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IMPROVED ERROR ESTIMATES FOR LOW-REGULARITY
INTEGRATORS USING SPACE-TIME BOUNDS

MAXIMILIAN RUFF

ABSTRACT. We prove optimal convergence rates for certain low-regularity
integrators applied to the one-dimensional periodic nonlinear Schréodinger
and wave equations under the assumption of H' solutions. For the
Schrodinger equation we analyze the exponential-type scheme proposed
by Ostermann and Schratz in 2018, whereas in the wave case we treat
the corrected Lie splitting proposed by Li, Schratz, and Zivcovich in
2023. We show that the integrators converge with their full order of one
and two, respectively. In this situation only fractional convergence rates
were previously known. The crucial ingredients in the proofs are known
space-time bounds for the solutions to the corresponding linear problems.
More precisely, in the Schrodinger case we use the L* Strichartz inequal-
ity, and for the wave equation a null form estimate. To our knowledge,
this is the first time that a null form estimate is exploited in numerical
analysis. We apply the estimates for continuous time, thus avoiding
potential losses resulting from discrete-time estimates.

1. INTRODUCTION

Due to their importance as model problems in mathematical physics, the
nonlinear Schrodinger and wave equations have been intensively studied in
the past decades, both analytically and numerically. In this work we study
their numerical time integration in the one-dimensional cases with periodic
boundary conditions. We treat the semilinear Schrédinger equation

0u + 0%u = plu|®u, (t,z) € [0,T] x T,

) (1.1)

u(0) =up € H(T),
where we allow for both signs p € {+1}. The symbol T = R/Z denotes the
one-dimensional torus. Our second problem is the semilinear wave equation

O*u — 0*u = g(u), (t,z) €[0,T] xT,
u(0) = up € H(T), (1.2)
dru(0) = vy € L*(T),
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2 MAXIMILIAN RUFF

with a general nonlinearity g € C?(R,R). Our regularity assumptions on the
initial data are natural in view of the energy conservation laws.

For the time discretization of dispersive or hyperbolic equations such
as and , low-regularity integrators have recently gained a lot of
attention in the literature. See, e.g., [3, 4, 5, (10, 12, |13, |14, |15, [16] for
some important contributions. In low-regularity settings, these tailor-made
integrators can outperform more classical schemes (such as splitting methods
[11] or classical exponential integrators |6, |7]) thanks to an improved local
error structure which requires less regularity.

In the present paper we analyze two known schemes of this type, the
first-order integrator for from [14] and the second-order scheme for (1.2))
from [10]. We show that they converge with their full order in particular
situations where previously only fractional convergence orders were known.
The general outline of proof is in both cases the same. We first derive a
suitable representation of the local error. This has the property that in a
second step, the sum of the local error terms can be optimally estimated
exploiting an equation-specific space-time inequality for the solution u. Here
we only use the estimates for continuous time, since discrete-time estimates
often involve a loss, see [12, 13, |[18]. In the case of the wave equation we use
a null form estimate, which seems to be a new tool in numerical analysis.
The proof of the error bound is then completed in a classical way by a
discrete Gronwall argument. Hence, our proof strategy is very flexible and
could possibly be adapted to show error bounds also for other equations and
integrators. In this work we only analyze the temporal semi-discretization,
but expect that an extension to a fully discrete setting is possible.

1.1. The Schrodinger case. In the seminal paper [14], a low-regularity
integrator was proposed for the time integration of the nonlinear Schrédinger
equation ([1.1]) (and also its higher-dimensional versions). The scheme com-
putes approximation u, ~ u(nt) via

Unt1 = Pr(uy) = el (un — iT,u(un)2g01(72i7'8§)ﬂn). (1.3)

The operator ¢1(—2i702) can be defined in Fourier space or using the func-
tional calculus for ¢1(z) = (e* — 1)/z. For our purposes, the definition via
the integral representation

©1(—2iTd%) f = 1 /T e 250z £ (1.4)
T Jo

for f € L?(T) is convenient. The authors in [14] proved a general convergence
result which in the one-dimensional case reads as follows.

