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THE LERAY-GARDING METHOD FOR
FINITE DIFFERENCE SCHEMES

BY JEAN-FRANGO1S COULOMBEL

Asstract. — In the fifties, Leray and Garding have developed a multiplier technique for deriving

a priori estimates for solutions to scalar hyperbolic equations. The existence of such a multiplier
is the starting point of the argument by Rauch [23] for the derivation of semigroup estimates
for hyperbolic initial boundary value problems. In this article, we explain how this multiplier
technique can be adapted to the framework of finite difference approximations of transport
equations. The technique applies to numerical schemes with arbitrarily many time levels. The
existence and properties of the multiplier enable us to derive optimal semigroup estimates for
fully discrete hyperbolic initial boundary value problems.

Résumi (La méthode de Leray et Garding pour les schémas aux différences finies)

Dans les années 1950, Leray et Garding ont développé une technique de multiplicateur pour
obtenir des estimations a priori de solutions d’équations hyperboliques scalaires. L’existence
d’un multiplicateur est le point de départ du travail de Rauch [23] pour montrer des esti-
mations de semi-groupe pour les problémes aux limites hyperboliques. Dans cet article, nous
expliquons comment cette technique de multiplicateur peut étre adaptée au cadre des schémas
aux différences finies pour les équations de transport. Ce travail s’applique a des schémas nu-
mériques multi-pas en temps. L’existence et les propriétés du multiplicateur nous permettent
d’obtenir des estimations de semi-groupe optimales pour des versions totalement discretes des
problémes aux limites hyperboliques.
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Throughout this article, we use the notation
% ={CeC, || > 1}, U ={C€C,[¢| > 1},
D:={¢ eC,|¢| < 1}, Sti={¢eC, [ =1}, D:=Dus.

We let #,(K) denote the set of n x n matrices with entries in K = R or C. If
M € #,(C), M* denotes the conjugate transpose of M. We let I denote the identity
matrix or the identity operator when it acts on an infinite dimensional space. We
use the same notation x*y for the Hermitian product of two vectors z,y € C™ and
for the Euclidean product of two vectors z,y € R™. The norm of a vector x € C" is
|z| := (2*x)'/2. The induced matrix norm on .#,(C) is denoted || - ||.

The letter C' denotes a constant that may vary from line to line or within the same
line. The dependence of the constants on the various parameters is made precise
throughout the text.

In what follows, we let d > 1 denote a fixed integer, which will stand for the di-
mension of the space domain we are considering. We also use the space ¢2 of square
integrable sequences. Sequences may be valued in C*¥ for some integer k. Some se-
quences will be indexed by Z?~! while some will be indexed by Z¢ or a subset of Z<.
We thus introduce some specific notation for the norms. Let Axz; >0fori=1,...,d
be d space steps. We shall make use of the ¢?(Z?~1)-norm that we define as follows:
for all v € ¢3(Z41),

d d
0l e o= (H Axk) S5 ol
k=2

=2 j, €L
The corresponding scalar product is denoted (:,-)s2(za-1y. Then for all integers

m1 < me, we set
ma

lalls ey = A1 Y Nl a1y,
Ji=ma
to denote the ¢2-norm on the set [m,ms] x Z9~! (m; may equal —oc and ma may
equal +00). The corresponding scalar product is denoted (-, )y, m,. Other notation
throughout the text is meant to be self-explanatory.

] . IV\TROI)LCTIO\J

1.1. Tue coNtexT. The goal of this article is to derive semigroup estimates for
finite difference approximations of hyperbolic initial boundary value problems. Up
to now, the only available general stability theory for such numerical schemes is due
to Gustafsson, Kreiss and Sundstrém [13]. It relies on a Laplace transform with re-
spect to the time variable. For various technical reasons, the corresponding stability
estimates are restricted to zero initial data. A long standing problem in this line of
research is, starting from the GKS stability estimates, which are resolvent type esti-
mates, to incorporate nonzero initial data and to derive semigroup estimates, see, e.g.,
the discussion by Trefethen in [28, §4] and the conjecture by Kreiss and Wu in [17].
This problem is delicate for the following reason: the validity of the GKS stability
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The LERAY-GARDING METHOD FOR FINITE DIFFERENCE SCHEMES 209

estimate is known to be equivalent to a slightly stronger version of the resolvent esti-
mate

. -1
(1.1) :élagg(M — 1)”(7:[ -T) Hz(ﬂ(N)) < +-o00,

where T is some bounded operator on ¢2(N) that incorporates both the discretiza-
tion of the hyperbolic equation and the numerical boundary conditions. Deriving an
optimal semigroup estimate amounts to showing that 7" is power bounded:

Sulfl) HTnHz(e?(N)) < +00.

In finite dimension, the equivalence between power boundedness of T' and the resolvent
condition (1.1) is known as the Kreiss matrix Theorem, but the analogous equivalence
is known to fail in general in infinite dimension. Worse, even the strong resolvent

condition
sup sup (|z| — 1)*||(zI = T
n>l ze¥%

does not imply in general that T is power bounded, see, e.g., the review [26] or [29,
Chap. 18] for details and historical comments.
Optimal semigroup estimates have nevertheless been derived for some discretized

)_nuz(zz(N)) < +00,

hyperbolic initial boundary value problems. The very first results in this direction date
back to Kreiss and Osher [16, 22, 21], even though these works precede [13] but the
main results are exactly of the form we discuss. The first general derivation of semi-
group estimates starting from GKS stability is due to Wu [31], whose analysis deals
with numerical schemes with two time levels and scalar equations (as in [16, 22, 21]).
The results in [31] were extended by Gloria and the author in [7] to systems in ar-
bitrary space dimension, but the arguments in [7] are still restricted to numerical
schemes with two time levels. The present article gives, as far as we are aware of, the
first systematic derivation of semigroup estimates for fully discrete hyperbolic initial
boundary value problems in the case of numerical schemes with arbitrarily many time
levels. It generalizes the arguments of [31, 7] and provides new insight for the construc-
tion of ‘dissipative’ (sometimes called ‘absorbing’) numerical boundary conditions for
discretized evolution equations. Let us observe that the leap-frog scheme, with some
very specific homogeneous boundary conditions, has been dealt with by Thomas [27]
by using a multiplier technique. It is precisely this technique which we aim at devel-
oping in a systematic fashion for numerical schemes with arbitrarily many time levels.
In particular, we shall explain why the somehow magical multiplier u?” + uj for the
leap-frog scheme, see, e.g., [24], follows from a general theory that is the analogue of
the Leray—Garding method [18, 10] for hyperbolic partial differential equations.

1.2. Tue mAIN RESULT. We first set a few notations. We let Axq,...,Azxq, At >0
denote space and time steps where the ratios, the so-called Courant-Friedrichs-Lewy
parameters, \; := At/Axz;, i = 1,...,d, are fixed positive constants. We keep
At € (0,1] as a small parameter and let the space steps Azy,...,Axy vary ac-
cordingly. The ¢2-norms with respect to the space variables have been previously
defined and thus depend on At and the CFL parameters through the cell volume
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300 J.-K. CouL.oMBEL

(Azy---Azg on Z471 and Azy---Axg on Z%). We always identify a sequence w
indexed by either N (for time), Z?~! or Z? (for space), with the corresponding step
function. For instance, for a sequence (w™),en, the step function w reads:

w(t) :=w", Vte[nAt (n+1)At), VneN.

In particular, we shall feel free to take Fourier and/or Laplace transforms of sequences.

For all j € Z%, we set j = (j1, ') with 5" := (j2,...,jq) € Z~'. We let p,q,r € N?
denote some fixed multi-integers, and define p1, q1,71, p’, ¢, 7’ according to the above
notation. We also let s € N denote some fixed integer. We consider a recurrence
relation of the form:

s+1
ZQau;”" = AtF;”S“, jezt =1, n
o=0

(12) s+1 ) .
w4 N By qul T =gttt ezt ji=1-r1,...,0, n>0,

WV

0,

o=0

= f7, jezi, j1=>1-r, n=0,...,s,

n
Uy

where the operators (), and Bj, , are given by:

p1 P @ g
(1.3) Qo= > > arsS Bjo=Y Y bu.S"
li=—r1 U/ =—7' 01=00=—¢q"
Let us comment a little on (1.2), (1.3). First of all, in (1.3), the coefficients as ¢, br j, »
are real numbers and are independent of the small parameter At (they may depend
on the CFL parameters though), while S denotes the shift operator on the space grid:
(8%v); := vj1y for j,£ € Z%. We have also used the short notation

This means that each operator Q,, Bj, » in (1.2) acts on sequences indexed by the
‘spatial variable’ j € Z¢. In particular, the ‘time variable’ n enters as a parameter
when we apply these operators and, for instance, qu}“"’ is a short notation for the
application of the operator @, to the sequence u™7, this resulting sequence being
evaluated at the space index j.

