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Tamed stability of finite difference schemes for the transport equation on the
half-line

Lucas COEURET"

Abstract

In this paper, we prove that, under precise spectral assumptions, some finite difference approximations of
scalar leftgoing transport equations on the positive half-line with numerical boundary conditions are ¢!'-stable
but ¢9-unstable for any ¢ > 1. The proof relies on the accurate description of the Green’s function for a
particular family of finite rank perturbations of Toeplitz operators whose essential spectrum belongs to the
closed unit disk and with a simple eigenvalue of modulus 1 embedded into the essential spectrum.

AMS classification: 65M06, 66M12, 47B35, 35L04.
Keywords: hyperbolic equations, difference approximations, stability, boundary conditions, semigroup
estimates, Toeplitz operators, Lopatinskii determinant.

Throughout this article, we define the following sets:
U:={z2€C,|z|>1}, D:={2€C,lz| <1}, St:={zeC,|z|=1},
U:=s'uld, D:=s'ub.

For z € C and r > 0, we let B,(z) denote the open ball in C centered at z with radius r.

For E a Banach space, we denote L(E) the space of bounded operators acting on E and ||| (k) the operator
norm. For T in L(E), the notations o(T") and p(T') stand respectively for the spectrum and the resolvent set of
the operator T.

We let M,, (C) denote the space of complex valued n x k matrices and we use the notation M, (C) when
n=k.

We use the notation < to express an inequality up to a multiplicative constant. Eventually, we let C (resp.
¢) denote some large (resp. small) positive constants that may vary throughout the text (sometimes within the
same line).

1 Introduction

1.1 Context

The purpose of this article is to study the so-called semigroup stability for discretizations of hyperbolic initial
boundary value problems. More precisely, we focus our attention on explicit finite difference schemes that are
consistent with the scalar leftgoing (v < 0) transport equation on the positive half-line with a Cauchy initial
datum

Vt >0,V >0, Owu—+vdu=0,

Ve >0, u(0,z)=u(zr) €R. (L.1)

No boundary condition is required here at 2z = 0 for (1.1) since the transport operator is outgoing with respect
to the boundary. However, the numerical schemes we consider will require the introduction of nonphysical
numerical boundary conditions which can generate instabilities. One of the cornerstone in numerical analysis is
the so-called Lax equivalence Theorem [LR56] which claims that a consistent scheme is convergent if and only
if it is stable. Thus, finding a reliable way to ensure the stability or instability of a numerical scheme is central.
When considering discretizations of initial boundary value problems, there are several possible definitions
for stability that have been introduced. The one interesting us in the present paper is the semigroup stability
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in the ¢2-topology (see Definition 1 of ¢9-stability) which can be presented as the following power boundedness
property
sup 1T 22,y < 00 (1.2)

where 7T is the discrete evolution operator that allows to compute the solution of the numerical scheme from
one time step to the next and the vector space H, is a modification of the vector space ¢7(N) which takes into
account the numerical boundary conditions of the numerical scheme. A direct conclusion is that the £2-stability
prevents the existence of eigenvalues of the operator T in the set U (unstable eigenvalues). This corresponds
to the so-called Godunov-Ryabenkii condition introduced in [GR63|. Let us point out that the existence and
position of eigenvalues for the operator T highly depends on the choice of numerical boundary condition that
is done, as will be explained in the article.

One of the other most notable definition of stability is the notion of strong stability (also known as GKS-
stability) introduced in the fundamental contribution [GKS72]. It can be considered to be one of the most
robust definitions of stability in the context of finite difference schemes for initial boundary value problems as
it is stable with respect to perturbations. We refer the interested reader to [GKO13| for a complete overview
of GKS-theory as it will not be the main focus of this paper. However, we need to point out that the strong
stability of a finite difference scheme is fully characterized by the fulfillment of the so-called uniform Kreiss-
Lopatinskii condition which in our case corresponds to the operator 7 not having eigenvalues or generalized
eigenvalues in the set ¢/. Even though the two notions of stability we introduced are quite different, it can be
shown using energy estimates that the strong stability, i.e. the verification of the uniform Kreiss-Lopatinskii
condition, implies the ¢2-stability (see [Wu95, CG11, Coul3] which respectively tackle the cases of the scalar
one-dimensional problem and one time step scheme, of the multidimensional system and one time step scheme
and of the scalar multidimensional problem and multistep scheme) and even the ¢%-stability for all g € [1, +o0]
(using the semigroup estimates in [CF21]).

However, it remains uncertain to conclude on the ¢?-stability of a numerical scheme whenever the Godunov-
Ryabenkii condition is satisfied but not the uniform Kreiss-Lopatinskii condition. Up to our knowledge, this
question was first formalized and tackled in [Tre84, KW93]. In the recent paper [CF21], which highly influenced
the study carried in the present article, the authors proved that when the operator 7 admits simple eigenvalues
on the unit circle that do no belong to the essential spectrum of 7, the numerical scheme remains ¢4-stable for
all ¢ € [1,400]. The goal of the present paper is to carry the same kind of analysis when the operator 7 admits
a simple eigenvalue of modulus 1 that lies within the essential spectrum of 7, which is up to our knowledge a
spectral configuration that was not handled before. Let us point out that studying this spectral assumption has
two further incentives:

- First, the analysis carried under this type of spectral assumption will have to be carefully dealt with since
the spatial Green’s function, a tool introduced in Section 4, will only be meromorphically extended near some
interest point and not holomorphically as in [CF21]. This will motivate the introduction of careful computations
that could be reused in other studies with similar spectral configuration. Similar computations have already
been presented in the continuous setting when studying viscous shock profiles (see [MZ02]) but this is an occasion
to extend them to the fully discrete setting.

- Second, this type of spectral configuration also occurs in the context of the study of stability of discrete
shock profiles (see [Ser07]). The author hopes that the analysis carried in this paper could be used to extend
results on this subject, for instance the result of [God03| (see Remark 2 for more details).

In direct opposition with the main result of [CF21], the main result of the present paper (Theorem 1) states
that if the operator 7 has a simple eigenvalue of modulus 1 that is not isolated from the essential spectrum, then
the numerical scheme remains #!-stable, but, under some explicit algebraic condition, the numerical scheme is
also either ¢?-stable for all ¢ €]1, +o00] or £2-unstable for all ¢ €]1, +oc]. In the later case, we even prove a sharp
growth rate (1.16) of the norm |[7"(| ;4 ) depending on n.

The proof of Theorem 1 relies on a precise description of the asymptotic behavior of the semigroup associated
with the numerical scheme (see Theorem 2) using an approach referred to as "spatial dynamics". It follows a
series of papers initiated by [ZH98] and aims at using functional calculus (see [Con90, Chapter VII]) to express
the temporal Green’s function (the fundamental solution of the numerical scheme, defined below by (1.18)) using
the resolvent of the operator 7 via the so-called spatial Green’s function (defined in Section 4). The general
structure of the article is kept quite similar with the one of [CF21]. On the one hand, it allows the interested
reader to observe the similarities between both papers that could lead to a more general result combining both
the result of the present paper and that of [CF21]. On the other hand, the author thinks that the fundamental
differences on the choice of spectral setup will be clearer this way as every step of the proof can be compared
with its equivalent in [CF21].



1.2 Setup

We seek to approach the real valued solution u of the Cauchy problem (1.1). We introduce a time step At > 0 as
well as a space step Az > 0 and from now on we consider that the Courant number A := % is always kept fixed.
To approach the value of the solution u of the Cauchy problem (1.1) in the cell [nAt, (n+1)At[x[(j—1)Ax, jAz],
we define an explicit one-step in time finite difference scheme applied to (1.1). In the interior cells [(j—1)Ax, jAz|
for j € N\ {0}, the finite difference scheme is defined by

p
VneN,Vj e N\{0}, uf™ = D" apuly,. (1.3a)
k=—r

where r, p are non negative integers, the coeflicients a; are given real numbers which can depend on the velocity
v and on the Courant number A. There remains to define how the values u}_,,...,ug in the so-called "ghost
cells" are dealt with. As is usual, the numerical boundary conditions to compute the values of uy_,.,...,uj are
given by a linear combination of the first values close to the boundary:

Py
VneNVje{l—r... 0}, uf=> bjuf, (1.3b)
k=1

where p; is a non negative integer, the coeflicients by ; are also given real numbers which can depend on the
velocity v and on the Courant number \. The initial values u? for j € N\ {0} are computed using the Cauchy
initial datum ug of the PDE (1.1), for instance as

0 1 JAx
vj € N\ {0}, ::Ax/(, |t
ji— T

We will assume that the integers r and p are fixed and that a_,,a, # 0. We claim that the case r = 0 is
special as there would be no numerical boundary condition to implement in the numerical scheme (1.3) since
the discretization of the transport equation would be of the "upwind" type. From now on, we will assume that
r > 1 while keeping the normalization condition a_, # 0. We will also assume that the integer p; in (1.3b)
satisfies p, < p. This condition on pp, which was also made in [CF21], will ease the computations in the paper
as it allows us to translate the boundary condition of the numerical scheme (1.3b) as

p
vneN, B : =0
ut_,
where
0 ... 0 —=byo —b1 o 1 0 ... ... 0
R : : : 0 1 : :
B:=1: = = : : : o e b e Mep(R). (1.4)
: : : : : : : . 1 0
0 ... 0 =bpy1—r ... =bii—» O ... ... 0 1

This matrix form of the numerical boundary conditions (1.3b) will often appear in this article and the matrix
B will play a major role in our stability analysis.
We introduce for g € [1, +0o0] the Banach space

Py
Hq = {(wj)j>1r etl{jezji>1-r},R), Vje{l —r,...,O},wj :Zbk’jwk}
k=1

with the norm
Vw € Hq, Hw”?-[q = H(wj)jeN\{O}ng(N\{o}) :
We define the bounded operator 7 € L (H,) defined by

P
Vw € Mg, ¥j € N\{0},  (Tw); = > apwjx. (1.5)

k=—r



The values (Tw); for j € {1 —r,...,0} are determined by the condition Tw € H,. Using the same reasoning,
we also allow ourselves occasionally to say that some sequence (u;);>1 belongs to H, without making the values
for j € {1 —r,...,0} precise in order to alleviate the redaction.