Theorem 1.1 ([14]). Let r > 1/2 and v € (0,1]. Assume that the solution u
to (1.1)) satisfies u(t) € H"™(T) for allt € [0,T]. Then there are a constant

C > 0 and a maximum step size 79 > 0 such that the approzimations u,
obtained by (1.3)) satisfy the error bound

[w(nT) = un || gr 1) < CT7

for all 7 € (0,70] and n € Ng with nt < T. The numbers C and 19 only
depend on T and ||ul| Loo (0,17, 57+ (T)) -
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We will later make use of Theorem since it provides an a-priori bound
in L* for the numerical solution u,, if 7 is small enough. The condition
r > 1/2 in Theorem E arises from the use of the algebra property of the
Sobolev space H"(T). The space L?(T) does not have this property, so it
is a natural question if Theorem [I.1 still holds if » = 0 and v = 1. In
this case, the numerical experiment does not give a clear picture concerning
the convergence rate, cf. our discussion in Section |4, In the work [12], the
problem was considered with spatial domain R?, d € {1,2,3}. The
difficulty in the error analysis of the scheme is that its local error is
roughly of the form

T2|8xu]2u,

cf. p.731 of [12]. Estimating this is L? for fixed times would require that
u € W, which is not covered by the assumption v € H'. It is however
known that solutions to dispersive equations such as enjoy better
integrability properties in space if we also involve integration in the time
variable. This is formalized using Strichartz estimates, which control mixed
space-time LPL4 norms of solutions to linear dispersive equations in terms
of the data, cf. Chapter 2.3 of [19]. In [12], the authors proved discrete-
time Strichartz estimates and used them to show fractional convergence
rates (strictly between 1/2 and 1 depending on the dimension) in L? for a
frequency-filtered variant of . In the case d = 1, the convergence rate
was 5/6. In the subsequent paper [13], the authors analyzed the problem
(1.1) on the torus T. They introduced discrete Bourgain spaces and used
them to prove a convergence rate of almost 7/8 for a significantly refined
frequency-filtered variant of .

The reason why in [12} 13| the optimal first-order convergence could not be
reached is that the discrete-time Strichartz and Bourgain space estimates only
hold for frequency localized functions. Moreover, they contain a multiplicative
loss depending on K71/2, where K is the largest frequency and 7 denotes
the time step-size. The continuous-time Strichartz estimates however do not
suffer from those disadvantages. In this work we extend Theorem to the
case r = 0 and v = 1 with optimal first-order convergence. In contrast to
[12, |13], we do not use frequency filtering and discrete-time Strichartz or
Bourgain space estimates. Instead, we derive an error representation which
allows us to apply the continuous-time periodic Strichartz estimate

1€1% £l 1o 1101y S 111 22 my - (1.5)

A proof of can be found in Theorem 1 and the subsequent remark of
[20] or Proposition 2.1 of [2]. The idea to use continuous-time Strichartz
estimates to control the local error goes back to [8].

Our convergence result in L? reads as follows. Its proof is carried out in
Section [21

Theorem 1.2. Assume that the solution u to (1.1)) satisfies u(t) € H'(T)
for all't € [0,T]. Then there are a constant C > 0 and a mazimum step size
7o > 0 such that the approximations u, obtained by (1.3)) satisfy the error
bound

lu(nr) = tnll 2y < C7
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for all T € (0,79] and n € Ny with nt < T. The numbers C and 19 only
depend on T and ||ul| Lo (0,7, H51 (T)) -

We comment on possible extensions of Theorem to higher dimensions.
The embedding H' — L™ as well as the estimate , which are both
crucially exploited in the proof of Theorem [1.2, are then wrong, in general.
In two dimensions, they however both only require an arbitrary small amount
of extra regularity (see Proposition 3.6 of [2] for the 2D version of (L.5)).
Therefore, it is possible to extend Theorem [1.2 to the 2D case under the
slightly stronger regularity assumption v € H'*¢ for some £ > 0. One could
also stick to the H! assumption if one considers a suitably filtered variant of
and lowers the convergence rate by €. The three-dimensional case seems
to be more difficult and we do not know how the optimal result then looks
like. The situation becomes easier if the torus T¢ is replaced by the full space
R?, since then a wider range of Strichartz estimates becomes applicable, cf.
Chapter 2.3 of [19].

