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FINITE DIFFERENCE SCHEMES FOR THE KORTEWEG-DE
VRIES-KAWAHARA EQUATION

UJJWAL KOLEY

Abstract. We are concerned with the convergence of fully discrete finite difference schemes for
the Korteweg-de Vries-Kawahara equation, which is a transport equation perturbed by dispersive
terms of third and fifth order. It describes the evolution of small but finite amplitude long waves
in various problems in fluid dynamics. Both the decaying case on the full line and the periodic
case are considered. If the initial data u|t—¢ = uo are of high regularity, uo € H°(R), the schemes
are shown to converge to a classical solution. Finally, the convergence is illustrated by an example.
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1. Introduction

1.1. The Equation. This paper is concerned with the Korteweg-de Vries-Kawahara
(Kawahara) equation, which reads

g+ utty + O2u = Ou, (x,t) € lr,
u(z,0) = uo(z), z€R,

(1)

where I = R x (0, 7] with fixed T > 0, ug the given initial data, and u : IIp — R
is the unknown scalar map. It is well known that the one-dimensional waves of
small but finite amplitude in dispersive systems (e.g., the magneto-acoustic waves
in plasmas, the shallow water waves, the lattice waves, etc.) can be described by
the Korteweg-de Vries (KdV) equation, given by

(2) ug + uty + 0u =0,

which admits either compressive or rarefactive steady solitary wave solution (by a
solitary water wave, we mean a travelling wave solution of the water wave equations
for which the free surface approaches a constant height as |z| — oo0) according to
the sign of the dispersion term (the third order derivative term). In fact, in the
galaxy of dispersive equations used to model waves phenomena, KdV equation is
undoubtedly the brightest star.

However, under certain circumstances, it might happen that the coefficient of
the third order derivative in the KdV equation becomes significantly small or even
zero. In such a scenario, it is customary to take account of the higher order effect
of dispersion in order to balance the nonlinear effect. As a result one may obtain a
generalized nonlinear dispersive equation, known as Kawahara equation, which has
a form of the KdV equation with an additional fifth order derivative term, given
by (1). The Kawahara equation, an important nonlinear dispersive wave equation,
describes solitary wave propagation in media in which the first order dispersion
is anomalously small. A more specific physical background of this equation was
introduced by Hunter and Scheurle [11], where they used it to describe the evolution
of solitary waves in fluids in which the Bond number is less than but close to % and
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the Froude number is close to 1. In the literature, this equation is also referred to
as the fifth order KdV equation or singularly perturbed KdV equation. The fifth
order term 92 is called the Kawahara term.

1.2. Mathematical Background. There exists a fairly satisfactory well posed-
ness theory for both KdV and Kawahara equations. The literature herein is sub-
stantial, and we will here only give a non-exhaustive overview. Within the existing
framework, we mention the remarkable paper by Kenig et al., where the authors
provide the local existence theory for the KdV equation in the Sobolev Space H?, for
s > —3/4. For a completely satisfactory well posedness theory for KAV equation,
we refer to the monograph of Tao [23], and references therein.

Over the past four decades, there has been an increased interest to understand
the solitary wave solutions of the Kawahara equation [6,14,16,17]. Tt is found
that, similar to the KdV equation, the Kawahara equation also has solitary wave
solutions which decay rapidly to zero as ¢ — oo, but unlike the KdV equation
whose solitary wave solutions are non-oscillating, the solitary wave solutions of the
Kawahara equation have oscillatory trails. This shows that the Kawahara equation
is not only similar but also different from the KdV equation in the properties of
solutions. The strong physical background of the Kawahara equation and such
similarities and differences between it and the KdV equation in both the form and
the behavior of the solution render the mathematical treatment of this equation
particularly interesting. The Cauchy problem given by (1) has been studied by a
few authors [3,7,15,24,25]. In that context, we mention the paper [3], where authors
have shown that the problem (1) has a local solution v € C([-T,T]; H"(R)) if
ug € H"(R) and r > —1. This local result combined with the energy conservation
law yields that (1) has a global solution u € C([—o0,o0]; L?(R)) if ug € L*(R).
Furthermore, the above mentioned results for (1) has been improved can be found
in [25]. They even managed to prove local existence of solutions for ug € H"(R), for
r > —7/5 and global existence for ug € H"(R), for r > —1/2. For the well posedness
theory of (1), we refer to [7] and for the regularity results of such solutions, we refer
to [20].

1.3. Numerical Approaches. There has been a number of papers involving the
numerical computation of solutions of the Cauchy problem (1). For the KAV equa-
tion, a galore of numerical schemes available in literature. We just mention an
interesting fact, and rarely referred to in the current literature, is that the first
mathematical proof of existence and uniqueness of solutions of the KdV equation,
was accomplished by Sjoberg [22] in 1970, using a finite difference approximation.
His approach is based on a semi-discrete approximation where one discretizes the
spatial variable, thereby reducing the equation to a system of ordinary differen-
tial equations. However, we stress that for numerical computations also this set
of ordinary differential equations will have to be discretized in order to be solved.
Therefore, to have a completely satisfactory numerical method, one seeks a fully
discrete scheme that reduces the actual computation to a solution of a finite set of
algebraic equations. In fact, this is accomplished in a recent paper by Holden et
al. [8], both in the periodic case and on the full line.

A popular numerical approach has been the application of various spectral meth-
ods. Fourier-Galerkin spectral method for the KdV and Kawahara equations has
been studied in [1, 18, 19]. Pseudospectral method or spectral collocation method
have been used to solve PDEs like KdV, Kawahara equations in [4,5]. On the
other hand, in [18], an error estimate for a simple spectral fully discrete scheme
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for Kawahara equation has been proved. The equation was discretized in space by
the standard Fourier-Galerkin spectral method and in time by the explicit leap-frog
scheme. For the resulting fully discrete, conditionally stable scheme they prove an
L2-error bound of spectral accuracy in space and of second-order accuracy in time.
Furthermore, finite difference schemes for Kawahara equation are also available in
literature [2,21]. But, as far as we are concerned, there is no rigorous proof of
convergence for such schemes.

Finally, we mention that the numerical computation of solutions of the Kawa-
hara equation is rather capricious. Two competing equations are involved, namely
nonlinear convective term uu,, which in the context of the equation u; = uu, yields
an infinite gradient in finite time even for smooth data, and the linear dispersive
terms Uggq, Uzeers, Which in the context of the equation uy = Uppr + Uzzrzs Pro-
duces hard to compute dispersive waves, and these two effects combined makes it
difficult to obtain accurate and fast numerical methods. Most of the finite difference
schemes will consist of a sum of two terms, one discretizing the convective term and
one discretizing the dispersive terms. These two effects will have to balance each
other, as it is known that the Kawahara equation itself keeps the Sobolev norm
H?(s > —1) bounded.

