov system is
nowadays well understood and extensively studied numerically, see, e.g., [32] for an energy
conservative finite difference method and [1, 33] for exponential wave integrator methods.

From an analytical point of view, also the high-plasma frequency regime ¢ > 1 has gained
a lot of attention lately and is, meanwhile, in large parts well understood mathematically. In
particular, the high-plasma frequency limit, i.e., ¢ — oo, where the Klein-Gordon-Zakharov
system (1) converges to the Zakharov system

200z — Az = —nz,

2
@ Oyn — An = %A|z|2

is nowadays extensively studied mathematically, see, e.g., [8, 25, 26, 31] and the references
therein.

In contrast, only very little is known in the numerical analysis of the KGZ system (1) in
weakly to strongly high-plasma frequency regimes ¢ > 1 up to ¢ > 1. The main challenge in
these regimes lies in the fact that the solution becomes highly oscillatory in time. Classical
numerical schemes fail to resolve these oscillations correctly, and, in particular, severe step size
restrictions need to be imposed to allow a sufficient close approximation to exact solutions. This,
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however, leads to huge computational efforts and non optimal convergence. For an introduction
to the numerical analysis of highly oscillatory problems we refer to [13, 20] and in the context
of the classical Klein-Gordon equation in particular to [5, 15], as well as the references therein.

In recent years, many achievements have been accomplished in the numerical analysis of the
classical Klein-Gordon equation (i.e., n = —|z|? in KGZ)

(3) ¢ 20z — Az + Pz = |22

in the highly oscillatory so-called non-relativistic regime ¢ > 1. In particular, uniformly accurate
schemes for the classical Klein-Gordon equation (3) were derived in [3, 10, 6] based on mutliscale
and modulated Fourier expansion techniques. For the latter, see also [11, 12, 19, 20] and the
references therein. The great benefit of uniformly accurate numerical schemes lies in their
optimal approximation property: They allow convergence independently of the parameter c,
i.e., from classical slowly-varying ¢ = 1 up to highly oscillatory ¢ > 1 regimes. Nevertheless,
note that the Klein-Gordon equation (3) benefits from a much simpler mathematical structure
than the KGZ system (1) which makes it, compared to the KGZ system, a much easier task to
construct uniformly accurate methods and establish the corresponding rigorous error estimates.

A uniformly accurate multiscale time integrator spectral method for the KGZ system (1) was
recently introduced in [2] and its convergence was extensively studied numerically. However, a
rigorous convergence analysis is still lacking and, up to our knowledge, no rigorous error analysis
for numerical schemes for the KGZ system (1) in weakly to strongly high-plasma frequency
regimes is known so far due to the difficult coupling of the problem.

In this work we introduce a novel concept of uniformly accurate oscillatory integrators for the
KGZ system (1) which converge uniformly in the parameter ¢. The new techniques developed in
this work in particular allow us to establish rigorous error estimates not only in low-plasma, but
for the first time also in weakly to strongly high-plasma frequency regimes. Our idea is thereby
inspired by the recent work [18] which allowed us to numerically overcome the loss of derivative
within the Zakharov limit system (2) as well as techniques related to twisting the variable in
order to precisely capture the oscillations within the solution. The latter was introduced for
the classical Klein-Gordon equation in [6] (see also [23, 27] for similar ideas in the context of
Korteweg-de Vries and nonlinear Schrodinger equations, respectively). The proposed novel class
of integrators is in particular asymptotic consistent and converges in the high-plasma frequency
limit, i.e., for ¢ — oo, towards solutions of the corresponding Zakharov limit system (2).

Note that in contrast to previous works (e.g., [3, 6, 10, 18]) the construction of the numerical
schemes and their corresponding error analysis is here much more challenging due to the the
resonant coupling of the highly oscillatory parts triggered by the critical high-plasma frequency ¢
and the loss of derivative stemming from the nonlinear wave coupling.

For practical implementation issues, we will consider periodic boundary conditions, i.e., con-
sider 2 and n as functions defined on (¢,z) € R x T? with values in R, a finite time interval (0, 7)
and smooth initial values. Note that our result can be easily extended to complex valued solu-
tions z(t, z) € C, however, for clarity of presentation we restrict our attention to the real setting.
Furthermore, in the following we assume that r > d/2 and, to simplify notation, we restrict our
attention to dimensions d < 3. We denote by | - || the standard H" = H"(T?) Sobolev norm
and exploit the well-known bilinear estimate

(4) ||fg||r S Kr,d

which holds for some constant K, 4 > 0.

[£ll-llgll
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2. REFORMULATION OF THE SYSTEM

For a given ¢ > 0 we define the following operator (Japanese bracket)

<V>c =V —A+ c2.

Note that (V). is well defined since —A is a positive operator. Furthermore, it is a local operator
considered on T? with its k—th Fourier coefficient given by

() ({(V)e)y, = VK[ + .

Next we rewrite the Klein-Gordon part z in (1) as a first-order system in time via the transfor-
mation (see, e.g., [25, 26])

(6) u=z—ic Y (V). ',z
such that as z(¢,z) € R we have
1
(7) 2= (u + ).
With the transformation (6) at hand, the original problem (1) can be rewritten as follows

1 _ _
§C<v>c ! TL(U + 'LL),

1
Oun = An + ZA|u + |2

10w = —c(V)ou —
(8)

Remark 1 (Nonlinear coupling). Note that the coupling in the Klein-Gordon and wave part
is driven by the operator ¢(V)- ! and (V)o, respectively. With the aid of the Fourier expansion

c
we easily see that the coupling operator ¢(V) 1 x (V)q satisfies

eyt (Vof|? = 30|

2 A
——| I/l
hez Ve + k2

which implies that
[V (Do f 2 < ellflls aswellas  [|e(¥) " (Vo f |2 < 1f s

From the first bound we can easily deduce that no loss of derivative occurs when ¢ = O(1), and
hence the KGZ system (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 [18],
see also [28] for the original idea in context of the local wellposedness analysis of the Zakharov
system, we introduce the new variable

F = 6tu
and will further look at (8) as a system in (u,dyu,n,0n) = (u, F,n,n). Note that with this
notation at hand the equation in u given in (8) can be expressed as follows
1
(9) (Vyeu = —iF — §C<V>C_1 n(u+a).
Furthermore, taking the time derivative in the first line of (8) yields by the product formula
that

(10) 1O F = —c¢(V) F — %c(V)c_l{am(u + ) + nd(u +ﬂ)}
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As n is real valued we have that

Do = +ie(V)eu +ige(V); nlu+ ),
Oy = —ic(V) T — zéc<v> 1w +7)

which implies that
(11) O(u+1) = ic{V)(u —1).
Plugging (11) into (10) yields with the notation d;n = n that

1
(12) i0,F = —c(V).F — §C<V>c_1{h(u +7) + ine(V)o(u — a)}.
System (8) together with equation (9) and (12) thus takes the form
1
i0,F = —c(V) . F — 5c<v>;1{n(u +7) + ine(V)e(u — a)},

1 12
(13) Oun = An + ZA‘U +@l*,

u=(c(V),)™? {—iF — %C<V>gln <u(0) +/0 F(&)d¢ +u(0) + /0 F(g)dg) } )

Thereby, we use that ¢(V). is invertible for all ¢ # 0 as well as the representation
t
(14) u(t) = u(0) +/ F(¢)d¢.
0

3. CONSTRUCTION OF THE FIRST ORDER SCHEME

In this section we develop a first order uniformly accurate numerical scheme which allows us
to approximate solutions of the KGZ system (8) with order O(7) uniformly in the parameter c.
Our approach is thereby based on looking at the reformulated system (13) and approximating
the corresponding Duhamel’s formula in (F,n,dn = n). However, and in great difference to
classical exponential and trigonometric integration techniques (cf., e.g., [16, 18, 20, 22]), we will
carefully treat the highly oscillatory phases triggered by the plasma frequency c in an exact way.

