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FINITE DIFFERENCE METHOD FOR GENERALIZED
ZAKHAROV EQUATIONS

QIANSHUN CHANG, BOLING GUO, AND HONG JIANG

ABSTRACT. A conservative difference scheme is presented for the initial-
boundary value problem for generalized Zakharov equations. The scheme can
be implicit or semiexplicit depending on the choice of a parameter. On the
basis of a priori estimates and an inequality about norms, convergence of the
difference solution is proved in order O(h? +12), which is better than previous
results.

INTRODUCTION
The Zakharov equations [20]
(1.1) iE,+E.,,— NE=0,

1
(12) 72 Nu = (N 4 |EP)ax =

describe the propagation of Langmuir waves in plasmas. Here the complex
unknown function E is the slowly varying envelope of the highly oscillatory
electric field, and the unknown real function N denotes the fluctuation of the
ion density about its equilibrium value.

The global existence of a weak solution for the Zakharov equations in one
dimension is proved in [19], and existence and uniqueness of a smooth solution
for the equations are obtained provided smooth initial data are prescribed.

Numerical methods for the Zakharov equations are studied only in [5, 9, 10,
and 15]. A spectral method is used to compute solitary waves and the collision
of two solitary waves in [15]. In [9, 10], Glassey considered an energy-preserving
implicit difference scheme for the equations and proved its convergence in or-
der O(h + 7). In [5], we propose a new conservative difference scheme which
involves a parameter 6, 0 < 6 < % ; when 6 = % , the new scheme 1is identical
to Glassey’s scheme. For § = 0, the new scheme is semiexplicit, explicit in N,
but implicit in E. Numerical experiments demonstrate that the new scheme
with 6 =0 is more accurate and efficient compared to 6 = §. Convergence of
these schemes is proved in order O(h + 1) in [5, 9, and 10], while the order of
the truncation errors is O(h% + 12).
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For suitable initial data, the solution of the initial value problem for (1.1)-
(1.2) converges as 4 — oo to a solution of the cubic nonlinear Schrodinger
equation

(1.3) iE+ Exx + |EPE =0

(see [1, 17]).
The generalized nonlinear Schrodinger equation

(1.4) iE;+ Exx+ f([E?)-E=0

has been considered in physics (see, for example, [2, 3, and 11]). Here, f(s) =
s#(p > 0), f(s) =1-e"*, f(s) = i35 or f(s) = In(1+5). Existence and
uniqueness of the generalized solution for the equation (1.4) have been obtained
and numerical methods for (1.4) have been studied (see [4, 6, and 18]).

The generalized Zakharov equations are also considered in [21]. In the
present paper, we consider the following initial-boundary value problem of gen-
eralized Zakharov equations in one dimension:

(1.5) IE,+Ex =Nf(EPE, xp<x<xg,T>t>0,
(1.6) N = Nex = 55 (F(EI),
where
(1.7) fec=(®Y), F@)= [ fwde;
0
(1.8) E(x,0)=E%x), N(x,0)=Nx), N(x,0)=N'(x),

(1-9) E|x=x,_ = Elx:xR = 0, le:x,_ = N|x=xR = O, u|x=x1, = u|x=xk = Os
and the potential function u is given by
(1.10) Uxx = N;.

Moreover, we supplement (1.5)-(1.10) by imposing the compatibility condition
XR

(1.11) / NY(x)dx =0.
XL

We propose a conservative difference scheme with parameter 6 of the gener-
alized Zakharov equations. The difference scheme conserves two conservation
laws that the differential equations possess. For 8 = 0, the scheme is semiex-
plicit. We will prove the convergence of the difference solution for all 6 € [0, %]
in order O(h? + t2), which is consistent with the order of the truncation error
of the difference scheme. This improves the results of order O(k + t) which
were given in [5, 9].