The analysis of the present paper could also be adapted to show that
the second-order scheme for proposed in [3, |15, |16] is second-order
convergent for H? initial data. In a similar spirit, it seems possible to
extend our analysis to the symmetrized two-step methods that were recently
proposed in [5].

1.2. The wave case. For the nonlinear wave equation (1.2)), the authors in
[10] proposed a low-regularity integrator which was called the corrected Lie
splitting. It computes approximations (uy, v,) =~ (u(nt), dyu(nrt)) via

Un+1) _ 1A Unp 0 ) 2 ( _g(un) )
=e + 7 + 7 —27A ) 1.6
(o) [ (o) 7 () 7022 () |- 09
with wave operator A(u,v) = (v,02u). The operator ps(—27A) is defined
by the integral representation
1 T
pa(—21A)w = — [ (T— s)e 24w ds (1.7)
T Jo
for w € H' x L?. Similar as in the Schrédinger case, one could equivalently
use the functional calculus for pa(z) = (e* — z — 1)/22. In [10], under a
Lipschitz condition on the nonlinearity g, it was shown that the scheme
(1.6) converges with order 2 in H' x L? under the regularity assumption
(u, Dyu) € H /4 5 HY* for spatial dimensions d € {1,2,3}. The reason for
this additional regularity requirement is that the main part of the local error
is roughly of the form

||(atU)2 —Vu- VUHLZ(Td), (18)

cf. equation (2.26) of [10]. This term was then estimated (for fixed times)
using the triangle inequality and the Sobolev embedding H%4(T%) — L*(T%).
For the one-dimensional case d = 1, the authors in [10] also gave a convergence
result under the weaker regularity assumption (u,0;u) € H' x L?. Using
an interpolation argument, it was shown that the scheme converges
almost with order 4/3 in H' x L?. However, the numerical experiments in
[10] suggested that the convergence is of order 2 also in this case.
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Here, we give a rigorous proof of this second-order convergence. In contrast
to the Schrodinger case, the 1D wave equation does not exhibit dispersive
behavior. Instead, the idea is to exploit that the expression contains a
so-called null form which allows for improved space-time bounds compared
to the above fixed-time approach. Such null form estimates are widely used
in the analysis of nonlinear wave equations, cf. [9] or pp.292 of [19]. They rely
on cancellation of parallel interactions (where waves move together) in the
bilinear expression in . In the one-dimensional case one has the following
estimate. If ¢ solves the linear inhomogeneous wave equation 92¢ — 92¢ = F
on [0,7] x T, then one has the inequality

1(0e)* = (0:8)* | 220,77 xT)
St 10200 Z2¢ry + 1060 (O)|Z2(my + 1F 171 (0.77.22(m))- (1.9)

Note that the right-hand side of only contains the L? norm of 9y ,¢(0)
instead of the L* norm that would result from the triangle inequality approach.
If we replace T with R, estimate can be found in (1.8) of [9] (in a
simplified form) or in (6.29) of [19]. For convenience, we give a direct proof
of on T based on d’Alembert’s formula at the beginning of Section

With the help of estimate , we are able to show the following improved
error bound for the corrected Lie splitting . The proof is given in Section
To our knowledge, this is the first time that a null form estimate like (1.9))
is used in numerical analysis.

Theorem 1.3. Assume that the solution u to (1.2) satisfies (u(t), dyu(t)) €
HY(T) x L*(T) for allt € [0,T]. Then there are a constant C > 0 and a
mazximum step size 1o > 0 such that the approximations (uy,vy) obtained by

(1.6) satisfy the error bound
[u(nT) = wnll g1 (ry + [[0pu(nT) = vl p2r) < CT°

for all T € (0,79] and n € Ny with nt < T. The numbers C and 19 only
depend on g, T, |lul| o< o, 17,m1(1)), and [|Opul| o< o, 17,22(T)) -

The higher-dimensional versions of the null form estimate require
more regularity, cf. [9] or inequality (6.29) of [19]. In two dimensions, they
could possibly still be used to show an analogue of Theorem [1.3 with a
convergence rate greater than one under a suitable growth condition on g.
Very recently, convergence rates for a Strang splitting scheme for the 3D
semilinear wave equation with power nonlinearity under the assumption
(u,0pu) € H' x L? were obtained in [17]. We do not know whether in
this situation it is possible to show higher rates by using a low-regularity
integrator instead.