The numerical scheme (1.2) should then be understood as follows: one starts with ¢2
initial data (f?),..., (f;) defined for j; > 1—ry, j' € Z*~!, some given interior source
term (FJ”) defined for j; > 1, j' € Z% ', n > s+ 1, and some given boundary source
term (g}') defined for j; =1—71,...,0, 5" € 7471 n > s+ 1. The (space) cells associ-
ated with j; > 1 correspond to the interior domain (the discretized counterpart of the
half-space {z; > 0} in R?), while those associated with j; = 1 —ry,...,0 represent
the discrete boundary (the discretized counterpart of the hyperplane {z; = 0} in R?).
Assuming that the solution (u}) has been defined up to some time index n + s for all
g1 =1—ry, j' € Z971, with n > 0, then the first and second equations in (1.2) should
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The LERAY-GARDING METHOD FOR FINITE DIFFERENCE SCHEMES 301

n+s+1

uniquely determine u; for j; > 1 —ry, j' € Z%1. More precisely, the equation

s+1
D QoultT = AtFpE
o=0

is meant to give an update for the interior values of u™"T**! by possibly inverting the
operator (Qs4+1, and the numerical boundary conditions

s+1
o+ 5, gt = grren
o=0
should determine the boundary values "%, j; =1 —r,...,0, by possibly giving

J
their expression in terms of finitely many interior values. More precisely, for each

j1 = 1—ry,...,0, and independently of the tangential variable j/ € Z~1, u}”’”l
is assumed to be given by a linear combination of interior values, which amounts to

considering a linear combination of u?j,‘i oy with a finite stencil for ¢/

L
and 0 =0,...,s+1. Some examples will be given later on. Let us just emphasize here
that some more general numerical boundary conditions might probably be considered,
including convolution type formula with respect to n, but we restrict in this article
to this form of numerical boundary conditions for simplicity.

We wish to deal here simultaneously with explicit and implicit schemes and there-

fore make the following solvability assumption.

Assumprion 1 (Solvability of (1.2)). — The operator Q511 is an isomorphism on
£%(Z%). Moreover, for all (Fj) € £2(N* x Z?~1) and for all g1y, ., ..., g0,. € £2(Z%71),
there exists a unique solution (u;);,>1-r, € £? to the system

Qs1u; = Fy, jert, j=1,
Uj+Bj17s+1U17j/ = 9y, jEZd, J1 =1-—ry,...,0.

In particular, Assumption 1 is trivially satisfied in the case of explicit schemes for
which Q41 is the identity (ars+1 = 0¢y,0---d¢,0 in (1.3), with ¢ the Kronecker
symbol), for in that case, we first determine all interior values by the relation u; = F)
(Fj is given), and we then use these values to define the boundary values u;, j1 =
1—rq,...,0. The situation is more or less the same as for lower or upper triangular
systems. When @41 is not the identity, then the values u;, j1 > 1 — 71, should be
determined all at once.

Using Assumption 1, the first and second equations in (1.2) uniquely determine
u}””l for j3 > 1 —r1, and one then proceeds to the following time index n + s + 2.
Existence and uniqueness of a solution (u}) to (1.2) thus follows from Assumption 1,
so the last requirement for well-posedness is continuous dependence of the solution
on the three possible source terms (F}'), (g}), (f*). This is a stability problem for
which several definitions can be chosen according to the functional framework. The
following one dates back to [13] in one space dimension and was also considered
by Michelson [19] in several space dimensions. It is specifically relevant when the
boundary conditions are non-homogeneous ((g7') # 0).
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309 J.-K. CouL.oMBEL

Derinirion 1 (Strong stability). The finite difference approximation (1.2) is said
to be ‘strongly stable’ if there exists a constant C such that for all v > 0 and all

At € (0,1], the solution (u}) to (1.2) with (ff) = --- = (ff) = 0 satisfies the
estimate:
Y _
(1.4) AL Z Ate 2" M 3, 4o
v nzs+1
p1
+ Z Ate—2"/nAt Z ”u;zh. |§2(Zd*1)
n>s+1 j=1-r
At +1 B B 0
<Of 2 S A AT Y g e |
v n>s+1 n>s+1 J1=1—r1

The main contributions in [13, 19] are to show that strong stability can be charac-
terized by a certain algebraic condition, which is usually referred to as the Uniform
Kreiss-Lopatinskii Condition, see [6] for an overview of such results. We do not pursue
such arguments here but rather assume from the start that (1.2) is strongly stable.
We can thus control, with zero initial data, £? type norms of the solution to (1.2). Our
goal is to understand which kind of stability estimate holds for the solution to (1.2)
when one now considers nonzero initial data ( f]Q )yens ( f;) in £2. Our main assumption
is the following and is related to stability of the recurrence relation:

s+1

>_Qoujt7 =0,
o=0

when applied on all Z%. Recall that in that case, stability is usually understood in
the 2 sense, and by Fourier analysis, this leads to studying solutions to the latter
recurrence relation of the form 2" exp(ij - €) for arbitrary wave vectors ¢ € R?, hence
the so-called dispersion relation (1.5) below, see, e.g., [24, 12].

Assumprion 2 (Stability for the discrete Cauchy problem). — For all ¢ € R?, the
dispersion relation

s+1 p
(1.5) Z Qo(e™, ... e%1)27 =0, Q,(k):= Z Klag.,

o=0 b=—r
has s + 1 simple roots in D. (The von Neumann condition is said to hold when the
roots are located in D.) In (1.5), we have used the classical notation ¢ := k%t - - /féd

for k € (C~ {0})¢ and ¢ € Z.

Examples of numerical schemes that satisfy Assumption 2 are given in Section 1.3.
At the opposite, Assumption 2 excludes numerical schemes that are based on first
performing a space discretization and then using Adams-Bashforth or Adams-Moulton
methods of order 3 or higher (such methods have 0 as a root of multiplicity 2 or more
at the frequency & = 0, see [14, Chap. IIL.3]).
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The LERAY-GARDING METHOD FOR FINITE DIFFERENCE SCHEMES 303

From Assumption 1, we know that Q. is an isomorphism on ¢2, which implies by
Fourier analysis that Cz-:l (e’1, ..., e'4) does not vanish for any ¢ € R?. In particular,
the dispersion relation (1.5) is a polynomial equation of degree s + 1 in z for any
¢ € R We now make the following assumption, which already appeared in [13, 19]
and several other works on the same topic.

Assumprion 3 (Noncharacteristic discrete boundary). — For {3 = —ry,...,p1, 2 € C
and 7 € R4, let us define

s+1 pl

(1.6) ag, (z,m) == Z 27 Z ap e,

o=0 O =—r'
Then a_,, and a,, do not vanish on U x R41 and they have nonzero degree with
respect to z for all n € R4,

Assumption 3 is used when one performs a Laplace-Fourier transform on (1.2). The
Laplace transform refers to the time variable n € N and the Fourier transform refers
to the tangential space variables j' € Z?~!. One is then led to a recurrence relation
with respect to the space normal variable j; which, thanks to Assumption 3 can be
either written as an ‘evolution’ equation for increasing or decreasing ji. This will be
used in Section 3.

Our main result is comparable with [31, Th. 3.3] and [7, Th. 2.4 & 3.5] and shows
that strong stability (or GKS stability) is a sufficient condition for incorporating
2 initial conditions in (1.2) and proving optimal semigroup estimates. The main
price to pay in Assumption 2 is that the roots of the dispersion relation (1.5), which
are nothing but the eigenvalues of the so-called amplification matriz for the Cauchy
problem, need to be simple. This property is satisfied by the leap-frog and modified
leap-frog schemes in two space dimensions under an appropriate CFL condition, see
Section 1.3 for more examples. Our main result reads as follows.

Turorem 1. — Let Assumptions 1, 2 and 3 be satisfied, and assume that the scheme
(1.2) is strongly stable in the sense of Definition 1. Then there exists a constant C
such that for all v > 0 and all At € (0,1], the solution to (1.2) satisfies the estimate:

—2ynAt 2 Y —2ynAt 2
(A7) supe o+ g D AT

n=0
P1
+ZAte_2”’"At Z [}, 7 za-1y
n=0 Ji=1-71
S
YAt + 1 —ommA
<C{Z|||f”|||%_m,+oo+ S Ate TS ERR
o=0 n>=s+1
0
Y Armar 3 |g;z,.||52(zdl)}.
n>s+1 J1=1—r1

In particular, the scheme (1.2) is ‘semigroup stable’ in the sense that there exists a
constant C' such that for all At € (0, 1], the solution (u}) to (1.2) with (F}') = (¢}) =0
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satisfies the estimate

(1.8) sup fju” I o0 SO DM —r, e
nz o=0
The scheme (1.2) is also (?-stable with respect to boundary data, see [28, Def.4.5], in
the sense that there evists a constant C' such that for all At € (0,1], the solution (uf})
to (1.2) with (F}') = (fJ') = 0 satisfies the estimate
0
sup JuIF s, 100 SC D0 AL Y g} I zas)-

n=0 n>s+1 J1i=1—r1

The semigroup estimate (1.8) as well as £2-stability with respect to boundary data are
indeed trivial consequences of the main estimate (1.7) by letting the parameter v tend
to zero. Our main contribution in this article is to exhibit a suitable multiplier for
the multistep recurrence relation in (1.2). With this multiplier, we can readily show
that, for zero initial data, the (discrete) derivative of an energy can be controlled,
as in the work by Rauch [23] on partial differential equations, by the trace estimate
of (u?) and this is where strong stability comes into play. This first argument gives
Theorem 1 for zero initial data™). By linearity we can then reduce to the case of zero
forcing terms in the interior and on the boundary. The next arguments in [23] use
time reversibility, which basically always fails for numerical schemes(?. Hence we must
find another argument for dealing with nonzero initial data. Hopefully, the properties
of our multiplier enable us to construct an auxiliary problem, where we modify the
boundary conditions of (1.2), and for which we can prove optimal semigroup and trace
estimates by ‘hand-made’ calculations. In other words, we exhibit an alternative set
of boundary conditions that yields strict dissipativity. Using these auxiliary numerical
boundary conditions, the proof of Theorem 1 follows from an easy (though lengthy)
superposition argument, see, e.g., [3, §4.5] for partial differential equations or [31, 7]
for numerical schemes.