In §2, we describe the difference scheme and its basic properties. Some a
priori estimates and the proof of convergence of the difference scheme are given
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in §3. Long and highly technical proofs of two lemmas in §3 are placed in the
Supplement section at the end of this issue.
2. FINITE DIFFERENCE SCHEME

We consider a finite difference method for the problem (1.5)-(1.11). As
usual, the following notations are used:

- T
xj=x +jh, t"=n-t, osjgj=[f’ih—’“], n=0,l,2,...,[?],

E(j,n)EE(xj,tn)a N(j,n)EN(Xj,tn),
E} ~E(j,n), N}!~N(j,n),

1 1
WP)x = 5 (Wi = WD), WPz =2 (W] = Wi,
1 1 -
([,an)t ;(u/}r&l - u/jn), (u/jn);z ?(VV]n _ Van l)’

J
w3 =hY WP, Wl = sup [W]I,
j=1 1<j<J
T T
- Z’ ﬂ_ p’

and in this paper C denotes a general constant, which may have different values
in different occurrences. Thus, our scheme is written as
(2.1)

. 1
i(ET )+ 5(E] ez + (E])ex)
_ 1 F(E*'?) - F(E}P)
- Nn+l+Nn En+l+En , <j<J,

. (NI — (1= 20)(NM)uz = O((NI*) 5 + (NP1 5)
22 = (FIE!P)xs, 0<6< .

2
The initial data and boundary conditions are approximated as
(2.3) E? = E%x;), N?=Nx;)),
N} =N)+1N'(x;) or
(2.4) N} =N} +1N'(x)) + = (No)xx (F(EJ)xzl,
(2.5) El=E'=0, N6'=N,=O, Wit =yt oo,

where the difference scheme (2.2) is used to approximate N9 in (2.4). We also
define {u;.”%} , as R. T. Glassey did in [9], by

(2.6) W= (N, j=1,2,...,0-1.

We note that the equations (2.1) are implicit, and a tridiagonal system of
equations is involved. For 6 = }, the equations (2.2) are also implicit, and
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another tridiagonal system of equations needs to be solved. However, when
6 = 0, then the scheme (2.2) for N is explicit, and no tridiagonal system needs
to be solved.

Theorem 1. The difference problem (2.1)-(2.6) possesses the following invariants:
IE"|12 = Const
and

. J
H;:H% = |EZ B + IEZI3 + i 13 + (1 - 26)h D NIINT
J=1

1
+O(IN™ 3 + INPIS) + 3k Y IF((EF' ) + F(EFR))(NH + N
j=1
= Const.
Proof. Computing the inner product of (2.1) with (E,'."'l + E}) implies
(2.7
. 1
(B EFY 4+ E]) + 5((EJ sz + (E )z, EJ*' +E])
F(IE}*'?) - F(IE}P?)
1
B [E]P

|-

1 1
((N;+'+N;')(E;.'+ +E}) , ET* +E;') ,

where
1 1
((Ef*);, EJT +E})

QA= QA=

1 1
(E*' — E7, E*' + ET)

J J

= ~(IE" 3~ IEM3) + h S EM*' - EF —hY_E'-E™T,
j=1 Jj=1

~ (™) sz + (Elxx, ET' +ED)

= ((E7+l)x + (E}')x s (E,"H-l)x + (E]n)x)

J J R
= EZ B+ EHIE + h 3 (EF* e (B)x + h 3 (E)x - (B} V),
j=1 =l
F(IE}*']) - F(IE7P) En+l +E'.')
1 ’ J

EFE-IEE

F(|ET'1?) - F(IE"?)
RN

1 1
((N}'* + NI (EFT + ET)

J
=hy (NJ*'+N}) |ET 4+ ETR.

j=1
Thus, we take the imaginary part of (2.7) and use the formulae derived above
to get |

;(IIE”“H% - IE™3) =0,
1.e.,

(2.8) IE*|3 = |1E°|13 = Const.
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Computing the inner product of (2.1) with 7(E] n+1)- and taking the real part,
we have

1 1, <
(2.9) —5(||E§'+‘II% I|EZII3) = th (NI + NOIF(IET?) - F(IE]P).
Jj=1

Next, we compute the inner product of (2.2) with (u?” + u;'_%), and by
using (2.6) we obtain
(N{)a> uf” + u?—*) — (1 =20)(N}', (N])e+ (N7~1))
— O(NT* 4+ NP1 (NP) + (NT1))
= (FEFP), (NP + (N7 7)),

which is equivalent to
(2.10)

J
N2 + g+ - 20)hZN"+‘ “NJ - (1-26)hy_NJ-N7~!