Notation. We use the notation A <, B if there is a constant ¢ > 0
(depending on quantities 7) such that A < ¢B. If it is clear from the context,
we often abbreviate the Sobolev spaces H" = H"(T) as well as the Lebesgue
spaces LP = LP(T). For a step size 7 > 0 and a number n € Ny, the discrete
times are denoted by t,, = nr.
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2. PROOF OF THE RESULT FOR THE NONLINEAR SCHRODINGER EQUATION

In this section we prove Theorem [I.2. We start by converting the linear
estimate ([1.5]) into a bound for the solution u to the nonlinear problem (1.1).

Assumption 2.1. There exists a time 7" > 0 and a solution u € C ([0, T], H')N
CY([0,T], H~') to the nonlinear Schrédinger equation (1.1)) with bound

M = [lul| e (o,7,m1)-

Corollary 2.2. Let u, T, and M be given by Assumption[2.1. Then we have
the estimate

0zullLaqo, )<y Sm,r 1.

Proof. We apply estimate ([1.5) to Duhamel’s formula
. t
u(t) = ety — i,u/ el(t_s)8§(|u|2u)(s) ds.
0

Using also Minkowski’s inequality and Sobolev’s embedding H' < L*®, we
get

T
10zl Lapo,r1xm) S 1920 2 +/0 10z (Jul*w)(s) |l 2 ds

Sml+ ”UH%Q([O,T],LOO)Haxu”Loo([o,T],B) Svrl. O

We now give a representation of the local error of the low-regularity
integrator (1.3]). The calculations are inspired by the ones in Section 3 of [16].
But compared to there and also |14], we do not insert the approximation

u(s) ~ e592y at first. This makes it easier for us to apply Corollary in
the subsequent Lemma [2.4

Lemma 2.3. Let u and T be given by Assumption . Then for T € (0,T],
the local error of (1.3)) is given by

u(t) —up = u/ / ei(T_”)aiD(a, s)dods.
0o Jo
Here we define
D(0—¢ 8) = D1(07 3) + DQ(U? 8) + D3(Ua S)

with

Di(0.5) = (o) (2% (jua)(0) — 2fu(o) X% a (o)),

Ds(0, s) = —2(0yu(0))2e2 9% (),

Ds(0, s) = —du(0)dpu(c)e® "% u(0).
Proof. By (1.4), we have

r<p1(—21783)a0 = / 6_21582110 ds.

0
Hence, we get by Duhamel’s formula and the fundamental theorem of calculus

. T . .
u(r) —uy = —ipelT% / (e_lsag (u’a)(s) — u%e_msagﬂo) ds
0

= uemﬁ/o (N(s,s) — N(0,s))ds = uemﬁ/o /0 01N (o, s)do ds.
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Here, the function N(-,s) € C1([0,7], H~Y(T)) is defined as
N(o,s) = —je~io% (u(0)2e2i(075)8312(0)).

Using the product rule and the differential equation (|1.1]), we compute the
derivative as

0N (0,5) = e77% | = 32 (u(0)2e =% (o) ) — 2iu(0)du(o)e? )% ()
+ 2u(0) 2% 2u(0) — iu(o)2eH TV % (o) |
= e 7% | = 202u(0)u(0) M7V (0) — 2(D,u(0) MV % (o)
)0, u(0)e? 9% 9 (o) — u(0) 22T 9)% 924 7)
+ 2u(0)02u(0)eX )% (o) — 2pm(o) ([ul?u) (o)~ 9% ()
)2eA =% 924(0) — (o) 2?7722 924 (o)

+ pu(e) 2P ([uf2) (o) |
= ¢ 9%~ 2(9,u(0)) %M 7% (o)

— 4u(0)0yu(0) 9% 9 ()

+ () (= 20u(0) P %a (o) + % (|ufa) (o) ) |
= ¢79% Dy(0,5) + Ds(0,5) + Ds(0,5)]

where we exploit the cancellation of all second-order partial derivatives. The
derivative is well-defined in H~!(T) since in 1D we can use the embedding
L' < H~! and that the multiplication by an H' function is a continuous
operator on H 1. U

In the next step we bound the sum of the local errors terms, where we
will crucially exploit Corollary as well as the dual of estimate (1.5).