1.4. Scope of this Paper. In this paper, we focus on the derivation of convergent
finite difference numerical methods for (1). The problem of analyzing convergent
numerical schemes of course intimately is connected with the mathematical prop-
erties of the Cauchy problem for the Kawahara equation, which is well developed
in literature.

First part of the paper deals with the convergence analysis of the following semi
implicit (explicit discretization for the “nonlinear” term and implicit discretization
for the “dispersive” terms) finite difference scheme

(3) wjt' =u} — AtuDu} — At DID_u* + At DY D ut, neNy, j e,

where u! ~ u(jAr,nAt), and Az, At are small discretization parameters. Further-
more, D and Dy denote symmetric and forward/backward (spatial) finite differ-
ences, respectively, and u denotes a spatial average. We remark that, this scheme
is an extension of the scheme for KdV equation, analyzed in [8], to the Kawahara
equation. We prove the following result, both for the full line and the periodic
case: If the initial data ug € H?(R), we show (see Theorem 3.2 and Remark 3.1)

that the approximation (3) converges uniformly as Az — 0 with At = O (Aa:%) in

C(R x [0,T)), for any positive T to the unique solution of the Kawahara equation.
Moreover, global existence of solutions has been proved. The above result gives
a positive answer to the quest for a numerical scheme for Kawahara equation, for
which we can prove convergence rigorously.

Having said this, however, the above mention scheme is clearly dissipative (cf.
Figure 1), and as a result, produces below par numerical results. In fact, both phase
and amplitude errors are evident from Figure 1. To overcome such drawbacks, we
propose the following Crank-Nicolson fully implicit difference scheme
(4)

1 1 1 1
wt = - AtT P Dul P~ AtD.DD_u] P+ At D2 DD W2, ne Ny, j € Z,

. 1 ~
where we have used the notation "tz = %(u" + u"*1), and @ denotes a spa-

tial average. Moreover, in the second part of the paper, we prove the following
convergence result: If the initial data ug € H°(R), we show (see Theorem 4.2)
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that the approximation (3) converges uniformly as Az — 0 with At = O (Az) in
C(R x [0,T)) for any positive T to the unique solution of the Kawahara equation.
To sum up, the proposed Crank-Nicolson scheme (4) has the following advan-
tages:
e The scheme is conservative, i.e., it preserves the L?-norm of the solution.
e The Figure 1 shows that the Crank-Nicolson scheme performs better than
the dissipative scheme (3). In fact, this scheme doesn’t entertain phase or
dissipation errors, while phase error and substantial dissipation error are
evident for the other scheme.
e An improvement of CFL condition helps to run the scheme for large time
efficiently.

0.7
— Exact Solution
0.6
— Crank-Nicolson

o5k - Kawahara-diffusive
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FIGURE 1. Comparison of exact and numerical solutions for dif-
ferent schemes at T = 200, with initial data (60) and ¢ = 10.

The rest of the paper is organized as follows: In Section 2, we present the
necessary notation and a semi implicit difference scheme for the Kawahara equation
(1). Next, in Section 3, we show the convergence of the scheme for an initial data
up in H?(R) both for the full line and the periodic case. In Section 4, we propose
a Crank-Nicolson type difference scheme and give details about the convergence
proof of such schemes. In Section 5, we have shown the uniqueness of the solution,
while in Section 6 we exhibit a numerical experiment showing the convergence.

2. Semi Implicit Finite Difference Scheme

As we mentioned earlier, following Holden et al. [8], we first analyze a semi
implicit finite difference scheme for Kawahara equation. Here and in the sequel,
we use the letters C, K to denote various generic constants. There are situations
where constants may change from line to line, but the notation is kept unchanged so
long as it does not impact the central idea. We start by introducing the necessary
notation needed to define the scheme. Thought this paper, we reserve Az, and At
to denote small positive numbers that represent spatial and temporal discretization
parameter of the numerical scheme respectively. Derivatives will be approximated
by finite differences, and the basic quantities are as follows. For any function
p: R — R we set

1 1
Dip(x) = :I:E(p(x + Az) —p(z)), and D = 3 (Dy+D-).
Next, we introduce the average operators

(p(z + Az) + p(x — Ax)), p(z) = 5 (p(z + Az) + p(z) + p(z — Az)).

Wl

1
2



348 U. KOLEY

A simple use of Leibnitz rule allows us to verify the following identities readily:
(5a) D(pq) = pDq +qDp,
(5b) D= (pq) = 5FpD+q+ qDip = STqDip + pDaq,
(5¢)  D4yD-(pg) =D-pDyq+S qD-D_p+DipDig+qDiD_p.
Here we have defined the shift operator
S*p(z) = p(x £ Az).

We discretize the real axis using Az and set z; = jAz for j € Z. For a given
function p we define p; = p(z;). We will consider functions in ¢? with the usual
inner product and norm

(p:0) = Az pigs ol = lplly = (0:0)"? pgel®
JEZ
In the periodic case with period J, the sum over Z is replaced by a finite sum
j=0,...,J — 1. Furthermore, we define h®-norm of a lattice function p as

Iplls == lIpll + 1 D4pll + | D+ D—p|| + | D+ DD_pl| + || D3 D2 p|| + || D3 DD? p|| .
The various difference operators enjoy the following properties:

(p,D+q) = —(Dxp,q), (p,Dq) =—(Dp,q),  p.q€ >

Further useful properties include

. (u, D3 D_u) = %(u, D_D3%u) — %(u, DiDD*u) = %(u, (D_D% — D.D?)u)
= 2D Dy(D-~ D) = 22D D ul?
In a similar fashion, we find that
(u, D3 D2 u) = %(u,DiDzu) — %(u,DiDiu)

1 A
(™) = 5 (w.D2D(Dy = D_ju) = —=F | D-D2ul*,
and
®) (D2 D_u, D3 D?u) = — | D> D3ul*.

We also need to discretize in the time direction. Introduce (a small) time step
At > 0, and use the notation

Dip(t) = i (p(t + At) — p(t)),

for any function p: [0,7] — R. Write ¢, = nAt for n € Ny = NU {0}. A fully
discrete grid function is a function ua,: At Ny — R%, and we write Upg(z),tn) =
u?. (A CFL condition will enforce a relationship between Az and At, and hence
we only use Az in the notation.)

We are now ready to propose the following semi implicit scheme (based upon a
six-point stencil) to generate approximate solutions to the Kawahara equation (1)

9)

u’ i ) —?[uj Du’f+D(u; )2]—AtD,Diuj+l+AtDiD2_uj . neNy, jEZ

Keeping in mind that Du? = 2u;Du;, we can rewrite the above scheme as

(10) u}“rl =u; — Atu; Duf} — AtD,Diu}zﬂ 4 AtDiD%u?“,
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For the initial data we have

ug) =wo(z;), JjELZL.