~

+O(IN"Y3 — IN"Y3) + Z (IETP)(N - NPy =0

where (2.6) is used to reduce the first term.
It follows from (2.9) that

_ 1, &
~IlEZ 3 + |1 ES ‘II%=5hZ (EF*'P) - F(IE]I))(NTH + NJ)
j=1
1 J
(2.11) ihz (F(E}®) + F(EF'P)(NT + N

Jj=1

J
—hY (F(ETP)(NFH = N7,
j=1

Combining (2.10) and (2.11) yields
H,:’J'% = H,:'_% = Const. O

Theorem 2. Assume E(x,t) € C3, N(x,t) € C for the solution of problem
(1.5)-(1.11) and f(s) € C*(R*). Then the difference scheme (2.1)-(2.2) pos-
sesses truncation errors of order O(h? + 12).

Proof. By Taylor’s expansion, we have

2
E(,n+1)+E(,n) = [2E+ 54—E,,+0(z3)]

x=xj,t=t"+%
2
(BG, n+ )= [Ei+ 35Eu+ 0]

x=x;, =4
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2
(N, m)xx = [Nax + %Nxxxx + O(hS)]

’
X=Xxj,t=t"

and

F(E(j, n+ D) - FIEG, mI?)
|EG, n+ D2 = |EQ, n)?
={[FIEG, n+ )+ F'(EG, n+ 5)PDEG, n+ D = E(, n+3))
+5F"(IEG, n+ 5)P)EG, n+ D = |E(j, n+ 3)I*)?
+ 5 F"(EG, n+ 5)PEG, n+ D = EG, n+ 5P +---]
~[F(E(, n+3)*) + F'(IEG, n+ 3)DEG, W = |E(, n+ 3)I?)
+3F"(E(, n+ HEG, )P = |E(j, n+3)P)?
+ 5 F"(EG, n+ )EG, m = |EG, n+ 3)P)* +---1}/
UEG, n+ DI~ |E(, n)P]

=F'([EG,n+ )+ sF"(EG, n+ HP)
“(EG, n+ D +|EG, n)? = 21E(, n+ ) + LF"(EG, n+ 1))
[(EG, n+ D> = |E(, n+ $)I?)?
+(EG, n+ D= EG, n+ PP - (EG, m)* - EG, n+ P
+(EG, m* - EG, n+ HHH+0(x)
=F'(EG,n+ )P+ F"(EG, n+ D) -2 (EG, n+ P
+3F"(EG, n+HP)
C(EG, n+ D+ EG, n)l* + 31EG, n+ D)
+|EG, n+ D |EG, n)]> = 3lE(j, n+ DPIEG, n+ })]?
—3E(j, m)*-|E(, n+ 1)} + O(<%)

3
= SUEG, n+ PP+ TLUEG, n+ D) - (EG, n+ HP)a

2
+3/UEG, n+ DB - SUEG, n+ DI + 0.

Using equalities derived above, we obtain from the difference schemes (2.1)

and (2.2)
(2.12)
iE;+ Exx = Nf(EP*)-E
it? 72 h?
+ _ﬁEllt - ?Exxu - ﬁExxxx

2 2 2
+ G ES(EP)Nu+ G NS(EP)En + 5 NES (EP)(EP)u

2
+ 5 NES (EP)(EP))?

+O(h® +1%)
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and
Nit — Nxx = (F(lElz))xx
h2 h*
@.13) [T Mo+ 0 N+ Mo+ 15 (FUEP ]
+O(h3 +13).

Thus, the truncation errors are O(h? + 12).