The definition of the operator 7 does not depend on ¢ but the Banach space H, on which it acts does.
We observe that for an initial condition u® € H,, the numerical scheme (1.3) can be rewritten as the following
discrete evolution problem

VneN, " =Tum (1.6)

We thus introduce the standard terminology:

Definition 1 (¢?-stability). The numerical scheme (1.3) is said to be £2-stable if there exists some positive
constant C' > 0 such that for all u® € H,, the solution (u™),en of the scheme (1.3) computed using the initial
condition u® satisfies

sup ||u" < C'|lu’ .

sup 4, < €],

This is equivalent to proving that the family of operators (T™)nen is bounded in L (H,).

The purpose of this article is to demonstrate that under a specific type of spectral condition which corre-
sponds to the operator 7 having a simple eigenvalue of modulus 1 that is located in its essential spectrum, the
numerical scheme (1.3) is ¢!-stable but £?-unstable for every q > 1. This is in sharp contrast with the result of
[CF21] where it is proved that the existence of simple eigenvalues of the operator 7 on the unit circle outside
the essential spectrum maintains the ¢9-stability of the numerical scheme (1.3).

1.3 Hypotheses and main result

We will introduce a few objects that will allow us to present the main hypotheses we will make in this article.

1.3.1 Consistency, dissipativity and diffusivity conditions

Since the stencil of the numerical scheme (1.3) is finite, if we consider an initial condition u® with a support
that is located far from the boundary, then the numerical boundary condition (1.3b) will not have any effect on
the computation of u™ for small times n. We then deduce that the solutions of the numerical scheme (1.3) are
closely linked to the solutions (u?)nemjez of the following system on the whole one dimensional lattice Z:

p
VneNVj€Z, u'tt= Z ARty (1.7)

J
k=—r
The system (1.7) corresponds to a numerical scheme for the transport equation on the whole line R

Vit > 0,Vx €R, Owu—+vd,u=0,
Ve e R, u(0,z)=uo(z).

The stability of schemes of the form (1.7) has been studied thoroughly in [Tho65, DSC14, CF22, Coe22|. We
introduce the Laurent operator £ € L(¢%(Z)) defined by

P
Vw € L(Z)Vj €L, (Lw)j =Y arwjix (1.8)
k=—r
which allows us to rewrite the numerical scheme (1.7) as a discrete evolution problem
VneN, o't =_2u"

just as the operator T allowed us to rewrite the numerical scheme (1.3) as (1.6).
We introduce the symbol F' associated with the scheme:

Vk € C\{0}, F(k):= Z ajr. (1.9)

We now make the following assumption on the numerical scheme (1.3) that we consider to discretize the transport
equation.



Sl

Figure 1: An example of curve F(S!). Hypothesis 1 implies that the curve F(S!) (in red) is inside the closed disk
D and touches the boundary S* only at 1. In grey, we have O the unbounded connected component of C\ F'(S!).
In dashed, we find the ball Bz (1) where we have a more precise spectral decomposition (1.13) associated with
the matrix M(z) defined by (1.11).

Hypothesis 1. We assume that
F(1)=1, a:=—F'(1)=v. (Consistency condition)
This implies that oo < 0. Moreover, we suppose that
Ve € SN\{1}, |F(k)| <1 (Dissipativity condition)
and that there exist an integer p € N\ {0} and a complex number 5 € C with R(3) > 0 such that
F(e™) o exp(—iat — Bt** + o(t**)).  (Diffusivity condition) (1.10)

In [Tho65], Hypothesis 1 and especially the asymptotic expansion (1.10) are crucial for the stability analysis
of the numerical scheme (1.7) in the ¢9-topology on the whole line Z. For instance, the dissipativity condition of
Hypothesis 1 implies the Von Neumann condition and thus the ¢?-stability of the numerical scheme (1.7) since
Fourier analysis implies

Vn e N\{0}, "l 22y = IF" Loy = 1-

To be more precise, the addition of the diffusivity condition given by (1.10) implies that the numerical scheme
(1.7) on the whole lattice Z is actually ¢?-stable for all ¢ € [1,400]. Thus, Hypothesis 1 being verified provides
a starting point to study the stability of the numerical scheme (1.3) on the half-line in the £9-topology.

In the rest of the paper, the set O represented on Figure 1 corresponds to the exterior of the curve F(S!),
i.e. the unbounded connected component of C\F(S'). The following lemma is a consequence of Hypothesis 1.

Lemma 1.1. If Hypothesis 1 is verified, then o €] — p,0].

The proof of Lemma 1.1 is entirely similar to the proof of [CF22, Lemma 6] so we will omit it. The result
of Lemma 1.1 is comparable to the well-known Courant-Friedrichs-Lewy condition (see [CFL28|) and implies
that p > 1. Consequently, the numerical scheme (1.3) which satisfies Hypothesis 1 must take information on

the right of j to compute u}”‘l.

1.3.2 Lopatinskii determinant, spectral hypothesis and main result

We introduce for z € C the companion matrix

z5p,1,0—ap,1 Z(Sp,z,o—ap,z . . 25—7‘,0_(l—r
1 0 U 0
M(z) := 0 1 : € M, (C). (1.11)
0 0 1 0



Since r,p > 1 and a_,a, # 0, we observe that the matrix M(z) is well-defined and invertible for all z € C and
it depends holomorphically on z. The matrix M(z) appears when we study the eigenvalue problem for #,:

(2ldy, —T)u = 0.

It will also serve us later on to describe the so-called spatial Green’s function in Section 4. The following lemma
is due to Kreiss (see [Kre68|) and describes precisely the spectrum of the matrix M(z) as z belongs to O U {1}.

Lemma 1.2 (Spectral Splitting). e For z € C, k € C is an eigenvalue of M(z) if and only if K # 0 and

F(k) =z

o For z € O, the matriz M(z) has

— no eigenvalue on St,
— r eigenvalues in D\ {0} (that we call stable eigenvalues),

— p eigenvalues in U (that we call unstable eigenvalues).
o The matriz M(1) has 1 as a simple eigenvalue, r eigenvalues in D\ {0} and p — 1 eigenvalues in U.

A complete proof of Lemma 1.2 can be found in [CF21, Lemma 3].

For z € O, we define E*(z) (resp. E*(z)) the stable (resp. unstable) subspace of M(z) which corresponds to
the subspace spanned by the generalized eigenvectors of M(z) associated with eigenvalues in D (resp. U). We
therefore know that the subspace E*(z) (resp. E*“(z)) has dimension r (resp. p) thanks to Lemma 1.2 and we

have the decomposition
CPY" = E°(2) @ E"(2). (1.12)

The associated projectors are denoted 7°(z) and 7“(z). Those linear maps commute with M(z) and depend
holomorphically on z € O (see [Kat95]).

We now need to clarify the situation near z = 1. Using Lemma 1.2, we know that 1 is a simple eigenvalue of
M(1) and that the matrix M(1) has r eigenvalues in D\ {0} and p — 1 eigenvalues in Y. Therefore, there exist
a radius £y > 0 and a holomorphic function « : Bz, (1) — C such that (1) = 1 and for all z € Bz, (1), x(z) is
a simple eigenvalue of M(z), M(z) has r eigenvalues distinct from (z) in D\ {0} and p — 1 eigenvalues distinct
from k(z) in Y. We then have that for z € Bg, (1), the vector

H(Z)IH_T—I

Ro(z) = : e crtr

is a nonzero eigenvector of M(z) associated with x(z). For z € Bg, (1), we define E°(z) := Span(R.(z)) and
E?®3(z) (resp. E*“(z)) the strictly stable (resp. strictly unstable) subspace of M(z) which corresponds to the
subspace spanned by the generalized eigenvectors of M(z) associated with eigenvalues distinct from £(z) in D
(resp. U). We therefore know that E®%(z) (resp. E®“(z)) has dimension r (resp. p — 1) and we have the
decomposition

CPT" = E%(2) @ E°(2) ® E(2). (1.13)

The associated projectors are denoted 7°%(2), 7¢(z) and 7°%(2). Again, those linear maps commute with M(z)
and depend holomorphically on z € O (see [Kat95]).

For z € Bz (1) N O, Lemma 1.2 implies that x(z) € U. In other words, the "central" eigenvalue x(z)
that is close to 1 comes from U as z € O approaches 1. Therefore, for z € Bz, (1) N O, we can link the two
decompositions (1.12) and (1.13) of the spectrum of M(z) and observe that

E®(z) = E**(z) and E"“(z) = E°(z)® E*"(z), (1.14)
m°(z) =7°°(z) and 7%(2) = 7(2) + 7°“(2).

This allows us to extend holomorphically the vector spaces E® and E* and the projectors n° and 7 in a
neighborhood of Bz, (1). Even if we have to take £y > 0 smaller, we can introduce a family of holomorphic

functions
€1,..., e B, (1) — CPT"



such that for all z € Bg (1), the family (e1(z),...,er(2)) is a basis of E*(z) = E®*(z) (see [Kat95, Section
I1.4.2.]). We then define the so-called Lopatinskii determinant A near 1 by the following formula:

Vz € Bz, (1), A(z):=det(Bei(z),...,Be.(2)), (1.15)

with B the matrix defined as (1.4). In this way, the function A depends holomorphically on z near 1. The
Lopatinskii determinant A does depend on the choice of the basis (e, ..., e,.) but we will only be interested in
its zeroes, and these are independent of the choice of the basis.

We need to point out that for all z € O, we can also define a holomorphic basis of F*(z) and thus a
Lopatinskii determinant A(z) for z in a neighborhood of z. The Lopatinskii determinant plays in our situation
a similar role as the characteristic polynomial for a matrix as it allows to detect the eigenvalues of the operator
T. The stability of the numerical scheme (1.3) depends on the vanishing points of the Lopatinskii determinant
A. Let us outline some terminology and results (see [GKO13]):

» The so-called Godunov-Ryabenkii condition introduced in [GR63] states that the Lopatinskii determinant
does not vanish on i, i.e. the operator T acting on #, does not have any eigenvalue outside of the closed
unit disk. It is a necessary stability condition for the numerical scheme (1.3).