Remark 2.1. This scheme can be reformulated as an operator splitting scheme as
follows. Set

n 1, ., " At (1, ., 2 1, |2
uy "2 = 5 (Wi +ufy) — 5= (5 (ufr1)” = 5 (i) ) )

i.e., w12 is solution operator of the Laz—Friedrichs scheme for Burgers’ equation,

applied to u™. Then

un-l—l _ un+1/2
At

i.e., u"t is the approzimate solution operator of a first-order implicit scheme for
the equation Ut + Uppy = Ugpprzs- 1f we write these two approximate solution oper-
ators as SABt, and Sﬁt, respectively, the updated formula (10) reads

u = (Sﬁt o Sft) u'™.

= -D3D_u"t' + DI D2y,

The convergence of this type of operator splitting using exact solution operators have
been shown in [I9], with severe restrictions on the initial data. The results in this
paper can be viewed as a convergence result for operator splitting using approximate
operators with less restrictions on the initial data, but with specified ratios between
the temporal and spatial discretizations (CFL-like conditions).

Finally, we conclude this section by stating the following lemma, which essentially
gives a relation between discrete and continuous Sobolev norms. Since we shall use
this lemma frequently, for the sake of completeness, we present a proof of this
lemma in the full line case.

Lemma 2.1. There exists a generic constant C such that for all u € H5(R)
[ullps < Cllullgs

where we identify u with its discrete evaluation {u(arj)}J

Proof. To begin with, observe that the discrete operator DiDD% commutes with
the continuous operator 32. A simple use of the Holder estimate reveals that

2
|D2 DD u|” = Axy" <i (D4+DD? u(xj11) — D+DD2u(3:j)))

2

ZTit1 ] )
— szj: (/z ~;0x Dy DD u(z) d:c)

2
<Ay (||1/Ax|\L2([wj)wm) HaszD%u(x)HLQ([WMD)

J
= | D4 DD, ulf} g -
Similarly, we can show that
||D+ngaxu||i2® < ||DDga§u||;(R)7 ............ 7
1D 02Ul gy < 03]y < Nedrn ey
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Furthermore, similar arguments can be used to show
2 2 2 2 2 2
[l [ID+ull” 1D+ D—ul|”, | Do DD_ul|”, | DED2 ul|” < [[ullfs g -
Combining above results, we conclude the proof. (I

3. Convergence Analysis

In this section, we present convergence analysis of the scheme given by (10). In
what follows, we take preliminary motivation from [8] to carry out the convergence
analysis. As we will see, in the sequel, extracting a strongly convergent subsequence
from the approximating sequence {uaz} 5, mainly relies on the classical Arzela—

Ascoli type compactness. In what follows, we first show that the implicit scheme

can be solved with respect to u?"’l. In fact, we can rewrite the scheme (10) as

(14 AtDID_ — AtD} D* )uj™ =} — At} Duj,
and by taking inner product of the scheme with u"*+!, we conclude
((1+AtD2D- — AtDY D2 )ur, i)
— [ |)? + A(DZD_umt u ) — AH(DE D2 um )
— [l + %AtAa: Dy D_u | + %AtAa: D2 D_u | > [Junt?,
thus
|u" | < ||(1 4+ AtD3 D_ — AtD} D* Ju || = |u" — Atu" Du®||.

Next, we state the following fundamental stability lemma, which is the first step to-
wards exhibiting the convergence proof of the scheme. For the sake of completeness,
we also furnish a sketch of the proof below.

Lemma 3.1. Let u} be the approzimate solution generated by the difference scheme
(10). Then the following estimate holds

Hu""‘l ||2 + AtAz'/? (Aa:/\ HD?FD,u""'1 H2
) A D | w4 A D202
280 DD 4 A DD ) < o

provided the CFL condition

1 1 1-96
(12) Al <§ n 5/\Hu0||> <22 e,

holds where X\ = At/ Az3/?.
Proof. Following Holden et al. [8] and setting w := uw — At uDu, we conclude that
(13) lw))* + 6A2° || Dul® < [|ul®,

provided the CFL condition (12) is satisfied.

Next we study the full difference scheme by adding the “Airy term” At DiD_u;-“Ll
and the “Kawahara term” At DiDQ_u?H. Thus the full difference scheme (10) can
be written as

v=w— At DiD_v + At DiDzv.
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Furthermore, a simple application of the identities (6)—(8) implies, for the function
u"l

[w])? = |[u|* + AtAzY?(AzA||D2D_umt||* 4+ At/ || D2 D_um |
+AzA HDiD%U"HHQ + 2Ax\ ]\DiD%u"JrlHQ + Agl/? HD+D—U"+1H2)
(14)  <|u™|)® — 6222 | Dul?,
and finally addition of (13) and (14) completes the proof. 0

To proceed further, we note that the Arzela—Ascoli compactness framework de-
mands an estimate for the temporal derivative of the solutions. To achieve that,
we consider the equation satisfied by the discrete time derivative. In what follows,
we have the following lemma:

Lemma 3.2. Let u} be an approzimate solution generated by the the difference
scheme (10). Then the following estimate holds

|DLu||? + A || D3 D-_D4u™||* + At || D2 D_ D! u™
+ A || DYD? Dt ||* + 2A¢% | D2 D2 DY ||
+ AtAz | Dy D_D'u”|* +§A2% | DDLu ||

(15) < || Dium)? (1+ 3A¢ | Dul,.),

provided At is chosen such that

I

1—96 -

(16) 6 Juol® A + Jluol| A < ——. 5 €(0,1).
Proof. The proof uses same type of arguments as in Lemma 3.1. For a complete
argument, consult Holden et al. [8]. O

Next, we rewrite the difference scheme (10) in the form
1
(17) o™ =Dhu" = ZD+D,u" —@"Du" — D3 D_u""' + DY Dyt

where 1 = At/Aw2 = A/Awl/Q. Therefore, following Sjoberg [22], we proceed as
below:

|D3D? w™ || < ||| + [[@" Du™| + i | Dy D_u"|| + || D3 D_u"||
1
< Jlam |+ 1D g Nluoll + o2 (2 [DLDZ "] + Ce) fuol)

+ (e2 || DL D2u™|| + Cle2) luoll)
< o™ + uoll (e1 [| DI D2 || + Cen) [luoll)

1 n 1 n
+ 522 [IDLD20 | 4 50 ol + 22 [| D% D20 + Cea)

1/2
< ||Oén+1H + (EQ + &1 Juoll + A;—)\E> ||D3_D2_u""

A$1/2
2\

+C(€1)|uO||2+< C(€)+C(€2)> [[uoll

A(er,e2,€)
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<Ha”+1H+ |DYD?u™|| + A (choosing e1, €2 and & appropriately)
= [l + 5 HD3 D2 (umt! —Aw”“)H +A