Duhamel’s formula in (F,n,n) reads (see (13))

Flte+7) = 6D F(t) + 2e(v) / O Lty 4€)(ulte + ) + Tt + )
0

o inlte + €)e(V)e (ulte +€) — Tlte + €)) Jde,

n(te + 1) = cos (T7(V)o) n(te) + <V>alsin (T(VYo) n(te)

1

(15) ; )
+ / sin((7 — €)(V)o) Aty + ) +a(te + ©)de,

4
it +7) = =(V)osin (7(V)o) n(te) + cos (7(V)o) nn(te)

1 [ cosllr =90 lults +6) + e + ).
0

Furthermore, observe that for u we have (see (8))

(16) ulte+ ) =P ult) + 3e(¥);" [ O 1y + €) (ulte + €) + Tt + €))dE.
0
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Remark 2. Note that O;u = F = O(¢(V),). Thus, if we would approximate the integrals in (15)
by employing the classical Taylor series expansion

u(ty + &) = u(te) + O(E0pu) = u(te) + O(€c(V).)

(or a classical quadrature formula) this would yield a local error of order O(72c?) and, in
particular, not the aimed uniform approximation property. Henceforth, standard exponential
integrator techniques (cf. [22]) fail, and a more careful approximation technique has to be
applied.

3.1. Collection of essential lemma and notation. We start off by collecting some useful
lemma which will be essential in the derivation of uniform approximations with respect to c.
Thereby we will in particular exploit the following refined bilinear estimates: For o1 + 09 > 0
(and as we assume that 1 < d < 3) it holds that

d

I£glle < Kral floylgllo,  forallo <o1+o2—§  withoy,00 and — o # g,

[V]ISH

1falle < Krallflloyllgllos foralloc <oy +02 — g with 01,00 or — 0 =
In particular, by setting ¢ = 01 = r — 1 and 09 = r we can thus conclude that
(17) [ fallr—1 < Krall fllr=1llgll-,
where we use that oo =7 > d/2 as well as 01 + 05 =2r — 1 > 0.

Lemma 3. For allt € R and ¢ # 0 we have that
(18)

e DL < UflL s 1™ flle = 1l |[(e(V)e — A f|

—ike —igc? !
(e~ (V)e _ o€ )l < 55”er+27

1
< I s,

493221, < i (Z1 a2 10 ) 02 (Fel¥)et) s < K1l

Proof. The estimates in the first and second row follow from [6]. Furthermore, observe that

1 . < 1 1 1) VR + k2 e+ |k
in and <
c

- < -
2k = clk]” k2’ 2

<1+c Mkl

C

The second inequality together with the bilinear estimate (17) and the definition of (V). in
Fourier space (see (5)) in particular implies that

Ve
Thegll < Kl fllorllgho

T

)2 (el@ea, -, < |75 g

S K|S llr—
1

r—

for some constant K > 0 independent of c¢. This concludes the estimates in the last row
of (18). O

In the following we set
(19) Mg, =max ( sup {Ilu(®llrs1 + V) VF@, ., + In@l + 201} 1)
0<t<T

and introduce a suitable definition for the occuring remainders.
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Definition 4 (Remainder). We will denote all constants which can be chosen independently of
¢ by K. Furthermore, we write

(20) f =49 +RT+S if ||f - gHT < KM’JQ,TJrs

for some p € N and K > 0 independent of c.
We will also make use of the so-called p—functions.
Definition 5 (The ¢— functions, see [22]). For ¢ € C we set

e — 1 p1(¢T)—1

and  2py(Cr) = / cor(coyde = 22T 2L
0

(1) rarcr) = [ ag =

0

(T

Furthermore, we set

T2y (1¢) = /OT £etd¢ = TQW.

The following lemma will allow us to carry out a classical Taylor series expansions in n(ty+£)
and n(ty + &) in the construction of our numerical scheme without producing remainders which
depend on c.

Lemma 6. For all £ € R it holds that
(22) [n(te +€) = n(to)llr + llia(te + &) = in(te)lr—1 < [E]KM2,
for some constant K > 0 which can be chosen independently of ¢ such that in particular
(23) n(te + &) = n(te) + ERrya, n(te +&) = n(te) + ERrta.
Proof. Duhamel’s formula (15) in (n,n) yields
n(te +€) = n(te) = (cos(€(V)o) — 1)n(te) + Esinc(§(V)o)nlte) + ERr1,
(te +€) — a(te) = (cos(§(V)o) — 1)lte) — Esine(€(V)o)(V)3n(te) + ERy+a.
The assertion thus follows by the estimates
(24) 1(cos(§(V)o) = 1).f Il + l|(sinc(§(V)o) = 1).fllr < 3E2[| [l
together with the bilinear estimate (4). O

In the approximation of u, however, we need to be much more careful as a classical Taylor
series expansion would lead to

u(te + &) = u(te) + £c(V)c Ry,
and trigger an error at order O(£c?) (see also Remark 2).
Lemma 7. For all £ € R it holds that
(25)  lulte+€) — € ulto)ll; + llulte + &) — eV u(ty)], < €K (Mrso + M7)
for some constant K > 0 which can be chosen independently of ¢ such that in particular

(26) u(ty + &) = e“VSu(ty) + R, and u(ty+&) = eiczgu(tg) + &Rypa-
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Proof. Duhamel’s formula in u (see (16)) implies that

u(te+ &) = eigc<v>cu(tg) + &R,
which yields the first assertion. Furthermore, we can write
ulte +€) = e*“Culty) = (407 — &) ulte) + €.
Together with Lemma 3 this concludes the second assertion. O

3.2. A first order uniformly accurate oscillatory integrator for the KGZ system.

3.2.1. Approzimation in F. Recall Duhamel’s formula in F' (see (15))

Ftg+7) =™V F(ty)
?

(27) + 5V /0 T e“T‘“CW{h(w + &) (ulte +€) + Tt + )

+in(te + €)e(V)e (ulty + €) —u(tg+£))}d§.

Multiplying the above formula with the operator (¢(V).)™! and employing the expansions
)

for (n,n)(te + &) given (23) and for u(ty + £) given in (26) we obtain by Lemma 3 that
({V)e) T (te +7) = &7V (e(V)e) "L (t)

)
* %<V>22/ ei(ﬁg)cmc{“(te)(e“g&u(te) +e (1))
0

+ in(t@c(V}c(eiCQE ’U,(tg) . efici’fﬂ(te)) }dé‘
+ TQRrJr?
= Ve (e(V)e) TP (f)

+ %<v>c—2€i7—c(V)c/ {eiE%A(h(tz)u(t()) + e—if(c(V)c+c2) (ﬁ(te)ﬂ(te))
0

€38 (n(te) (V) culte)) — ie SV (n(ty)e(V) aa(te)) }dé
+ 7_2Rr+2.

With the definition of the ¢ function in (21) we furthermore obtain that
(28)
((V)e) T (te + 1) = €TV (e(V)e) T (te)

n z§<V> 26i7e(V)e oy (i7A) (ﬁ(tg)u(tg) T in(tg)c<v>cu(tg))

+i5(V) 2T ey (=ir(e(V)e + ) (lte)alte) — in(te)e(V) a(te))

+ TQRT+2 .

3.2.2. Approzimation in u. Recall that at time ¢ = ¢, we have that (see (13))

(29) ulte) = (¢(9))"! {—z‘F(tn — 5elV) () (17 (1) + Iw)} 7
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where we have set

17] £—1 T
() =)+ [ Fde=u0)+ Y [P+ €
0 o0
To obtain an approximation to I (t;) we will use the approximation (28) which yields that
=1
() = u(0) + > / (elﬁcmc F(ty) + %€ (RM)k) d¢
k=070
-1
+ (T Z gol(iTc<V>C)F(tk)> + 7t R oo
k=0

In the following we set

(31) SE (ty) = u(0 +TZ<,01 iTe(V)e)F(tg).