» If the Lopatinskii determinant does not vanish on the whole set I/, this means that the so-called uniform
Kreiss-Lopatinskii condition is satisfied (see [GKS72, Coull]). In that case, the main result in [Wu95]
shows that the operator 7 on Hs is power bounded.

» In [CF21], the authors study the stability of the explicit numerical schemes for the scalar rightgoing (v > 0)
transport equation on the positive half-line (1.1). The authors make the assumption that the Godunov-
Ryabenkii condition is satisfied and that the Lopatinskii determinant has a finite number of simple zeroes
on S! that are not in F(S') (i.e. that are different from 1). Thus, the uniform Kreiss-Lopatinskii condition
is not satisfied, and yet the authors prove semigroup estimates that lead to the ¢?-stability of the numerical
scheme (1.3) for all g € [1, +00].

In this paper, we make the following assumption.

Hypothesis 2. o We suppose that for all z € U\ {1}, we have
E*(2) @ ker B = CPT".
In particular, this implies that the Lopatinskii determinant does not vanish anywhere on the set U\ {1}.

o We assume that 1 is a simple zero of the Lopatinskii determinant, i.e.
A(l)=0, A'(1)#0.
We will also consider £y small enough so that the function A only vanishes in 1, which implies that
Vz € Bz, (1)\ {1}, E*(z)@kerB=CP".

Remark 1. We would like to make two observations on Hypothesis 1. First, noticing that for z € O U Bg, (1),
we have dim E°(z) = r and dimker B = p, it is interesting to observe for future purposes (see Lemma 4.1) that

E(2) @ ker B=CP'" & E*(z) Nker B = {0}.

This also means that B|gs (. is an isomorphism from E*(z) to C".

Second, we observe that proving for some concrete choice of numerical scheme that Hypothesis 2 is verified
can be challenging (see Section 2 for simple examples). We would like to point out that in the recent papers
[BLBS22, BLBS23|, though the study is done for numerical schemes applied to the rightgoing (v > 0) transport
equation (1.1) which does not coincide with the study of the present paper, the authors present a reliable way
to study the verification of the Uniform Kreiss-Lopatinskii condition by counting the number of zeroes of a
modified version of the Lopatinskii determinant A.

Let us settle on the position of Hypothesis 2 compared to the previously stated results. If Hypothesis 2 is
verified, then the Godunov-Ryabenkii condition is verified but not the uniform Kreiss-Lopatinskii condition,
i.e. the Lopatinskii determinant A does not vanish on the set & but it vanishes on the unit circle and more
precisely at 1, in the essential spectrum of 7. A similar situation is tackled in [CF21] but with two differences:



e In [CF21], the transport equation (1.1) which is approached using the numerical scheme (1.3) is rightgoing
(i.e. v > 0) which is in direct opposition with the case handled in this paper. The main effect of this
change is that the "central" eigenvalue x(z) of the matrix M(z) that is close to 1 as z € O approaches 1
no longer comes from U, but rather from the open unit disk D. This in turn changes the equality (1.14)
on the stable and unstable subspaces of the matrix M(z).

e The second and main difference however is on the position of the zeroes of the Lopatinskii determinant
A which has a direct impact on the analysis of the so-called spatial Green’s function, a useful tool that
will be defined in Section 4. In [CF21], the function A can vanish at a finite number of points on the
unit circle but not at the point 1. This allows the authors to holomorphically extend the spatial Green’s
function in a neighborhood of the interest point 1, through the essential spectrum of 7. However, in the
present paper, we assume that 1 is a simple zero of the Lopatinskii determinant A which restricts us to
only meromorphically extend the spatial Green’s function in a neighborhood of 1 (see Lemma 4.3), which
will toughen the computations. It is also interesting to point out that the type of spectral configuration
we consider here in Hypothesis 2 with a simple eigenvalue at 1 which lies in the essential spectral T also
occurs in the study of the linear stability of discrete shock profiles for conservation law approximations
(see [Ser07, God03]). We detail a little more on the later point in Remark 2 after introducing the temporal
Green’s function.

The goal is now to study the stability of the scheme (1.3) under Hypotheses 1 and 2. The main result of
this paper is the following theorem.

Theorem 1. We assume that Hypotheses 1 and 2 are verified.

o IfB(1 ... l)T € BE*(1), then the numerical scheme (1.3) is £2-stable for all ¢ € [1,+0o0] (see Definition
1 of £2-stability).

o IfB(1 ... l)T ¢ BE*(1), then the numerical scheme (1.3) is £*-stable but (4-unstable for all g €]1, +o0].
Furthermore, for all q €]1,4+00], there exists a positive constant C such that

¥n € N\{0}, 7" z4,) = Cn' 7. (1.16)

This is in direct opposition with the result of [CF21] which proved that the existence of simple zeroes of
the Lopatinskii determinant A on the unit circle that are different from 1 does not prevent the ¢4¢-stability of
the numerical scheme (1.3) for all ¢ € [1,400]. Let us observe that Hypothesis 2 implies that BE*(1) is a
hyperplane of C". Thus, the condition B(1...1)T € BE*(1) is "rarely" verified. In Section 2, we will present a
concrete example for each possibility.

1.3.3 Temporal Green’s function

The proof of Theorem 1 relies on a precise description of the temporal Green’s function associated with 7 given
in Theorem 2 below. We will start by defining the temporal Green’s function associated with 7.
For all jo € N\ {0}, we introduce the Dirac mass dj, € (),c[1,4o0) Hq Such that

. 1 if j = jo,
Vi e N\{0}, (d;); ;:{ 0l (1.17)
We then define the temporal Green’s function G(n, jo,j) of the operator T as
Vn € Na g(”?.j()? ) = Tnéjo € ﬂ HQ' (118)
q€[l,+o0]

For any initial condition u® € H,, the solution (u"),en of (1.3) can be written as
YneNVj>1-r ul=(T"u); = uf G(n,jo.j). (1.19)
Jo>1

Thus, the temporal Green’s function G(n, jo,j) allows us to analyze the behavior of solutions of the numerical
scheme (1.3) over time. Let us observe that the sequences d;, and G(n,jo,-) are finitely supported. More
precisely, we recursively prove that:

Vn € N,Vj(),j € N\ {0}7 j_jO ¢ {—np,...,m”} = g(n7j0aj) =0.



Just as we introduced the Dirac mass and the temporal Green’s function G(n, jo,j) of the operator T, we

introduce the Dirac mass 0 € (Ngep,+o0) ¢4(Z) and the temporal Green’s function G(n,j) of the convolution
operator .Z defined by:

. ~ 1 ifj=0,
VieZ, &= { 0 ilse (1.20)
and B _
VneN, Gn,)=2"e () () (1.21)
g€[1l,+00]

We also introduce the functions ngEzﬁu : R — C, where 4 € N\ {0} and 8 € C has positive real part,
which are defined as

1 ; m
Vo € R, ng(x) = %/]Re””‘e_ﬁ“2 du,

“+o0
Vz € R, Egu(x) = ng(y)dy.

x

(1.22)

We will recall below why Hgﬂ € LY(R,R). We call the functions Hfﬂ generalized Gaussians and the functions

Eg ., generalized Gaussian error functions since for p =1, we have

M

1
VZ‘GR, Hg(x):\/Tﬂ_iﬁeizl .

Noticing that the function HY ., is the inverse Fourier transform of u — e=P™"  we observe that

8

@

“+oo
lim Ej () = Hy, (y)dy = 1. (1.23)

T——00 oo

The temporal Green’s function G (n,j) of the operator £ has been studied thoroughly in [Tho65, DSC14,

RSC15, CF22, Coe22|. For instance, under Hypothesis 1, it is known that the family (Q~(n, )) is bounded
neN

in £1(Z). Furthermore, in [RSC15, Coe22|, it is proved that the leading order of the asymptotic behavior of

G(n,7) when n becomes large is the generalized Gaussian wave which travels at speed a.. For instance, the main

result in [RSC15] gives:
) =1t (2 ) o () (120

n2we nze nze

where the remainder is uniform with respect to j € Z.
In this paper, we aim to prove the following theorem which describes the long time behavior of the temporal
Green’s function G(n, jo, j):

Theorem 2. Under Hypotheses 1 and 2, there exist two sequences (R°(j))jem go1 and (R (jo,J))jo.jem {0} and
two constants C,c > 0 such that if we define for all n, jo,j € N\ {0},

. . 50 wr Jo + na o
Err(n, jo, j) := G(n,jo,j) — G(n,j — jo) — Lp>j R (Jo,7) — Egp ( L > RE(4), (1.25)
nzw
then, we have that:
Cecd [na + jol \
o o e " na + jo| \ >*~!
Vn, jo,j € N\ {0}, |Err(n,jo,Jj)| < ——exp (—c <1JO> > . (1.26)
nzw nzme
Furthermore, there exist two positive constants C,c such that
Vjo,j € N\{0}, [R"(jo,5)| < Ce UH0) and |R(j)| < Ce . (1.27)
Finally, the sequence R¢ satisfies that
R¢=0<« B(1...1)T € BE*(1). (1.28)



The sequences R*(jo, j) and R¢(j) correspond to boundary layers which are linked respectively to the vector

spaces £°"(1) and E°(1) defined in (1.13). The coefficients 1,,>;, and EQBM Jotne ) which are in front of the
= n2u

values R"(jo, j) and R°(j) in the definition (1.25) of Err(n, jo,j) can be described as "activation" coefficients.

They are close to 0 for small times n and get closer to 1 as n becomes larger.

Let us portray the description of the temporal Green’s function G(n, jo,j) that Theorem 2 conveys. For
an initial condition u® = §;,, the solution G(n, jo, j) of the numerical scheme (1.3) does not see the boundary
condition for sufficiently small times n since the stencil of the numerical scheme is finite. Therefore, it coincides
with (G(n,j — jo))j>1 the solution of the numerical scheme (1.7) with a similar initial condition. Thus, (1.24)
tells us that the temporal Green’s function G(n, jo,j) is close to a generalized Gaussian wave for small times

n. The boundary layer R and R" are not activated yet. However, when the time n gets close to —Z—f, the

generalized Gaussian wave associated with G(n, j — jo) reaches the boundary and the boundary layers R*(jo, 5)
and R¢(j) get activated. As n becomes large compared to f%, most of the generalized Gaussian wave will have
passed through the boundary and the boundary layers R*(jo, j) and R¢(j) are fully activated.