In [5], we have used the conservative scheme to compute solitary waves and
the interaction of two colliding solitary waves for the Zakharov equations (1.1)
and (1.2). Numerical experiments demonstrate that the semiexplicit scheme
with @ = 0 is more efficient and accurate than the implicit scheme with 6 = 5
For example, if we require that computational errors be less than 0.1 during the
entire time period of the solitary wave, then the step sizes # = 7 = 0.25 can be
taken for the scheme with 6 = 0, but the step sizes # = t = 0.1 are needed
for the scheme with @ = 5. To achieve the same accuracy, the scheme with
6= % takes a longer CPU time than the scheme with 6 = 0, and the ratio of
the CPU times used by the two schemes is

534.94
78.26

=

Rt = ~ 6.8.

3. CONVERGENCE OF THE DIFFERENCE SCHEME

In this section, we consider the convergence of the difference scheme (2.1)-
(2.6).
We define the errors by

(3.1) e} =E(j,n)—E] and n}=N(j,n)—NJ.
Let
(3.2) U=y, Ut =uUrt o,

Then the error equations are obtained as follows:
(3.3)

e + 1€ x + (€])z]
F(EG, n+ DP) = F(EG, mP)
|E(.]’ n+ l)|2 - |E(J’ n)I2

=RE+%[N(j,n)+N(j,n+1)]

'[E(j’n+ l)+E(.lan)]
1NHN,,H)F(IE}'“IZ)—F(IE}'IZ)
J J |El'~'+l|2—|E;'|2

- 5 (Ep + E)),

(’7;'):? ( 20)(’7} )xx - 0[( l)x.? + (ﬂ;_l)x)?]
=RV + [F |E(J > n)| - F(IE/"IZ)]XE>
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where
2 h2
RE = [ 1214 Ey - 8 Exxtt - EExxxx
72 2 72 2 72 4 2 2
. + g ES(EP)Nu+ 5 NS(E")Eu + 5 NES(EF)(EP)u
1.2
+ DNEFGERQED?)|
X=Xj,t=t
+ O(h3 +17%),
RN = Ntttt +6-1 Nxxtt + 5 i 5 Nxxxx + il (F(lEl ))xxxx]
(3.6) 12 12 x=xj, t=t"

+O(R +1%),
in view of the formulae (2.12) and (2.13).

Lemma 1 (Sobolev estimate [8]). Suppose W € qu(R"), D"W € L,(R"), 1<

g,r<oo. Thenfor 0<j<m, £ <a<1, wehave
ID'W ||z, < CID"W |, - IWIIL,®,

where—--L+a(———)+(1 )

. If we define C, = %, then

NI-—

Lemma 2. Let r = < \/1726’ 0<6
the following inequality holds:
Rr S Cl Qr s

where
Re = [ 12 + 1(1 = 20)(IN™113 + IN"113),

J
Q: = [l 3 + (1 -20)h Y N7*1. N7
Jj=1

Proof of Lemma 2. Let (Wr), ="} and (W?),z = N?; then Wg' = W} =0
and N} = (W/")x. Thus, we have
J

Q. =h 212[(%")”12 +(1-20)h Y (W )z (W)ss,
jjl j=IJ
=Y [(W)xl® + 3(1 - 26)h Z[(N}'"l)2 + (N1,
We use the followirjl;notation: a
DW= (WM)x, DW}'=(W})x,

Op = —172D?, 2D+ (1 - 20)04]
P=12p2 +1(1-26)D", —172p?
and
Ro= [TTDP +3(1-20)DY, 12D? ]
b= 12D2, —772D2 + L(1-20)D*|”
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It is easily verified that

J
Qr — hz(u/jnﬂ , ;,an)
j=1
[-172D%, 172D?+4(1-20)D* W"+l>
-2p? +i(1-20)p*,  —t2D2|\ WP

-hjz;(w"“ w00 (" ).

and
J
Wn+1
z Wn+l RD ( W" ) .
Assume that (Y;, Y>) is an eigenfunction associated with an eigenvalue A
of Qp;then
—-172D%Y, + 172D%Y, + 4(1 - 26)D*Y, =AYy,
172D%Y, + 4(1 - 26)D*Y, - 17ID*Y, = AY,.

