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Analysis of a Fourier-Galerkin
numerical scheme for a 1D
Benney—Luke—Paumond equation

Analisis de un esquema numérico Fourier-Galerkin para una
ecuacién unidimensional Benney-Luke-Paumond

JuaN CARLOS MUNOZ GRAJALES!

Universidad del Valle, Cali, Colombia

AsTrAaCcT. We study convergence of the semidiscrete and fully discrete for-
mulations of a Fourier- Galerkin numerical scheme to approximate solutions
of a nonlinear Benney-Luke-Paumond equation that models long water waves
with small amplitude propagating over a shallow channel with flat bottom.
The accuracy of the numerical solver is checked using some exact solitary
wave solutions. In order to apply the Fourier-spectral scheme in a non pe-
riodic setting, we approximate the initial value problem with € R by the
corresponding periodic Cauchy problem for z € [0, L], with a large spatial
period L.
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ResuMEN. Estudiamos la convergencia de las formulaciones semidiscreta y
completamente discreta de un método espectral Fourier-Galerkin para aproxi-
mar las soluciones de una ecuacién no lineal Benney-Luke-Paumond que mod-
ela ondas largas con pequena amplitud que se propagan sobre un canal raso con
fondo plano. La precisién del método numérico se verifica usando algunas solu-
ciones de onda solitaria exactas. A fin de aplicar el esquema Fourier-espectral
en un contexto no periddio, aproximamos el problema de valor inicial con
z € R por el correspondiente problema de Cauchy periédico para = € [0, L],
con un periodo espacial L grande.

Palabras y frases clave. Ondas solitarias, ondas acudticas, métodos espectrales.
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214 J. C. MUNOZ GRAJALES

1. Introduction

In this paper we shall study numerically the nonlinear one-dimensional Boussi-
nesq type equation (named as the Benney-Luke-Paumond equation (BLP))

(I)tt - (pxz + ,Uf(aq)'prrx - bq)mrctt) + PJ2 (B(I)mrrrtt - Aq)z'prrzx)

1

+ N2 (k®t¢§71¢xx + Q(I)’;(I)rt) =0, ( )
for x € (0,L),t > 0 with periodic spatial boundary conditions. Here the con-
stants a, b A, B are real positive numbers such that

1 1
a—b=0-1/3, A—B—45+<b—3> (a —0),

the parameter o is related to surface tension effects, p represents the long-wave
parameter (dispersion coefficient) and k is a positive integer.

In the case that k = 1, the Benney-Luke-Paumond equation (1) is an asymp-
totically simplified model valid for p small, derived by L. Paumond [11] to de-
scribe the evolution of two-dimensional small amplitude waves over a channel
with flat bottom, and considering surface tension and gravity forces. It is also
important to point out that equation (1) corresponds to a generalization for
values of o ~ % of the Benney-Luke model

(I)tt - (I)zx + ﬂ(acbmzzz - bémztt) + /142 (kq)t(blj;_l@zz + 2<D§(Pzt) = 07

studied in [2, 16].

In this paper, we shall develop a rigorous analysis of the convergence and
error of the semidiscrete and fully discrete formulations of a Fourier-Galerkin
scheme to approximate solutions of the Benney-Luke-Paumond equation (1).
To formulate the numerical scheme, the BLP equation is rewritten as a system
of two coupled equations in terms of the variables ¢ = ®,, r = ®;. The time-
stepping method is of second order, where dispersive terms in the (g, 7) system
are approximated by means of an implicit strategy, in contrast to nonlinear
terms which are treated in explicit form. Implicit-explicit schemes (IMEX) were
already discussed in [1], [3] for spectral methods applied to scalar dispersive
evolution equations. An important feature of the proposed scheme is that the
time evolution can be performed explicitly without using any Newton-type it-
eration. The rates of convergence of the semidiscrete and fully discrete schemes
are O(N27%) and O(N2~ + At?), respectively, where a > 5 depends only on
the smoothness of the exact solution, At is the time step and N is the number
of spatial Fourier modes. The strategy to obtain these rates of convergence fol-
lows the one used by Munoz for other dispersive systems [6, 5, 7, 8]. This type
of analysis has not been performed in previous works on the BLP equation (1)
to the best knowledge of the author. We further show that the semidiscrete
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scheme conserves in time the Hamiltonian of the system. Through some nu-
merical simulations we illustrate that this Hamiltonian is also approximately
conserved by the fully discrete scheme. This is an important property for a nu-
merical scheme since the failure of conservation of invariants of evolution can
lead to blow up of the computed solution.