Remark 1. — It could seem at first that the general form of (1.2) incorporates not
only finite difference approximations of hyperbolic equations but more generally finite
difference approximations of any evolutionary constant coefficient partial differential
equation. Hence Theorem 1 could apply to more general situations. However, it should
be kept in mind that we assume here that each ratio At/Ax; is constant, and there-
fore we consider each coefficient in the operators Q,, B}, - as independent of the time
and space steps. This point of view has some technical advantages since we may for
instance view the @),’s as bounded operators with norms that are independent of
the time and space steps, and all estimates in Theorem 1 are in fact independent

M1t would even give the claim of Theorem 1 for nonzero initial data provided that the non-
glancing condition of [4] is satisfied, but we do not wish to make such an assumption here.

(2)With the notable exception of the leap-frog scheme that is time reversible! Some schemes based
on the Crank-Nicolson integration rule are also time reversible.
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of the (only left) small parameter At (just divide for instance (1.8) by At? and use
the definitions of the norms on either side to simplify all cell volumes). However, our
assumption is also a clear limitation when the original system is stiff and one uses
implicit schemes in order to get free of CFL constraints (just think of an implicit
discretization of the heat equation). In that case, there would be several small param-
eters involved and the coefficients in @), Bj, » could not all necessarily be considered
as constants (or even bounded). We postpone the extension of this work to parabolic
or dispersive equations to a future work.

1.3. ExamrLES

1.3.1. Examples in one space dimension. Our goal is to approximate the outgoing
transport equation (d = 1 here):

(1.9) Opu+ adyu =0,  uli=o = uo,

with £,z > 0 and a < 0. The latter transport equation does not require any boundary
condition at z = 0. However, discretizing (1.9) usually requires prescribing numerical
boundary conditions, unless one considers an upwind type scheme with a space stencil
‘on the right’ (meaning r; = 0 in (1.2)).

Let us first emphasize that Assumption 3 excludes the case of explicit two level
schemes for which s = 0 and @7 = I, for in that case a_,, and/or a,, do not depend
on z. However, this case has already been dealt with in [31, 7], and we shall see in
Section 3 where the assumption that a_,, and a,, are not constant is involved, and
why the proof is actually simpler in the case s =0 and @1 = 1.

We now detail two possible multistep schemes for discretizing (1.9). Both are ob-
tained by the so-called method of lines, which amounts to first discretizing the space
derivative 0,u and then choosing an integration technique for discretizing the time
evolution, see [12].

The leap-[frog scheme. It is obtained by approximating the space derivative 0,u
by the centered difference (u;y1 — u;—1)/(2Az), and by then applying the so-called
Nystrom method of order 2, see [14, Chap.III.1]. The resulting approximation reads

n+2 n+1 n+1 n __
w; ™+ Aa(ully —uiT) —uf =0,

which corresponds to s = p =1 =1 (here d = 1 so we write p instead of p; and so on).
Recall that A > 0 denotes the fixed ratio At/Az. Even though (1.9) does not require
any boundary condition at x = 0, the leap-frog scheme stencil includes one point to
the left, and we therefore need to prescribe some numerical boundary condition at
j = 0. One possibility is to prescribe the homogeneous or inhomogeneous Dirichlet
boundary condition. With all possible source terms, the corresponding scheme reads

u?” + )\a(u;-’jll — u;’_ﬂl) —uj = AtFj”Jrz, j=1, n>=0,
(1.10) upt? = git?, n >0,
(ud,uj) = (f7, f7), j=0.
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306 J.-K. CouL.oMBEL

Assumption 1 is trivially satisfied because (1.10) is explicit. More precisely, (1.10) can
be written under the form (1.2) by setting:

Q:=1, Qi :=Xa(S—-57"), Qo:=-I,

and all operators B, , are zero (¢ = 0 also). The leap-frog scheme satisfies Assump-
tion 2 provided that Ala| < 1. In that case, the two roots to the dispersion relation

(1.11) 22 4+ 2idasinéz — 1 =0,

are simple and have modulus 1 for all £ € R. Assumption 3 is satisfied as long as the
velocity a is nonzero, for in that case aq(z) = —a_1(2) = Aaz. The scheme (1.10) is
known to be strongly stable, see [11]. In particular, Theorem 1 shows that (1.10) is
semigroup stable. More accurate numerical boundary conditions can be considered,
and we refer to [12, 20, 25, 28] for some other possible choices which might be more
meaningful from a consistency and accuracy point of view.

A scheme based on the backwards differentiation rule. — We still start from the trans-
port equation (1.9), approximate the space derivative d,u by the centered finite dif-
ference (ujy1 — uj—1)/(2Ax), and then apply the backwards differentiation formula
of order 2, see [14, Chap. IIL.1]. The resulting scheme reads:
(1.12) iuj+2+7(uji12 — TP = 2u) + 5uf =0,
which corresponds to s = 1 and
3 Aa _ 1
Qai=sI+5(85=87Y, Qui=-2I, Qo:=5I.
2 2 2
The operator @2 is an isomorphism on ¢?(Z) since @ is an isomorphism for any
small Aa (as a perturbation of 3/2I), Q2 depends continuously on Aa, and there holds
(uniformly with respect to Aa):
3
Sl -0 400 < NQ2u)l- 00,400
The operator @y is therefore an isomorphism on ¢?(Z) for any Aa (see, e.g.,
[5, Lem. 4.3]). Let us now study the dispersion relation (1.5), which reads here

1
(1.13) (;Jri)\asinf)zQ —2245=0.

It is clear that the latter equation has two simple roots in z for any & € R. Moreover,
if sin & = 0, the roots are 1 and 1/3 which belong to D. In the case sin & # 0, none of
the roots belongs to S' and examining the case Aasiné = 1, we find that for sin & # 0,
both roots belong to D (which is consistent with the shape of the stability region for
the backwards differentiation formula of order 2, see [15, Chap. V.1]). Assumption 2 is
therefore satisfied. Assumption 3 is satisfied as long as a is nonzero since there holds
p=7r=1and a;(z) = —a_1(2) = \az?/2.

Theorem 1 therefore yields semigroup boundedness as long as one uses numerical
boundary conditions for which the numerical scheme is well-defined (this is at least
the case for Aa small enough) and strong stability holds. We shall go back later on to
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the form of our multiplier for the scheme (1.12) and compare it with another technique
that is available in the literature, see, e.g., [8, 9] and references therein.

1.3.2. Lxamples in two space dimensions. — We now wish to approximate the two-
dimensional transport equation (d = 2):

(1.14) Opu+ a10z,u + ag0z,u =0,  uli—g = uo,

in the space domain {z; > 0,22 € R}. When a; is negative, the latter problem does
not necessitate any boundary condition at x; = 0. Following [1], we use one of the
following two-dimensional versions of the leap-frog scheme, either

+2 +1 +1 +1 +1 _
(1.15) U?k + Alal(u?+1,k - “?—m) + A2a2(“?,k+1 - “?,k—ﬂ —ujy, =0,

or

2 2

n+1 n+1 n+1 n+1
Ui k1 T U500 g Y1k T U g Wt =0
9 2 Ujp = U

n+1 n+1 n+1 n+1
(1.16) u™% + Ma (“j+1,k+1 T Uiiie—1 Uikt “jfl,k—l)
: ik

+ >\2a2(

Assumption 1 is trivially satisfied because (1.15) and (1.16) are explicit schemes. The
scheme (1.15) satisfies Assumption 2 if and only if Aj]ai| + Az]az| < 1, while the
scheme (1.16) satisfies Assumption 2 if and only if max(A1|ai], A2]az|) < 1. Let us
now study when Assumption 3 is valid. For the scheme (1.15), we have r, = p; = 1,
and

a’l(zan) = )\1@12’7 a—l(zan) = 7a1(z7’r])7
so Assumption 3 is valid as long as a; # 0. For the scheme (1.16), we have again
rr=p1 =1, and
a1(z,m) = z(A1ag cosn + idqsazsing), a_1(z,m) = z(—A1a;1 cosn + iAgas sinn),

so Assumption 3 is valid as long as both a; and as are nonzero. We refer to [2]
for the verification of strong stability depending on the choice of some numerical
boundary conditions for (1.15) or (1.16). If strong stability holds, then Theorem 1
yields semigroup boundedness and ¢2-stability with respect to boundary data.

Acknowledgments. This article was completed while the author was visiting the
Institute of Mathematical Science at Nanjing University. The author warmly thanks
Professor Yin Huicheng and the Institute for their hospitality during this visit.

2. Tue LERAY-GARDING METHOD FOR FULLY DISCRETE CAUCHY PROBLEMS

This section is devoted to proving stability estimates for discretized Cauchy prob-
lems, which is the first step before considering the discretized initial boundary value
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problem (1.2). More precisely, we consider the simpler case of the whole space j € Z9,
and the recurrence relation:

s+1
ZQUU';L+J = 07 J € Zd7 n > 07
(2.1) =
u?:fjn’ jeZd7 n:O7"'7S7

where the operators @), are given by (1.3). We recall that in (1.3), the as, are real
numbers and are independent of the small parameter At (they may depend on the
CFL parameters Aq1,...,Aq), while S denotes the shift operator on the space grid:
(8%)j := ;4 for j, ¢ € Z%. Stability of (2.1) is defined as follows.