< [lam 1] + 5 [ DLD2um 4 5 AtuDsDz @ + A
<||an+1u+ D% D2 "+1H+ o™ (1+ 3At | Du™|)? + A

< fla™Hl+ 3 ||D3 DZu" |+ 5 Ha”l\ (143X Juoll) /* + A.
Hence, we conclude
(18) HDiD%u”HH <co+ Hoe"“” + o ||,

for some constants ¢g, ¢; and c¢o that are independent of Ax. Exploiting this and
the interpolation inequalties, we get

a1 < o™ |” + At (|| D2 D_u|| + C(e) [[u™])) o™
< [la™[|* + CAt (£ (co + e [|a”]| + ez [|a" ) + C(e) [|uoll) [l (|
Since ||u™|| is bounded by ||uo]|,
(19) [P < o P + At (dn fla™ P+ da (o + la™ I [l ))
for constants dy and dy which only depend on |Jug|| and A. Set a, = [|a™||*, so that
Qi1 < an + At (dlan—l—dz( R ))

Now let A = A(t) be the solution of the differential equation
dA

E =di1 A+ 2d2A3/2, A(tl) =a; > 0.

This solution has a blow-up time

dq
T =t —1 .
L dy n< dzx/a1>

Furthermore, following [8], we conclude that for ¢, < T°°, we have

anp < A(tn)v n € N.

Therefore, we can follow Sjoberg [22] to prove convergence of the scheme for

t < T. We proceed as follows: We construct the piecewise quintic continuous
interpolation ua.(x,t) in two steps. First we make a spatial interpolation for each

u"(x) = E(Uj_l +4uy +uly ) + (x — x;)Duj + 5(90 —2;)*DyD_u]

1 " 1 "
(20) + 6(gc - xj)BDiD,uj 51 —(z — ) Dipiuj

1 n

12O(I_IJ) D3D2— ]’ E[.Ij,$j+1).

Next we interpolate in time:

(21) uAm(Ia t) = un(x)+(t_tn)Dz-un(I)a T e R, le [tna tn+1]7 (n+1)tn+1 < T.
Notice that

(uf_y +4uf +uly ), jE€Z, neN.

| =

qu(:Eju tn) =
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Moreover, observe that ua, is continuous everywhere and four times continuously
differentiable in space, and the function ua, satisfies for z € [z;,z;11) and t €
[tnu tn—i—l]

[y

Orung(x,t) = Duj + (z — x;) Dy D_u + (v — xj)QDiD,u?

[\

1 n 1 n
(22) + 6(:1: - xj)BD_Qi_DQ_uj + ﬂ(x — a:j)4Dj°’|_D2_uj
+ (t— "D, (Du? +(z—2;)DyD_ul
1
+ 5(:10 - xj)QDiD_u?)
1
(- t”)Dﬁr(g(x — ;) D2 D%l
1 413 N2, ,n
+ ﬂ(x —z;) D+D_uj),
O*ung(x,t) = DyD_uf + (z — xj)DiD,u?
1 1
(23) + 5l - x;)? D3 D?ul + s z;)° D} D ul!
+(t—t")DY (D+D_u;? +(z— xj)DiD_u;%)
+(t—t )Dﬁr(§(;v —x;)° D3 D*u}f + 6(:10 - :cj)SDiD%uJ),
1
Dung(x,t) = DiD_u? + (z — ;vj)DiD%u? + 5(90 - :Ej)zDiDEu?
+ (t—t")D", (DiD_uy + (z — ;) D2 D%l
1 n
(24) + 5 - xj)z’DiD%uj),
Dtups(z,t) = DiD%u}z + (z — xj)DiD%u?
(25) +(t —t")DY (DiDiug ¥z — xj)DiDQ_ug),

(26) O2ung(z,t) = DI D2} + (t — t")D!, DI D*u?,
(27)  Orupg(z,t) = Diu”(x),

which implies

(28) luaz( Ol 2@y < lluoll 2y »
(29) [0zuna( )l L2 ®) < C,
(30) [Oruna(- 7t)||L2(R) <C,
(31) HaguAm("t)HL%R) <0,
@) 0208 Dl ey < €

for t < T and for a constant C' which is independent of Az. The first bound (28),
follows by exact integration of the square of (21) over each interval [x;,z;41) and
summation over j. The last bound (32) follows from

(33) | DD u"|| < || Dhu™|| + @™o | Du™|| + || D3 D_u"|| < C.
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The bound on d;ua, also implies that ua, € Lip([0, T]; L?(R)). Then an appli-
cation of the Arzela—Ascoli theorem using (28) shows that the set {uaz} o, Is se-
quentially compact in C([0,T]; L?(R)), such that there exists a sequence {ua, }jEN
which converges uniformly in C([0, T]; L?(R)) to some function u. Then we can ap-
ply a straightforward modification of the proof of the Lax—Wendroff like result
in [10] to conclude that u is a weak solution. For the benefit of the reader we
formulate the appropriate theorem here.

Theorem 3.1. Suppose that ug € L*(R). Consider the approzimations ua, given
by (20) and (21). Suppose that ua, converges strongly in L2 (R x [0,T]) to u as

loc

Az — 0. Then u € L>=([0,T]; L3(R)) is a weak solution of the Cauchy problem (1),
that is, it satisfies

T 0o 0o
0 —o0 — 00
for all ¢ € C° (R x [0,T7).
Proof. The proof follows the standard approach as in [10, Thm. 2.1]. O

The bounds (29), (30), (31) and (32) mean that u is actually a strong solution
such that (1) holds as an L?-identity. Thus the limit u is the unique solution to
the Kawahara equation taking the initial data wug.

Summing up, we have proved the following theorem:

Theorem 3.2. Assume that ug € H°(R). Then there ezists a finite time T, de-

pending only on ||u0||H5(R), such that for t < T, the difference approzimations
defined by (10) converge uniformly in C(R x [0,T]) to the unique solution of the
Kawahara equation (1) as Az — 0 with At = O (Aaz%)

3.1. Global Existence. Inspired by [22], we now proceed to conclude the exis-
tence of a solution of the equation (1) for all time. We begin with following Lemma.

Lemma 3.3. Let u(x,t) be a solution of the problem (1). Then there exist a
constants ay, g such that

(35) /Ru2(ar,t)dx:/Ru2(x,O) d:z::/Rugd:r:ozl

(36) /R (%Iﬁ —ul - uim> da = /R <%ug () - (ugf) de = o

Proof. To prove (35), we start by multyplying the equation (1) by u and integrate
by parts in space

/ Uy dr = / _u2uz — UWlggr + Ulzyars dx
R R

1
= — —u3 s dxr — UlUgy — 1u2 o dr — UpUzgzs AT
( x
1 1.2

1
= - /R(gug)z dx — /R(uum - §ui)m dr — /R(umumm - gum)m dx = 0.