The accuracy and convergence rate of the Fourier-spectral scheme proposed
in this paper are illustrated by using a family of exact solitary wave solutions
of equation (1) derived in [15]. In order to apply this scheme in a non-periodic
setting, we approximate the initial value problem for equation (1) with z € R,
by the corresponding periodic Cauchy problem for x € [0, L], with a large
spatial period L. This type of approximation can be justified by the decay of
the solutions of the unrestricted problem as |z| — oco.

The numerical scheme presented was employed successfully by Mufioz in
[15, 14] to analyze orbital stability under small initial perturbations of travelling
wave solutions, and in [4, 13] for the case of equation (1) with A = B = 0 (gen-
eralized Benney-Luke equation). The Cauchy problem for the one-dimensional
equation (1) has been considered in [15] and for the two-dimensional case in
[12].

This paper is organized as follows. In section 2, we introduce notation and
functional spaces which will be used in our work. In section 3, the analytical
properties and convergence of the semidiscrete scheme to approximate solutions
of the BLP equation (1) are investigated. Section 4 deals with the convergence of
the fully discrete scheme that we propose for solving the BLP model. Finally in
section 5, to validate the theoretical results, some numerical experiments using
a family of analytical solutions of solitary-wave type of (1) are performed.

2. Preliminaries

We set
. 1/2
LX0,L) =4 f:[0,L] = C, | fllo = VO If(x)Ide] <oop,

with the inner product

L
(f.g) = /O (@) 9(a) da

The space of all functions of class C* that are L-periodic is denoted by
Cp..(0,L), k = 0,1,2,.... Further Cpe, = Cp,,.(0,L) is the space of all con-
tinuous functions of period L.

We will denote by P to the space of all infinitely differentiable functions

that are L-periodic so as all their derivatives. We say that T : P — C, defines
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216 J. C. MUNOZ GRAJALES

a periodic distribution, i.e., T' € P’ if T is linear and there exists a sequence
(U,)nen C P such that

L
(T, p) = lim U, (z)p(z)dz, for all p € P.

n—roo 0

er

Let s € R. The Sobolev space, denoted by H,,,. = H.,.(0,L), is defined as

Hyr (0, L) = {f eP 12 =LY (A +E)Ifn)P < OO},

ne”Z

where f: Z — C represents the Fourier transform of f € P’ defined by

fn) = %< fre72mine/ly n e 7.

~

In case that f € Cper, we can rewrite f(n) as

~

1t :
n)=— z)e 2™/ Ly n .
foy = [ sy elan, ne

It can be shown that for all s € R, H?_. is a Hilbert space with respect to the

per
inner product (-,-)s defined as follows:

o~ —

(fog)s = LY (1+0%) f(n)g(n).

neZ

In particular, when s = 0, we get the Hilbert space denoted by L2, = HJ,,.
It is important to note that this space is isometrically isomorphic to L?(0, L).

Further we recall that Parseval’s identity holds, i.e., for f € Cpe,

S = 11513

neZ

or equivalently, ) )
(f.9) =LY f(m)g(n) = L{f,4).
neZ

Let N be an even integer and consider the finite dimensional space Sy defined
by

1 2¢ine
Sy = spanqy —=e £ : —N/2<n<N/2;.
v = s { j2<n <Ny
Remember that the family {\%ezwim : n € Z} is an orthonormal and complete
system in L2_ (0, L). Let Py be the orthogonal projection Py : L2_.(0,L) —
SN on the space Sy,
N/2
Png = Z Gn®n,,
n=—N/2
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with

pine 1 [F
ula) =E gy = 1 [ 9la)B, (@)
0
This operator has the following properties (see [9, 10]): For any g € L.,.(0, L),
(Png—g,¢) =0, forall ¢ € Sy.

Furthermore, given integers 0 < s < «, there exists a constant C' independent
of N such that, for any g € H..(0, L)

per

[Png = glls < CN*"%|Ig]|a- (2)

Finally, for «, s positive real, with o < s there exists a constant Cj independent
of N such that for all ¢ € Sy,

[6lla < ll¢lls < CoN*"%|[]|a- 3)

This result is known as the inverse inequality.

It is convenient to rewrite 1D Benney-Luke-Paumond model, using the fol-
lowing change of variables:

q=o,, 1=
and let us define the operators A, B as
A=1T—pad?+ 2 A0%, B=1T1— ubd? + u*>BoL.
Therefore equation (1) formally becomes the following system
Gt =Tz (4)
re =B (Agy — p? ((rg")z + "12)) . (5)

In other words, in the variable U = (q,r)?, the Benney-Luke-Paumond (1) can
be viewed as the first order system

(), -() ()

M= (azzsolA %> and G <q> B <—Bl ((rq2>x+qkm))'

We see directly that the following energy

where

1 L
H (g) =5 / (r? + pb(r2)? + p* B(r42) + ¢° + apl(as)® + Ap®(4e)?) do
0

%/0 B(r)r+ A(q)q dx
(7)
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218 J. C. MUNOZ GRAJALES

is conserved in time for classical solutions of the one-dimensional Boussinesq
system (6). In fact,

O (ﬁ) _ /0 " B + Al da
_ /O * Bl + Alg)ra da
= /OL(Aqx — 12 (rq")e + ¢Fro)r + A(q)re da
_ /OL(A(q)r — 1228, dx = 0.