Derinirion 2 (Stability for the discrete Cauchy problem). — The numerical scheme
defined by (2.1) is (¢2-) stable if Q. is an isomorphism from ¢?(Z?) onto itself, and
if furthermore there exists a constant Cy > 0 such that for all At € (0,1], for all
initial conditions (f9);ez, ..., (f§);jeze in £2(Z?), there holds

S

sup |”un ”lz—oo,-i-oo < CO Z Hlfomz—oo,-i-oo
neN

(2.2)
o=0

Let us quickly recall, see e.g. [12], that stability in the sense of Definition 2 is in
fact independent of At € (0,1] (because (2.1) does not involve At and (2.2) can be
simplified on either side by [ [, Axz;), and can be characterized in terms of the uniform
power boundedness of the so-called amplification matrix

Ca Gt
Qerl(’%) Qs+1(“f)
1 0 0
(2.3) o (k) = € My (C),
0 . :
0 0 1 0

where the @:(/{)’s are defined in (1.5) and where it is understood that « is defined
on the largest open set of C? on which @ does not vanish. Let us also recall
that if Q.1 is an isomorphism from ¢2(Z<) onto itself, then @ does not vanish
on (S')4, and therefore does not vanish on an open neighborhood of (S!)4. With the
above definition (2.3) for 7, the following well-known result holds, see e.g. [12]:

Prorosition 1 (Characterization of stability for the fully discrete Cauchy problem)

Assume that Qg1 is an isomorphism from (2(Z%) onto itself. Then the scheme
(2.1) is stable in the sense of Definition 2 if and only if there exists a constant Cq > 0
such that the amplification matriz o in (2.3) satisfies

VneN, VEeR?, |(e,... )" || <Ch.

In particular, the spectral radius of <7 (€1, ... e'¢) should not be larger than 1 (the

so-called von Neumann condition).
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The eigenvalues of o7 (e, ... e%4) are the roots to the dispersion relation (1.5).
When these roots are simple for all ¢ € R?, the von Neumann condition is both
necessary and sufficient for stability of (2.1), see, e.g., [6, Prop. 3]. Assumption 2 is
therefore a way to assume that (2.1) is stable for the discrete Cauchy problem. Let us
also recall that for each eigenvalue of o7, the corresponding eigenspace has dimension 1
since &7 is a companion matrix. Therefore, assuming that the roots to the dispersion
relation (1.5) are simple is equivalent to assuming that <7 is diagonalizable.

Our goal is to derive the semigroup estimate (2.2) not by applying Fourier transform
to (2.1) and using uniform power boundedness of </, but rather by multiplying the
first equation in (2.1) by a suitable local multiplier. The analysis relies first on the
simpler case where one only considers the time evolution and no additional space
variable.

2.1. STABLE RECURRENCE RELATIONS. — In this section, we consider sequences (v™),en
with values in C. The index n should be thought of as the discrete time variable, and
we therefore introduce the new notation T' for the shift operator on the time grid:
(T™v)™ := o™ for all m,n € N. We start with the following elementary but crucial
Lemma, which is the analogue of [10, Lem. 1.1].

Levmma 1 (The energy-dissipation balance law). — Let P € C[X] be a polynomial of
degree s + 1 whose roots are simple and located in D. Then there exists a positive
definite Hermitian form q. on C**1, and a nonnegative Hermitian form gq on C5+1,
that both depend in a €°° way on P, such that for any sequence (vV™)nen with values
in C, there holds

VneN, 2Re (WP(T)’U”)
= (s + D|P(T)v"* + (T — I)(ge(v™, ..., 0" %)) + qa(v™, ..., 0" %),
In particular, for all sequence (vV™)nen that satisfies the recurrence relation
VneN, P(T)" =0,
the sequence (ge(v"™, ..., 0" %)) hen is non-increasing.

The fact that there exists a Hermitian norm on C**! that is non-increasing along
solutions to the recurrence relation is not new. In fact, it is easily seen to be a con-
sequence of the Kreiss matrix Theorem, see [26]. However, the important point here
is that we can construct a multiplier that yields directly the ‘energy boundedness’
(or decay). The fact that the coefficients of this multiplier are integer multiples of the
coefficients of P will be crucial in the analysis of Section 3, see also Proposition 2

below.
Proof. — We borrow some ideas from [10, Lem. 1.1] and introduce the interpolation
polynomials:

VeE=1,...,s+1, Pu(X):=a][(X -z,
ik
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where z1,...,xs11 denote the roots of P, and a # 0 its dominant coefficient. Since
the roots of P are pairwise distinct, the Py’s form a basis of C4[X] and they depend
in a ¥°° way on the coeflicients of P. We have

s+1

P = ZPk.
k=1

We then consider a sequence (v™), ey with values in C and compute(®)

2Re (T(P’(T)v")P(T)v") — (s + 1)|P(T)o"|?

s+1
= T(Pu(T))0™(T — 21) Po(T)v" + T(Py(T)v")(T — T P (T) 0"
k=1
s+1
— > (T = 75) (P(T)v")(T — ) (Ps(T)0™)
k=1
s+1

= 3T i) (T
k=1

The conclusion follows by defining:
s+1
(2.4) ge(w®, ... w®) =) |Pe(T)uw’ P,

0 1 k=1
V(w?, ... w®) e CsHL o1

(2.5) qa(w’, ... w*) =Y (1= |z |*) | Pu(T)u’|?.

k=1
The form g, is positive definite because the Py’s form a basis of C4[X]. The form g¢q
is nonnegative because the roots of P are located in D. Both forms depend in a €>
way on the coefficients of P because the roots of P are simple. O

Lemma 1 shows that the polynomial P’ yields the good multiplier T'P’(T")v™ for the
recurrence relation P(T)v™ = 0. Of course, P’ is not the only possible choice, though
it will be our favorite one in what follows. As in [10, Lem. 1.1], any polynomial of the

form(®
s+1

Q= Zakpk; o,y Qe > 0,
k=1
provides with an energy balance of the form
2Re (T(Q(T)v”)P(T)v”)

= (ay + -+ ag)|P(TW" > + (T — I)(ge(v™, ..., 0" ) + qa(v™, ..., 0" %),

with suitable Hermitian forms ¢.,qq that have the same properties as stated in
Lemma 1.

(3)Here we use repeatedly the property T'(w™) = wntl = Twm, as well as Tw"Tw™ = |wnt1)2 =
T|w™|2.

(4 The sign condition here on the coefficients «y, is the analogue of the separation condition for
the roots in [18, 10].
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2.2. THE ENERGY-DISSIPATION BALANCE FOR FINITE DIFFERENCE SCHEMES

In this section, we consider the numerical scheme (2.1). We introduce the following
notation:

s+1 s+1
(2.6) L:=Y T°Q,, M:=) oT°Q,,
o=0 o=0

so that the discretized Cauchy problem (2.1) reads

Lu} =0, jEZ n>=0,
JEZY n=0,...,s.

un = TL,
J J
The operator M will be the ‘multiplier’ associated with L. Thanks to Fourier analysis,

Lemma 1 easily gives the following result:

Prorosirion 2 (The energy-dissipation balance law). — Let Assumptions 1 and 2 be
satisfied. Then there exist a continuous coercive quadratic form Ey and a continuous
nonnegative quadratic form Dy on (2(Z%R)** such that for all sequences (v™)nen
with values in (2(Z4;R) and for all n € N, there holds

2<M’Un7LUn>_OO,+OO
= (s + DIILo"? 0o + (T = D) Eg(v"™, ..., 0" %) 4+ Do(v", ..., 0" ).
In particular, for all initial data f°,..., f* € £2(Z%R), the solution to (2.1) satisfies

SupEo(’Un, . ,Un+s) < EO(fO) (RS fs))
neN

and (2.1) is ({*-)stable.

Proof. — We use the same notation v™ for the sequence (v7);cze and the correspond-
ing step function on R? whose value on the cell [j; Azy, (j1+1)Axy) x- - [jaAzq, (ja+
1)Az,4) equals v}. Then Plancherel Theorem gives

2(MV", L") oo 400 — (s + DI Lo" |12

— 00,400

TP T o (EN P (T o (e) |28
= [ 2Re (TEDT @ PUDITE) — 5+ DIPUDTE) T35

where v™ denotes the Fourier transform of v™, and where we have let
s+1

Pr(z) = Z @,(ei41,... ,eic‘i)z", ¢ =& Ay,
o=0

and P/(z) denotes the derivative of P with respect to 2.
From Assumption 2, we know that for all ¢ € R?, P has degree s+ 1 and has s+1
simple roots in . We can apply Lemma 1 and get

2(MV™, L") o hoe — (5 + DI|Lo"

—00,4+00

=/ (T~ Dec (7€), ... 0775(€)) + qac (FE). ... oF5(6)) =
. ()
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where ge ¢, qac depend in a € way on ¢ € R? and are 2m-periodic in each (;.
Furthermore, g ¢ is positive definite and ¢4 ¢ is nonnegative. We then define

B0 o0?) = [ auc(@O), . TO)

V(w0 ..., w*) € (2(ZR)*H,
. o — ey €
DO(w yeoos, W ) T /]Rd qd((wo(f)"“’w (E)) (27T)d.