We can already intuitively deduce Theorem 1 from Theorem 2 when the boundary layer R¢ is different from
zero. The defining element that implies the ¢!-stability and the ¢9-instability for q €]1, +oc] of the numerical
scheme (1.3) is the independence with respect to jo of the boundary layer R€. If we consider an initial condition
u?, we expect to see a boundary layer

Z u?o RC

Joz1
appear for large times n because of the equality (1.19) and Theorem 2. We will clarify the proof in Section 3.

Remark 2. We make two remarks here:

e It should certainly be possible to prove a generalization of Theorem 1 and Theorem 2 with a relaxed
Hypothesis 2 that allows additional simple zeroes of modulus 1 for the Lopatinskii determinant A either or not
embedded into the essential spectrum. This would be achieved by combining the techniques from this paper
and from [CF21].

e As explained earlier, there are connections between the study of approximations of hyperbolic PDEs with
boundary conditions and the study of discrete shock profiles for conservation law approximations. The spectral
configuration presented in Hypothesis 2 with a simple eigenvalue at 1 which lies in the essential spectrum 7~
also occurs in the study of the linear stability of discrete shock profiles for conservation law approximations for
Lax shocks (see [God03]). Using a similar analysis as in Theorem 2 and, more precisely, calculations similar
as those done in Section 5 may improve the description of the temporal Green’s function of stationary discrete
shock profiles done in [God03]. This could potentially result in an argument for linear (and possibly non-linear)
stability for the stationary discrete shock profiles.

1.4 Plan of the paper

We now present the outline of the paper.
Firstly, in Section 2, we numerically verify Theorems 1 and 2 on the example of the Lax-Friedrichs scheme
with a boundary condition so that
B(1...1)" ¢ BE*(1)

which implies that the numerical scheme will be ¢!-stable but ¢9-unstable for all ¢ €]1,+0oc]. We compute the
temporal Green’s function G(n, jo,j) and observe the formation of the boundary layer R¢(j). We then assess
the accuracy of the estimates (1.26) on the error term Err(n, jo, j) and of the rate of growth (1.16) for the family
(T™)nen acting on H,. We then consider the example of the O3 scheme with a boundary condition so that

B(1...1)" € BE*(1)

which implies that the scheme is ¢%-stable for all ¢ € [1,400]. We will numerically verify this statement.

In Section 3, we present the proof of Theorem 1 whilst assuming that Theorem 2 has been proved.

The main part of this article will be dedicated to the proof of Theorem 2, which will rely on an approach
referred to as spatial dynamics, also used in [ZH98, God03, CF22, CF21, Coe22]. In Section 4, we study the
spectrum of the operators 7 and . and define the spatial Green’s functions for those operators. We then
demonstrate precise estimates for the difference between the two spatial Green’s functions and extend them
meromorphically in a neighborhood of 1. In Lemma 4.3, we also define the boundary layers R* and R¢ that
occur in Theorem 2 and prove the assertion (1.28).

10
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Figure 2: We consider the modified Lax-Friedrichs scheme (2.1) with the parameters a = —%, D = % and

b = 5. Both figures represent the temporal Green’s function G(n, jo, j) for jo = 50 which is the solution of the
numerical scheme (2.1) for the initial condition u® = §;,.

The proof of Theorem 2 will be presented in Section 5. The approach involves expressing the difference of
the temporal Green’s functions G(n, jo, j) —G(n,j — jo) through the spatial Green’s functions. Using the results
obtained in Section 4, we will then prove bounds on Err(n, jo, j). We expect three different behaviors depending
on the ratio jo/n: the case where jg is large compared to n (i.e. jo > np), the case where jj is small compared
ton (ie. jo < —%*) and the case where jg is close to —na (i.e. jo € [f%,np]). The later case will be the

bulk of the proof.
2 Numerical result
2.1 Example of unstable boundary condition for the modified Lax-Friedrichs scheme

We consider the modified Lax-Friedrichs scheme for the transport equation (1.1)

Vn € N,V¥j € N\ {0}, u?“ =a_juj_y + apuj + ajuj,q,

vn eN, wuj =bul,

(2.1)

where p =r =1, a := Av, D > 0, the coefficient b € R determines the boundary condition and

D D —
= -‘r‘OZ, a():].*D, a; = Ol'
2 2

We assume that D # —a so that all three coefficients a_1, agp and a; are nonzero. The symbol F' defined by
(1.9) verifies

a_1

VteR, F(e")=1— D+ Dcos(t) —iasin(t).
If we consider that @® < D < 1, then there holds:

vt e [-m )\ {0}, |F(e?)| < L

Furthermore, we have that

F(e") =, OXP (—iat — Bt* + o(t?))

11
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Figure 3: We consider the modified Lax-Friedrichs scheme (2.1) with the parameters o =

—%,D:%andb:&

We represent the difference of the temporal Green’s functions G(n, jo, j) — G(n,j — jo) for jo = 50 and n = 500.
Since n is large compared to —2Z, there only remains the boundary layer R¢ which we can identify.
. . D—-a?
with 8 := =52

> 0 and g := 1 in our notation of Hypothesis 1. Therefore, Hypothesis 1 is verified.

We will now make a choice for the coeflicient b so that Hypothesis 2 is also verified. The matrix B and its
kernel for the numerical scheme (2.1) are equal to

B= (—b 1) and ker B = Span <11)) .

We now need to determine E®(z) for z € O and z = 1. Lemma 1.2 implies that for z € O, the matrix M(z)

has an eigenvalue ks(2) € D and an eigenvalue k,(z) € U and that for z = 1, the matrix M(1) has an eigenvalue
ks(1) € D and Kk, (1) := 1 is a simple eigenvalue of M(1). We thus have that

Vze OU{l}, E*(z)=Span (Iis(z))

Nk
We also observe that the determinant of the matrix M(z) is constantly equal to

— a1

“=L. Thus, for z € O U {1},
ks(z) = Kks(1) if and only if 1 is an eigenvalue of M(z), which is only verified when z = 1. Furthermore, the
Lopatinskii determinant A in a neighborhood of 1 is equal to 1 — brs(z). To satisfy Hypothesis 2, we obviously
choose b = ml(l) =

so that 1 is a simple zero of A and

Vze O, kerBNE®(z)={0}.
Thus, Hypothesis 2 is satisfied. Furthermore, we observe that

BG) —1-b#0 and BE*(1)={0}.

(2.2)
It ensues from Theorem 1 that the numerical scheme (2.1) is £!-stable but ¢4-unstable for all q €]1,+o00].
We now consider the numerical scheme (2.1) with the parameters o =

—%, D = 3 and b = 5. Hypotheses
1 and 2 are thus fulfilled. We want to observe the decomposition of the temporal Green’s function G(n, jo, j)
presented in Theorem 2. In Figure 2, we consider jo = 50 and we apply the numerical scheme (2.1) for the
initial datum u® = §;, in order to compute the temporal Green’s function G(n, jo,j) defined by (1.18). Let us
observe that, since the strictly unstable subspace E**(1) is equal to {0}, following the proof of Theorem 2, we
On Figure 2, we observe that:

can prove that R* = 0 (see proof of Lemma 4.3). Furthermore, because of (2.2), Theorem 2 states that R¢ # 0.
e For n small compared to —2

10 " we observe that the temporal Green’s function G(n,jo,j) resembles a
Gaussian wave which travels at a speed «, as expected for the temporal Green’s function G(n, j — jo) computed
using (1.21).

e When n is close to —j(f, the Gaussian wave reaches the boundary and activates the boundary layer R€.

12
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Figure 4: For the modified Lax-Friedrichs scheme (2.1), we plot the error term /nErr(n, jo, j) defined by (1.25).
As predicted by Theorem 2, we observe that /nErr(n, jo, j) satisfies Gaussian estimates of the form (2.3).

eWhen 7 is large compared to —42, the Gaussian wave has passed the boundary. Furthermore, Eg u <J°+1"“>

« n2m
is close to 1 so the boundary layer R€ is fully activated.
On Figure 3, we consider a large time iteration n = 500. Theorem 2 states that the difference of the temporal

Green’s functions G(n, jo,j) — G(n,j — jo) should be close to the boundary layer R¢. This allows us to identify
the expression of the boundary layer R¢ in our case.

Now that we have determined the boundary layer R¢ which does not depend on the value of jy, we can
compute the error term Err(n, jo, j) defined by (1.25). Let us observe that for the numerical scheme (2.1), since
Hypotheses 1 and 2 are verified and p = 1, Theorem 2 states that there exist two positive constants C,c > 0

such that the term Err(n, jo, j) satisfies the following estimate
o o e [na + jol?
vn, jo,7 € N\ {0}, +/n|Err(n,jo,5)| < Ce™ % exp e (2.3)

In Figure 4, we fix j = 1 and plot v/n Err(n, jo, 1) against n and jo. The results support the sharpness of the
estimates of Theorem 2, showing Gaussian behavior as predicted by (2.3).

Finally, because of (2.2), Theorem 1 states that for ¢ €]1, +0oc], the numerical scheme (2.1) is /?-unstable and
that there exists a constant C' > 0 such that the family of operators (7"),>0 in £(H,) satisfies the inequality
(1.16) that we recall here

¥n €N, | T"| g, > Cn' 5. (2.4)

In order to numerically verify the sharpness of the inequality (2.4), we will consider for J € N\ {0} the initial
condition uy € H,4 defined by

J
uy= > 6 (2.5)
Jjo=1
and compute the solution (7™ )nen of the numerical scheme (2.1).

e On the left-side of Figure 5, we choose ¢ = +00 and we represent for several choices of J the ratio of
[T uslly, and [luslly,  which is lower than [|7™( ;). We observe a linear increase of ||[T"( 4. )
depending on n that supports the inequality (2.4).
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Figure 5: We consider the modified Lax-Friedrichs scheme (2.1).