It is not difficult to see that H can be compared with the H2 _-norm. More

per

exactly, there are constants C(a, b, A, B),C5(a,b, A, B) > 1 such that,
2
O, = (=)
r r r

3. The semidiscrete scheme
Let us consider problem (4)-(5) which can be rewritten as

2
Gy

(®)

2 2 2 2
HperXHper HperXHper

G =71z x €(0,L),t>0, (9)
re = ubd;r — PP By + 4p — padiq + 1 A03q — p® ((rd")s +¢*rs) . (10)
subject to the initial conditions ¢(0,z) = go(x), r(0,2) = ro(z), and ¢,r L-
periodic real valued functions in the variable z.
The semidiscrete Fourier-Galerkin spectral scheme to solve problem (9)-(10)
is to find ¢y, 7N € C([0,T], Sn) such that
(N1, @) = (rN2, 0),
(¥, N — pbdirn e + p?BOyry )
= (0, qn e — hadaqn + PP AN — 1P ((rvaN)e + dNTN )
qn(0) = Pn(qo), rn(0) = Pn(ro),

for any ¢, 9 € Sy, and 0 <t < T'. Here we suppose that the initial data ¢y and
ro are real valued functions.

(11)

Theorem 3.1. The Hamiltonian H given in (7) is conserved in time by solu-
tions (qn,rN) of the semidiscrete problem (11).

Proof. We have that

d 1 [t
oM (qN> == / (B(rne)ry + B(ry)rne + Algn ¢)an + Algn)an ) d.
rN 2 0

Volumen 49, Numero 2, Anio 2015



ANALYSIS OF A FOURIER-GALERKIN NUMERICAL SCHEME 219

Using equations (11) with ¢ = Aqyx and ¥ = rn which belong to the space Sy,
we have that

L L
/ Algn)gnde = / A(gn)rn » de,
0 0

L L
/ rB(ra) = / ra(Aaa) — 12((rndl)e + dirne) do.
0 0

Therefore

d L
GH (™) = [ o (Alawa) = i (rw)s + ara)) + Alawyrs da

N 0

L
= [ Alasiry = wria)e e =o.
0
il

From the previous result we see that the numerical solution ¢y, 75 has the
same conserved quantity as the original problem (9)-(10).

Theorem 3.2. Let q,r € C([0,T], H2,.(0, L)) be the classical solution of prob-

per

lem (9)-(10), with o > 5 integer. Then the semidiscrete problem (11) has a
unique solution qn,rn € C([0,T],Sn) and for N sufficiently large there exists
a constant C > 0, independent of N,t, such that

la®) — an(@®)l2 + ||Ir(t) — ra(t)]|]2 < CN?~2,

forany 0 <t<T.

Proof. The existence of a maximal time 0 < Ty < T such that there exists a
unique real valued solution gn, 7y € C([0,Tn], Sn) to the semidiscrete problem
(11), follows from a classical result of the theory of ordinary differential equa-
tions. Furthermore, since the initial conditions qg, ro are real then gy (0),7n(0)
are real, and thus we can deduce that gx(¢),7n(t) is real for any 0 < ¢ < Ty
from the uniqueness of the solution to problem (11).

Applying the orthogonal projection Py to equations (9)-(10), and taking
inner product in L? with ¢, € Sy, we obtain that

<Ptha (b) = <Perv ¢>a
(¢, Pyry — pbPn2ry + > BPyOyr) (12)
= (¢, PNqy — paPn03q + p* APn3q — 1° Py ((rq")s + ¢¥r2))

for any ¢, € Sy,and 0 <t <T.
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220 J. C. MUNOZ GRAJALES
Let us define
0 :=Pnqg—qn, p:=q— Png, §:= Pnr —rN, 0:=71— PyT.

Substraction of equations (11) from equations (12) gives that

(01, 0) = (&, D),
(0, &) — ub{tp, 8260 + p° B(v, &) = (0, 02) — pa(e), 930)+ (13)
W AW, 020) + 1 (W, (rNaN)o + aNTNe — PN ((rq")s) = Pr(g"ra)).

Let ¢ =6, ¢ = £ in equations above. We obtain that

<9ta 9> = <££Ea 9>a
(€,&) — ub(€,02&) + * B(€,05&) = (€, 00) — pa(€, 920)+ (14)
PP A, 920) + 1P (€, (gl )e + dyrne — Pr((1d")s) — P(d"rs)).