Lemma 2.4. Let u, T, and M be given by Assumption |2.1. Then we can
bound the sum of local errors of (L.3)) by

12 ,SM,T T,

[ Z 0T (y(ty ) — @ (ulty))|
k=0

for all 7 € (0,T] and n € Ny with nt <T.

Proof. By Lemma [2.3| with u(t + -) instead of w,

n—1
S O (1) — B (ulte)))
k=0

n—1

. T S .
=L Z el(n=h)T0; / / eﬂgagD(tk + 0,1, + s)do ds.
P o Jo
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We now use the decomposition D = Dy + Dy + D3 from Lemma For the
first term we even get

n—1 . T s .
H Z el (n—k)7o3 / / e_“’a%Dl(tk +o,t, + s)do dsH ) Swmr nr? <rT,
k=0 070 H
using the algebra property of H' in 1D. The second term is controlled by

n—1 ) ) - o L
H Z et / / e_wazD?(tk +o,t, +s)do dSH
k=0 0 0 L2
n—1 - s
= Z/ / | Da(ty, + o, t, + s)| L2 dods
0”0 J0
n—1 - ’ . i
N Z/O /0 1(@pu(ty + 0))2| 12 ]|e2C 9% 4(ty, + 0)|| o do ds
k=0

n—1 .

ST /0 0uty + o) |[7allulte + o)l do Sar Tl10ull 2o 7y,19)
k=0

St TH&EUH%‘l([O,T]XT) SMr T

Here we used Holder’s inequality, the Sobolev embedding H' < L*, and
Corollary The term involving Dsj is first rewritten as

n—1

. T s i
Z e1(nfk)7'82 / / eflcraﬁ Ds(ty + o,tx + s)dods
= o Jo

noloey iy ops
= Z/ / =% Dy, 5) do ds
k=07t Ttk

nrt . [Z]T
:/ el(m*”)ag/ Ds(o,s)dsdo,
0 o

where the application of Fubini’s theorem is justified since the double inte-

gral converges absolutely in H~!. We next apply the dual of the periodic
Strichartz estimate ((1.5)), which reads

| [[emrama

<
12 ST N4 o e

We infer that

| /Omei(m—o)a; /Jmf Ds(o, s)dstHL2

[21r
<r HUH/ Ds(0,5) ds

g

L3 ([0,T]xT)

AL
S o= @)= loaut@)lzs [ 7 12 0,0(0)] 12 ds

SMm TH@:EUHL%([O L) St T0vull pao, <y S T

4
L3 ([0,17)

using again Holder’s inequality, the Sobolev embedding H' < L, and
Corollary O
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We can now finish the proof of the global error bound in a classical way
with the help of the discrete Gronwall lemma.

Proof of Theorem[1.2. We define the error
en = u(ty) — Up.
We get the recursion formula
ent1 = ultni1) = Pr(ultn)) + Pr(u(tn)) — Pr(un)
= u(tn1) — D, (ulty)) +€%e,
— ir e ((u(tn)) 2ion (~ 20702 () — (un) 01 (207021 ).