By adding and subtracting these equations, we obtain

(3.7 11-20)D* (Y1 + Y)) =AY1 + 12),
(3.8) =2172D% (Y, - Y») - 1(1 - 20)D*(Y, - 1) = A(Y; - 1)).
If we look for an eigenfunction with Y} = ¥, = Y, then (3.8) always holds

and (3.7) implies that Y is an eigenfunction of the operator 1(1—26)D* with
eigenvalue %(l — 20)uq, where u4 is the eigenvalue of D*. This provides

J eigenvalues of Qp. On the other hand, if we seek an eigenfunction with
Y, =-Y, =7, then (3.7) holds and (3.8) implies that the eigenvalue A is of
the form —212u; — 1(1 - 20)us with p, an eigenvalue of D?.
For an eigenvalue of Rp, we have
-7 2D2Y1 + 5 (1 - 20)D4Y1 + T_2D2Y2 AYy,
2D2Y| _2D2Y2 + 5 (1 - 29)D4Y2 AY;.
A similar argument yields that the eigenvalues and eigenfunctions of Rp are
(31 =200, (Y, Y)}, (=202 + §(1 - 200, (Y, - V).

Since Rp and Qp have a common set of eigenfunctions, the inequality R, <
CQ: is equivalent to

(3.9) A(Rp) < CA(Qp)

for the corresponding eigenvalues.
It follows from Fourier analysis that the eigenvalues of the operators D? and
D* are

Uy =2h72 (cos 2njh

XR — XL

—1) and us=p3, j=1,2,...,J.
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Thus, we have

. . 2
AR = 2772 2p2 (cosﬂlf‘— - 1) +(1-260)2h~* (cos 2njh_ _ 1) ,
. XR — XL XR — XL

2
A2 = 222" 2(cos 2njh )+(l—20)2h"‘ (cos 2njh__ 1) .
X — XL

XR — XL

Substituting these eigenvalues into (3.9) yields

. . 2
4172 h2 (l—cos 2’”’; )+2(1-2e)h-4 <1—cos 2njh )

XR — XL XR — XL
. O
<C [41:-2h—2 (l — cos M) -2(1-20)n~* (1 _ cos 2njh ) ] ’
XR — XL XR — XL
ie.,
(3.10) ' |
2+ (1-26)r (1 _ cos 22" ) < [2 —(1-26)r (1 — cos 2R )] .
TR~ XL XR — XL

The inequality (3.10) holds with C; = §—i§‘;—§g§-’, provided r < /25 . This
completes the proof. O

Lemma 3. Assume E%(x) € H!, N%x) € Lz, N(x) € Ly; |F(s)| < C1s® +
C2,0<a<7 for s >0, andr-;<,/ 0<0<— Then we have the
estimates
IEM2<C, |EXN2SC, ||EMew<C,
INl2<C, i< C, e <C, 0<n<
Proof. Tt follows from Theorem 1 that
IlE™2 < C,

alN

and

IEZUR + DR + 1478 + (1 = 2008 N7 A
j=1

12
+O(IN™ 3 + IN")13) + Eh S IF(EF?) + F(E}DINI + NJ)
j=1
= Const.