But using that 920,920 € Sy, and the first equation in system (14), we have
that

1
—pa(€, 030) = pal&e, 030) = pa(0y, 020) = —paldubs, 0:0) = —pa; 0,105

2A(€,0%0) = — 2 AlEa, 020) = —p? A(0s, 020) = —? A(920,,020)
1
= —u? A 04107013
Further, an application of integration by parts yields that

1
—pb(€, 0361) = pb(Ex, Eur) = ub§3t||§xllg,

1
*B(¢, 036) = w*B(O3E, 036) = i B oul|0ZE] .

Replacing these results in equations (14) and adding them, we arrive at
1 1 1 1 1
SOOI+ SOUENR + SubOIElR + 52 BONOREIR + 5padl0nl3+

1
§N2Aat||a§0”(2) = M2<£a (qu]kV):r - (qu)a:> + N2<§7 q?\/'TN,z - qkrz>'

To estimate the nonlinear terms in the right hand side of the previous equation,
let us observe that

u2<£ (rnaN)e — (rq")e) = —p?(&ayrndle — r)
12 (&, (1 —rn)d" + v (d" — )
2<§za(T_PNT+PN7’_7"N)qk

+rn(g— Pvg+ Png—qn) (" +k¢" v+ gk )
= 12, (0 +E)d" +rn(p+0)(¢" T + kg" gy + -+ gk ),
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and
2 k k 2 k k k k
L ANTN — @7Te) = P ANTNg — ANT2 T ANTe — @ T)
2
= 1€, ¢% ((rn — Pyr)y + (Pyr — 1) 0t

(v — Pna+ Png—q)(ay "+ kel g+ -+ )ry)

= 12 (& —an (& + 02) — (O + p)(an " +kay 2a+ -+ ")),
Let M > 0 be denote a positive constant such that

< M.
trér{l&)}]{HTH% lqll2}

Further suppose that 0 < T < T is the largest value such that

|2, t < 2M.
te%fiTXN]{HTN( M llan () |2}

Introducing these estimates in inequality (15) one gets that
L0013 + Lau1€12 + S pbanlie, 2 + 212 B0 2+ 210410, 2
SOOI + SOEI3 + 50113 + 52 BOLnnl? + Sadi]0.13

+ 2240010, < O (lal e oo o

+ llall& 1€ lollgllo + EallollplloIrnlloolla™™ + - + & oo

I llocli€zlol0lollg* ™ + - + &l + lan I lElollEc o

+ llaw & Igllollollo + gk ™ + - - - + ¢ lloc Irallocligllo o

g+ -+ 0 el Dol )

< CUIIB + €113 + pbllgally + uallboll} + 1* Blléwall} + 1> Allouall3+
13 + o3 + 111

k-1

Using equation (2), we have for o« > 2 that
lello < CN~llglla; Il < ON'=r]la,

and
Ipllz2 < ON*"(|ql|a, loflz < CN*=[|r|a.

Therefore

00113 + Oe||€112 + bOe||E I3 + Ol €wallf + 11ade]|Ou]|E + 12 ADL|| 0|13 <
C(/10112 + 1€113 + pbl|€xlIZ + pallfz2 + 12 Bl &eallf + p2 A0 |12) + CN2E=2),

Thus using Gronwall’s lemma,

[6]]2 + lI€]l2 < ON'2, (16)
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222 J. C. MUNOZ GRAJALES
for 0 <t < Tn. Observe that ry =r— (0 + &) and gy = ¢ — (0 + p). Therefore
Irnllz < llrllz + llollz + I€]le < M + CN?*7* + CN'™* < 2M,

and
lanll2 < llallz + 10]l2 + llpll2 < M + CN?*~® + CN'™ < 2M,

for N large enough and « > 2. This fact contradicts the maximality of Tl .
Thus the solution gy, 7y of problem (11) can be extended for any 0 < ¢ < T
and inequality (16) is satisfied for any 0 < ¢ < T. Therefore

la(t) —an(®)ll2 + () = ra (B)ll2 < llg(t) = Pyg(@)ll2 + (| Pxa(t) — g (#)[|2+
() = Pyr(@)llz + | Par(t) — ra(t)]l2 < CN?7% 4 ON'7* < CN?7°,

for0<t<T. [l

Remark 3.3. Using an analogous technique as in [15], we can show that the
initial value problem associated to system (9)-(10) has a unique global mild
solution (q,r)(t,.) € HY, x HY  for a > 2. It is still unknown whether this

per per

problem is well-posed for a < 2. We point out that the technique used in
the proof of theorem 3.2 requires that o > 5 due to the fifth-order derivative
applied to the variable q.