This formula implies that

n—1

e, = Z ei(n—k—l)ﬂ?ﬁ (u(tk+1) — (I)T(U(tk))>

k=0
n—1

—irp > SRR (b)) (~2ir02)ulty) — (uk) o1 (~2i702 )i ),
k=0

exploiting that eg = 0. From Lemma [2.4 and standard estimates we infer
that

n—1

lenllzz Sarr 7+ 73 (1+ llexl 5)llexl|Le
k=0

using the Sobolev embedding H3/* < L and the representation u; =
u(ty) — e;. By Theorem [1.1 with = 3/4 and v = 1/4, we find 79 > 0
depending only on M and T, such that

leall 13 <1

for all 7 € (0, 70] and n € Ny with n7 < T'. For such 7 and n we thus derive
that

n—1

lenllze Sarr 7+ llexllzz.
k=0

By the discrete Gronwall inequality, we can conclude that

lenllL2 S T O

3. PROOF OF THE RESULT FOR THE NONLINEAR WAVE EQUATION

In this section we carry out the proof of Theorem Our first goal is to
show estimate ((1.9). Therefore we define the bilinear form

Q1) = 0:¢0p) — 0290rt).

As a preparatory step, we treat the homogeneous problem.

Lemma 3.1. Let ¢ and v solve the homogeneous wave equations
0o~ 070 =0, 6(0)=do, p(0) =
Opo =03 =0, (0) =0, 9(0) =t
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with Cauchy data ¢o, Vo € H(T) and ¢1, ¥ € L*(T). We then have the

estimate

1Q(d, V)2t S (10200llL2 + l|d1]l22) (102%0 ]| L2 + [[¥1]]L2)-
Proof. We define

1 1
vy = 5(0ubo + ¢1), W = 5 (Oudo — 1),
and similarly for ¢. By d’Alembert’s formula, we can then write
Orp(t,x) = vg(x +1t) —we(z —t), 0:0(t,x) =vy(x +t) + wy(x —t).
We compute
QoY) (¢, x) = (vg(x +1) — wy(z — 1)) (vy(z +1) —wy(z — 1))
— (vg(x + 1) + we(x — 1)) (vy(x + 1) + wy(x —t))
= —204(x + t)wy(x — t) — 2wy (x — t)vy(x +1).

Note that the “parallel interactions” (where one has twice “z + t” or twice
“r —t”) are canceled and only the “transverse interactions” (where one
has once “x +t” and once “x — t”) remain. See p.293 of [19] for further
explanations of this phenomenon that also apply to the higher dimensional

cases. We can now obtain the desired estimate in the following way. By
integral substitutions x —t = y and y + 2t = s, it follows that

/T /T o + Bz — ) dzdt = o] 2ep ol 2z

for general functions v, w. Hence,

1Q(@, V)l 2(rxm) S llvgllr2llwylizz + llwell 2oyl 2
S 020l L2 + @1l 2)(102vboll L2 + 4 llr2). O

Now we give the proof of (|1.9).
Proposition 3.2. Let T' > 0 and ¢ solve the inhomogeneous wave equation

9o — 00 ="F, $(0)=¢o, 0p(0) = (3.1)
on [0,T] x T with data ¢po € H(T), ¢1 € L*(T), and F € L*([0,T], L*(T)).
Then we have the inequality

1Q(6: D)l 2(0,11x1) ST 19200172 + 610172 + 1 F N1 10,7722

Proof. We decompose ¢ = ¢pom + @Pinh, Where ¢pom solves (3.1) with FF =0

and ¢inn solves with ¢9 = ¢1 = 0. The estimate for Q(dnhom; Phom)
follows directly from Lemma and the periodicity of J; z$hom in time. To
treat the inhomogeneous part, for almost all s € [0,7T], we define ¢* to be
the solution to the homogeneous equation

e —02¢° =0, ¢°(s) =0, 0¢°(s) = F(s).

By Duhamel’s formula, ¢;,, is then given by

oo () = /0 "5 ds.
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It follows that we can express the bilinear term as

Q(Pinh; Pinn) (t) = /0 t /0 t Q(¢%, ") (t) dsdr.