To prove (36), we start by multyplying (1) by u? and integrate by parts in space

/ u2ut dr = / —Ugum — uzuzzz + Uzuxacxxx dx
R R
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= —/(iqﬁ)m da:—|—2/(uuz)um d$—2/(uuz)umm dx
R R

R

R R

= 2/ Upp Uy AT — 2/ UggUgpe AT + 2 / [ Y " 1
R R R

R R

R
= 2/ Upgp Uy AT + 2/ UpgpgUgz AT.
R R

From this we can conclude that

i/ 1u?’—ui—uim dr = 0.
dt Jg \ 3
Hence (36) follows. O

Lemma 3.4. Let u(z,t) be a solution of the problem (1). Then there ezists a
constant « such that

(37) max |ug (2, t)| < «

2 ou

9 V=77

1" 11117

(38) Joll® < € || ~uouy — ug + g

Proof. From (36), it follows that

1
Jueol” < 5 [ 101 do + el + o]

IN

1 2 2 2
3 (c) lull + e luas|]) lull” + (0(6) [[ull” + € [luzal )+|a2|

1
= 3 (el)v/ar + e|luoll) a1 + (el + € luza*) +asl.
Now we can rewrite the above inequality in the following form
(39) a||um||2 = bl[uga| —c <0,

for some constants a, b, ¢, where a = 1—¢, b = are and ¢ = 3c(€) /a1 +c(e)ar+|ms|.
Now it is easy to see that (39) gives,

b \? b
— ) <ec+—.
From the above relation, it is clear that ||u,.| < as, for some constant az. Again
using the interpolation inequality, |uz| < (c(e) ||u|l + € ||ugz]]), we can conclude
that [Ju,|| < a4, for some constant ay. Also we can use a similar type interpolation
inequality to conclude that (37) holds.

Now the function v(z,t) = % satisfies,
dv
E = —VUgy — Wy — Vgga + Vzzzaa-
Multiplying the above equation by v and integrating in space yields,
1d 2 9
||U|| = _(Uu Uuw) - (’U,’U/UI) - (Uu waw) + (Uu wawww) < (U 7u1)-

2dt
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Now (37) gives,
d ., 2 2 2
7 Il < max fug| [o]]” < Clvl”,

which implies

ou ° t 2 ou ‘Y 0 2 1 1|2
HUH2 = H—ét ) < et 7(; )H =t H—u0u6 —uy + ug }
Hence, we have established (38). O

Now to get a bound on ||tz ||, we proceed as follows:

1d [,
> 17 Uy zq dxr = UgpzoUzrzt AT = — Ugzaalezt AT = Ugzozelzt AT
2dt Jg R R R

= / Uzt (Up + WUy + Ugyy) dT
R

1d
:/vamdx—i—/Ruumumd;v—§E Ruizdx
1 1
:/R(§v2)l‘dx+/Ruumuztd$_§% Ruimdaz

1d
:/vuidm—l—/vuumdaj——— uimdaj

1d
< (max [ug ) ([Juz | v]]) + (max fu])(||u | IIUII)—§E/RU3EE da

A simple use of interpolation inequality implies all the terms max |u|, max |u|,

[tz s |uzs |l are bounded by some constant. Hence, the above expression implies
d [(1, 1,

Therefore we conclude that,

1" 11111

(40) ”uzzznz < Olevt (H_uou6 —uy +ug

).

Furthermore, we use the Kawahara equation (1) and triangular inequality to con-
clude that

(41) [tzzzeal < Cre* (H_u0u6 - ug/ +ug

)—1—027

where Cy and Cy are constants. One can see that the bound (38) guarantees that
%—1; is square integrable for every ¢ and (40), (41) that the problem (1) with the
initial function u(x,T7) instead of ug(x) has a solution for 77 < ¢t < Tp = 27T7.
Consequently, we get a solution of the Kawahara equation for 0 <t < T. Now to
obtain the existence of sloutions for all ¢ > 0, we will repeat the extension procedure.
For this purpose suppose that existence can be proven only in 0 < 7' < co. Now if we
look at the expression for T°°, we find that only A(¢1) depends on ¢. But A(¢1) can,
because of (38), be chosen to hold in the whole interval 0 < ¢ < T'. Consequently,
if we consider problem (1) with ug(x) = u(z, ) for some 7 sufficiently close to T,
we can, by using the local procedure, get existence for values of ¢ lying outside
0<t<T.

Remark 3.1. To keep the presentation fairly short we have only provided details in
the full line case. However, we note that the same proofs apply, mutatis mutandis,
also in the periodic case.
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4. Crank-Nicolson Finite Difference Scheme

We recall that, being dissipative, the fully discrete scheme (10) for the Kawahara
equation (1) has several disadvantages. For example, as the Figure 1 indicates, semi
implicit scheme given by (10) is clearly inferior to the other schemes, since both
the phase error and substantial dissipation error is evident for the scheme given by
(10). This observation, in fact, encourage us to quest for a conservative, provably
convergent, scheme for the kawahara equation. To sum up, as we will see in the
sequel, the scheme (42) ensures such properties.

To this end, we propose the following fully implicit Crank-Nicolson scheme (based
upon a six-point stencil) to generate approximate solutions of the Kawahara equa-
tion (1)

(42)
ntl _ . n n+3 n+3 2 2, nts -
uim =ul = AtG(u; ?) = AtDDD_u; ? + AtD{DDZu; ?*, n€Ny, j€EZ,
where we have used the following notations:
untE = %(u" + ™), and G(u) := @ Du.

For the initial data we have
u) = ug(z;), jEZL

Note that since the scheme (42) is implicit in nature, we must guarantee that the
scheme is well-defined, i.e., it admits a solution. This has been addressed in next
subsection (cf. Remark 4.1)

4.1. Convergence analysis. To begin with, we show that the Crank-Nicolson
scheme is L2-conservative. For that, we simply take inner product of the scheme

(42) and u?Jr%, to obtain
1

2A¢

=— (u"+%,Gu"+%) - (u"+%,D+DD_u"+%) + (u"+%,DiDD%u"+%)

(un—i-l —u un—i—l + un)

3

A simple straightforward calculation, making use of summation-by-parts formula,
reveals that

(D+DD_u,u) =0, (D3DD?u,u)=0, and (G(u),u) = 0.

Thus, we conclude that

(i e AP

To solve (42), we use a simple fixpoint iteration, and define the sequence {w¢},~
by letting w41 be the solution of the linear equation

(43)
wipg =v—AtG (“52) — SAtD, DD _ (v +wiy1) + At D2 DD? (v 4 wiy),
w? = v ="
To this end, we first prove the following stability lemma which essentially serves as
a building block for the subsequent convergence analysis.