Then, plugging the approximation (30) into (29) yields thanks to the estimate ||{V); 22|, <1
(see Lemma 3) that

ulte) = (eV)e)™! {z‘F(u) — 5el9) n(tr) (87 () +5w)}
(32) +H9)2 {nlt)r Ry )
= (e(V)e) ™! {_iF(té) - %C<V>§1”(Q) (SF(ttz) +5‘F(t0)}
+ TRT+2.

3.2.3. Approzimation in (n,n). Recall Duhamel’s formula in (n,n) (cf. (15))

n(te + 1) = cos (T{V)o) n(te) + (V)g 'sin (7(V)o) n(te)
#3905 [ sinl(r = (WA utt +) +utte + [

n(te +7) = —(V)osin (7(V)o) n(te) + cos (7(V)o) n(ts)

! i /oT cos((T — €)(Vho)Alulte + &) +ulte + €| de.

Employing the approximation of u(t, + &) given in (26) together with the trignomeric approxi-
mations
(33)

[(sin(&(V)o) = E(V)o) fllr + ll(cos(€(V)o) = 1) fll, + [|(sinc(€(V)o) — 1) fll» < 3E2(|[lr+2
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we obtain that
n(te +7) = cos (T(V)o) n(te) + (V) tsin (1(V)o) (te)

- i(V)alsinc (T(V)o) /O ((r = (Vo)A {2lulte) P + @ Cute)® + e 2 Sut) } de,
-+ TSRT+4,
n(te +7) = —(V)osin (7(V)o) n(ts) + cos (7(V)o) n(ts)
+ icos (T(V)o) /O A L2lult)? + X Cu(ty)? + e Culty) | d
+ T2RT+4.

Together with the definition of the ¢ and o function (see (21)) we thus derive that
n(ty + 1) = cos (T(V)o) n(te) + (Vg 'sin (1(V)o) n(te)

*j;wwﬁﬁﬂdﬁ{wuwf+wﬂ%3ﬂMWV+wﬂ—%3ﬂﬂﬁf}

+ T3 Roga,

n(te +7) = =(V)osin (7(V)o) n(te) + cos ((V)o) 12(te)
+ Zcos (1(V)o) A {2|u(tg)|2 + @1 (2icAT)u(te)? + @1(—22'027')@2}
+ TQRT+4.

(34)

3.2.4. A uniformly accurate oscillatory integrator of first order. Collecting the approximations
n (28), (32) (together with (31)) and (34) motivate us to define our numerical scheme as follows:
For 0 </ <n-—1 we set

(e(V) ) L Fpyy = Ve (¢(V) )T Ry

+ 7,§<V> —2 ZTC(V)C (;TA) (’fl[u,g -+ ingC<V>CU£>

+ 15<V> 2 zTc(v)“ ( ’iT(C<V>C + 62)) (T'Lzﬁg — ingc<v>cﬂg)

ner1 = cos (1(V)o) ne + (V)g 'sin (7(V)o) 1
(35) + %2sinc (T(V)0) A {Jue|® + pa2(2ic*T)uf + pa(—2ic*T)uz" }
fuy1 = —(V)osin (7(V)o) ne + cos (7(V)o) e
+ ZCOS( (Vo) A {2Jwe* + 1 (2ic®T)uj + o1 (—2icT)ug” }
Sti1 =8¢ +1o1(iTe(V)e) Fen
Upgp1 = c_l(V>c_1 {—iFgH — %c(V)anHl (Sﬂl —l—%)}
and choose the initial values (cf. (9))
ug == u(0), no = n(0), g 1= 9n(0),
(36) Fo = ie{V)etto + 5e(V); " no(uo + 7).
SE = ug + 101 (iTc(V) o) Fo.
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Remark 8. Note that for practical implementation issues we may write
St =57 +71(ie(V)e) Frpa
= 8 —i (e = 1) (e(V)e) ! Fea

thanks to the definition of the ¢;—function given in (21). Note that the calculation of the
inverse (c(V).)™! is thereby not necessary as (¢(V).) ' Fyy1 itself is computed in the iterative
scheme (35).

In the next section we carry out the convergence analysis of the scheme (35).

4. CONVERGENCE ANALYSIS OF THE FIRST ORDER SCHEME

In the following we set (cf. (19))

(87 By, = max( 0. (Il + 1)) Bl + ol + 1} ,1) .

0<

4.1. Error in F'. Taking the difference of F'(t; + 7) given in (28) and Fyy; defined in (35) we
readily obtain thanks to the error bounds on the remainders (20) (see Definition 4), the bilinear
estimate (4) and the isometric property ||e’”*V?¢ f||,. = || f|l» (see Lemma 3) that

(c(¥)e) ™ (Fte +7) = Fera) ||,
<|[(e(V)e) T H(F () = Fo)|, 14
+7[[(V) 2 (lte)ulte) — neue)||,

(38) 7 [V (378) (nt)e(@heutte) = nee(V)eur) |
7]V (<ir(e(V)e + ) (nlt)e(V)eTlte) — nee(Vheme )|
+ T KM

= |[(c(V)e) " (F(te) — F,Z)HT+1 +TF + T + T + 7P KM, | s,

where we have used that the definition of the p; function (see (21)) implies that

ler Gra)ll, <1 and ey (=im(e{V)e + ) [l < 1.
We will estimate the terms on the right hand side TJF separately.
4.1.1. Bound on the first term T . Note that

n(te)u(te) — npue =n (te)ulte) — (e — 1 (te) +n(te))ue

= (n(te) — ne)ue + n(te) (u(te) — ue).

Thanks to Lemma 3 and the bilinear estimate (17) we have that

K2 F D1 < N fglr1 < Kl flr-1llgllrr
which thus implies that
T =7 (V)2 (alte)ulte) — fgue)]], oy
(39) < 7K ([|2te) = nellr—alluellrsr + (128 lr—1lu(te) = wellri)
< TE My, By ([0(te) = 2ellr—1 + [Julte) = wellr1)
where M, , and By, , are defined in (19) and (37), respectively.
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The second and third term have to be bounded more carefully.

4.1.2. Bound on the second term TX . Note that for ¢ € R with ¢ # 0 we have that
e — 1

17¢ !

T

< 1) fllr+a-

r+1

(40) @1 (i7C) £l,py =

Thanks to the relation
(41) n(te)e(V)cu(te) — nec{V)cue = n(te)c{(Vicu(te) — (ne — n(te) + n(te))e(V)cue
= (n(te) — ne)e(V)eue + n(te)c(V)e(ulte) — ue)

we thus obtain that

IA
~
d
o)

[\)
—
\]

Sy
—
—~
[SIEY

\]
>
SN—
~

—

3
—

=
~

N~—

|
3

S

Y
<
~—

(e}

3
o~
N———

r+1

(42) +7]|(0)2201 (578) (nlte(etutte) )|

7 [ (9022 (nte)e( e utte) - ue)}

Thanks to the last estimate in Lemma 3 we have that

r+1 ’

(43) |72 (i) = mo)e(eue )| < Klinte) = el uellr4a.
Furthermore, the estimate C(ﬂf“k‘) < 1 together with the definition of the operator (V). in
Fourier space (see (5)) yields that
(Ve
__\v/e < -
et <

Lemma 3 together with the above bound implies

(1)
(9022 (el utte) — o)

r+1
< 7 (912 () S el (Do) ute) ~ )
r+1
-2 (Ve 2 -2 (Ve
< 7|12 (nlte) gy utte) = wn)) | (902 () e Va(ut) - wo)
1 (Ve 9 1 (V)
<7 n(tg)ic(ch bk (u(te) — ur) » +7 n(te)c(c+< >O)C<V>0(U(t€) — ug) )

< 7K [n(te) i1 llute) — uell+1-
Plugging (43) and (44) into (42) we can thus conclude that
T < K (|n(te) = nelo1llueler + 7llntt) s futte) = well 4 )