From Minkowski’s inequality, Lemma [3.1, and the energy equality we thus
get

T T
HQ((binha¢inh)”L2([0,T}><T)S/O /0 1Q(¢°, 9"l 20,1y <) ds dr

T T
s [ [ 0.6 Ol + 16 O)l:2)
(11020 (0)[| 22 + [[0:9" (0) | z2) ds dr
S IFI o, 22)-
The mixed term Q(Phom, Pinn) is treated similarly. O

We now turn to the nonlinear wave equation (|1.2). Here it is convenient
to work with the first-order reformulation. With the definitions

= ()=(5) = (3 5= (2) 0 (3)

we obtain the equivalent differential equation
oU(t) =AU(t)+ G(U(t)), te][0,T],

U(0) = Up. (32)

Assumption 3.3. There exists a time 7' > 0 and a solution U = (u, yu) €
C([0,T), H' x L*)NC*([0,T], L? x H~') to the nonlinear wave equation (3.2))
with bound

M = HUHLOO([O,T],Hle?)-

Since the nonlinearity g belongs to C2(R,R), we can find an increasing
function L such that the bound

9(2)] + 19'(2)| + |g" ()] < L([z]) (3.3)
holds for all z € R. In the following, we suppress the dependency on the

function L from (3.3)) in the < notation. We now apply Proposition (3.2 to
the solution u to the nonlinear problem ([1.2)).

Corollary 3.4. Let u, T, and M be given by Assumption|3.3. Then we have
the estimate
||(8tu)2 - (8$U)ZHL2([O,T]><']I‘) Smr L

Proof. By Proposition we only need that

lg()ll 210,122 Smr 1,
and this follows from (3.3)), Holder’s inequality, and the Sobolev embedding
H' — L[>, O

We now give a brief derivation of the corrected Lie splitting (1.6]) proposed
in [10]. Tt is based of the Lie splitting approximation for (3.2]), which is a
formally first-order scheme given by

Uy = e UY + 7G(U)]. (3.4)



12 MAXIMILIAN RUFF

By the Duhamel formulation of (3.2)), the fundamental theorem of calculus,
and Fubini’s theorem, the local error of (3.4) can be represented as

U(r) — UHe — A / (7 — s)e*AH(U(s)) ds. (3.5)
0
Here we use the definition

dr—s —g(u(s
HU(s) = eSA&[e AG(U(SM - (gl(U(gs())gtL)(SQ '

Similar as in the Schrédinger case, we do not insert the approximation
U(s) ~ e*4Uy (which was used in [10]) in order to create better conditions
for applying Corollary later.

The crucial observation which allows the construction of the low-regularity

integrator is that H(U) satisfies the differential equation
d
$H(U(s)) =—-AH(U(s))+ B(U(s)) (3.6)

in L?(T) x H~'(T), where the remainder

B(U) = (3.7)

0
(9”(U)[(3tU)2 — (Ou)?] + g’(U)g(U))
only contains first-order derivatives of u. We plug the Duhamel approximation

H(U(s)) = e *AH(Uy) for (3.6) into (3.5) and exploit (1.7) to get
U(r) — lLie ~ eTA/ (r— 5)672SAH(U0) ds = T2eTA<p2(—27A)H(U0).
0

Adding this term on the Lie splitting (3.4]) gives the formally second-order
corrected Lie splitting

Un+1 =V-(U,) = eTA[Un +7G(U,) + TZQOQ(—QTA)H(U»”)], (3.8)

which corresponds to (1.6). From this derivation we immediately get the
following representation of the local error. A related formula was derived in
Lemma 6.2 of [18] in the 3D case.

Lemma 3.5. Let U and T be given by Assumption (3.3). Then the local
error of the corrected Lie splitting (3.8) is given by

U(t) U =™ /OT(T ) C /Os e’ B(U(0)) do ds
for all T € (0,T].
Proof. Follows directly from and the Duhamel formulation of . O
We can now bound the sum of local errors with the help of Corollary
Lemma 3.6. Let U = (u,0pu), T, and M be given by Assumption @ Then
we can bound the sum of local errors of by

2
, SMT T

H kg S ((CAR RS A((CN))]

for all 7 € (0,T] and n € Ny with nt <T.
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Proof. By the triangle inequality and Lemma [3.5 with U (¢, + -) instead of
U,

H ”f VAU () - O WD)
k=0

n—1 .
Sror Z/O IBU (s + 0)llar w2 do < 72 BU)l| 1 qo.17,61 < £2)-
k=0
We next insert the definition (3.7) of B and apply (3.3) and finally Corollary
[3.4] to obtain
IB(U) |l L1 o, r,m <22y = 19" () [(81u)? — (82w)?] + g’ (w)g(w)[| £2 (0,79, 12)
S [10w)? = (Opu)* |l r2orxm) +1 Spr 1. O

Similar as in the Schrédinger case, we conclude the proof of the global
error bound using the discrete Gronwall lemma.