Lemma 4.1. Choose a constant L such that 0 < L <1 and set

6L
K=2"~55
1-L°
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We consider the iteration (43) with w® = u™, and assume that the following CFL
condition holds

(44) A< L/ (K [u"],s), with X = At/Ax.

Then there exists a function u™+! which solves (42), and limy_, o wy = u . Fur-
thermore the following estimate holds:

(45) [ s < K [Ju”]

h
Proof. To begin with, note that by setting Aw; := w41 — wy, a straightforward
calculation using the iterative scheme (43) returns

(1+ %At D.DD_ - %At D2DD2) Awy
(46) —At {G (” zwl> el <”+%>} — AtAG.

Next, applying the discrete operator D2 DD? to (46), then multiplying the resulting
equation by A;CD_%_DDQ_A’UJ[, and subsequently summing over j € Z, we conclude

|D2DD? Aw|* = At (D2DD? AG, D2 DD? Awy)
< At||D3DD? AG| ||D3DD? Aw||.

After some manipulations, we find that

1 e~ — —~
AG =, [Awl_lD (v+w_1)+ (v+w)D (Awl_l)} .

Next, in order to calculate D2 DD? AG, we use the identities (5a), (5b), and (5c¢)
repeatedly, and the discrete Sobolev inequalities (cf. [3, Lemma A.1]). This results

—~— C
|p2oD2 (BwiD 0+ win)| < o max {olys s lenillys } 18wl
A similar argument shows that
C
|p2002 (0 +w)D (awn) || < o mas { follys walls 18w
Combining the above two results, we obtain

47) | D2DD*Aw] < C'/\rnax{ o]

o el T lls 1AWy

Observe that, appropriate inequality like (47) can be obtained for ||Aw||, || D+ Awy]|,
| D+ D_Auw||, | D1-DD_Aw||, and || D3 D? Aw||, which in turn can be used, along
with (47), to conclude

Awillye < Amasx { ol el lwnallye AW,

To proceed further, we need to estimate HD%FDD%le. To that context, we first
observe that w; satisfies the following equation

1 1
(48) w) = v+ AtG(v) — §At D.DD_ (v+4wy) + §At DiDD? (v+w).

Again, we apply the discrete operator DI DD? to the above equation (48) satisfied
by w1, and subsequently taking the inner product with DiDD% (v+wy), we get

|D2DD?wi|* = | D2DD%0||* + At (D2DD?G(v), D3DD? (v + wr))
— | D2DD2|]* + At (D2 DD*G(v), D2 DD*wy)

< D2 DD20l + A2 D2 DD2CW)| + 1 [DDDw |
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Next, a simple calculation using identities (5a)—(5c) along with the discrete Sobolev
inequalities (cf. [8, Lemma A.1]) confirm that

. 2
| D2 DD2G(v)|| = | D2 DD2 (3 Dv)|| < N o125 .

Hence
2 2 4 2,2 )2
(49) 1D2DD2wn | < 3 (144X [ollfe) ol
Now choose a constant L € (0,1), and define K by
6—L
K=——>6
[

Moreover, the CFL condition (44) confirms that

4
g\/l + 422 [|o]|}5 < 4.

In view of the inequality (49), the above estimate implies that
| DI DD? wi| < K ||vll,s -

Observe that similar estimates can be obtained for the lower order discrete deriva-
tive of w;. Hence, we conclude

[willps < K [vllps -

Furthermore, assume inductively that

(50a) lwills < K ||vl,s, forl=1,...,m,

(50Db) Aw,s < L||Awi—1]l,s, forl=2,...,m.

We have already shown (50a) for m = 1. To show (50b) for m = 2, note that
JAws s < Amaxc { fellys s il b1 Awn s < AN 0] [1Awi ]l < L Awnl,s

by CFL condition (44). To show (50a) for m > 1,

m m
lwmsillys <D lAwls + [[ollys < ll(wr = 0)lls D L+ [[olls
1=0 1=0

1 4+2-1L
) 7= T olls < ——F—

<
< (lwrlle + elle) 7= + ol < =7

[[o]

ps = K [[v]

RS -
Then

[Awm+1lls < AK (0]l [[Awimllys < L{|Awp]ls
if the CFL condition (44) holds.

To sum up, if L € (0,1), and K is defined by K = (6—L)/(1—L), and X satisfies
the CFL-condition

re b

T K vllps
then we have the desired estimate (45). Finally, using (50b), one can show that
{wy} is Cauchy, hence {w,} converges. This completes the proof. O

Remark 4.1. We remark that, the existence of solution for the implicit scheme
(42) is guaranteed, by virtue of the above Lemma 4.1. Having said this, however, the
above result only guarantees that the iteration scheme converges for one time step
under CFL condition (44), where the ratio between temporal and spatial mesh sizes
must be smaller than an upper bound that depends on the computed solution at that
time, i.e., u™. Since we want the CFL-condition to only depend on the initial data
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ug, we have to derive local a priori bounds for the computed solution u™. This has
been achieved in the sequel (cf. Theorem 4.1) to conclude that the iteration scheme
(43) converges for sufficiently small At.

The following lemma plays an important role in the convergence analysis:

Lemma 4.2. Let the approzimate solution u™ be generated by the Crank-Nicholson
scheme (42). Then, there exists a polynomial Q(X), with positive coefficients, such
that

uts

he)-

D' (lu,) < Q|

) < QUK "]

K5

Proof. Applying the discrete operator D3 DD? to (42), and subsequently taking
inner product with DiDD%u"JF% yields

3 D% DD2 | = D% DDE |+ AUDE DDA G, D DD ),
which implies

(D2DD2G(u"*2), D2 DD2u"*3)

t 2 2. n
Dy (1D3DD2u) < 25 o i T+ D2 D D2

For the moment we drop the index n + % from our notation, and use the notation
u for u"*‘%, where n is fixed. We proceed to calculate

(D2 DD2G(u), D2 DD*u) := (D2 DD? (@ Du), D2 DD? u)
= (D_uD4(Du), D3 DD?u) + (S~ u D3 DD? (Du), D3 DD* u)
+ (D4+W Dy (Du), D2 DD*u) + (D3 DD*% Du, D3 DD? u)
=& u) + E*(u) + E3(u) + £ (u).
To begin with, we see that
_ 2 2 2
|E8(w)| < CID_|| . ||D2DDu||” < C(|DEDD2 ul|” + ||ul*) || D DD ul|
< C ||DIDD?ul| Q(Jlull,s)-

0o ’

Similar arguments shows that

E3(w)| < C || D2DD2u| Q(||ul

ps) > and ‘54(u)‘ <C ||D%FDD2JL|| Q (J|ullps) -
To estimate the last term, we proceed as follows:
&*(u) == (S"u D} DD? (Du), D} DD?u)

PP (§aDw,w) = —(D (v87T) )
_ Ax

= T(DJ,_(S_E)D’U,’U) + %(S_v D(S7@),v).