Using Lemma 2, we have

20
EZ IR+ B+ I+ (55 +0) (V1B = IV7IE)

(3.11)

J
+ 2h SIF(E}P) + FEJDIN™ + N < C.

j=1
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The last term & on the left of the inequality (3.11) is estimated by

J
1
|-CZ| < EhE :l[F(lE]n+1|2) 'N;l+l +F(|Ejn|2) .NJ{I+1
Jj=1

+ F(EJ* )N} + F(E] )N}

J
G < SR YN+ (N
Jj=1

1 d n+1}2y\2 n|12y\2
+Eh§[(F(IE,- )"+ (F(IEFI%)7]
for any ¢; > 0. By Lemma 1 and the Interpolation Lemma [14], we get

J
hY I(FUE ) + (F(E] 1)

Jj=1

J
< ChY (B[] + |EJ[* + |E}* e + |EJf) + C
j=1

J
=C+Ch Z(IE}1+1|6—2¢5 + 'E;1|6—26 + 'E;x+1|3—6 + |E1'~'|3_'5)
Jj=1

< C+ CIEF 32 - |E™ 12 + | EZI32 - | E" 15~
+ ||E;'c'“||§_g . IIE"‘“1||§'g +||En-4. ||En||§-,§],

where a=3-4,3>6>0.
Using the inequality
1 1

1 7 1
(82a)p+3,‘(5b) ’ I—,+F=l,a,b,17,l7’,82>0,

a-b< 1
p
we have
J
R F(EF2)? + (F(EF)M
(3.13) j=1
C
< C+e(lEF 5+ IEZI3) +'5.

Substituting (3.12) and (3.13) into (3.11) and choosing &; = ¢; = l‘Tzf +6, we
get the following inequality:

1 1 1
SIEFIE + SIENB + ol 13
1/1-26 n+1y2 n|2
= ——— <
b3 (a2 +6) N+ N < C.
from which the following estimates are obtained:

n+
IEZ3<C. INE<C, i<
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It follows from the discrete Sobolev inequality in one dimension that

"EnHOO < Ca “un+%”oo S C. D

The proofs of the following two lemmas are given in the Supplement section.
Lemma 4. Assume that the function F(s) is analyticin R*, E%(x) € H}, No(x)
€ Ly, N'(x) € Ly; f(s) € C*(RY), |[F(s)| < Cis*+Cy, 0< a < 3, for
§>0,and r=3< ,/ﬁ, 0<o<! > - Suppose that the solution of problem

(1.5)-(1.11) satisfies E(x,t) € C°, N(x,t) € C3. Then we have the following
estimates:

1P+ - Pt
< Ct(h* + )2+ Cr(lle™ |13 + lle™|I3 + llez 113 + llerll3 + lln™ 13 + 1n™113)
where

F(E(,n+ D) - F(E(G, n)P)
|EG,n+D)-|E(j, n)l

P —Re ((N(j, m)+ NG, n+1))
'(E(.]’ n+ 1)+E(J’ n))
F(E™') - F(EP)
EFTE - |ED]

—(N7 + NT)

(E"+I+E") n+l e}r_l),

"*5—hZ[F(|Ej n+ 1)) - F(E(, n)?)

Jj=1
F(EM'®) + F(EG, m)P)(nit" +np).
Lemma 5. Assume E°(x) € H}, N%x) € L,, N'(x) € L,; f(s) € C*(R*),
|F(s)| < Cis*+Cy, 0<a< 3, for s>0,and r=3%< /125, 056 <
%. Suppose that the solution of problem (1.5)-(1.11) satisfies E(x,t) € C?,
N(x, t) € C3. Then we have the following estimates:
I(RE, &' = e)| < Ca(h? + %)}
+Cr(lle™ 3+l 15+ ed 13+ llex 3+ 1ln™ 15+ 1n"113)-
Theorem 3. Assume that the function F(s) is analytic in R*, E%(x) € HO,
NO(x) € Ly, N'(x) € Ly; f(s) € C®(R*), |F(s)| < Cis*+Cy, 0<a< 2,
for s >20,and r = § < \/T'-'ﬁ' 0<0< % Suppose that the solution of

problem (1.5)-(1.11) satisfies E(x,t) € C*>, N(x,t) € C3. Then the solution
of the difference problem (2.1)-(2.6) converges to the solution of problem (1.5)-
(1.11) with order O(h* + t?) in the Lo, norm for E, and in the L, norm for
N.