(45) '
< 7K My, i Bryor (= In(t) = nellooa + ute) = w4, )-
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4.1.3. Bound on the third term T . Similarly to the bound on T4 we obtain by the relation (41)
using (40) together with the estimate
1

c(V)e+ ¢ /

1
<l

that
T = (V)% (=ir(e(V)e + ) (nlt)e()eulte) - nee{V)o:)

r+1

< <V>c_2m ((n(te) - né)C<V>cU7) o
T H<V>c ’ (n(tf)c<v>c(u(t4) - W)> r1

< ||(nlte) — M%ff )

+7 H<V>c_2 (n(tg)c<V>cm> rl

With similar arguments as above we can thus conclude

. T < K (ln(te) = nellomalluellr + () s o) = el )
e < 7K My ria Bugr (+ Inte) = malloos + Ju(te) el 4,
4.1.4. Bound on error in F. Plugging the bounds (39), (45) and (46) into (38) yields that
(e(2)e) ™ (Flte +7) = Fea) |,
< (V) e)TH(F () = Fo)|, 11
+ 7K My 1 Buyr (te) = wellsa + Llin(te) = nellp—1 + lia(te) = ellr—1 )
+TPKM]

(47)

4.2. Error in u. Taking the difference of the approximation of u(t,) given in (32) and the
numerical solution u, defined in (35) we readily obtain by the definition of the remainder R,
(see Definition 4) together with the relation

n(te)S™ (te) — neS; = n(te) ST (te) — (ng — n(te) + n(te))S;
= (n(te) = ne)Sy +n(te) (ST (te) = S7)
that
ulte) = uellrir < |l (V)T (Fe = F(te))|], 1
(48) {9052 ((n(te) = ) SF) |y + (9022 (mite) (ST 20) = 7))
+ TR43.

r+1

Thanks to Lemma 3 we have
(49)

[(9)e2 ((n(te) = ne)SE) |,y < Kll(nlte) = ne) S |1 < K (inn(m - nur_l) (71SE ll41) -
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Furthermore, the bound (44) with u(ts) — u, replaced by (¢(V) 1) (S (t) — SI') implies that

(50)
|92 (nte (s te) - 5F))

< ()22 (nt(e(9)e) [(e(¥)e) 7 (57 2) - 5F)])

(e(V)) ™ (87 (te) - SF)

r+1 r+1

< Kfn(te)llr41

r+1 ’

Plugging (49) and (50) into (48) yields that
lu(te) = uellrsr < [l (V)T (Fe = F(to) .,
1
# (Hlneo) -l ) (1F 1)

+ Klln(to)l+1 [[(e(9)0) 7 ($7(t) - 5F)
4+ TRy43.

r+1

Taking the difference of ST (¢,) defined in (31) and S} given through (35) we obtain that

|ewe) (k) - sF)

>
r+1

k

(€(V)e) ea(ire(V)o) (F(t) — Fi)

14
— r+1

(e}

(52)
<7

M~

|07 (Fe) - F)

)
r+1

b

=0

where we have used that ||¢;(iTc(V).)]], < 1.
The definition of S}* (see (35) with initial value (87)) also yields that

14

1SE 1 < Ju(@) s +7 Y o1 (ime(V)e) Fill,iy
k=0

From the estimate (40) we can furthermore conclude that

4

1S,y < Tl lrrs + 7Y o1 (i7e(V)e) Fill g
k=0

4
<O lr1 47 [(eV)e) T Fill,
k=0
< Ta(0)llr41 + tesr sup [[(e(V)e) T FR]], -
0<k<¢
Plugging (52) and (53) into (51) we thus obtain by the definition of By, , in (37) that
lutte) = uelrer <[l (V) (Fe = F(te))],

1
+ KBtbrtg (”n(tg) — ng||r_1)
(54) T

l
+ KMt€77-+1 <7’Z ||071<V>C*1 (F(tk) - Fk)”ﬂrl) .

k=0
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4.3. Error in (n,n). In the following we define the rotation matrix

~( cos(T(V)o) sin(7(V)o)
(55) ZXWV%)<_$n@a&ﬁ waﬂviﬁ'

Taking the difference of the approximation to the exact solution (n(ts+1), 7(te+1)) given in (34)
and the numerical solution (ng41,7¢4+1) defined in (35) we readily obtain by the definition of
the remainder R, 1o (see Definition 4), the rotation matrix (55) and the relation

lu(te)| — |ug] = (u(te) — ue)ulte) + we(u(te) — ug),
u(te)? —ui = (ulte) — ue)(u(te) + ue)

(with the corresponding complex conjugate version) that

n(tg+1) — Nyt1 . - n(tg) — Ny
(it = 4) =2 (i1, e 1)
o (TERREHR () wo) ulte) — o)) | ( Ssinc(r (V) ) r+4>
c0s (7(9)o) (Vo (pa(u(te), ue) (u(te) - ue)) TRt '

4
Thereby, p; and ps simply denote polynomials in u(t;), u, (according to (56)) due to the bounds
(see (21))

(56)

o1 (£2ic%)| < 1, l2(£2ic%)| < 1.

Solving the above recursion we obtain that

< n(tes1) — nesa )
(V) (ialte) — ne)

T EZI s o [ TR (b1 (b ) (k) = ) )
= 05 (7(V)0) (V)0 (Pa(ultn-r: ) (wltn-k) = n-1))

e <7251nc(7<v>0)7ar+4>

TRT+3

D(r(V)o)* " {N (ultn-r), un—1)}

Il
N
[~

~
Il
-

sin(7(V)o) 2
r [ TGN (1 (s wn) (ultn) — ) Psine(r (V)o)R
T (V)o " 0)r44a
T (COS(T<V>0) <V>o(p2<u(tn,un><u<tn>—un> ) ! 5( TRri3 >

where we have set

Nt = (N 250 )

oy [ TR (1wt ) atta ) —w0) |
05 (7(V)0) (V)o (pa(u(tn—k. wn—) (wltai) —wa-))
Note that for all £ > 1 it holds that
(57) ID(r(V)o)E ), < 1.
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Together with the observation
sin (7(V)p)
7(V)o

+ sin (7{V)g) cos (T(V)o) (V)o (pz(U(tn—k, Up— k) (U(tn—) — un—kr))
M<V>g{ (pl (u(tn—k7 un—k)(u(t”_k) - u”_k))

7(V)o
+ (P2t tn-) (tn—r) = un-) ) }

Ni(u(t-i), 1) = cos (7(V)o) 7 (V)3 (Pt i) (ultnr) = )

= 7cos (7(V)o)

we thus obtain that

¢
68)  In(terr) = nesallr—1 < TEM;, By, (T > llulty) - wllm) + 7ML
k=0

as well as the (classical) bound

14
In(ter1) = nealls + V) ' (Ate) = Ae)lr—1 < KMy, 1By, v (TZ Jults) — Uk|r+1>
k=0

+7M?P

toy1,m+3"

Hence, we can conclude that

1 . .
;Iln(tul) =y flr—1 + [n(ter1) — nesally + [192(te) — 72l 1
(59) ¢
S KMtz"r’Btg,’r‘ <7—Z ||u(tk) - uk'r—i—l) + TM1Z+1,T+3‘
k=0

4.4. The convergence theorem. The numerical solutions (ug, Fy, ng,7¢) defined by the oscil-
latory integration scheme (35) allows a first-order approximation to the exact solution

(u(te), F(te),n(te),n(te)) of the Klein-Gordon-Zakharov system (13) uniformly in ¢. More pre-
cisely, with

1
2p 1= Q(Ug —‘rﬂg)
(recall the transformation (7)) the following convergence result holds.

Theorem 9 (Convergence). Fizr > d/2. Assume that (u(0),n(0),7(0)) € H™ 4 x H™ 3 x H™+2.
Then there exist constants T > 0,79 > 0, K > 0 such that for all t, < T,7 < 79 and all ¢ > 1
we have that

(60) 2(te) = zellra + In(te) = nellr + [172(e) = 72ellry < K7,

where the constant K depends on T, on My .43 defined in (19), and on r, but can be chosen
independently of c.