4. The fully discrete scheme
Notice that the semidiscrete problem (11) can be rewritten as
(ant: @) = (rNa, D), (17)
(W, 0N — Bt Adyqn + 1*B7P) = 0, (18)
subject to gy (0) = Pn(qo),7n(0) = Pn(rg), for all ¢, € Sy, and where
P = (rn(gn)")e + (gn)*0urn.

The fully discrete scheme to discretize the system above, consists in finding a
sequence {qf, %} of elements of Sy x Sx which satisfies for all ¢, ¢ € Sy and
n=12,...,M — 1 that

n+1 n n+1 n
N — 4 OurN' + Ot
<NAtN’¢><N2N’¢>’ (19)
n+1 n
'N_ TTN\ _
(w BT (20)
n+1 n
<'LZJ,BI.A(3I (qN 2+ qN> _ glungern + ;,u28177"1> ,

where
P = (R (qi)")e + (ai) " 0ar,
for all ¢, € Sy, and subject to ¢%(0) = Py(qo), 7% (0) = Pn(r0).
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Theorem 4.1. Let (¢,7) € C([0,T1], Hp,,.(0, L)) be a classical solution of sys-
tem (9)-(10) with a > 5 integer, let (qn,7Tn) € C([0,T],Sn) be the solution
of the semidiscrete problem (17)-(18) and let {(¢%, %)} be the solution of the
fully-discrete scheme (19)-(20). If ¢% = qn(0),7% = rn(0) and gk, rk satisfy
that ||gh — qn (At)]|2 < CAE2, |lry —rn (AL)|l2 < CAL?, then with the assump-
tion that qo,mo € H%,.(0,L), there exists a constant C' independent of N and

per
At such that if CN2At < %, N large enough and At sufficiently small, we have
that
Jmax {lattn) = aile + ) — i} < CN>* + AR)

Proof. It can be shown that a solution (g%, r%) of (19)-(20) also satisfies that

(B ) (50 ) o
<¢’ W% - (22)
Ly gn

)- ;;PB*IP” + %;38*173”*1> .

2

<1/1,371A81(qN ;

Using that
1 )
QN(tn+1) - qN(tn) = Atath(tn) + iaqu(tn)At2 + O(At‘}),
OuN (tng1) 4+ 0prn (tn) = 20,7 N (tn) + AL, 0,7 N (tn) + O(AL?),

we obtain that

(a(tasn) — an(t) — (2l 2TNW)y Y g ), (29)

where due to equation (17), it follows that

(0, ¢)2 :=<At3tqzv(tn) + %aqu(tn)AtQ + O(At?)

B At(am(tn+1)2+ 8mrN(tn))7 ¢>2

1
= <At8th(tn) + §8t2qN(tn)At2 +O(At?) — At(am(tn)

A
+ ?tataxm(tn) +0(AR)),6) = O(AF).

On the other hand,

Oy tn Oy tn
g (the1) + Ozgn ( ))+

<1/},rN(tn+1) ~ () — Ats—lA( >
—=n—1

3 2pimn L9 —
CAuPBTP - SAuPET P = () (24)
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224 J. C. MUNOZ GRAJALES

where
1
(Vy0)s = (0,0 (ta) At + S07 (8) AP + O(AF) — AtB™ A(s (1)
At 3
+ 7f)tagch(tn) +O(At?)) + 5At(—amv(tn) + Bt ADqn ()

1
— SAH =0 (ta) + B*lAaqu(tn_1)>2.

Here we used that

PN (tn1) — T (tn) = Atdyry (t,) + %afm\;(tn)mt2 + O(At?),
Ouqn (tnt1) + Ougn (tn) = 200qn (tn) + At0,Dpqn (tn) + O(A),
and equation (18). Therefore using that
0N (tn1) = Oyrn (t,) — Atdirn(t,) + O(AL?),
DN (tn—1) = Ouqn (tn) — At 0iqn (tn) + O(AL?),
we arrive at

(.0)2 = (.0 (1) A + %8er(tn)At2 +O(AR)

At
— AtB_lA(aqu(tn) + =5 002w (tn) + O(At2))

At
+ 7(am\,(t”) — Atdtry(t,) + O(A))

— gAtﬁtrN(tn) + gAthlAaqu(tn)

— %Atb’*lA(aqu(tn) — At0,0iqn (tn) + O(At2))>2 = O(AP).