By compactness of [0, 27]¢, the hermitian forms g ¢, qa,¢c are uniformly bounded with
respect to ¢ (because they depend continuously on (). Therefore Fy and D, define
continuous quadratic forms on ¢2(Z%;R)**!, and Dy is nonnegative as the integral
of a nonnegative quantity. Furthermore, g. ¢ is a positive Hermitian form for each ¢
so by compactness it is uniformly coercive with respect to (. Hence Ej is a coercive
quadratic form and the proof of Proposition 2 is complete. O

2.3. ExawmprEs. Let us clarify Proposition 2 in the case of the one-dimensional
examples of Section 1.3. For the leap-frog scheme in one space dimension, there holds

L=T*+XaT(S-8"—1,

and our multiplier Mu} reads

— +2 +1 +1y _ , n+2
Muf =2u}™" + Xa(ujyy —uj™y) =ui"" +uj + Luj,
~—
=0
where the equality Luj = 0 is used as long as (u}) corresponds to a solution to

the leap-frog scheme. We thus recover the more Clagsical multiplier u}’“ + uj used
n [24], but we emphasize that both multipliers coincide only on solutions to the
leap-frog scheme. It will appear more clearly in Section 3 why our choice for Mu?
has a major advantage when considering initial boundary value problems because
the main energy-dissipation identity of Proposition 2 not only holds for solutions to
Lu? = 0 but for any sequence (u") with values in ¢2(Z%). Let us now look at the
energy and dissipation functionals provided by Proposition 2. Since the (two simple)
roots z1, z2 to (1.11) have modulus 1, if we keep the notation of the proof of Lemma 1

and Proposition 2, we get the expressions
Geg (0, w') = |0 = 21 (Qu]” + |0 = 2 (Qu’]’
=2(Jw’|* + [w' ) + 4 Re (iAasin (wlw?),
qac(w’,w') =0,
for all ¢ € [0, 27]. After substituting ( = {Az and integrating with respect to &, we get
Eo(v™,v" ™) =2 Z Am(v}‘f + A:zc(v;”rl)2 +2 Z Azda (U?H - 1);11)1);L+17
JEZ JEZ

and Dy = 0 (no dissipation). Proposition 2 shows that the energy functional Ey is
preserved for solutions to the leap-frog scheme, a fact that also comes more directly
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from the relation

23 Aw(ut? 4 ) (urt? + (] - W) — ) =0,
JEZ

after regrouping

23 Ax(u) T+ ul) ()t - ul)
JEL
=23 Ax(ul™)? + Az(u)?)? =2 " Az(ul)? + Ax(u) )2,

JEZ JEZ

and using summation by parts for the remaining terms. What is important here is that
both quantities |21 (¢)|?+]22(¢)|? and 21(¢)+22(¢) are trigonometric polynomials in ¢,
and therefore the expression of Ey turns out to give a finite sum of ‘local’ quadratic
functionals of one of the forms

n+l n+1
ZAWHA Uity ZAxU]+Zl J+ez ZAMJ+21 Vi,
JEZ JEZ JEZ

This means that we could also define the energy functional Fy for sequences (v;)
defined only for j > 0 and not on all Z by ‘localizing’ in space (this fact is used
in [23] in the context of partial differential equations because the energy functional
that arises in [18, 10] turns out to be a local quantity).

Let us now turn to the scheme (1.12) that is based on the backwards differentiation
formula of order 2. In that case, we have

L= T2@I + ?(S - s—l)) —2T + %I, M =T? (3 + \a(S—S7")) — 2T,

so even if Lu} = 0, our multiplier Muj does not coincide with the ‘more stan-
dard’ u "+2 used in [8, 9]. Here the multiplier M} incorporates some terms that take
into account the spatial discretization while the multlpher u;”“Q is designed to take
advantage of the G-stability of the BDF-2 integration rule, see [15, Chap. V.6]. The
energy-dissipation functionals provided by Proposition 2 are not as elegant in this case
as what they were in the case of the leap-frog scheme. Namely, we keep the notation
of the proofs of Lemma 1 and Proposition 2. Letting z1, 2o denote the roots to the

dispersion relation (1.13), and introducing the notation

3

200 =3

+Mas1n(’ |21(¢)]? +|22(C)|2)7

we compute

e c (W, w') = ‘g +Masin§‘2(‘w1 - zl(C)wO‘2 + |w' - ZQ(C)’LUO‘Q)

2’<§+l)\asmg“)w‘ + 2(¢)|w°? - 4Re(( +Masm§)w w0>
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0 wh) = 3 ivasincl — 112 ST
aac(’w') = (2|5 +irasing| — 2(0) ) '+ (2(Q) - 5)u|

74Re(<2 +z)\asm§)w w > 72‘ +2)\asm§‘ Re((|21%22 + [22]221)wiw?),

for all ¢ € [0, 27]. The energy functional is then defined as
— d
Bo(o", ) = [ 4ocan (9. 570) 2.
R ™

and using the above expression for the Hermitian form g. ¢, we get

R P Y A vyf11>)2
JEZ
—42Am( AR da o — ot )l +/£z £Az)|o7 (€ )|2
JEZ
and rather similar expression for Dy. The problem at this stage is that there is no
obvious reason for 2 to be a trigonometric polynomial in ¢ and therefore the last term
in the decomposition of Ey does not obviously decompose as a linear combination of
local energy functionals
Z AZE’U?_i_el U;L+€2 :
jez
Though the energy functional Ey will be sufficient for our purpose here, its nonlo-
cal feature may prevent from extending the current multiplier technique to obtain
stability results on non-Cartesian meshes. We leave this question to further study.

3. SEMIGROUP ESTIMATES FOR FULLY DISCRETE INITIAL BOUNDARY VALUE PROBLEMS

We now turn to the proof of Theorem 1 for which we shall use the results of Section 2
as a toolbox. By linearity of (1.2), it is sufficient to prove Theorem 1 separately in
the case (f]) = --- = (f;) = 0, and in the case (F}') = 0, (g}) = 0. The latter case
is the most difficult and requires the introduction of an auxiliary set of ‘dissipative’
boundary conditions. Solutions to (1.2) are always assumed to be real valued, which
means that the data are real valued. For complex valued initial data and/or forcing
terms, one just uses the linearity of (1.2).

3.1. Tue case with zERO INITIAL DATA. — We first assume (ff) = --- = (f§) = 0.
By strong stability, we already know that (1.4) holds with a constant C' that is inde-
pendent of v > 0 and At € (0, 1]. Therefore, proving Theorem 1 amounts to showing
the existence of a constant C, that is independent of v > 0 and At € (0, 1] such that
the solution to (1.2) with (fJ) = --- = (f;) = 0 satisfies

At+1
(3.1) Supe—2’ynAt H|un Hﬁ—n,Jroo < C{M— Z Ate—27nAt|"Fn 2
n20 v n>s+1

0
— A
DR SRV A

n>=s+1 Jji=1-r
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We thus consider a parameter v > 0 and a time step At € (0, 1], and focus on the
numerical scheme (1.2) with zero initial data (that is, (ff) =--- = (f§) = 0). For all
n € N, we extend the sequence (u;b) by zero for j; < —ry:

w o Jub it =1-r, jezit
0 otherwise.

Observe that Lvj is not zero for all j € 7% hence the need for the general framework
of Proposition 2. We thus use Proposition 2 and compute:

(T — I)Eo(v™, ..., 0" %) + Do(v™, ... 0"
= 2(MV", L") —oo 100 — (5 + DI L0" 2 o oo

Due to the form of the operator L, see (2.6), and the fact that v vanishes for j; < —r1,
there holds:

AtEPTSTLgf g > 1,

Lv} = J H

0 if j1 <

and we thus get

(T — 1) Eo(v", ..., v"**) + Do(v", ..., o"*)

d
- (H Amk) Do D 2DHMUFFT — (s + DAL (T
k=1

J12lj'ezd—1

d 0

+ (H Axk> Z Z 2(Mv}) Lo} — (s + 1)(Lv})>.
k=1 ji=1—r1—p1 j/€zd-1

We multiply the latter equality by exp(—2vy(n 4+ s + 1)At), sum with respect to n

from 0 to some N and use the fact that Dy is nonnegative. Recalling that the initial

data in (1.2) vanish, we get

(3.2) ef2fy(N+s+1)AtE0(,UN+1. UN+5+1)

ey

+ (1 _ 6727At) Z ef2w(n+s)AtEO(Un’ o ’UnJrs) < SI,N + SQ7N7

n=1
>0
with
(3.3) Sin
N
= 3 e DA (AL, P o — (s + DABIFTR L),
n=0
and
d N 0
= ([T an) S eseeemae S5 5 20ro)0] - (s-+ (L))
k=1 n=0 ji=l-r1—p1 j'€Zd-1
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Let us now estimate the two source terms Sq n,S2,n in (3.2). We begin with the
term Sy y defined in (3.4). Let us recall that the ratio At/Az; is fixed®). Furthermore,
the form of the operators L and M in (2.6) gives the estimate (recall that v} vanishes
for j3 < —r1):

d N P1
So.n < CAt(H Axk> Z o2 (ntst1)At Z Z (U?)Q T (u?+s+1)2,
k=2 n=0

Jji=1-r1 j'€zd-1

for a constant C that does not depend on N, v nor on At. We thus have, uniformly
with respect to N € N, v > 0 and At € (0, 1]:

N+s+1 p1
Son <C Z Ate=?mA Z 1uf, N7z za-1y
n=s+1 J1=1-r1
P1
—2vnA
<C Y ANl g
nzs+1 Jj1=1-m
At +1
<of L S s mnsgeng
v n=s+1 0
DD S
n>s+1 J1=1—-71

where we have used the trace estimate (1.4) that follows from the strong stability
assumption.