Proof. Due to the local wellposedness of the Klein-Gordon-Zakharov system (13) (see, e.g.,
[25, 26, 29]) we know that there exists a 7' > 0 such that My ;3 defined in (19) is finite.

Thereby, observe that by the definition of F' = 9;u we have (see (8))
1
1F=—c(V)ou— §C<V>C_1 n(u+7)
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such that by Lemma 3 and the bilinear estimate (17) we obtain
1(e(V)e) T Fllrtr < llullrsr + Inullr—1 < Jlullra + Kllnllr—1ullr1-
Collecting the error bounds (47), (54) and (59) yields that

[(e(V)e) ™ (F(te +7) = Fega) |,y
< [(e(V)e)THF () = Fo)|, 44
+ 7K My 1 Bugr (k) = el 1+ Llin(te) = nelly—1 + lia(te) = uellr—1 )
+TPKME s

[u(ters) = werllrsn

< e V) (F(tea) = Fear) |44

61 1
(61) KBy s <T||7l(tz+1) - num_l)

41
+ KMtKJ-_A'_l (TZ ||071<V>;1 (F(tk) — Fk)||r+1> s

k=0

1 . .
;Hn(teﬂ) = o1l + In(terr) — nealle + [12(ter1) — et llr—1

¢
< KM, By, r (TZ Ju(te) — uk|r+1> + 7MY s
k=0
In the following we assume that
for all k S 14 : Btz,r S Mla Mtg+1,T+1 S MQ; Mt¢+1,’r+3 S M3'

Plugging the estimates on the error in n and n into the error recursions in u and F' yields
together with

L
=S el < terr sup [1fills
o 0<k<e

by (61) that
1(e¥)e) ™ (Fte +7) = Fern) |,y < (e(¥)e) ™" (F(te) = FD)|,.,
(62) +Tte/C1(M17M2,M3)Oililie||u(tg) — Upl|rs1
+ TZKMtthH_?)

as well as

lu(terr) = wesrllrar < tekCo(My, My, Ms) sup ||c™ (V)" (F(trs1) — Fen)|, 4y
(63) 0<k<¢
+ 7K By oteMP s,

where the constants C; and Kodepend on ¢y, My, My and M3, but can be chosen independently
of c.
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Plugging (63) into (64) finally yields with the inductive assumption that the error in F' is
growing that
(64)
1A (Flte 1) = Fon) ||y < (14 Ralte, My, Mo, M) ) [[(e49)e) ™ (F(te) = F)|

+ 7_2162(t€5 M17 M27 M3)7

r—+1

where 161 and 162 depend on ty, My, M> and Ms, but can be chosen independently of c.
Collecting the estimates in (64), (63) and (59) the assertion then follows by the transfor-

mation (7) together with an inductive, respectively, Lady Windermere’s fan argument (see, for

example [21, 24]). O

The uniform convergence rate in ¢ stated in Theorem 9 is numerically confirmed in Figure 1.

4.5. Asymptotic convergence. The oscillatory integrator (35) is asymptotic preserving in the
sense that it converges asymptotically (i.e., for ¢ — 00) to the solution of the corresponding
Zakharov limit system (2) (for sufficiently smooth solutions).

Remark 10 (The Zakharov limit). Note that exact solutions (z,n) of the Klein-Gordon-
Zakharov system (1) converge asymptotically to the Zakharov system (2) in the following sense:
For sufficiently smooth solutions we have that (see, e.g., [8, 25, 26, 31])

z(t,x) = % (eicz’5 u®(t,x) + e ﬂ‘x’(t,x)) + ¢ R,
n(t,z) = n>(t,x) + ¢ *R,ys,

where (u™, n°) solve the Zakharov system (cf. (2))

2i0u™ = Au™ — n*u™,

Oun™ — An>® = %A \u°°|2

(65)

(66)

equipped with the initial values
u™(0) = 2(0) —ic™20,2(0), n>(0) =n(0) and n>(0) = n(0).

Formally, the Zakharov limit system (66) can be derived by introducing the twisted variable
(cf. e.g., [25, 26))

(67) u, (t) = e ().
The product rule together with equation (8) yields the following equation in .,
iou* = ut + e_ic2t8tu

(68) 2y, 1 -1 * —2ic’t %

=—(c(V)e —c)u* — §C<V>c n (u +e u*) .
Together with the approximations (cf. Lemma 3)

(V)e—c® = —3A+ 0 (c2A?), c(V)gt =140 (c2A)

we formally obtain that

210 = Au* —nu* — e~ 2%t w4 2 Roga.

The equation in n in terms of u* is given by (see (8))

1 ) e
attn —An = ZA <2|'LL*|2 _’_e2zczt(u*)2 + e—2zg2t(u*)2> )
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For a smooth function f we furthermore have (by integration by parts) that

e @) = g (¢ 0,00 — £ (0 ©)m0)
Foic? / e, [ (u(€),n(8)) dé.

We can thus conclude the Zakharov limit system (66) (for sufficiently smooth solutions) thanks
to the uniform boundedness of d;u* and 9sn:

[0 (E)llr+1 + |0en(E)llr < KMz pi2

which hold thanks to Lemma 3 and Lemma 6 for some constant K > 0 independent of ¢ and
My, defined in (19).

Theorem 9 together with the approximation in (65) implies that the oscillatory integrator (35)
converges at order 7 + ¢~2 towards the limit solutions of the Zakharov system. More precisely,
for sufficiently smooth solutions the scheme (35) allows an approximation towards the solutions
(u®,n*°) of the Zakharov limit system (66) with the convergence rate

2 . . —
[u™(te) — " rugllygr + [0 (te) = nelly + 2% (te) = Aelly—1 < K (7 +¢7)
for some constant K > 0 which is independent of 7 and ¢. With the transformation (7) at hand
we can in particular deduce for
oo 1 ic’t oo —ic?t —oo 1 =
=g (e u™(t,z) +e u (Lm)) and  zp:= §(Ug +Typ)

that
(69) [12°°(te) = zell,sq + 10 (te) — melly + 12 (te) — ugllr—1 < K (7 +¢72).

The asymptotic convergence (69) of our scheme (35) towards the solutions of the Zakharov
limit system (66) is numerically confirmed in Figure 2.

5. A SECOND ORDER UNIFORMLY ACCURATE OSCILLATORY INTEGRATOR FOR KGZ

Our novel technique allows us to develop higher-order uniformly accurate scheme for the
Klein-Gordon-Zakharov system (1) which confirm uniformly in ¢. In this section we develop
a second-order uniformly accurate integrator which allows an error at order O(72) uniformly
in ¢. The construction of the second order scheme is based on iterating Duhamel’s formula
(15) in (F,n,n) and integrating the occuring highly oscillatory phases eike’t (k € Z) and their
interactions exactly.

5.1. Collection of essential lemma and notation.

Definition 11. In the following we define the operator

A= (V). — 2.
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Lemma 12. Locally second-order uniform approximations to (u,n,n)(t; + &) are given by

u(te + &) = e Veu(ty) + f (V) e’ 5{ (te)u(te) + o1 (—i€(c(V)e + ¢%)) (”(WW(WD}
+ §2Rr+47
n(te + &) = n(te) + €n(te) + E2Roga,

. . . . —2
Alte + &) = —E(V)2n(te) + in(te) + EA {2Mu(te)? + o1 2ic2e)u(te)* + o1 (20 )ulte) | +E Ry
Proof. Duhamel’s formula in u (see (16)) together with the approximations (see Lemma 3)

ulty +¢) = €S ulty) + (Rpsa, X7V =¢84 (R,

implies by the definition of the ¢ —function (see (21)) that

ulte +€) = e Vu(ty) + 5 £c< )2 e (o1 (€5 A) (nlte)u(te)

(70)
+ o1 (—i€(V)e + ) (n(t)(t) ) + E R

Using the estimate in (24) and the expansion ¢1(i3A) = 1+ O(A) implies the assertion
together with (34) by replacing 7 with £ in the formulas for (n,n). d

5.2. Construction of the second order scheme.

5.2.1. Approzimation in F. Lemma 12 together with the expansion ¢y (—i(c(V). + %)) =
1+ O(&¢?) implies (as n(t) is real valued) that

(71) u(te + &) + Tty + €) = Ve (ty) + e Veq(t)) 4+ 2Ry y4
Furthermore, we obtain with the aid of Lemma 12 that

n(te + &) = n(te) + &n(te) + ERoa,

(72) . . _
n(ty + &) = n(te) + EA (n(t[) + %(u(tg) + U(tz))2) + CQEQRT_H;.