Let us define

n

e" =gy —qn(tn), [Mi=rR—ry(ts), n=0,1,2,...
By subtracting equations (21) and (23),

(i1 (B )

In particular for ¢ = e"*!, we obtain that
O [ + 0, f
|‘en+1||§ _ <en7en+1>2 +At< wf wf ’en,+1>2 _ <97en+1>2

2
1 1 At At
< 5”6"”3 + 5”6“+1H% + ?<8mfn+1’€n+1>2 + ?@mf”,e"“)z + H9”2H6n+1”2

1 1 At At
< eI+ Sl B + S e e + -

+ CAL2AL2|[en 3,

1™ 13 lle™ 12
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Now using that
L/ [slle™ o < N2 4 o fle™ 2,
we deduce that
llen 13 < g lle ||§+§||6 G+ CN2AL| 3+ CN2AL 75 (25)

+ CAt[[e" |3 + CAL.
On the other hand, by subtracting equations (22) and (24), we obtain that
n+1 n At -1 n+1 n
(0,7 = f7 = BT A, 4 Ope)
3 —n 1 e
+ SAPB (P =P + S AGB NPT - P"‘1)>2 = — (1), a)a.

Letting ¢ = f**! in the previous equation, we arrive at

1 1

IF 15 < 5|If"“||§ + 5|If"||§ + At S5 + CAEN? (e |3
+ CAEN?| ™2 + CAL|B~ (P = P13
+CALBHP L =P T2 4+ oAar.

To estimate the nonlinear terms on the righthand side of the previous inequality,
observe that

1B~ (P" = P")|3

= B (g3)")e + (@) 0ure) = B~H((rn (tn)an (tn)")z
"‘qN(tn)kawrN(tn)”b (26)
<k (@r)® = (v (tn)an (Ea) " ll2 + 1(aR) s — (an () 0urn () |-
Let us suppose that there exists a constant B independent of N such that

max {[lgn (t)[l2, [rn (t)[|2} < B,
t€[0,T)

and let 0 < n* < M be the greatest integer such that

oDnax {

laRll2; 7R ll2} < 2B.

The existence of n* can be ensured inasmuch as
laRell2 = llan (0)ll2 = [ Pngoll2 < llgoll2 < 2B,
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and analogously for 7. Therefore for all n < n*,

H%(szﬁr)k - rN(tn)QN(tn)k”2

< 1R = rv(ta))(an)* + v () ((aR)* = anw (t)") 2

< NlaR 51" 12 + v (Ea) 2l (@R) ™ — an ()" l2

< lla I3 112

+lrn () ll2llafe — an (ta) ll2l1(g%) "~ + F(aR)* 2an (ta) + - - -
<O 2+ Mle™2)-

Furthermore

||(qj’ir)k3z7‘1"v - QN(tn)kaer(tn)HQ
< N(gR)*0u (% — ()2 + 107 (tn) ((48)* — qnv (80)") |2
< NlgRlI51102 /"2

+ 10arn (tn)ll2llaf — an (ta)ll2ll(aR)" ™" + k(R )" 2an (ta) + -

< CON|[f*lz + CNlle"[|2-
Using the estimates above in inequality (26), we have that
IB=H P =P[5 < C(L+ NI I3+ le”3)-
Analogously, we can show that
— n— Hn—1 n— n—
IB=HP =P )3 < CA+ NS E A+ e
Therefore
1 1
PR < S I EHIE + G173 + CAtF 3
+ CAtN?||e" 1|2 + CAtN?|[e™|3 + CAt® + CAt| f)|2 + C

+an(ta) 2

qn (tn) "2

H3)-

A5 (27)

+ CALN?[|f"[|3 + CALN? e[| + CAL| S5 + CAtle™ |3

+ CAEN? | f I + CAEN?[le" 3.
From equations (25), (27), we deduce that
1
2
+ ON?A B+ CAe™ B+ 17 3 + 517713

1
€713 + 17413 < G e 3 + 5 e 5 + ON Al

+112
12

+ CAH| "3 + CALN?|[e" |3 + CALNZ[|e™ (|3 + CAt| 3
+ CAte™ |13 + CAL| "3 + CAtlle™ 5 + CAN?| f 73

+ CAtN?||e" Y3 + CAL.
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Therefore

e 13 + Y2 < [le™[3(1 + CN2At + CAt) + || fP[3(1 + CN2At + CAt)
+ [le"H3(C AL+ CAtN?) + || f*H|3(C At + CAEN?)
1
+ (Jle" Y2 + Hf”“ll%)(5 + CAt + CAEN?) + CALS.
Now letting
A" = [lem5 + 17113,
and due to CN2At < i we obtain that

(i — CAt) At < (i + CAt> A" + <i + CAt) AV L A3,
which implies that

A< (14 ADA™ + C(1+ AA™ 4 CAP, (28)

We recall that by hypothesis A = 0 and A! = O(At?). Let us suppose that
A™ < CA#?, for any n < n*. Therefore by inequality (28), we conclude that
A"+ = O(At?). As a consequence for all n < n* + 1, we have that

le™llz + /™ |l2 < CAL.