Let us now focus on the term Sq y in (3.2), see the defining equation (3.3). We use
the Cauchy-Schwarz inequality and derive (using now the interior estimate in (1.4)
that follows from the strong stability assumption and the fact that the coefficients in
the multiplier M are independent of At):

N
Sin <2 Ate DA A

n=0

17+00|”Fn+s+1|"1,+oo

N
<O At DA (b o ) IE

n=0
N+s+1 Nts+l
B yAt +1 _
v ST At A, L+ O ST AteT A FR
Y n=s+1 n=s+1
VAt +1 —2ynAt n |2 —2ynAt ° n 2
<o =T S e IF™M3 oo + D Ate D g ey -
v n>s+1 n>s+1 Ji=1-71

Ignoring the nonnegative term on the left-hand side of (3.2) and using the coercivity
of Ey, we have proved that there exists a constant C' > 0 that is uniform with respect

(5)This is one first occurrence where restricting to the ‘hyperbolic scaling’ for the time and space
steps is convenient.
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to N,~y, At such that:

At +1
e Tl SRS f ) e L o
n>s+1
0
DRSS S
n>s+1 Jj1=1-r

which yields (3.1) and therefore the validity of Theorem 1 in the case of zero initial
data.

3.2. CONSTRUCTION OF DISSIPATIVE BOUNDARY CONDITIONS. — In this paragraph, we
consider an auxiliary problem for which we shall be able to prove simultaneously
an optimal semigroup estimate and a trace estimate for the solution. The argument
here is independent of the original numerical scheme (1.2), but the auxiliary scheme
introduced in Theorem 2 below will be used later on to decompose the solution to
(1.2) into two pieces, each of which being estimated by separate tools. We thus forget
temporarily about (1.2) and state the following key result.

Turorem 2. — Let Assumptions 1, 2 and 3 be satisfied. Then for all Py € N, there
exists a constant Cp, > 0 such that, for all initial data (f7),...,(f;) € 2(Z%) and
for all source term (g7)j,<0.n>s+1 that satisfies

VF > 0, Z C72Fn Z ||g?1,.||?2(zd71) < +OO7
nzstl 71<0

there exists a unique sequence (u?)jezd’neN solution to

Lu? =0, =1, j ezt n>0,
(3.5) Mul = gi*t* g <0, j ezt n>0,
ul = fr, JEZ, n=0,...,s.
Moreover for all v > 0 and At € (0, 1], this solution satisfies
_9vnA ) Y —2vynA
(36) swpe SR o+ S AT
n>0 Y n>0 P
+ At AN w12, g,
n>0 ji=l-ry
S
—2ynA
< CPl{lef"lIQ_oo,JrooJr > AteTPmAN |9§‘1,.||§2(Zd1)}-
=0 nzs+1 J1<0

Theorem 2 justifies why we advocate the choice Mu} = 2u?+2 + )\a(u?jfll — u?f )
?H + u} as a multiplier for the leap-frog scheme.

Despite repeated efforts, we have not been able to prove the estimate (3.6) when

using the numerical boundary condition u?+2 +wuj on ji < 0, in conjunction with the

rather than the more standard

leap-frog scheme on j; > 1.
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Proof. — Let us first quickly observe that the solution to (3.5) is well-defined since,
as long as we have determined the solution up to a time index n + s, n > 0, then
w511 is sought as a solution to an equation of the form

QS+1un+s+1 _ F,

where F belongs to £2(Z%) (this is due to the form of L and M, see (2.6)). Hence u™
is uniquely defined and belongs to ¢?(Z9) for all n € N.
The proof of Theorem 2 starts again with the application of Proposition 2. Using
the non-negativity of the dissipation form Dy, we get(®)
(T = DEo(u",...,u""*) + (s + DI Lu" |2 0 100
< 2{Mu™, Lu™) oo 400 = 2(g" T, Lu™) _ o 0.

By the Young inequality

s+1 9 2 9
209 Lu") 00 < T I oo o+ 718" P oo
we get
s+1 2
(T = DE(u", .o ™) b LI o < g 0™ P o

We multiply the latter inequality by exp(—2y(n+ s+ 1)At), sum from n = 0 to some
arbitrary N and already derive the estimate (here we use again the fact that At/Axq
is a fixed positive constant):

sup 6_27(”+3)AtE0(u", cou™ ) (1 — e_QWAt) Z e_QW("JFS)AtEO(u", cou™te)
nz1 n=0
+ ) Ate 2 EDAN Ly 1 e,
n>0 J1EZ
< C{e—”sAtEO(fO, YD A Aty Ig}‘l,.||?2(zd1)}~
nzs+1 Jj1<0
Using the coercivity of Ey and the inequality
At
1 — e~ 2VAL > _oat
¢ T AAt+ 1]

we have therefore derived the estimate

—2ynAty|, nj2 Y —2ynAty|, n2
(3.7)  supe ™ 1= o 00 + AT T;)Afe ™ 1= o0, + o0

n>=0
+ Z Ate—2’Y(n+s+1)At Z ||Lu;;1’.||§2(2d71)

n>=0 J1EZ
S
a2 —2ynAt n 2
D T D DL Ay
o=0 n2s+l1 J1<0
(®)Since Lu} =0 for j1 > 1, one could also write || Lu" |||270070 rather than ||Lu™ |||27007Jroo on the

left hand-side of the inequality.
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where the constant C' is independent of 7, At and on the solution (uf). In order to
prove (3.6), the main remaining task is to derive the trace estimate for (u[). This is
done by first dealing with the case where yAt is ‘large’.

e From the definition of the operator L, see (2.6), there exists a constant C' > 0
and an integer J such that

(Lu ) 5(@ Y n+9+1 CZ Z ;Li-éf

o=0 |¢|<J

—_

Since Q541 is an isomorphism, there exists a constant ¢ > 0 such that

S (g5 e YR - LY Sy

JEZD jEZA o=0 jezd

Multiplying by exp(—2y(n + s + 1)At) and summing with respect to n € N, we get

(38) Y Ate ANl |12 g,

n>s+1 J1EL
—2y(n+s+1)At n 2
O ate 008 S
n>0 J1EL
—2vAt —2vnAt 2
+e Y E Ate™ 7" E |U;-L17.||£2(Zd1)}.
n>0 =

The second term on the right-hand side is decomposed as

3 At |2, 1>+2Ate PN 87 M ey

n>s+1 J1EZL J1EZ

Z Ate_anAt Z ||UJ1 .Hp(zd 1) + )\1 Z H|JMH|2 00,+00"

n>=s+1 J1EZ

Choosing yAt large enough, that is YAt > In Ry for some numerical constant Ry > 1
that depends only on the (fixed) coefficients of the operator L, we can absorb the

term
—2ynA
D Ate™ES L zay,

n>s+1 J1EZL

from right to left in (3.8), and we have therefore derived the estimate

—2ynA
Y AN gy

n>s+1 J1EZL
S
C{Z Ate—27(nts+1)At Z ||LU?1$,||%2(Z<171) + e 27AL Z |||f<7 |||200’+OO}.
n>=0 J1EZ o=0
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It remains to use (3.7) to bound the first term on the right-hand side, and we get an
even better estimate than (3.6) which we were originally aiming at:

Z Ate™21mAt Z Huﬂ.H%z(zdfl)

n>s+1 J1€Z
S
< C{Z Tid S VS |g;?;,.||%2<2d-1>}-

o=0 n>s+1 71<0

This gives a control of infinitely many traces and not only finitely many (this restric-
tion to finitely many traces will appear in the regime where yA¢ can be small).

e From now on, we have fixed a constant Ry > 1 such that (3.6) holds for yAt >
In Ry and we thus assume YAt € (0,In Ro]. (Getting rid of all large values of yAt
will be used to gain ‘compactness’) We also know that the estimate (3.7) holds,
independently of the value of yAt, and we now wish to estimate the traces of the
solution (uf) for finitely many values of ji.

We first observe from (3.7) that for all ¥ > 0 and At € (0, 1], there exists a constant
C,, a¢ such that

VneN, e 2mat Z (u;”)2 < Cy At
jezd

In particular, for any j; € Z, the Laplace-Fourier transforms w;, of the step functions

d
uj, : (ty) € RTxRTL uf if (t,y) € [nAL, (n+1)At) x H [jkAzy, (jr+1)Azy),
k=2

is well-defined on {7 € C,ReT > 0} x R4~1. The dual variables are denoted 7 = y+16,
v >0,andn = (12,...,1nq) € R4 It will also be convenient to introduce the notation
na = (NeAxs,...,ngAxg). Given I' > 0, the sequence (uy, (' +i6,1));,cz belongs to
¢%(Z) for almost every (6,n) € R x R¢~1.

We first show the following estimate, which is the Laplace-Fourier analogue of (3.7).

Lemma 2. — With Rg > 1 fized as above, there exists a constant C' > 0 such that for
all v > 0 and At € (0,1] satisfying yAt € (0,1n Ry), there holds

2

p1
39 3 [ 13D an € )G (4 8, m)| dod
‘ RxRd—1 —
J1EZL ly=—1r1
p1 ‘ ‘ 2
+2 / Y. R ap, (OO A )i (3 + 6, m) | d6dy
<0 RXRITH )

< O{Z T VNS |g;1,.||32(zd1>}.

o=0 n>=s+1 71<0

JIEP. — M., 2015, tome 2



The LERAY-GARDING METHOD FOR FINITE DIFFERENCE SCHEMES 391

Proofof Lemma 2. Given 7 = v+ 16 and n, we compute (here j; € Z is fixed):

P1

(3.10) > ar (72 na) i, 10 (1,m)

51:77“1
_ s+1 o—1
1—e TAL

= T+ = 30 3 e )

o=10'=0

p1
(3.11) > e™d.a, (72 na) iz, 14, (Tm)
51:—7'1
1 _e_TAt s+1 o—1

= Muj17o(7—7 77) Z Z O-e(O'—O' )TAty]{Tl,a (77)

o=10'=0

where, in (3.10) and (3.11), we have set

pP1 P P
FTm) =Y ( > az,gezel'm) e (),
bi=—r1 W =—71'
which corresponds to the partial Fourier transform with respect to y = (z2,...,24) €
R?~1, of the step function associated with the sequence (Q I7 /) (no Laplace transform
here).