Thanks to the relation (29) and approximation (28) we furthermore obtain (as n(¢) is real-valued)
and [[(V)72¢(V).||» <1 that
(73)
ic(V)e (u(te + &) —ulte +£)))
= (F(te+&) + F(te +¢))

_ ez£c< Ye F(tg) + e—zfc(v)cF(tZ)

SV (ne(V)e (e ulte) oS (1r)
5 ) (S () + ne(V)Tl1) + e EprE(e(T)e + )ne(V)eutr))
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Plugging the expansions (71), (72) and (73) into Duhamel’s formula for (¢(V).) "' F given in (15)
yields as [|c2(V)- 2| <1 that

(74)

(C<V> )T (te +

7) =TV (C<V> )THE(te)
m—c(V) / —z&c(V) t@ +§A( ( )+3(U(te)+ﬂ(tg))2)) (eifc(v)CU(tz)—i—e_ifC(v)cﬂ(tz))
( (te) + €lte) ) (F(te +€) + te+§))}d£+737€r+4.

In the following we set
(75) Io(u(tg), n(tg)) = u(tg)A(Tl(tg) + i(u(tp) + H(tg))z) + i’fl(tg)Acu(tg).

With the aid of the expansion e®¢(V)e = e¢*(1 4 i¢ A.) + O(£2A2) we then obtain together
with Definition 5 that

/07— e~ (Ve (h(te) +5A(n(t2) + i(u(tf) —l—ﬂ(tg))Q)) (eiﬁc(V)cu(u) —i—e_i&(v)cﬂ(tg)) d¢
_/ o) (14 i A Julte) + ST i(a) (1 iEAlt)de

/ oS (o ult) + 0 a(1) Alnte) + § (ults) + (t) )

= 11 (=it Ac)n(te)ulte) + o1 (=iT(c(V)e + ¢))n(te)u(te)
+ 72Uy (—imAc) Zo(ulte), n(te)) + 72 Vo (=it (e(V)e + ¢*))Zo(ulte), n(te)).

Using (56) we similarly obtain that
(77)

et () + €000 (Pt + € + Tt + ) e
0
- / {7 A n(te) (1 + €A F(te) + T n (1) (1 — i€ A F (1)
0
— gn(tg)dV)c_l(e_igAc ne(Vcu(te) + e_i(c<v>c+cz)fnc(v>cﬂ(tg))
£ Sn(te) e(9);" (91 (Ve + nelV) (1) + > Sy () + ¢)ne(V)eu(rs)) e
+/0T {geﬂ'sAc (ﬁ(tg)F(tg)) +ge*if(‘3<v>c+c2)(h(tg)f(tg))}df
= 11 (—imAn(te) F(te) + mo1 (—im(c(V)e + ))n(te) F(ty)
+ 720y (—ir AL (in(t) AcF (t) + tg)F(tg)> + 720y (—i(e(V)e + 02))( — in(te) AF () + n(te)mf))
T2 1 gpl(iTAc) — 1 (—2ic?T)
+ g nlt)eV): (= WaloirA) + FEEEE SIS el V)eutn)

T ( Wy (—i(e(V)e + )T + o (—iT(e(V)e + 62)))nc<V>cﬂ(tg)}.
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Now we set

(78)

I(u(tg), n(ty)) := u(tg)A(n(tg) + i(u(tg) + ﬂ(tg))Q) + h(tg) (iAcu(tg) + F(te)) + ’L'n(tg)AcF(tg).

Plugging the calculations (76) and (77) into (74) yields together with (75) that

(79) .
(e(V)e) T F(te + 1) = TV (e(V)) "M F(te) + T%ei”w)“ (V)2

c

{er(=ir o) (lte)ulte) + n(te) F(te) ) + o1 (=ir(e(9)e + ) (lte)alte) + n(te) F(te))
+ 7o (—iTA) L (u(te), n(te)) + TV (—iT(c(V)e + ¢*))I(ulte)

sn(te))
+ Zot)e(w) ! [( CWy(—it Al +

¢
1(iT A, 2icr
2 = iT(c)<v> +(c2) ))”CW)C“W)

+ ( Wy (—i(e(V)e + 2)T) + pa(—iT(c(V) o + 02)))nc<v>cﬂ(tg)} } R4

with Z(u(ts),n(te)) defined in (78).
5.2.2. Approzimation in u. We have that (see (13))

(30) ulte) = (e(9)o) ™ {=iF 1) = e}z ntee) (17) + 7)) |

17 -1 T
0 +/0 F(g)dfzu(0)+kz_o/0 F(ty + €)d¢.

Note that the expansion (28) implies that

with

(81)

I +Z/ {500 Plta) + i5e(9): 16 S (165 8) (lt)utte) + in(tr)e(V)eults))
—|—z§c<v> Leie€ o (— i€ (e(V)e + ))(r’z(tk)ﬂ(tk)—in(tk)c<v>ca(tk))}d§+7-2R7.+4.

Setting

(82)

-1
SF2(t,) Z {wl iTe(V)e) Flty) +i5c(V) s Wy (ic3r) iy (iT3 A) (h(tk)u(tk) +in(tk)c<v>cu(tk)>

T _ iTc? o1(=ite(V)e) — @1(itc?) /. _ ) _
+i5e{V)e (VYo + 2 i (n(tk)u(tk) - Z”(tk)CW}cu(tk))}

yields together with Definition 5 that
(83)

u(te) = (e(V)e)” {—zF(tw — 5l ) (w(0) + 72 (1) + ) +5F,2(t£>)} + T Repa.
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5.2.3. Approzimation in (n,n). In the following we set

T(ulte) 1), €) = 5e(¥); nltou(te) + o1 (<€ (e(V)e + ) (nlte)u(te)) }.

Plugging the expansion given in Lemma 12 into Duhamel’s formula (15) we obtain with the aid
of (24) and the observation

eifC(V)Cu(w)‘2 = ((ezf““c - l)u(tg))ﬂ(te) + u(te)e T AT(ty) + O(E2 Aulty))

_ 2 L, oa
(elgc<v>“u(t5)) = P2 (1)) + 2u(ty)e TV (t,) + O(E2 Aculty))

that

n(te +7) = —(Vosin (7(V)o) n(te) + cos (1(V)o) n(te)
1

+ A /0 ’ {2ﬂ(tg)(ei§“4‘: — D)u(te) + 2u(te)e”“Aem(t,)

— €22 (1) + 2u(ty) e HVIDu (1) — e B (1)) + 2u(ty)e AV (t,)
+ 215 (6275625“(%)‘7(”(]5[), n(tf)v 5) - 672i62£ﬂ(t5)\—7(u(t2)3 n(tf)a 5))

+ 24 (= u(t) T (ulte), nlte), ©) + u(te) T (ulte),nite), €)) pag

+ ’7'3 ,R,T+5.