On the left side: For several choices of integers J, we compute the ratio between |[7"usl|;_ and [[uslly
depending on n, where the sequence u, is defined by (2.5). For n fixed, this gives a lower bound for [|7™||z3__)-
The figure supports the fact that |77 £(H..) 8rows at a linear rate with regards to n.

On the right side: For several choices of integers J, we compute the ratio between | 7™usl,, and [usll,,
depending on n, where the sequence u is defined by (2.5). For n fixed, this gives a lower bound for ||77 £,

The representation in the logarithmic scale supports the fact that |77, grows at a rate v/n.

e On the right-side of Figure 5, we choose ¢ = 2 and we represent in the logarithmic scale, for several
choices of J, the ratio of | T™u ||y, and [[uyly, which is lower than |77 ,). We observe a growth of

7" £ (34, at a rate of \/n that also supports the inequality (2.4).

2.2 Example of stable boundary condition for the O3 scheme

We consider the O3 scheme for the transport equation (1.1)

Vn € N7Vj S N\ {O} s ’U,?Jrl = a,lu?,l + (Lou? + alu;Zrl + agu?+2, (2 6)
Yn e N, uf = bjul + boul, .

where r = 1 and p = 2, a := Mv, the coefficients by, b € R determine the boundary condition and

y o1+ a)2+a) o (1-0®)2+q)
1= 6 , 0= 5 s
o ’:_a(l—a)(Z—&—a) - a(l —a?)
: —2 s 2 76 .

We refer to [Des08] for a detailed analysis of this scheme for the rightgoing transport equation on the whole line
R. For o €] — 1, 0], the symbol F defined by (1.9) satisfies F(1) = 1 and

Ve € SN\{1}, |F(x)| <1.
Furthermore, there exists a constant 8 > 0 such that

F(e') =, P (—iat — Bt + o(th)).

We have that p = 2 in our notation of Hypothesis 1. Thus, Hypothesis 1 is satisfied.
We now make a choice for the coefficients b; and bs that define the numerical boundary condition for the
numerical scheme (2.6). Lemma 1.2 implies that for z € O, the matrix M(z) has an eigenvalue k() € D and

14
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Figure 6: For the O3 scheme (2.6), for several choices of integers J, we compute the ratio between ||7'”uJHHq
and |u,|[,, depending on n, where the sequence u; is defined by (2.5). For n fixed, this gives a lower bound
for ||T”||£(Hq). On the left and right sides, we choose respectively ¢ = +o0o and ¢ = 2.

two (not necessarily distinct) eigenvalues k1 (2), x2(z) € U and that for z = 1 the matrix M(1) has an eigenvalue

ks(1) € D, one eigenvalue . (1) € U and x2(1) =1 is a simple eigenvalue of M(1). We thus have that
Ks(2)?
Vz e OU{l}, E°(z)=Span | ks(z)
1

We observe that the trace and the determinant of M(z) are respectively equal to —g—; and —“a—;l. This implies
that for z € OU {1}, k4(2) = k4(1) if and only if 1 is an eigenvalue of M(z), which is only verified when z = 1.

We choose
1+ ks(1) 1

by = - :
e (1)
so that the Lopatinskii determinant A in a neighborhood of 1 is defined by:
A(2) := 1 = bikg(2) — boks(2)? = —bo(ks(2) — Ks(1))(Ks(2) = 1).
Thus, 1 is a simple zero of the Lopatinskii determinant and

Vze O, kerBNE*(z)={0}.

2 -—

Thus, Hypothesis 2 is satisfied. Furthermore, we observe that

1
Bl1 :1—b1—b2:O€BE5(1).
1

It ensues from Theorem 1 that the numerical scheme (2.1) is ¢?-stable for all ¢ € [1,4+00]. On Figure 6, we
consider for several choices of J € N\ {0} the initial condition u; € H, defined by (2.5) and compute the
solution (7"wj)nen of the numerical scheme (2.6). We represent the ratio of ||TnUJHqu and ||UJ||Hq which is
lower than || 7" LMy On the left-side of Figure 6 and on the right-side of Figure 6, we respectively choose
q = +o0 and ¢ = 2. The figures support the fact that ”THHL(H(,) can be uniformly bounded in n.

3 Proof of Theorem 1 using Theorem 2

In this section, we will prove Theorem 1 whilst assuming that Theorem 2 has been proved. Theorem 2 allows
us to decompose the temporal Green’s function G(n, jo, j) as follows

. .o R wrs o~ o8 [Jotna) ..
vn7]07.7 GN\ {0}7 g(nv.]()y.]) :Err(n7]0a])+g(n’] _JO)+1[HPZ]OR (]07])+E2p. 1 R (]) (31)

ne
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Furthermore, for g € [1,+o00], u’ € H, and n € N, we have that

Vi e N\{0}, (T™u%); =Y u) G(n,jo,J)- (3.2)

Jo=>1

We decompose the operator 7™ in two parts by introducing for all ¢ € [1,+o0] and n € N\ {0} the two operators
Kqn,Lgn € L(Hg) defined as

vu' € Hy, V5 € N\ {0}, (Kq,ﬂuo)j = Z u?o (Err(naj0>j) + ’gv(nm? = Jo) + ]lﬂPZjoRu(jmj)) )
Jo=1
) Jot+nay\ ., .
GO EH T ENM O}, (g = 3 b (25 ) e
jo>1 e

Using (3.1) and (3.2), we have
Vg e [l,400],¥n e N\{0}, T"=Kyn+ Lyn. (3.3)

First, we will prove that for all ¢ € [1,+00c] the family of operators (K ,)nen fo} is bounded in L£(H,).
Using (3.3), this will obviously imply the ¢4-stability of the numerical scheme (1.3) for all ¢ € [1, +00] when the
boundary layer R¢ is equal to 0.

Then, we will prove that the family of (L1 n)nem (o} is also bounded in £(H;). Using (3.3), we will have
then proved the ¢!-stability of the numerical scheme (1.3) even when R¢ is not equal to 0

Finally, when the boundary layer R€ is non zero, we will prove for all g €]1, +00] that there exists a positive
constant C' such that

1

Ve N\{0}, [|Lgnllp, 2 Cn'~ 5. (3.4)
Using (3.3), we will thus have proved the existence of a positive constant C' such that (1.16) is verified and the
(9-instability of the numerical scheme (1.3).
Step 1: Boundedness of the family (K, n)nem oy in £(Hy) and £9-stability when R¢ =0

e We consider ¢ € [1,+oc] and u® € H,. We also introduce ¢ € [1,+o0] the Holder conjugate of g. Using
the estimates (1.26) on Err(n, jo,7) and Holder’s inequality, there exist two positive constants C, ¢ such that for
all n,j € N\ {0}

2p
L. s 1 no +j0 -1
E \Err(n,]o,])||u?0| < (Ce 9 HUOHH ( < exp <c <| 5 | .
N n2e )
Jo=1||pa

20
jo>1 n=w

Furthermore, there exists a constant C' > 0 such that

2u
1 o \ 71 c
¥n € N\ {0}, H( 1exp<—c(w> )) < =
n 2w n2e X n?2eaq
Jo=11|pq

Therefore, there exists a constant C' > 0 such that for all u® € H, and n € N\ {0}, the sequence

Z Err(n7j07j)u20

Jo21 jeN\{0}
belongs to H, and
o C
vn € N\ {0}, Z Err(n, jo, j)ud, < T 4]l (3.5)
Jo=t FEN{0} {|g,

e Using the main result of [Tho65], we prove that Hypothesis 1 is one of two conditions so that the family
(G(n,))nen is bounded in ¢1(Z). For q € [1, 4], using Young’s convolution inequality ¢1(Z) x £9(Z) — (4(Z),
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we can prove the existence of a positive constant C' > 0 such that for all u’ € H, and n € N, the sequence

1 G(n,j — joyul bel t d
(2]021g(n,3 Jo)um)jeN\{o} elongs to H, an

¥n € N\ {0}, > G(n.j — jo)ul, < |l - (3.6)
Jo=t FEN{0} ||,
e We consider ¢ € [1,400] and u® € H,. We also introduce G € [1, +oc] the Holder conjugate of q. Using the

bounds (1.27) on R* and Hélder’s inequality, we prove that there exist two positive constants C, ¢ independent
from ¢, u°, n, jo and j such that

Z Lnp>joR -70’ ) 20 < Ce™ HuOH’Hq H(e_cjo)jOZI

0
jo=>1

Therefore, there exists a constant C' > 0 such that for all u® € H, and n € N\ {0}, the sequence

Z]l"P>J0 ]07 ) 0

Jo=1 jeN\{0}
belongs to H, and
vn € N\ {0}, > Ly o R (o, ), < O], - (3.7)
Jo=t GEN{0} |,

For ¢ € [1,400], combining (3.5)-(3.7), we have proved that the family of operators (K »)nen o} is bounded

in £(Hy). When B (1 ... 1)T € BE?®(1), Theorem 2 implies that the boundary layer R is equal to 0 and
thus that the operator L, , is equal to 0. We conclude using (3.3) that the numerical scheme (1.3) is ¢9-stable.

Step 2: Boundedness of the family (L1 ,)nen oy in £(#H1) and proof of the £'-stability of the numerical
scheme (1.3)

n2m

We consider that ¢ = 1. Since the function Egu is bounded, the family (EQBH <W>> is
,Jo€N\{0}

bounded. Using the estimates (1.27) on R¢, there exist two positive constants C, ¢ such that for all u® € H,
n, jOvj € N\ {0}7
Jo +no
> | (25 ) reug
n 2w

Jo=1
Therefore, there exists a constant C' > 0 such that for all u® € H; and n € N, the sequence

+ na c
L = | 3 85 (251 e,

Jo>1

<0 Y W < O ),

jo>1

JEN\{0}

belongs to H; and

a0, < €

"l lae,

This implies that the family of operators (L1, )nem fo} is bounded in £(H1). Using (3.3), we then immediately
conclude that the family of operators (7"),en {0} is bounded in £(#H;) and thus that the numerical scheme
(1.3) is ¢'-stable.