We need to estimate integrals with respect to (6,7) of the right-hand side of (3.10)
and (3.11). The first term on the right of (3.10) and (3.11) are easy. For instance, we
have (applying Plancherel Theorem):

nt+1)At

Z/ ’Lujl o\ 751 | ded’I] = 27T Z Z/ 72VS||LU?1’.”?2(Zd—1)dS
jrez/RXRI~1 ]1€Zn>0 nit
1—e” —9m
= (27T d 2 At ZAt 2ynAt Z ||LU]1 .||/2 (zd—1y-

J1EZL

We now recall that yAt is restricted to the interval (0,1n Ry, and we use (3.7) to
derive

Z/]R o 1|Lujl, 7,n) ‘ dfdn
J1EZ RN
< O{Z||f”||%oo,+oo+ S Atemar 3 |g;17.||zg(zd_1)}.

o=0 n>s+1 71<0

Similarly, we have

Z/R - 1’Mujl,777{d9d17
X

71<0
J 1— 672’}/At

- 29At 4 ZAtefmAt D IMug, I oy

Jj1<0

= (2m)
which we can again uniformly estimate by the right—hand side of (3.9).
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Going back to the right-hand side terms in (3.10) and (3.11), we find that there
only remains for proving (3.9) to estimate the integral (here there are finitely many
values of o and o'):

% e

J1EL

1— —TAt 2 ,
° |Z77 ()] dody

1_e—‘rAt2 , 9
= - | d# Fo dn,
(=) [ 17 ora

where we have applied Fubini Theorem. Applying first Plancherel Theorem with re-
spect to the d — 1 last space variables, we get

> [ Emwlfmsc Y ¥ (HAwk) AT W DU

J1EL J1€EZ j'ezd-1

T

The conclusion then follows by computing

/ ‘ 77'At

and by recalling that yA¢ belongs to (0,1n Ry]. We can eventually bound the integrals
on the left-hand side of (3.9) by estimating separately the integrals of each term on
the right-hand side of (3.10) and (3.11). O

_ 672’yAt

1
=2TAt—————
d@ TAL AL

The conclusion in the proof of Theorem 2 relies on the following crucial result. Here
both Assumptions 2 and 3 are heavily used.

Lemma 3 (The trace estimate). Let Assumptions 1, 2 and 3 be satisfied. Let Ry > 1
be fized as above and let Py € N. Then there exists a constant Cp, > 0 such that for
all z € % with |z| < Ry, for alln € RY™Y and for all sequence (w;,);, ez € £2(Z;C),
there holds

Py
(3.12) > Jwl
Ji=—r1—p1
P1 2 P1 2
<on{ ¥ X antonwnin) + | 3 antnuin
J1EZ by=—r1 J1<0l1=—r1

Recall that the functions ag,, 1 = —7r1,...,p1, are defined in (1.6).

The proof of Lemma 3 is rather long. Before giving it in full details, we indicate
how Lemma 3 yields the result of Theorem 2. We apply Lemma 3 to z = exp(TAt),
T = v +i0 with yAt € (0,In Ry, na € R4™! and the sequence (uy, (1,7));,cz. We
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then integrate (3.12) with respect to (6,7) and use Lemma 2 to derive

Py
> / @, (v + 6, m)|* dbdn
RxRd-1

Jj1=—7r1—p1
< C{Z||f0||2m,+oo+ T Ate Ay ;»a,.n%mdl)}.

o=0 n>=s+1 j1<0
It remains to apply Plancherel Theorem and we get

Py

Do D At e

Jji=—r1—p1 neN

< C{Z T SV |g;z,.||§2(zd_1)}.

o=0 n>s+1 j1<0

1— e—2’yAt
2vAt

Recalling that yAt is restricted to the interval (0,In Ry}, we have thus derived the
trace estimate

Py
—2ynA
Z Ate=?mAt Z ||U§L1,.H?2(zd71)
neN J1=—T1—p1
S
—2ynA
<O SN R it B g e
=0 n>=s+1 j1<0

Combined with the semigroup and interior estimate (3.7), this gives the estimate (3.6)
of Theorem 2 for yAt € (0,1n Ry]. O
Proofof Lemma 3. — Let us recall that the functions a,, are 27-periodic with respect

to each coordinate of 7. We can therefore restrict to n € [0,27]9~! rather than con-
sidering n € R%"'. We argue by contradiction and assume that the conclusion to
Lemma 3 does not hold. This means the following, up to normalizing and extracting
subsequences; there exist three sequences (indexed by k € N):

— asequence (w¥)pen with values in ¢2(Z; C) such that (w*,. _, ..., w§ ) belongs
to the unit sphere of CPF71+P1H for all k, and (w®, ..., wf ) converges to
(W_p —pys---»wp,) as k tends to infinity,

— a sequence (2¥)zeny with values in % N {¢ € C,|¢| < Rp}, which converges to
€U,
— a sequence (7*)ren with values in [0, 277!, which converges to 5 € [0, 27]?~1,

and these sequences satisfy:

(3.13)
p1 2 P1 2
: k k k k k k k _
Jim oYY an Gt | )| D0 #0ian )l | =0
J1€L b1=—11 §1<0'ly=—r1

We are going to show that (3.13) implies that (w .,wp, ) must be zero, which

—Tri—p1’°’
will yield a contradiction since this vector must have norm 1.
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e Let us first show that each component (wfl)keN, J1 € Z, has a limit as k tends
to infinity. This is already clear for j; = —r; — p1,..., P1. For j; > P;, we argue by
induction. From (3.13), we have

p1

: k . ky, k _
kggloo Z Qpy (Z 1 )wPl—p1+1+Zl _07

1=—T1

and by Assumption 3, we know that ap, (z,7) is nonzero. Hence (wf, | 1) ren converges
towards

1 p1—1
——— Y an(znwp,
ap, (zm) &= T i

which we define as wp, , ;. We can argue by induction in the same way for all indices
j1 > P+ 1, but also for indices j; < —ry — p1 because the function a_,, also does
not vanish on % x R4~

Using (3.13), we have thus shown that for each j; € Z, (w )ren tends towards
some limit w; as k tends to infinity, and the sequence w, which does not necessarily
belong to ¢?(Z;C), satisfies the induction relations:

P1
(3.14) Vi1 €Z, Z ag, (§7ﬂ)wj1+zl =0,
51:—7'1
P1
(3.15) Vi <0, Y z0.a0,(z, 0wy, 44, =0.
51:77“1

e The induction relation (3.14) is the one that arises in [13, 19] and all the works
that deal with strong stability. The main novelty here is to use simultaneously (3.14)
for controlling the unstable components of (w_,., _, ,...,w_;) and (3.15) for control-
ling the stable components of (w_,., _,, ,...,w_;). The fact that w satisfies simultane-
ously (3.14) and (3.15) for j; < 0 automatically annihilates the central components.
This sketch of proof is made precise below.

We define the source terms:

P1 p1
E ._ ko ky\, k k. k k . ky, Kk
Fj o= E ag, (27,1 )wj1+1217 G = g 2%0,a0,(27,m )wjﬁ-élv

li=—11 ly=—r1

which, according to (3.13), satisfy

. k2 _ . k2 _
(3.16) %IL%Z|FJ1| =0, %IL%Z‘GJ'J =0.

J1EZL J1<0

We also introduce the vectors (here T denotes transposition)
koo (K k T — T
le T (wj1+p1’ T ’wj1+1—7'1) ) Ejl T (Mjl-i-m’ T ’wjﬁ-l—ﬁ) ’
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and the matrices:

_p-1(5n) o _an(zn)
ap, (2,1) ap, (2,m)
1 0 0
(317) I[‘(Zvn) = € %pl‘f""l (C)v
0
0 0 1 0
_Ozapa(zm) _wap (2)
Ozap, (2,1m) 0zap, (2,1)
1 0o ... 0
(3.18) M(z,n) := € My v, (C).
0 oo .
0 0 1 0

The matrix L is well-defined on % x R%~! according to Assumption 3. The matrix M
is also well-defined on % x R?~! because for any 7 € R%~!, Assumption 3 asserts that
ap, (-,m) is a non-constant polynomial whose roots lie in D. From the Gauss-Lucas
Theorem, the roots of 9,a,, (-,n) lie in the convex hull of those of ay, (-, 7). Therefore
d,ap, (-,n) does not vanish on 7. In the same way, 9,a_,, (+,1) does not vanish on % .

With our above notation, the vectors W¥, W , satisfy the one step induction

J1? —Jj1?
relations:

T
WJlirl = L(Zk’ Uk)ngl + (Fﬁ+1/ap1 (Zkv 77k)7 Oa cey 0) )
Ejl‘i—l = H“(§7 ﬂ)wjﬂ

T

- W]kl—i-l = M(Zkv nk)W]kl + (G§1+1 (Zkazapl (Zka nk))7 Ov o 70) )
(3.20) Vi1 < —1

E]‘1-1‘1 = M(é’ﬂ)w

J1°

(3.19) Vj; € Z,

e From Assumption 3 and the above application of the Gauss-Lucas Theorem,
we already know that both matrices L(z,n) and M(z,7) are invertible for (z,n) €
% x R4~1. Furthermore, Assumption 2 shows that LL(z,7) has no eigenvalue on S!
for (z,m) € % x R?!. This property dates back at least to [16]. However, central
eigenvalues on S! may occur for L when z belongs to S'. The crucial point for proving
Lemma 3 is that Assumption 2 precludes central eigenvalues of M for all z € .
Namely, for all z € % and all n € R M(z,1) has no eigenvalue on S'. This
property holds because otherwise, for some (z,7) € % x R4~1, there would exist a
solution x; € S' to the dispersion relation

p1

Z 20,a, (2, )K" = 0.