Thus for At small enough and N sufficiently large
llgr Iz < Nl ™ = an (1)l + law (fne41) = a(n10)ll2 + la(tne 4112
< €™ 2 + llgn (bne 1) — q(tn=41)ll2 + llg(tne 112
< CAt? + CN?* ™ + B < 2B,
which contradicts the maximality of n* previously assumed. Therefore,

n n < 2.
olax e™lla + [1f"]l2 < CAt

Finally using theorem 3.2 and triangle inequality, we can conclude that

Jmax {lla(tn) = alla + 7(ta) = rilla} < COVE" + A8).

5. Numerical experiments

In this section we present some numerical simulations using the numerical
scheme described in the previous section with p = 1. In first place, note that,
since any function in v € Sy can be written as

N/2

u = Z ’l)jqu,

i=—N/2
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with

%zaéLwaxxma

we also have that scheme (19)-(20) is equivalent to the system

~n+1 ~n An+1 an

G-~ 8 g, (L5 (29)
At J 2 ’

f?“ — 7 _ iw; (1 + aw]z + Aw?) (j?“ + 7 (30)
At 1+ bw? + Buwj 2

3 n n 1 n— —
+§Hj[q T ]_§Hj[q l,rn 1]’

subject to Q? = on,f? = fy;, and where
j=-N/2,...0,...N/2,

and H,[-,-], P;[] denote the operators

Pi[r((9)")z + 2r2(9)"]
14+ bwf + Bw?

Hjlq,r] = —

9

and
1 v —tw,ix
Pl =1 [ awled
0

Furthermore, ¢, r™ denote the approximations of the unknowns ¢(z, t), r(z,t),
respectively, at time ¢t = nAt, where At is the time step of the method. Simi-
larly, g}, 77 denote the approximations to the Fourier transforms of the func-
tions ¢ and r, respectively, with respect to the variable x, evaluated at time
nAt. The numerical approach adopted for solving system (11) ensures that
the scheme results to be linearly unconditionally stable which can be easily
verified. Further, observe that the dispersive terms are approximated by using
an implicit strategy, in contrast to the nonlinear terms of the model which
are treated in explicit form. The main advantage of the numerical scheme de-
scribed is that at each time step we can solve explicitly the approximations
of the unknowns ¢(x,t) and r(z,t) without using implicit Newton-type itera-
tions. This was possible due to the simpleness of the first equation of system
(11). Thus, the scheme results to be cheap and its computer implementation is
easier. We find explicitly the Fourier coefficients qA;-”’l, j=-N/2+1,...,N/2
from equation (29). Then we substitute the result into equation (30) to reach
the unknown Fourier coefficients f}”‘l. In the scheme, the spatial derivatives g,
and r, are computed by exact differentiation of the truncated Fourier series.
For instance,

@z (w,t) = Z iw; Pjlq(., t)] e
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The numerical calculations presented in this paper were carried out in double
precision by using Matlab R2012b on a Mac platform. The Fourier-type integral
appearing in the operator P;[.] is approximated by using the well-known Fast
Fourier Transform (FFT) routine. We point out that scheme (29)-(30) was used
by the author in [15] to solve system (4)-(5) and study the stability /instability
of a family of solitary-wave solutions of the Benney-Luke-Paumond equation
(1).

In order to check the accuracy of the numerical scheme described above,
for k = n1/n9 such that (n1,n2) = 1 and n1,ny odd integers, p = 1, A/B >
a/b > 1, we will use the exact solitary wave solution of system (4)-(5) with
wave speed ¢ given by

q(z,t) = qc(x — ct — ag), r(x,t) = —cqe.(x — ct — ap), (31)
where L
qe(z) = asech? (;x) ,
with a = (¢,a,b, A, B, k) and v = v(c, a,b, A, B, k) defined as

(kD (E+ 4Bk +4)(a— bR\ F . 1 [a— b2

‘= < 2¢(44 (k+2)%)2(A — Be?) ) T A+ (k+2)2V A—Be?
a__(m+nw+4mm+@m—mﬂ>ii
B 2c(4 + (k + 2)?)

This solution was derived by Munoz and Quintero in [15]. Here the wave speed
0 < ¢ < 1 is computed as a real root of the polynomial

p(c) = ((4+ (k+2)*)2B — 4(k + 2)*°) ¢*
+ (8ab(k +2)> — (4+ (k+2)*)*(A+ B)) ¢
+ (44 (k+2)*)%A —4(k + 2)%a*) = 0.
In this case, to enable the application of the Fourier-spectral scheme (29)-(30)
to this non periodic setting, we approximate the initial value problem (9)-(10),
with 2 € R, ¢ > 0, by the periodic Cauchy problem for € [0, L], ¢ > 0 with

large spatial period L. This type of approximation can be justified by the decay
of the solutions of the unrestricted problem as |z| — cc.