Proof. First, we derive an estimate of e}. Computing the inner product of

(3.3) with (e] e"tl 4 e}) and taking the imaginary part, we have

(3.14) ;(Ile”“II% le™l13) = Im(R®, e]*' +e]) + Ps,
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where

F(E(,n+ 1)) - F(E(, n)P)
IE(J’ n+ 1)|2 - |E(.]’ n)IZ

P =Im (}(N(j, n)+ NG, n+1))

<(EG, n+ 1) +E(, n))
_ Loy pgreny OB = FOESP)
& T B

F(EJ*'P) - F(EPR)
BT =B

(E;'*l +EN, e}’*' + e}’)

1 1 1 1
= Im (Z(”;l + ) (E}* +E}), ef* +e}')

+Im (%(N(j, n)+N(j,n+1))

(FUEG, n+ 1)R) - F(EG, mP) _ FUES*') - F(E}P)
EG,n+ DE-1EG, mF . [EFE-[EIP

“(EJ*' + E}), et +e;.') )

Using the inequalities (4.2), (4.3) in the Supplement, and Lemma 3, we obtain
(3.15) P3| < Clln™ (15 + 0" 115 + lle™* 113 + lle™ 13).
It is easy to obtain the estimate
(3.16) [Im(RE, ef*! +e])| = Im(O(h? + 1%), 7+ + e7)|
' < (R + %)% + [le™ 13 + lle™|13)-

Thus, it follows from (3.14), (3.15), and (3.16) that

le™* 13 — lle™IF < Cx(lln™ M3 + ™13 + lle™ 113 + lle™I13)

3.17
(3.17) + Ct(h? + 12)2

Computing the inner product of (3.4) with U ;”* +U ;'—* and using (3.2), we
have
(3.18)

(U, U U — (= 20)(n, (U + U7 )
— O 4+, (U R U )
= (RY, UM 4 UM+ (FEG, mP) - F(EIPR), (U + UM h,5),

where

n n n— 1 n n— n n—
~(U D U+ U = (@ - U ot v o)
1

= -0U - 1w Had,

J
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(o, (U 4+ U ) = r(ny, () + (1))
= hZ(n"*‘ - n, N,
w g (U U ) = I B - I,

W(F(E(, M) - F(EN), (UM + U ) 5)

||
M\

[FIE(, ) = F(E])Im;+ = n;~")

-
]
—_

||
[\/]g.

F(IE(J n+ D) = FIEP )+ +n)

<.
Il

J
ZF(|E(J n)*) = F(E} )} +nj ™)

J
ZF(IE(J n+ 1)) - F(EG, n)P)
- F(EJ' ) + F(E}DI(m}* +n]) s

KRY, UM 4+ UTH)| < Co(h? + )2 + Cr(|U™H 3 + U~ ).

Thus,
(3.19)
J
UZH I~ N2+ (12000 Yy - (- 200 Y
j=1 j=1
J
+ 001 NE — " 13) + R D (F(EG, n+ D) = F(EF )" + 1)
j=1
J
~ kY IF(EG, M) - FOE; I} + ™)

j=1
< PP 4 Co(h? + 1) + Cr(UmH I + | URH D).

We now compute the inner product of (3.3) with r(e]'.'“); and take the real
part. There results the equality

1
~ 502" 13 ~ llefI) = Re(RE , ef*! ) + 4P,

Using Lemma 5, we have

2(ller* 13~ llefl}) < - Py + Ca(h? + 722
(3:20) + el 3+ IefIB + ™13 + eI}
G + ).
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Multiplying (3.17) by a positive constant C, and adding the result to the sum
of (3.19) and (3.20), we obtain