Therefore, we conclude
’52(u)’ <C HDiDD%uH Q (J|ull,s) -
Using all the above estimates, we have

untz

(D2DD2G(u"th), DI DD2w ) © |prppzurtt] o (], )
|D2DD?urt1|| +||[D3DD2un|| ~ 7 ||D2DD2urt| + | D2DD?un||

<o ) < QUK u" ).

uts

h5
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Hence, we conclude
DL (| DZDD2u|[) < Q (K [fu"l4s)
Moreover, even easier calculations help us to conclude
DY (lu™l) = 0, DY (| D1u”[l) , DY (|D+D—u™[)) < Q (K [[u"]],5)
DY (|| D% D-u"(]) . D (| DZD2u"]) < Q (K Jlu”llys) -

This essentially finishes the proof. O

We can now state the following stability-result:

Theorem 4.1. If the initial function ug is H®-reqular, then there exist constants
C,T > 0 only depending on |lug|| such that for small enough \:

[u"[l,s < C, Vt, <T.

Proof. Set y, = ||u"||,s. By Lemma 4.2, there is a polynomial Q(X') with positive
coefficients such that Diyn < Q(K yy).
Next, we consider the following ordinary differential equation

{MU—QKMW,
y(0) = C |luo]| s -

Since the function Q is locally Lipschitz continuous for positive arguments, this
ODE has a unique solution which blows up at some finite time, say at t = T°°.
We choose T' = T°°/2. Also, note that the solution y(t) of the above differential
equation is strictly-increasing and convex.

We now prove by induction that if

51 A Ty

then
Vi, <T:  yn <y(ty)

Since y(0) = C' ||uol| g5, in view of the Lemma 4.3, the claim follows for n = 0.
We assume that the claim holds for n = 0,1,2,....m. As 0 < y,, < y(7T), (51)
implies that A satisfies the CFL condition (44). So, from Lemma 4.1, we have

Ym+1 S Kym
Therefore, using the induction hypothesis, we conclude

Yn < Yn—1 + AtQ(Kynfl) < y(tnfl) + At Q(Ky(tnfl))
——_— ———
:y/(tnfl)
tn
<yt + [ 0=yt
t7171

This proves the claim. (I

Finally, a simple use of discrete Sobolev inequalities (cf. [3, Lemma A.1]) along
with Theorem 4.1, and the scheme (42) implies that || DY u"| < C.

Therefore, we can follow Sjoberg [22] to prove convergence of the scheme (42)
fort <T.

Summing up, we have proved the following theorem:
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Theorem 4.2. Assume that ug € H>(R). Then there exists a finite time T, de-
pending only on ||u0||H5(R), such that for t < T, the difference approzimations
defined by (42) converge uniformly in C(R x [0,T]) to the unique solution of the
Kawahara equation (1) as Ax — 0 with At = O (Ax).

4.2. Error Estimate. To this end, we derive an error estimate in both space and
time for the smooth solutions of the Kawahara equation (1).
First, recall that for our approximation of the nonlinear term uu,, we choose
~ 1 1
G(u) =uDu = gD(u2) + U Du,
so that, for u smooth, we have
G(u) — uu, = O(Az?), as Az — 0.

Moreover, a straightforward truncation error analysis shows that both our approx-
imations for 93u, and d3u are second order accurate.

Now we are ready to present the error estimate analysis for smooth solutions of
(1). In what follows, we begin with the following useful lemma.

Lemma 4.3. If u, is uniformly bounded, then we have
1
(52) (G(U) = G(u),U —u)| < CIU —ul|*, where C := 3 luallo -

Proof. Let us set e := U — u. Then, observe that U? — u? = (2u + e)e = 2ue + €,
and therefore
(D(U? — u?),e) = 2(D(ue), e) + (D(e?), ).
A similar argument shows that
(UDU — uDu,e) = (eDu,e) + (uDe,e) + (eDe,e).
Hence 1 1
(C(U) ~ ©(u),¢) = 3 (uDe.¢) + (eDu,c) + (C(c). ).
Furthermore, since eDe = %D_(eS*‘e), we conclude
1
5(D-ue5Te) <Clef”.
Finally, since (eDu,e) < 2C ||e||*, and (G(e), e) = 0, we conclude the lemma.

—(uDe,e) = —%(u, D_(eSTe)) =

O
We now state the following error estimate result.

Theorem 4.3. Let u be a smooth solution of the Kawahara equation (1), and U™
be the approzimate solution generated by the difference scheme (10). Then

(53) (U™ —u(ty)|| < Or(u)(Az? + At?), fort, <T.

Proof. To begin with, we first introduce e™ := U™ — «", with u™ := u(¢,). Then,
since u satisfies the Kawahara equation (1), we have

(54)
6n+1 — e 1 1 1 1
— DyDD_e""2 — D3DD?e"t2 := —G(U"2) + G(u"t2) — K",
where
’U,n+1 —u” 1 1 1
K" Sy v Gu"t2)+ DyDD_u"t2 — D2 DD? "2

1
_ (ut + uug + 8i’u — 82u)n+2

)
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where we have used the notation u"2 := u(t, + 1At). Next, a simple truncation
error analysis shows that
I R

At
HD+DD,U"+% — (BBu)ntE

)t +HG(U"+%)—(uum)"+% < Clu)(Az? + At?),

(u)Az?

+ HD_%_DDQ_U”JF% - ((?iu)"Jrl

Therefore, multiplying the equation (54) by e"t2 returns

en-i—l _.n

(g €""%) + (DyDD_en¥3 " E) — (DI DD2emtE e )
= (G ) + GU™E), ) — (K", et
Hence, by virtue of Lemma 4.3, we conclude

1

|| n+1|| | nH +1 2+CAtHK" en-i—%

< oAt (||e"||2 e ?) + oar g,
This gives us, for sufficiently small At
[e" || < (14 CAL) [le" ]| + CAL(A2? + A#?)2.

Finally, a repeated use of the above inequality along with the observation e¢® = 0
helps us to conclude

[e" " < €T ||| + CnAt(Az? + A%)? < CT(Az® + At?)?, for t, < T.

This finishes the proof of the theorem. 1

5. Uniqueness

To prove the uniqueness, let us assume that there exists two solutions u(x,t)
and v(z,t) of the problem (1). Then the function w = u — v satisfies the following
equation

Wy = —(’U/U,x - 'Uvz) — Weze + Wezzre
(55) = —WlUg — VWg — Waga T Wazazx
w(z,0) = 0.

Hence, by taking inner product of the above equation with w, we have

10w
2 Ot
_(w2a ’U,z) + (U]Q,’Um)/Z.