In our experiments, given the parameters a, b, B, the parameter A is com-
puted using the equation

1 1
AB+45+<b3> (a—b),

and using as initial conditions

q(0,2) = ge(x — ag), r(0,2) = —cq.(z — ag).
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Here ag regulates the initial position of the solitary wave. In figure 1, we plot
the numerical solution (g, r) computed at time ¢ = 100 using numerical scheme
(29)-(30) with numerical parameters L = 600, N = 212, At = le — 3, ag = 300,
a=4,b=2 A =4.3556,B = 1,k = 1 and the resulting wave speed is ¢ =
0.7113.

g at t = 100 rat t =100
0 0.
045
01
04
02 035
03
-03
025
04
02
05 015
01
06
005
350 360 370 380 390 400 350 360 370 380 390 400
T T

FIGURE 1. Solid line: numerical approximation using the numerical scheme (19)-(20).
Pointed line: exact solitary wave (31) with speed ¢ ~ 0.7113. The difference
in the supremum norm between the two profiles is about le — 4.

In figure 2 we repeat the previous experiment, but using k = 3, for which the
wave speed is ¢ &~ 0.9. All other parameters are left unchanged. We observe
again a good accuracy of about le — 4 of the numerical approximation.

gatt =100 r at t =100

07,

08|

05

04

03]

02|

01

} 0
350 360 370 380 xaso 400 410 420 350 360 370 38011 390 400 410 420

FIGURE 2. Solid line: numerical approximation using the numerical scheme (19)-(20).
Pointed line: exact solitary wave (31) with speed ¢ & 0.9. The difference
in the supremum norm between the two profiles is about le — 4.
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FIGURE 3. The time evolution of C(t)/C(0) for the fully discrete method (19)-(20).

Observe that this quantity remains near 1.

5.1. Checking conservation laws

In section 3, we established that the semidiscrete scheme given in (17)-(18)
conserves in time the Hamiltonian

1
# (q) = 5 [P b+ 2B P+ ap(a)? + A4 d
R
(32)
In figure 3, we illustrate numerically that the fully discrete scheme (19)-(20)

conserves approximately the discrete version of H(q(t),r(t)) with u = 1, given
by

N-1
C(t) = %Am ; [(r(iAm,t))Q + b0 r(iAz, t)? + B(d" r(iAx,t))?

+ (q(iA2,1)) + a(Dlq(iAz, 1) + AL, q(iAz, 1)?],

where
h gz + Az t) — g(x,1)
0yq(z,t) = X ,
o q(z,t) = q(z + Az) — 2q(z,t) + q(z — Az, t)

Ax? ’

and analogous expressions for 9"r(x,t) and 9%, r(x,t). In this experiment we
used the same parameters as in the simulation displayed in figure 2.
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5.2. Convergence rate in space

We want to validate the spectral order of convergence in space of the numerical
scheme proposed in the present paper. In Figure 4, we fix a small time step
At = 1le — 5, L = 600 and increase the number of points in space. We use the
solitary wave solution given in (31) with the same model’s parameters as in
the experiment in the previous computer simulation. We start with N = 2°
and the increase by 2 until we get N = 2. For every value of N we compute
the numerical solution until time ¢ = 1. We can check from Figure 4 that the
fully discrete method (19)-(20) used in the present paper has spectral accuracy
in space (as established in Theorem 4.1), and the error decreases very rapidly
approximately as N =703 in contrast with pure finite difference methods, for
instance.

5.3. Convergence rate in time

We now validate numerically the order in time for the numerical scheme (19)-
(20) proposed in the present paper. We use again the solitary wave solution
(31) with the same model’s parameters as in the previous numerical simulation,
except that L = 60. We also choose N = 220, (Azx = L/N =~ 5.7e — 5) so that
the error in space does not dominate the total error. By starting with At = 1/2
and decreasing the time step by 1/2 until A¢ = 1/8, the numerical solution is
computed until ¢ = 1. We get Figure 5, from where we can see that the error
in time of the numerical scheme is of order 2, in accordance with Theorem 4.1.

S T S N [N Y Y N SO SR

b

2.7 2.8 29 3.0 31 32 33

FIGURE 4. Plot of the decimal logarithm of the maximum error against log,, N. The
time step is fixed at At = 1le — 5. We see that the plot is approximately a
line with slope —7.03.
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-32

T S S NS S SR
-0.9 -0.8 -0.7 -0.6

-05 -0.4 -0.3

FIGURE 5. Plot of the decimal logarithm of the maximum error against log,, At. The
number of points in space is fixed at N = 22°. We see that the plot is
approximately a line with slope 2.
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