Step 3: Proof of (3.4) and of the ¢4-instability of the numerical scheme (1.3) for ¢ €]1, +oc] when R¢ # 0
We fix ¢ €]1, +0o0]. Since the function Egu is continuous, (1.23) implies that there exists a constant M € R
such that

Vo< M, Ej(z)> (3.8)

1
2
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Let us consider an integer n € N\ {0} such that

no o 2p—1
f?>1 and gngu < M,

which is possible since a < 0. We consider an integer J € Z N [—%, —2%] and define

J
Uy 1= Z(Sjo E/Hq.
Jo=1

We observe that

J .
qunuJ = Z EQﬁH (JO + na) RE.

T
jo=1 n 2

Yet, for jo € {1,...,J}, we have
natjo o 2
<3 <

Thus, (3.8) allows us to conclude that

J
||Lq,nuJqu > 5 HRCHHQ
Noticing that |lu,ll;, = J, we conclude that

IR v R, o nant—3
Lgn >7‘11—3>7'1<f—) i
ILgnllopy 2 —5 I 72— 3

Thus, when the boundary layer R¢ is a nonzero sequence, the operators L, are nonzero operators and there
exists a positive constant C' such that (3.4) is verified. Using (3.3), this concludes the proof of the existence of
a positive constant C' such that (1.16) is verified and the £9-instability of the numerical scheme (1.3).

4 Spatial Green’s function

From now on, we assume that Hypotheses 1 and 2 are verified and our goal is to prove Theorem 2. Since the
values of the temporal Green’s function G(n, 7, jo) are independent of g, we consider that we are in the case
q = 2 and we omit the subscript ¢ when we introduce the Banach space H. This section is dedicated to the
definition and analysis of the spatial Green’s functions defined below by (4.9) and (4.10) respectively for the
operators T and .Z.

4.1 Resolvent set of the operators 7 and .

First, we study the spectrum of the operators . and 7. This information is fundamental to determine the
domain of definition of the spatial Green’s functions for 7 and .#. This section will be fairly similar to [CF21,
Section 2.1].

First, Wiener’s theorem [New75] allows us to conclude that the spectrum of .# is given by:

o (L) = F(SY).

In particular, this implies that the connected open set O is included in the resolvent p(.£). We recall that O
corresponds to the unbounded connected component of C\F(S') (see Figure 1).

We now shift our attention to the study of the spectrum of the operator 7. The operator 7T is a finite rank
perturbation of the Toeplitz operator defined by

T CN\{0}) — 2(N\{0})
p
u — Z QUi+ )
l=—1r
e jeN{0}

18



since the Toeplitz operator 7 corresponds to the numerical scheme (1.3) where we impose the numerical
boundary conditions u}_, = ... = u{} = 0. The spectrum of the operator .7 has been studied thoroughly, see
for instance [Dur64| and [TE05]. Mainly, the resolvent set of the operator T corresponds to the points on the
complex plane that do not belong to the curve F(S!) and such that the winding number of the curve F(S!) for
these points is 0. This is the case for all points in the set O for instance. Furthermore, the essential spectrum
of 7 is the curve F(S?).

We observe that since the operator 7 is a compact perturbation of the operator .7, they share the same
essential spectrum (see [Con90, Chapter XI, Proposition 4.2]) which is equal to the curve F(S'). In particular,
1 belongs to the essential spectrum of the operator 7. However, a careful examination of the eigenvalues of T
is still necessary. Using the decompositions (1.12) and (1.13) of the vector space CP*", we prove the following
lemma:

Lemma 4.1. We have that

Vz € OUBg (1), dimker BN E®(z) =dimker(zId —T), (4.1)
Vze O, kerBNE*(z)={0}=z¢€p(T). (4.2)

Hypothesis 2 allows us to conclude that 1 is a simple eigenvalue of 7 which lies inside of its essential
spectrum. Furthermore, we have

U\{1} C p(T) and Bz (1)NO C p(T). (4.3)

Proof The proofs of Assertions (4.1) and (4.2) use the same method as the proof of [CF21, Lemma 2.1] that
we will shortly summarize here. We let the interested reader investigate and adapt the details using [CF21].

The starting point of the proof is to look for a solution w € H of the recurrence relation with z € C and
feH:

(zIdy — Tw = f. (4.4)
We introduce the vectors
1
Wi+p-1 0
Vi>1, W;:= : eCrtr, e=| .| ecCcrt,
wj_r O

so that we can rewrite (4.4) as the dynamical system?

Vji>1, Wy =MW, — f—e
BW; =0,

where the matrices M(z) and B are respectively defined by (1.11) and (1.4).
» To prove Assertion (4.1), we prove that the linear map

ker(zId —T) — kerBNE*(z)
Wp
w — W=
W1—r

is well-defined and invertible. Its inverse will be the linear map

kerBNE*(z) — ker(zId—T)
Wy = (W))p)j>

where (W;);>1 = (M(2)?7'W7);>1 is the solution of (4.5) for f = 0 and (X), denotes the pth coefficient of
X ecrtr,

2We use here the fact that p, < p. The case pp > p could be dealt similarly but would use heavier notations.

19



» The proof of Assertion (4.2) is more technical and relies on the decomposition (1.12) of CP*" using the
stable and unstable subspaces E°(z) and E*(z) of the matrix M(z). The idea is to use the hyperbolic dichotomy
of M(z) to carefully integrate the system (4.5). This yields the expressions:

+oo
Vi > 1, T ()W, = Z %M(z)_l_kﬂ'“(z)e, (4.6)
k=0 P
BWS(Z)Wl = 7B7TU(Z)W1, (47)
j—1
vy >1, 7 (2)W; = M(s)?~'m* ()W — Z z:—kM(z)j_l_kws(z)e. (4.8)
k=1""P

The exponential decay of the sequences (M(2)7%(2)) en and (M(z) /7% (2));jen implies that the series

Sy —/
Z J—MM(Z)A*’CW“(Z)B and Z a—kM(z)jflfkﬂs(z)e
k=1 P

a
k=0 P

converge. We observe that B|gs (. is an isomorphism from E®(z) onto C" because of Remark 1. Since 7" (z)W}
is defined by (4.6), we can deduce m*(z)W; from (4.7) and then construct two sequences (7*(z)W;);>1 and
(m°(2)W;),;>1 which are solutions of (4.6)-(4.8). This allows us to construct a solution w € H of (4.4) that
depends continuously on f and that we can prove to be unique. O

Now that we have a clearer idea of the localization of the spectrum of the operators 7 and £, we can define
the spatial Green’s functions of those operators.

4.2 Definition and estimates of the spatial Green’s function

For jo € N\ {0} and z € p(T), we define the spatial Green’s function G(z, jo, -) € H associated with the operator
T as

G(2,jo,") i= (zIdy — T)~"6;, (4.9)
where §;, is defined by (1.17). We also define for jo, € N\ {0} and z € p(Z) the spatial Green’s function
G(z,-) € £?(Z) associated with the operator .Z as

G(z,7) = (zIdpg) — £)716. (4.10)

where 0 is defined by (1.20). We notice that both functions G(-, jo,j) and G(-,4) are defined and holomorphic
on ONp(T) and in particular on U\ {1} and Bz, (1) N O because of (4.3).

The temporal Green’s function G(n,jo,j) and G(n,j) can be expressed using the spatial Green’s function

G(-,jo,j) and G(-,5) we just introduced (see (5.6) and (5.7) below). To obtain the estimates on Err(n, jo, )
expected in Theorem 2, we will need to study the difference of those two spatial Green’s function defined by

V2 € ONp(T),Vjo,j € N\{0},  R(z,Jo,J) := G(z,jo, ) — G(2,j — Jo)- (4.11)

In this section, we prove local uniform estimates of R(z,jo,j) and meromorphic extensions for R(:,jo,j) in a
neighborhood of 1 with a pole of order 1 at z = 1. The first step will be to find an alternative expression of

R(Zv j07 ]) .
In the same manner as in the proof of Lemma 4.1, we introduce the following vectors for z € O N p(T)

G(Zaj(),] +p— 1)

Vi, jo € N\{0}, W (z,jo,5) := : ecr
G(2,jo,j — )
and .
G(z,j+p—1)
VieZ, Wi(zj) = : e crtr,
G(z,j—)
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Both function W(z, jo,j) and /V[7(z,j) depend holomorphically on z. Using the definition (1.5) and (1.8) of the
operators 7 and %, we prove that they are solutions of the following systems for z € ONp(T) and jy, € N\ {0}:

T
v] > ]-a W(Zvj()vj + 1) = M(’Z)W(zv]()v]) - ﬁea

ap
BW(Z,jo, 1) =0.

and

— 1.
VieZ, Wi(zj+1)=MGEW(z,j) — e

ap

Using the projectors 7°(z) and 7%(z) introduced via the decomposition (1.12) in the same manner as to obtain
the equalities (4.6)-(4.8), we obtain that for z € O N p(T) and 7, jo € N\ {0}

P o
T ()W (2, o, ) = 2RI U0t D e, (4.12)
P
Br* ()W (2o, 1) = —Br" ()W (2o, 1), (4.13)
_ Licrs - o
T (AW (2o, ) = M(=Y 0 ()W (2o, 1) = Ly ()= G0 Ve (2)e. (1.14)
P

and for z € ONp(T) and j € Z

()W (z,4) = ]lje]a_;o’O]M(z)j_lwu(z)e, (4.15)
()W (2, 5) = —@M@)j—w(z)e. (4.16)

Therefore, summing equalities (4.12) and (4.14) and using equations (4.15) and (4.16), we have:
Vz € ONp(T), V0,7 € N\ {0}, R(z,j0,5) = M(2)! " 7% (2)W(z, jo, 1)), (4.17)

where (X), denotes the pth coefficient of X € CP*" and we recall that the remainder R(z, jo,j) is defined by
(4.11). The expressions (4.11) and (4.17) are the starting point for studying R(z, jo, J)-

The following lemma is an equivalent form of [CF21, Lemma 5] and gives local uniform exponential bounds
on R(z,jo,7) far from the spectrum of 7.

Lemma 4.2. For zyp € ONp(T), there exist a radius 6 > 0 and two positive constants C, ¢ such that Bs(zo) is
contained within O N p(T) and

Vz € Bé(Zo)anajO > 1; ‘R(Z7JO’3)| < Cexp(_c(j +]0))

We observe that the set Z/\ {1} is included in O N p(T) because of (4.3) and Hypothesis 1. Thus, Lemma
4.2 can be applied on all points of the set U\ {1}.