(’LU, ’LUt) = —(’LU, wuz) - (w; UU]I) - (U], wzzz) + (w; wmmmmm)
Now use of estimate (37) implies,

3Hw|\ <Ol

for some constant C. Now as Hw(,O)H2 =0, it is clear that [|w(-,¢)]|*> = 0 for all ¢
which consequently implies uniqueness.
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6. Numerical Experiment

Fully discrete schemes given by (10) and (42) have been tested on suitable test
case, one-soliton interaction, in order to demonstrate its effectiveness. It is well
known that a soliton is a self-reinforcing solitary wave that maintains its shape while
it travels at a constant speed. Solitons are caused by a cancellation of nonlinear
and dispersive effects in the medium. In recent years the soliton solutions of the
fifth order KdV-type highly nonlinear equations

(56) Uy + upuw + Uggr + VUzzzzs = 07

(with p > 0) have received considerable attention in the literature [12,13]. In
particular, attention has been focused on the role of the last term in this equation,
which describes higher order dispersive effects and may have an important influence
on the properties of the solitons. It has been shown (cf. [13]) that the stationary
solitary waves can exist only at v < 0. The solitons of equation (56) with v > 0 are
radiating and they are unstable. It has also been numerically demonstrated that
the solitary waves at v < 0 exist and the fifth order derivative term with v < 0
plays a stabilizing role. Several authors [2,21] have studied the soliton experiments
in the context of both KdV and Kawahara equation. We shall compare our schemes
with the schemes given in [2] and [18].

6.1. The Method of Ceballos, Sepulveda and Villagran. We mention that
all the numerical experiments performed in [2] are based on the equation given by

However, it is very easy to see that (1) and (57) are completely equivalent by way
of simple change of variables. In [2], authors have considered the following scheme
for the Kawahara equation (1)

T

ro1
4D WM+ AT =
o 5 D[l A =0,

where A =D, D, D_ — D, D, D,;D_D_. We shall refer to this scheme as JMO
scheme.

6.2. Spectral Method. We also compare our result with the highly accurate
spectral scheme given in [18]. This is a Fourier-Galerkin scheme, integrated in
time using an explicit leap-frog scheme. For a positive integer N, consider the
space Sy defined by

(58) Sy = span{ exp(ikz) : k € ZN[—N, N]}

The fully discrete Fourier—-Galerkin (spectral) approximation to (1) is a map U
from [0, c0) to the real-valued elements of Sy such that, for all ¢ € Sy:

(59) (U -0 p) 4280 (UMUL + ULy, — Ul ) = 0.
We shall refer to this scheme as the spectral scheme.

6.3. One Soliton solution. In the case of Kawahara equation given by (1), if we
consider the initial profile of the form

105,
(60) u(z,0) = @sech (

(- c>> |
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then it is known (cf. [1]) that the explicit solution is given by the following travelling

wave
105 4 1 36t
u(x,t) = —sech™ | ——(r— — —¢) | .

This result can be verified through substitution. We have applied all numerical
methods to simulate the periodic single soliton solution with initial data ug(z) =
u(z,0). In Figure 2, we show the exact solutions at T'= 100 and T' = 250 as well as
the numerical solutions computed using 4096 grid points in the interval [—80, 80].
We have also computed numerically the error for a range of Az, where the L?-error

07—
Exact Solution

06| 0.58|—IMO Scheme

056 Kawahara-dissipative
0.54
05 - - Crank-Nicolson
052

05|

041 048

Spectral Scheme

03

02+

01t

FiGURE 2. Comparison of exact and numerical solutions with ini-
tial data (60) and ¢ = 10.

at time T is defined by

N
1
EX(T) = \| 3 D s, T) = ua(irg, TP
j=1

and the relative error is defined by
N
Zj:l |U(Ijv T) - 'UJAI(‘ij T)|
N
Zj:l u(z;, T)
In Table 6.3, and Table 6.3, we show L2-errors and relative errors respectively for

this example at time 7' = 10. An expected first and second order convergence has
been observed for the schemes (10) and (42) respectively.

EX,.(T) =100 x

TaBLE 1. L? errors for the one-soliton solution at time 7" = 10.

N | €X,(10)/JMO  £€A,(10)/(10) Rate £X,(10)/(42) Rate EX_(10)/Spectral

512 1.50e-3 3.40e-3 2.63e-4 3.47e-08
1024 7.56e-4 1.70e-3 1.00 2.40e-4 0.13 3.51e-10
2048 3.81e-4 8.32e-4 1.03 6.11e-5 1.97 1.66e-11
4096 1.19e-4 4.17e-4 0.99 1.97e-5 1.63 8.47e-13
8192 9.62e-5 2.09e-4 0.97 5.49e-6 1.84 5.89e-14

Figure 2 confirms that all the difference methods have resolved the main features
of the solution. In particular, we see that both spectral scheme and Crank-Nicolson
scheme have maintained the shape (e.g., speed, height) of the soliton. However, the
phase error as well as significant amplitude error are evident for both Kawahara-
dissipative (10) and JMO schemes after long time. Nevertheless, we observe that
the qualitative features of both schemes are “right”, but neither their heights nor
their positions are correct.
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TABLE 2. Relative errors for the one-soliton solution at time 7" = 10.

N | £2,010)/JMO  £3,(10)/(10) EZ_(10)/(42) €%, (10)/Spectral

512 1.42e0 3.33e0 2.99e-1 8.32e-05
1024 7.25e-1 1.65e0 2.52e-1 6.64e-07
2048 3.70e-1 8.37e-1 6.46e-2 3.24e-08
4096 1.88e-1 4.22e-1 6.14e-2 1.59e-09
8192 9.54e-2 2.12e-1 1.54e-2 1.14e-10

7. Conclusion

We have considered the Kawahara equation that has applications in fluid me-
chanics. This is a generalized nonlinear dispersive equation which has a form of the
KdV equation with an additional fifth order derivative term.

A popular numerical approach has been the application of various spectral meth-
ods. There has been a great deal of work on the Fourier-Galerkin spectral method
for the nonlinear dispersive equations. In particular, convergence of spectral method
for the Kawahara equation has been shown.

We proved here convergence of two fully discrete implicit finite difference schemes
for the Kawahara equation. We have observed that the fully discrete conservative
scheme (42) works far better than the dissipative scheme (10) in practice. In fact
as Figure 2 depicts, the phase error and the dissipation error is evident for the
dissipative scheme given by (10). On the other hand, the conservative scheme (42)
resolves the solution very well, even after long time.

However, one of the crucial assumption in our convergence analysis was the
regularity of the initial profile. In our case, we have assumed that the initial datum
isin H°(R). In future, we plan to prove the convergence of a finite difference scheme
for the Kawahara equation with reduced regularity assumptions on initial data.
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