Proof of Theorem [1.5. We proceed similar as in the proof of Theorem [1.2.
For the error

E, =U(t,) — U,
we get the formula

n—1
E, = Z e(nfkfl)TA (U(Uz—&—l) — \IIT(U(tk)))
k=0

n—1
+ 7Y mITA(GU (1)) - G(UR))
k=0

n—1
+ 72a(=274) 3 M ITA(H(U (1)) — H(UY)).
k=0
From Lemma (3.3), and standard estimates, we infer that
n—1
1Eallmisze < e+ 1> K(|Exllmsz2) | Bkl e
k=0

with a constant ¢ > 0 and an increasing function K, both depending on M,
T, and L. We define the maximum step size

T = (ceK(l)T)_%.

Using the discrete Gronwall lemma, we obtain via induction on n that
| Enllg1xze < er?eXWT <1

for all 7 € (0,7p] and n € Ny with n7 < T. O

4. NUMERICAL EXPERIMENT

For a numerical example concerning the wave equation , we refer
to Figure 1 of [10]. It shows second-order convergence in H' x L? of the
corrected Lie splitting as predicted by our Theorem Comparisons
with other schemes are also provided.

The numerical behavior of the scheme applied to the nonlinear
Schrédinger equation has been extensively studied in the literature as
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well. See, e.g., |1, 13, 14] for numerical experiments including comparisons
with other schemes. However, they do dot provide a clear picture concerning
the convergence rate of the L? error in the situation of H' initial data. While
the experiment in Figure 1 of |1] shows first-order convergence as proven
in our Theorem @, the experiment in Figure 1 of |13] suggests an order
reduction down to 3/4. A possible explanation of this behavior is that an
error bound of the form

[u(nT) = unl|2(py < o7’

could hold for some € (0,1), where one might have ¢ < C, with C' from
Theorem depending on the precise choice of initial data. Therefore, we
provide a numerical example where a wider range of 7 is considered than in
[1, [13].

We solve the nonlinear Schrédinger equation withpy=1land T =1
using the low-regularity integrator (LRI) ([1.3). As initial datum we use
ug = ¢/||@ll2(ry, where the function ¢ € H*(T) is defined by its Fourier
coefficients

de = (1 + |k[2)"2G Ty,

for k € {—Ky,...,Ky—1}, and br = 0 elsewhere. Here we use the maximum
frequency Ko = 2%, uniformly distributed numbers 7, € [—1,1] +i[—1,1],
and a very small parameter € > 0. The results are similar if we use r =1
instead. The space is discretized by the standard Fourier pseudo-spectral
method, where we choose K = 2!! grid points. The reference solution is
computed using a Strang splitting with 7t = 1077. Higher values of K
and/or smaller values of 7 did not change the outcome for the range of
7 considered in the experiment below. Our Python code to reproduce the
results is available at https://doi.org/10.35097/kwwl7nzim7adjafk.

In Figure [1| we plot the maximal errors in the L?(T) norm against the
step sizes 7. We observe a convergence rate of approximately 3/4 as in [13]
for the greater values of 7 in the range (1073,1072). For smaller values of 7,
the rate increases to approximately 9/10. In Table|l, we list the values of the
step sizes 7y and L? errors ey, where the index ¢ € {1,...,10} denotes the
correponding run of the experiment. Moreover, we compute the experimental
order of convergence (EOC) by

logey —logep_q

EOC, = (4.1)

logry —logTp_1

The results in Table|1|indicate that the order of convergence is still increas-
ing for very small values of 7. According to Theorem [1.2, the convergence
rate 1 must show up for even smaller values of 7. Unfortunately, we were
unable to make this visible numerically since further experiments revealed
that this would require a disproportionate computational effort.
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