Note that

2 /T 582“2511 (te) T (u(te), n(te), £)dE

= Z/ & Culte)e(V), ! (n(te)u(te))dé +i/OT ' Cult)e(V); o1 (—i€(e(V)e + ) (n(te)a(te))d
= ir2sine(7(V)o) o (2icT)u(ts) (V) (n(to)u(te))

m(wwme)—¢1<2ic2r>)<v> e ya(t) == 7} (ulte) n(te), 7)

% / cu(t) T (t0), €)de

+ iTu(ty)

— isine(r(V)o) [ €a(t)e(V)7 (nlte)ulte))de

+ isine(7(V)o) ; u(te)e(V); tor (—i(e(V)e + ) (nte)a(te))dé + 7R3

= 775" (u(te), n(te), 7).
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Together with Definition 5 we thus obtain that

(85)

n(te +7) = —(V)osin (7(V)o) n(ts) + cos (7(V)o) n(te)

+ im{zmu)(%(ima ~ Dulte) + 2ulte)pr (—irAa(te) — o1(2ic€)u?(ty)
+ 2u(te) o1 (€(c* + o(V)o) ulte) — w1 (—2ic*r)T (te) + 2(te) oy (—iT(c? + e(V).)alte)
+ T (ulte), nlte),7) + TF (ulte), n(te), 7) + T5 (ulte), nlte), 7) + T (ulte), nlte), )}
+ 73 Ryys.

5.2.4. A uniformly accurate oscillatory integrator of second order. Collecting the results (79)

and (83) (together with (82)) as well as the approximation (34) for n and (85) for n motivates

us to define our second order numerical scheme as follows:
For 0 </ <n-—1 we set

(86)

- . (.
(C<V>C) 1Fg+1 _ ez‘rc(V)C(C<v>c)lee +T§el‘l’c<v>c<v>72

{er(=ir ) (reue + (Wne) Fe) + pr(=ir(e(V)e + ) (ette + (Yne) Fe )
+ Ty (=i A) L (ug, ng) + TV (—iT(c(V) e 4 ¢2))Z(ug, ng)
+ 5 (nee(V) [ (Wa(—irdo) + 202 I Y ne(V) g
(= Wa(ile(V)e + A7) + pa(=i(e(V)e + ) Jne(V)em] ) }
net1 = cos (T(V)o) ne + (Vg 'sin (7(V)o) ne

+ ésinc (T(V)0) A { Jue|® + 2(2ic®T)up + o —2ic*T)us" }
g1 = —(V)osin (7(V)o) e + cos (7(V)o) ne
+ iTA{Qﬂg((p1(iT.AC) — Dy + 2ugepr (=it Ac)ue — o1(2i%E)ug
+ 2ugp1 (1€(* + (V) Jue — @1 (=20 TG + 2appr (=it (¢ + ¢(V).) e
+ Ty ne, ) + T (g, i, 7) + TiH gy g, ) + T (e, s 7)}

SZ’_Zl = 55’2 + 7p1(iT7c(V) ) Fy
2

+ i%<v>c_2\pg(i702)tp1(i7’%A) (muz + inw(V)cw)
2 2 - 9
2o @ pirdWa el
+1 5 V), . D) P (ngug mw(V}cw)

_ . 1 _ o F2
s = @) { B = 3e): e (v0-+ S + 0+ 512 |

with Z(ug, ng) defined in (78), J* and J3' given in (84), the initial values

(87)

ug := u(0), ng := n(0), ng := On(0),

Fy = ie{V)euo + 5e(V)7! no(uo +7), S5 =0

23
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and where we have included the filter function ¢ = sinc(r3A).

5.3. Convergence of the second order scheme. The numerical solutions (ug, Fy,ng, 1)
defined by the oscillatory integration scheme (86) allow a second-order approximation to the
exact solution (u(ts), F(te), n(te), n(te)) of the Klein-Gordon-Zakharov system (13) uniformly in
c. More precisely, with
1 _
Zp 1= Q(UZ + ’u,g)
(recall the transformation (7)) the following convergence result holds.

Theorem 13 (Second order convergence). Fix r > d/2. Assume that (u(0),n(0),n(0)) €
H™6 x H™5 x H™*. Then there exist constants T > 0,79 > 0, K > 0 such that for all
te <T,7 <79 and all ¢ > 1 we have that

(83) 12(te) = zellrss + In(te) = melle + 17(te) = fuellroy < K72,

where the constant K depends on T, on My ,+5 defined in (19), and on r, but can be chosen
independently of c.

Proof. The convergence analysis of the second order scheme (86) follows the line of argumenta-
tion taken in Section 4 in the analysis of the first order scheme (see also the proof of Theorem 9).
Therefore we only give the central steps.

Local error: The local error bound at order O(73) uniformly in ¢ under the stated regularity
assumptions follows by construction (e.g., taking the difference of the exact solution (79), (83),
(85) and the numerical scheme (86)) together with the observation

1w = DfIl, = || (sine(r3A) = 1) £, < 372 flr+4

which implies that 7(|(¢) — D)n(te)|lre1 < 73|n(te)|lrvs-
Stability: The stability analysis follows the line of argumentation given in Section 4 for the first
order scheme. The essential estimates

V)2 (felVheg)llr-1 < K[ fllr-1llgllr+1
@3 A) fllr1 +7IR(=im(c(V)e + ) fllrar <20 fll—2 for @ =1, 01,02, P

which follow from Lemma 3 and Definition 5 yield the estimate (61) with the local error increased
by one order. The assertion then follows by a Lady Windermere’s fan argument (see, for
example [21, 24]), see also the proof of Theorem 9. O

Remark 14. The second-order scheme (86) asymptotically converges to the Zakharov limit
stystem (2) (see also Remark 10).

6. NUMERICAL EXPERIMENTS

In this section we numerically underline the theoretical convergence results presented in
Theorem 9 and 13. The numerical experiments in particular confirm the uniform convergence
property in the high-plasma frequency ¢. In the numerical experiments (see Figure 1) we observe
that the error does not increase for ¢ — oo which is the main objective of the derived oscillatory
integrator (35) and (86). Furthermore, we numerically underline the asymptotic convergence
(see Section 4.5) at order ¢~2 of the scheme (35) towards solutions of the Zakharov limit system
(66) (see Figure 2).
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In the numerical experiments we use a standard Fourier pseudo spectral spatial discretization
with the largest Fourier mode K = 2% which corresponds to a spatial mesh size Az = 0.19.
Furthermore, we choose the (c—dependent) initial values
1 sin(z) 9 sin(z) cos(z)
2(0,2) = ———"—, 0;2(0,2) = c*2(0,x n0,z) = ——=
(7 ) 42—005(21')7 t ( ) (7 )3 (7 ) 2_811'1(21')’
which we integrate up to 7'=1 . In Figure 1 we plot the time-step size versus the error of
the oscillatory integration schemes of first- (35) and second-order (86) for different values of c.
The error in z and n is thereby measured in a discrete H' and L? norm, respectively. As a

on(0,2) = %sin(m)

reference solution we use the scheme itself with a finer time step size 7 =~ 6-107% .

10! 1071
\ |
\
R
1073 |
N =]
g =
— —
2 2
& &
1075 E ié
c 10
c =50
c =100
¢ =500
+ ¢ = 1000
_‘_+ E ¢ = 5000
= 10000
10-7 HIEIE O
ERE O
|
103 1072 101 1073 1072 1071

F1Gure 1. Order plot of the oscillatory integration scheme of first-order (35)
and second-order (86) (double logarithmic scale): Error versus time step size.
The slope of the dashed-dotted line is one and of the dashed line is two.