51:—7'1
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For convenience, the coordinates of 1 are denoted (72, ...,7n4). Using the definition
(1.6) of ay,, and defining & := (k1,e™,...,e"), we have found a root z € % to the
relation

s+1 L
(3.21) Y 0Qo (k)27 =0,

o=1

but this is not possible because the s + 1 roots (in z) to the dispersion relation (1.5)
are simple and belong to D. The Gauss-Lucas Theorem thus shows that the roots to
the relation (3.21) belong to D (and therefore not to % ).

At this stage, we know that the eigenvalues of M(z,7), (z,7) € % xR~ split into
two groups: those in %, which we call the unstable ones, and those in D, which we
call the stable ones. For (z,1) € % x R?~!, we then introduce the spectral projector
I3, (=,m), resp. I} (z,m), of M(z,n) on the generalized eigenspace associated with
eigenvalues in I, resp. % . We can then integrate the first induction relation in (3.20)
and get

1

s k Kk Wk‘ _
M(z & ) 0 Zkazapl(zkvnk)

;P T
S MGE ) (F ) (650, 0) 7

J1<0

The projector II3; depends continuously on (z,7) € % x R, Furthermore, since
the spectrum of M does not meet S' even for z € S!, there exists a constant C' > 0
and a § € (0,1) that are independent of k € N and such that

Vi1 <0, HM(zk,nk)ljl‘Hﬁ/ﬂ(zk,nk)H < Ol
We thus get a uniform estimate with respect to k:

3, (5, W[ < ¢ S 1ak 12

710

Passing to the limit and using (3.16), we get II§;(z,n)W, = 0, or in other words
W = iy (2, 1) W

e The sequence (W );, <o satisfies both induction relations (3.19) and (3.20). Due
to the form of the companion matrices I and M, see (3.17)-(3.18), we can conclude
that the vector W, belongs to the generalized eigenspace (of either I or M) associ-
ated with the common eigenvalues of M(z,7) and LL(z,7). We have already seen that
M(z, ﬂ) has no eigenvalue on S' and W, =1I¥ (2, Q)EO, so we can conclude that W,
belongs to the generalized eigenspace of L associated with those common eigenvalues
of M(z,n) and L(z,7) in Z.

The matrix L(g,i) has N eigenvalues in %/, N® in D and N¢ on S*. (Since z may
belong to S', N¢ is not necessarily zero.) With obvious notations, we let IT;"*“(z, )
denote the corresponding spectral projectors of L for (z,7) sufficiently close to (z,7).
In particular, the eigenvalues corresponding to IIf(z,n) lie in % uniformly away
from S! for (z,7) sufficiently close to (z,7). We can then integrate the first induction
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relation in (3.19) and derive (for k sufficiently large):

1 k k\—j1—1lytu/ .k ,.k k T
o O LE TR ) (R0, 0)
it iz0

Using the uniform exponential decay of L(z*,n*) =1 =1T1% (2% 7*) and (3.16), we finally
end up with

I (2%, YW =

i (z,n)W, = 0.

Since W, belongs to the generalized eigenspace of L associated with those common
eigenvalues of M(z,7) and L(z,7) in %, we can conclude that W, equals zero. Apply-
ing the induction relation (3.19), the whole sequence (W )j, ez is zero which yields
the expected contradiction. O

The crucial property that we use in the proof of Lemma 3 is the fact that up to
z € S!, the eigenvalues of M(z,7) lie either in D or % . For the leap-frog scheme,
this property would not be true if we had imposed the auxiliary numerical boundary
condition u?” + uf} rather than 2u;-l+2 + )\a(u?j_rll - u?fll)

Let us also observe that we have used the fact that a,, and a_,, are non-constant
in order to study the induction relation (3.15). There might be some schemes for
which ap, and/or a_,, are constant but for which one can still apply similar arguments
as in the previous proof, even though (3.15) is an induction relation with fewer steps

than (3.14). In this respect, Assumption 3 might be relaxed in specific applications.

Remark 2. — The auxiliary problem (3.5) is in general not of the same form as (1.2)
because in (3.5) one has to impose infinitely many numerical boundary conditions.
This is due to the fact that the stencil of M incorporates points ‘on the left’ with
respect to the first space variable. A remarkable exception occurs for explicit schemes
with s = 0, for in that case the multiplier Mv} reads v;”l and (3.5) is exactly
the auxiliary problem considered in [7] (and labeled (2.7) there) where one imposes
Dirichlet boundary conditions on finitely many boundary meshes (just use g; =0
for j1 < —r1). In full generality, there still remains an open problem of constructing
a set of dissipative numerical boundary conditions of the same form as (1.2) with
s > 1, that is with finitely many numerical boundary conditions, and for which one
can prove by hand both a semigroup and a trace estimate as in Theorem 2.

3.3. Enp or tHE PROOF. — As explained in the introduction of Section 3, the linearity

of (1.2) reduces the proof of Theorem 1 to the case (F]') =0, (¢7) = 0, since we have
already dealt with the case of zero initial data. We thus focus on (1.2) with (F}') = 0
and (g}') = 0, and write the corresponding solution (u}) as u} = v} + w}, where the

sequence (v}') solves:

Ly =0, j1>1, j ez,
(322) MU? = Oa jl Oa j/ S Zd_la

v = fi jEZ, n=0,...,s,

=
<

JE.P.— M., 2015, tome 2



328 J.-K. CouL.oMBEL

and (wf) solves:
Lw} =0, JEZY, j1>1,n>0,
s+1
(8:23)  QuiTT ) By w7 =G jEZY i=1-r,,0,n 20,
o=0
wi =0, JEZY n=0,...,s
For (v} + wf)j,>1-r, to coincide with the solution (u}) to (1.2), it is sufficient to
extend the initial data fJQ7 ..., [} by zero for j1 < —rq, which provides with the initial
data in (3.22) on all Z4, and to define the boundary source term in (3.23) by:
s+1
+stl ot +1 +
(3.24) gyt o7 ZBJI)O-U?JJ.

We can estimate the solution (v}') to (3.22) by applying Theorem 2. In particular,
the trace estimate:

Py
—2ynA
S A2 St [ < cz TR
n>=0 Ji=1-r1
for P, = max(p1,q1 + 1) gives (recall the definition (3.24) of ~"+8+1)
0 max(p1,q1+1)
Yo At NG gy SC Y AT YT ok ey
n>s+1 J1=1—r1 n=0 J1=1-r1

s
<CY I r, oo
o=0

We can apply Theorem 1 to the solution (w}) to (3.23) because the initial data in
(3.23) vanish. We get:

nz=0

v _
supe” "M w7, Lo + T_HZAte A ™ IF L e
>0 v n=0

p1

+ZAte_2WAt Z ||w?1,.||§2(zd71)
nz=0 Jj1=1-m
0
<C Y At N7 LI gay < CZHIf"HIl r1 oo
n>s+1 Jji=1—-7r1

Combining with the similar estimate provided by Theorem 2 for (v}), we end up with
the expected estimate:

—2ynA —2ynA
sup e Al 1T, Lo + AT A, o

n20 At+1 n>0
P1
—2ynA
0 Ate AN, I gaey < CZ|\|JM|||1 S
n=20 Ji=1-mr1

which completes the proof of Theorem 1.
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4. CONCLUSTON AND PERSPECTIVES

Let us first observe that in [30], Wade has constructed symmetrizers for deriving
stability estimates for multistep schemes, even in the case of variable coefficients.
His conditions for constructing a symmetrizer are less restrictive than Assumption 2.
However, the symmetrizer in [30] is genuinely nonlocal and it is therefore not clear that
it may be useful for boundary value problems. The main novelty here is to construct
a local multiplier whose properties allow for the design of an auxiliary dissipative
boundary value problem. This is the key to Theorem 1, despite the nonlocal feature
of our energy functional.

The main possible improvement of Theorem 1 would consist of assuming that only
the roots to (1.5) that lie on S! are simple. Here we have assumed that all the roots,
including those in D are simple. If we could manage to deal with multiple roots in D,
then Theorem 1 would be applicable to any stable numerical approximation of the
transport equation (1.9) (recall that uniform power boundedness for the amplification
matrix &7 given in (2.3) requires only that eigenvalues of modulus 1 be simple).

The results in this paper achieve the proof of a ‘weak form’ of the conjecture in [17]
that strong stability, in the sense of Definition 1, implies semigroup stability. However,
an even stronger assumption was made in [17], namely that the sole fulfillment of the
interior estimate

gl —2ynA YAt +1 —2ynA
AT Z Ate A WM IT -, 4o S O— Z Ate 2N FM oo
v n>s+1 n>=s+1

when both initial and boundary data for (1.2) vanish, does imply semigroup stability.
The analogous conjecture for partial differential equations seems to be still open so
far, but we do hope that our multiplier technique may yield some insight for dealing
with the strong form of the conjecture in [17]. We also hope to extend our multiplier
technique to prove some stability estimates for some multistep finite volume schemes
on non-Cartesian meshes.
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