Proof Since O Np(T) is an open set, we can consider § > 0 such that
Bs(z0) € O N p(T).

Up to considering a smaller radius ¢ > 0, the families of matrices (M(2)?7%(2)) en and (M(2) 7 7%(2))jen decay
uniformly exponentially, i.e. there exist two positive constants C| ¢ such that

HM(Z)]WS(Z)H < Ce 9,

Vz € Bs(20),Vj € N, IM(z)=in"(2)|| < Ce=ei. (4.18)
Thus, (4.18) implies
Vz € Bs(20), Vo, j € N\{0}, |M(2)"'7*(2)W (2, jo,1)| < Ce U~ |n*(2)W (2, jo, 1)| . (4.19)
Furthermore, using (4.12) and (4.18), we prove the existence of a constant C' > 0 such that
Vz € Bs(20), Vo € N\ {0}, |7%(2)W(z,70,1)| < Ce 0. (4.20)

21



Since the linear map Bjgs(.) is an isomorphism for all z € B;(zo), up to considering a smaller J, there exists a
constant C' > 0 such that
Vz € Bs(2),Vz € E°(2), |Bx| > C|z|. (4.21)

Using (4.13), (4.20) and (4.21), we prove that there exists a positive constant C' such that
Vz € Bs(20),Yjo € N\{0}, |7°(2)W (2, jo,1)| < Ce™. (4.22)
Combining (4.19) and (4.22) allows us to conclude that there exist two constants C, ¢ > 0 such that
Vz € Bs(20), Vjo,7 € N\ {0}, ‘M(z)j_lﬂ's(z)W(z,jO, 1)’ < Ce~clitio),

Using (4.17), we conclude the proof. g

We will now study the function R(z,jo,j) defined by (4.11) in a neighborhood of 1 and introduce an
equivalent of [CF21, Lemma 6] with some important differences. Let us first recall that the curve F(S!)
corresponds to the essential spectrum of the operator 7 and that 1 is a simple eigenvalue of 7. The function
R(z, jo,7) is thus only defined outside the curve F(S') in a neighborhood on 1. The following lemma proves
that R(z,jo,j) can actually be meromorphically extended near 1 with a pole of order 1 at 1. We point out
in advance that the radius £y present in the statement of the following lemma comes from the decomposition
(1.13) of the vector space CP*" deduced from the study of the spectrum of the matrix M(z) in a neighborhood
Bgo(l) of 1.

Lemma 4.3. There exists a radius €1 €]0,&p[ such that for all jo,j € N\ {0}, the function
2€0np(T) = R(zjo, )
can be meromorphically extended on Bz, (1) with a pole of order 1 at 1. Furthermore, there exist some holo-

morphic complex valued functions P"(-, jo,j) and P°(-, jo,j) defined on Bz, (1) for all jo,j € N\ {0} such that

e The following equality is satisfied

PC(Z7j07j) + P“(z,jo,j)

ijaj EN\ {0}7VZ€B§1(1)\{1}? R(Z,jo,j) = 2 —1 2 —1 (423)
o There exist some positive constants C, c independent from z,jo and j such that:
Vz € Bz (1),Yj0,5 € N\{0}, |P"“(2,Jo,j)| < Ce™ I, (4.24)
We will notate
Vio,7 € N\ {0}, R“(jo,J) := P“(1,Jo,J). (4.25)

o The function P€ satisfies the following estimates where C, c are some positive constants independent from
z,Jo and j and R° := (R°(j))jem {o} is a compler valued family:

[P<(2, jo, )| < Ce*d|i(2)| P,
vz € Bz, (1), %o, j € N\ {0}, [R(j)] < Ce, - (4.26)
P22, jo, ) = REG)AR(2) 70| < Clz — L™ (2)] .

o The sequence R¢ satisfies:
RC=0eB(1 ... 1) eBE(1). (4.27)

The two sequences (R°(j)) jem oy and (R"(jo,7))jo.jen {0} Will correspond to the same sequences introduced
in the statement of Theorem 2.

Let us observe that Lemma 4.3 and [CF21, Lemma 6] have the same goal but do not state the same result.
We recall that in [CF21], the authors suppose that the Lopatinskii determinant A does not vanish at 1 and thus
that 1 is not an eigenvalue of the operator 7. This allows in [CF21, Lemma 6] for an holomorphic extension of
the spatial Green’s function G(z, jo,j) on a whole neighborhood of 1.
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Proof Using the projectors m°°(z), 7°(z) and 7°%(z) defined via the decomposition (1.13), the equalities
(4.12)-(4.14) imply for z € Bz, (1) N O and jo,j € N\ {0}

1icl oo o

T ()W (2, o, §) = L=l ()7~ GotDgsu(5)e, (4.28)
Qap

Lo oo o

T()W (2, o, §) = ~LS2000) ()= Got Ve (2)e, (4.29)
ap

B (2)W (z, jo, 1) = =B (7°*(2)W(z, jo, 1) + 7°(2)W(z, jo, 1)) , (4.30)

, Licrs - o
T (2)W (2, jo, ) = M(2) 710 (2)W (2, jo, 1) — LBl )i —GotD) pss (5, (4.31)
ap

We want to extend meromorphically the function
2 € B, (1) N O = M(2)! 17 (2)W (2, jo, 1)

on Bz, (1) with a pole at 1 of order 1. To do so, we will use equality (4.30) and Hypothesis 2 to extend
meromorphically the function 7°W (-, jo, 1) on Bz, (1) with a pole at 1 of order 1. For z € Bz, (1)\ {1}, since
Hypothesis 2 implies that A(z) # 0 where A is defined by (1.15), the matrix

(Bei(z) ... Ben(2))

is invertible and

com (561(2’) e Ber(z))T
A(z) '

Hypothesis 2 states that 1 is a simple zero of A. Thus, we can consider the holomorphic function D : Bz, (1) —
M,.(C) defined by

(Bei(z) ... Ber(z))f1 =

z—1 T .
Ve Be (1), D(s)= Apycom (Bei(z) ... Bey(2)) if z#£1, 139
€ 5= (1) (2) { A,l(l)com (Bei(1) ... Ber(l))T if z=1. (4.32)
To study the equality (4.30), for z € Bz, (1) and jo € N\ {0}, we introduce
V¥ (z,jo) = —(e1(2)...er(2))D(2)B (;M(z)_joﬂsu(z)e> ,
f’ (4.33)
Ve (z,jo) = —(e1(2)...e-(2))D(2)B <apm(z)_j”7rc(z)e> .

We observe that, for all jo € N\ {0}, the functions V*(-, jo) and V°(-, jo) are holomorphic on Bz, (1) and for all
z € Bg, (1), V*(z,jo) and V°(z, jo) belong to E**(z) since they are linear combinations of e1(z),...,e,(z). The
equality (4.30) and the definition (4.33) also imply

Ve(z,j0) + V"(2,jo)

Vio € N\{0},Vz € B;,(1)N O, Br**(2)W(z,j0,1) =B 1
P

Furthermore, since A(z) # 0 for z € Bz, (1) N O, Hypothesis 2 implies that
ker BN E*(z) = {0}.

We can then conclude that

Vc(zajO) + Vu(zvj(J)

Yjo € N\ {0},Vz € B, (1) N O, 7°(2)W (2, jo,1) = —

(4.34)

We have thus found a meromorphic extension of the function #**W (-, jo,1) on Bz, (1) with a pole at 1 of order
1. We are then led to introduce for all jg, j € N\ {0} the functions Z°(-, jo, ) and Z*(-, jo, j) defined on Bz, (1)
as ,

‘@C(ZM]IO?].) = M(Z)]ilvc(zvjo)a

vz € Bz (1), P(2,§0,4) = M(2)77TV(2, jo).

(4.35)
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The two functions (-, jo, j) and L*(-, jo, j) are both holomorphic on Bz, (1). Since k(1) = 1, we notice that
Ve(1, jo) does not depend on jo. We then notate

Vj(),j € N\ {O}? ‘%C(]) = ‘@6(17.].07].)' (436)
We recall that (X), denotes the pth coefficient of X € CP™". We denote for z € Bz, (1) and 7, jo € N\ {0}
Pz, 40,3) = (P2, J0:0))ps - P*(2,50,3) := (P(2,50,0))ps R) = (Z°(5))p- (4.37)

Using the equalities (4.34) as well as the definition (4.35) of the functions &€ and 2", we have that for all
jo,j € N\ {0}, we can extend the function

2€0Np(T) = M(2)’ 7 (2)W (2, jo, 1)
meromorphically on Bz, (1) with a pole at 1 of order 1 with the expression

‘@C('ZMJIOaj) + '@u(zﬁj()aj) )

Yjo,5 € N\ {0},Vz € Bz, ()\ {1}, M(2) " '7*(2)W (2, jo,1) = po— 1

(4.38)

Using (4.17), (4.37) and (4.38) directly imply (4.23).

We will now prove the different estimates presented in the statement of Lemma 4.3. We start by noticing
that there exists a radius €; €]0, o[ such that the families of matrices (M(2)77%%(2))jen and (M(2) I 75%(2))jen
uniformly decay exponentially for z € Bz, (1), i.e. there exist two positive constants C, ¢ such that

IM(zY7e(2)|| - < Cem,

Vz € Bz (1),Vj € N, HM éu(Z)H < Ce 9,

(4.39)

To study the central component ¢, we will also need the following lemma:

Lemma 4.4 ([CF21]|). We consider a holomorphic function M with values in My (C) defined on a open ball
B;s(0) with § > 0 and N € N such that there exist two positive constants C,c such that

Vz € B5(0),Vj €N, |M(z)/| <Ce .
Up to considering a smaller radius §, there exist two new positive constants C,c
V1,20 € B5(0),Vj €N, |[M(z1)7 — M(2)’|| < Clz1 — zofe™

Using inequalities (4.39), Lemma 4.4 implies that, up to diminishing &7, there exist some positive constants
C, ¢ such that ‘ ‘ ‘
Vz € Bz, (1),Vj €N, [|M(2)7°*(z) — M(1)’7**(1)|| < Clz — 1]e~. (4.40)

Let us find estimates on &*. First, we observe that inequality (4.39) implies that there exist two positive
constant C, ¢ such that _
Vz € Bgl(l),Vjo € N\ {O}, |Vu(2,j0)| < Ce™ 90, (441)

Since for z € Bz, (1) and jo € N\ {0} we have V*(z, jo) € E**(%), we notice using the definition (4.35) that
Vz € BE1(1))Vja.j0 € N\ {0}7 '@u(zaj07j) = M(Z)J ! SS( )Vu(z .]0)

Therefore, using the inequalities (4.39) and (4.41), we can prove that there exist two positive constants C,c
such that o
Vz € B, (1), Yjo, 5 € N\{0},  [Z“(2, o, )| < Ce” .