(321) L <Ly Cr(h? + )2 + CTGrE - (P - P,
where
Lt = Colle™! [+ 2ief*! I + U713

J
+(1=20)RY_ 0} 0} + 6(In™ 5 + In"113)
Jj=1

J
+hY [F(EG, n+ 1)) = F(EM )™ + 17,
j=1
G+ = e Y3 + [leZlI3 — lle™ |13 + lle”|13
FNUEHE + 1023+ 13 + 2.
It follows from Lemma 4 that
L™ < 1 4 Cr(h? + 12)? + CeG™H

n
<L Ytycmr+)2+cey G
(3.22) ,§

n
<CR+10)P+CTy G
1=0
Lemma 2 yields

1
L™ > Clle™ |3 + 2[le (3 + anw:**u%

(323 + (522 +0) (g + i
RS IFAEG, n+ D) = FUEF PN + 1),
while a
(3.24)
h i][F(IE(J‘, n+ DP) = FOE P + 1)
£

1, < .
<e(In™3 + In"13) + gh Z IF(E(j, n+ 1)) - F(IEF*'?))?
j=1

1, < ,
e I3+ ") + Zh Y1 GPIEG, n+ DI+ 1E7 ) ef*!
Jj=1

(&) 2
< e(lln™ 13 + Il 113) + glle"“llz-
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Substituting (3.24) into (3.23) and choosing &3 = 5(522 + 6) and C, = 391
we have

2C; 1
Lty > 223 jpntly2 n+12 n+t o
2 12 +0||e Iz + 2llex™ llz + ol 1Ux "Iz

2C|

(3.25) — 26 nl
+2 2C +6 ) (7™ M113 + In"113)

> C(lle™ 13 + ez 13 + I1UF 413 + 1™+ 153 + I 13).
Thus, combining (3.25) and (3.22) yields

+
le™ 13 + lleZ* I3 + ™13 + ™13 + 1Ux 413

n
<Ch?+1)2+Ctry G,
=0
which is equivalent to

n
G™tt <2C(h? + 1) +2C1 Y G,

1=0
i.e.,
n—1
Gt <Cch?+ )2+ Ce Yy G
1=0
Using the discrete Gronwall inequality [12], we obtain
G™*i<ch?+13)?, 0<n< %

where Cr is a constant depending on T .
It follows from the definition of G"+} that

lle"lloo < Clle”|l2 + llegll2) < C(h? + %)

and
In"ll2 < C(h* + 72).

This completes the proof. O

Finally, it is easy to verify that all lemmas and theorems in this paper hold
for the periodic initial-value problem for the generalized Zakharov equations.
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Supplement to

FINITE DIFFERENCE METHOD FOR
GENERALIZED ZAKHAROV EQUATIONS

QIANSHUN CHANG, BOLING GUO, AND HONG JIANG

In this section, long and highly technical proofs of two Lemmas in Section 3
are given.

Proof of Lemma 4. Direct computation implies that

nt+i nt+3i
P, -P,

J
=Re {h Y [(N(j, n) + N(j,n + 1)) (F(IE(j,n +1)*) + F(IE(j,n)[*))
=1
F(|E(j,n +1)]*) - F(IE(5,n)1%)
|E(j’" + 1)|2 - |E(j,n)|2
F(|E}*'?) - F(|E}I?)
|Er12 — |E7]?

= (N(Gn) + N(jsn +1)) (E(Gyn +1) + E(j,n)

(EFFT-E}) - (N} + N} (B + B})

(EGn+1) - E@,m) + (N7 + NJH)(F(EFH) - F(IEflz))] }

J
- hE[F(|E(J',n+ 1)) - F(IE(j,n)?) - F(IE}*?) + F(IED)[*)]
i=1
[N(j,n+1) + N(j,n) - NI - NP

J
=Re {h YoUNF+ + N (EGn+ 1) - EGom) - (N(iun) + N(in +1))
F(|E(j,n +1)|* - F(|E(5,n)|

|E(Gin + 1) - |E(j,n)|?

}

J
=Re {hEl(NU,n) +N(iyn+1)) (2T =) - (EGin+1) - E(,n)
=1

- (Ept! - ET) [ ) (E(j,n +1) + E(j,n))
_ F(E}*'?) - F(E}?)
|EP+i2 — |E}|?

(Er*' + E})

n+112) _ n|2
gt gy | EUET) - FUBT)
BT 1By

n+1 n
CJ' +€J)
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