In Figure 2 we numerically confirm the theoretical convergence rate at order ¢~2 given in (69)
of the oscillatory integration scheme (35) towards solutions of the Zakharov limit system (66)
(see also Section 4.5). Thereby, we use the trigonometetric integrator derived in [18] to solve
the Zakharov limit system (66) numerically. Note that in [18] the complex conjugated version

of (2) is considered (i.e., the equation in z) with a scaling factor % The simulation is carried
out with step size 7 ~ 1076,

Remark 15. The numerical experiments confirm our theoretical convergence results and in
particular stress the uniform convergence property of the novel first-order (35) and second-order
(86) oscillatory integrators with respect to the high-plasma frequency ¢ (cf. Theorem 9 and
Theorem 13, respectively) as well as asymptotic convergence (cf. (69)) towards the Zakharov
limit system. The numerical experiments suggest that the error constant of the second-order
scheme (86) is even smaller for large values of ¢. In nonstiff regimes ¢ = 1 energy conservative
schemes for the KGZ system (8) have been naturally proposed in literature (see, e.g., [32] for
a classical finite difference discretization and [1, Section 2.2.] for a finite difference integrator
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FIGURE 2. Asymptotic convergence plot (double logarithmic scale): Error ver-
sus c. The oscillatory integrator (35) converges asymptotically with rate ¢=2 to
the numerical solution of the corresponding Zakharov limit system (66).

sine pseudospectral method). The new class of oscillatory integrators is in contrast based on
an exponential-type discretization which is not symplectic (see also [6] for the classical Klein-
Gordon setting n = —|z|?). Numerical schemes which are both energy conserving and at the
same time uniformly accurate pose an interesting open research question.

ACKNOWLEDGEMENT

The authors gratefully acknowledge financial support by the Deutsche Forschungsgemein-
schaft (DFG) through CRC 1173.

(1]

(10]
(11]
(12]
[13]

[14
(15]

REFERENCES

W. Bao, X. Dong, X. Zhao, An exponential wave integrator sine pseudo spectral method for the Klein-
Gordon-Zakharov system, SIAM J. Sci. Comput. 35:A2903-A2927 (2013)

W. Bao, X. Zhao, A uniformly accurate multiscale time integrator spectral method for the Klein-Gordon-
Zakharov system in the high-plasma-frequency limit regime, J. Comput. Phys 327:270-293 (2016)

W. Bao, Y. Cai, X. Zhao, A uniformly accurate multiscale time integrator pseudospectral method for the
Klein-Gordon equation in the nonrelativistic limit regime, SIAM J. Numer. Anal. 52:2488-2511 (2014)

W. Bao, X. Dong, and X. Zhao, Uniformly accurate multiscale time integrators for highly oscillatory second
order differential equations, J. Math. Study 47:111-150 (2014)

W. Bao, X. Dong, Analysis and comparison of numerical methods for the Klein-Gordon equation in the
nonrelativistic limit regime, Numer. Math. 120:189-229 (2012)

S. Baumstark, E. Faou, K. Schratz, Uniformly accurate oscillatory integrators for Klein-Gordon equations
with asymptotic convergence to the classical NLS splitting, Math. Comp. 87:1227-1254 (2018)

P.M. Bellan, Fundamentals of Plasma Physics, Cambridge University Press, Cambridge, 2006

L. Bergé, B. Bidégaray, T. Colin, A perturbative analysis of the time-envelope approzimation in Strong
Langmuir turbulences, Physica D 95:351-379 (1996)

J. Bourgain, Fourier transform restriction phenomena for certain lattice subsets and applications to non-
linear evolution equations. Part I: Schrodinger equations, Geom. Funct. Anal. 3:107-156 (1993)

P. Chartier, N. Crouseilles, M. Lemou, F. Méhats, Uniformly accurate numerical schemes for highly oscil-
latory Klein-Gordon and nonlinear Schrodingier equations, Numer. Math. 129:211-250 (2015)

D. Cohen, E. Hairer, C. Lubich, Long-time analysis of nonlinearly perturbed wave equations via modulated
Fourier expansions, Arch. Ration. Mech. Anal. 187:341-368 (2008)

D. Cohen, E. Hairer, C. Lubich, Modulated Fourier expansions of highly oscillatory differential equations,
Foundations of Comput. Math. 3:327-345 (2003)

B. Engquist, A. Fokas, E. Hairer, A. Iserles, Highly Oscillatory Problems. Cambridge University Press 2009
E. Faou, Geometric Numerical Integration and Schrédinger Equations, European Math. Soc., Ziirich (2012)
E. Faou, K. Schratz, Asymptotic preserving schemes for the Klein-Gordon equation in the non-relativistic
limit regime, Numer. Math. 126:441-469 (2014)



UNIFORMLY ACCURATE OSCILLATORY INTEGRATORS FOR THE KGZ SYSTEM 27

[16] L. Gauckler, Error analysis of trigonometric integrators for seimilinear wave equations, STAM J. Numer.

Anal. 53:1082-1106 (2015)

[17] M. Gubinelli, Rough solutions for the periodic Korteweg-de Vries equation, Comm. Pure Appl. Anal. 11:709-

733 (2012)

[18] S. Herr, K. Schratz, Trigonometric time integrators for the Zakharov system, IMA J. Numer. Anal. 37:2042—

2066 (2017)

[19] E. Hairer, C. Lubich, Modulated Fourier expansions for continuous and discrete oscillatory systems, London

Mathematical Society Lecture Note Series, Cambridge University Press (2012)

[20] E. Hairer, C. Lubich, G. Wanner, Geometric Numerical Integration. Structure-Preserving Algorithms for

Ordinary Differential Equations, Second Edition. Springer, Berlin (2006)

[21] E. Hairer, S. P. Ngrsett, G. Wanner, Solving Ordinary Differential Equations I, Nonstiff Problems, Second

edition. Springer, Berlin 1993

[22] M. Hochbruck, A. Ostermann, Ezponential integrators., Acta Numer. 19:209-286 (2010)
[23] M. Hofmanova, K. Schratz, An oscillatory integrator for the KdV equation, Numer. Math. 136:1117-1137

(2017)

[24] C. Lubich, On splitting methods for Schrodinger—Poisson and cubic nonlinear Schrédinger equations, Math.

Comp. 77:2141-2153 (2008)

[25] N. Masmoudi, K. Nakanishi, From the Klein-Gordon-Zakharov system to the nonlinear Schridinger equa-

tion, J. Hyperbolic Differ. Equ. 2:975-1008 (2005)

[26] N. Masmoudi, K. Nakanishi, Energy convergence for singular limits of Zakharov type systems, Invent. Math

172:535-583 (2008)

[27] A. Ostermann, K. Schratz, Low regularity oscillatory integrators for semilinear Schrédinger equations,

Found. Comput. Math. (2017)

[28] T. Ozawa, Y. Tsutsumi, Ezistence and smoothing effect of solutions for the Zakharov equations, Publ. Res.

Inst. Math. Sci. 28:329-361 (1992)

[29] T. Ozawa, K. Tsutaya, Y. Tsutsumi, Well-posedness in energy space for the Cauchy problem of the

(30]
31]
(32]

(33]

Klein-Gordon-Zakharov equations with different propagation speeds in three space dimensions, Math. Ann.
313:127-140 (1999)

T. Tao, Nonlinear Dispersive Equations: Local and Global Analysis, Amer. Math. Soc., Providence (2006)
B. Texier, Derivation of the Zakharov equations, Arch. Ration. Mech. Anal. 185:121-183 (2007)

T. Wang, J. Chen, L. Zhang, Conservative difference methods for the Klein-Gordon-Zakharov equations, J.
Comput. Appl. Math. 205:430-425 (2007)

X. Zhao, On error estimates of an exponential wave integrator sine pseudo spectral method for the Klein-
Gordon-Zakharov system, Numer. Methods Partial Differ. Equ. 32:266-291 (2016)

FAKULTAT FUR MATHEMATIK, KARLSRUHE INSTITUTE OF TECHNOLOGY, ENGLERSTR. 2, 76131 KARLSRUHE,

GERMANY

Email address: simon.baumstark@kit.edu

FAKULTAT FUR MATHEMATIK, KARLSRUHE INSTITUTE OF TECHNOLOGY, ENGLERSTR. 2, 76131 KARLSRUHE,

GERMANY

Email address: katharina.schratz@kit.edu