We easily deduce (4.24).
We now prove the estimates on &2¢. We observe that the definition (4.33) implies that there exists a positive
constant C' such that
Vz € Bz (1),Yjo € N\ {0}, [V°(z,jo)| < Clr(2)| 7. (4.42)

Since for z € Bz, (1) and jo € N\ {0} we have V(z, jo) € E**(z), we notice using the definition (4.35) that

Vz € B, (1),Y4, 50 € N\{0},  2°(z,50,5) = M(2)!'7**(2)V°(z, jo).
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Therefore, using the inequalities (4.39), we prove the existence of a constant C' > 0 such that

|2¢(2,jo, §)| < Ce™|k(2)| 77,

Vz € Bg, (1), Vo, j € N\ {0}, |%°(j)| < CeeI.

(4.43)

Finally, we observe that for jy,j € N\ {0} and z € Bz, (1) we have
P°(2,jo,7) — K(2)°%°(j)
= k(2) 70 (M(L) " 'r** (1) (e1(1) . .. er(1))D(1)Brc(1)e — M(z)? " '7%(2)(e1(2) . . . €,(2)) D(2) Br(2)e) .

Therefore, the estimates (4.39) and (4.40) as well as the mean value inequality directly imply that there exist
two positive constants C, ¢ such that

Vz € Bz (1),Vjo,j € N\ {0}, |2°(2,j0,5) — k(2) 0% (j)| < Clz — 1]e~|r(z)| .

To conclude the proof of Lemma 4.3, there remains to prove the condition (4.27). First, we need to compute

the value of the vector 7¢(1)e. We recall that 1 is a simple eigenvalue of the matrix M(1), that (1 ... 1)T is
an eigenvector of M(1) associated with 1 and thus that

E°(1) =Span (1 ... 1)".

We also know that there exists a unique eigenvector L = () eq1,....p4r} € CP+7 of M(1)T associated with the
eigenvalue 1 such that

L-(1 ... ) =1 (4.44)
where the symmetric bilinear form - on CP*" is defined as®

p+r
VX,Y eCPT XY =) XY
=1

Then, we have that
VY e CPTT r()Y =(L-Y)(1 ... ).

Thus, applying to the vector e implies that
(Me=04(1 ... 17,

Since L is an eigenvector of M(1)7 associated with the eigenvalue 1, we have

ap

l=—r

P—Jj
!
Vie{l,....p+r}, @:(Z al—5j§p> -+ (4.45)

Since F'(1) = —«, the normalization (4.44) and the equality (4.45) then imply that
ap . T
h=-2 andthus 7°(l)e=-2(1 ... 1) . (4.46)
a

Using the definitions of (4.36), (4.33) and (4.32) respectively of Z¢(j), the function V¢ and the function D,
we have that for j € N\ {0}

%C(j):—fl(l)Mu)J’(el(m...er(1))com(sel(1) o Be(1) B ... 1)T
1 [
= M (;det(Bel(l) o Bea(D) B(1 ... )T Bep(l) .. Ber(l))ek(l)>.

(4.47)

30bserve that this symetric bilinear form is not the Hermitian product on CP17.
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e We recall that Hypothesis 2 implies that 1 is a simple zero of the Lopatinskii determinant. As a consequence,
the vector space BE*(1) is of dimension r — 1. If B (1 ... l)T € BES(1), then for all k € {1,...,r}

det (Ber(1) ... Bep(1) B(L ... )" Bewa(l) ... Be.(1))=0

and thus 2°(j) = 0 for all j € N\ {0}. Using (4.37), we deduce the sequence (R°(j)),en {0} is equal to 0.
e We now suppose that the sequence (R°(j));jem o} is equal to 0. Since the matrix M(1) is a companion
matrix and R°(j) is the pth coefficient of the vector Z°(j) for all j € N\ {0}, the equality (4.47) implies that

R(j+p—1)
Vizr+1, %)= :
RE(j — 1)

If the sequence (R°(j));en {0} is equal to 0, then the vector Z°(j) are equal to O for all j > r + 1. Since the

matrix M(1) is invertible and the family (ex(1))req1,...,r} is linearly independent, the equality (4.47) implies
that for all k € {1,...,r}

,,,,,

det (Ber(1) ... Bepi(1) B(1 ... )" Bewa(l) ... Be.(1))=0.
Since 1 is a simple zero of the Lopatinskii determinant A, there exists an integer k € {1,...,7} such that the
family (Be; (1)) eq1,....r1\{x} is linearly independent and spans the whole vector space BE®(1). Therefore, the
vector B (1 ... l)T belongs to BE®(1). O

5 Study of the temporal Green’s function

This section is dedicated to the proof of Theorem 2. Our goal is to prove the estimate (1.26) on the function
Err(n, jo,j) defined by (1.25) for all n,jo,j € N\ {0}. We expect three different behaviors depending on the
ratio jo/n represented on Figure 7:

I- The case where jy is large compared to n (i.e. jo > np) will be dealt in Section 5.1. For those small
times n < j%, the numerical boundary condition does not have any impact on the computation of the solution
(G(n,Jo,*))nen of the numerical scheme (1.3) with the initial datum u® = §;,. This will allow us to deduce
(1.26) in this case.

IT- The case where jo is small compared to n (i.e. jo < —%*) which will be tackled in Section 5.3. It
corresponds to the case where the generalized Gaussian wave has already passed the boundary and the boundary
layers are almost fully activated.

ITI- The case where j is close to —na (i.e. jo € [f%, np]) which will be tackled in Section 5.4. The bulk
of the proof happens in this section since the limiting estimates occur in this case

Before starting the proof of Theorem 2, we will introduce some useful inequalities on the functions HQB ., and
Ej, defined by (1.22).

Lemma 5.1. There exist two positive constants C, ¢ such that

Vo €R, [HS,(z)| < Cexp(—cle|moT), (5.1)

Jé; _2p
Va €]0,+o00[, |Ey,(x)| < Cexp(—clz|z-T), (5.2)
Wz €] — 00,0, |1 - Ef, ()] < Cexp(—cla|mT). (5.3)

The interested reader can find a proof of (5.1) in [Coe22, Lemma 9] or in [Rob91, Proposition 5.3| for a more
general point of view. Inequalities (5.2) and (5.3) for the function Eg ., are directly deduced by integrating the

function HQBM and using (1.23) and (5.1).
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11

. Jo=np

Jo

Figure 7: The different sectors for the cases I, IT and III.

5.1 Case I: j, is large compared to n

We consider n, jo € N\ {0} such that jo > np and we aim to prove the estimate (1.26) on Err(n, jo,j) in this
case for all j € N\ {0}. First, we can prove that

Vi€ N\{0}, G(n.jo,4) = G(n,j — jo). (5.4)
This equality translates the fact that for an initial condition u® = §;,, the solution G(n, jo, j) of the numerical
scheme (1.3) does not see the boundary condition for sufficiently small times n.
Using the definition (1.25) of Err(n, jo,j) and the equality (5.4), we have that

. Jo +no o
Brr(n, jo.J) = EZ, ( : )R ).

n2nr

Using (4.26) to exponentially bound R¢(j), we observe that there just remains to prove generalized Gaussian

estimates on EQ’BM Jotna ) 6 conclude. Besides, since we have
n2n
Jo + na 2p—1
— > (p+a)n 2 >0
nzu

2
and the function z € [p + a, +oo[— wTT exp (—%x 2uil> is bounded where c is the positive constant in (5.2),

we conclude using (5.2) that there exists a positive constant C' which verify for all n,jo € N\ {0} such that

Jo > np, we have
~ 2
Jo + na C ¢ (ljo + nal\ 2T
By, — )| < —exp |2 % : (5.5)
= n 2\ =

This concludes the proof of (1.26) when jg > np.

S

5.2 Inverse Laplace transform

To prove (1.26) when jo < np, we will use a representation of the temporal Green’s functions G and G using
the spatial Green’s functions we defined in Section 4. Considering a path that surrounds the spectra o(7) and

o(%), for instance fro = exp(ro)St with 79 €]0, +00[, the inverse Laplace transform implies that

. . 1 " .
Vnsjod €NV{0}, Gndond) = 5= [ #"Glaudo i (5.6
Tro
~ 1 ~
Vn e N\{0},¥j € Z, G(n,j)= %ﬁ Gz, )dz, (5.7)
Try

where the spatial Green’s functions G and G are defined by (4.9) and (4.10). Using the definition of the function
R given by (4.11) and the equalities (5.6) and (5.7), we then obtain that

~ 1
vna jO;j € N\ {0}7 g(najOaj) - g(naj - .]0) = /~ ZnR(Zm]Oa])dZ (58)
Try

2im
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Our goal will be to deform the path l:r0 to use optimally the estimates we determined in Section 4 on the
function R(z, jo,j) while being aware that this function has a pole of order 1 at z = 1. We use the change of
variables z = exp(7). If we define the path I, := {ro + it,t € [—n, 7|} represented on Figure 8 and R(7, jo,j) :=
e"R(e7, jo,j), we then have

1

Vnjond € N{O}, Gl d) = Glnss— o) = 5 [ " R(r.dos ). 6.9
I'rg

We recall that in Lemma 4.3, we present a precise description of the function R in a neighborhood Bz, (1)
of 1. We fix a radius €} €]0, w[ such that

VT € By (0), e € Bz (1)
and such that there exists a holomorphic function @ : B.s(0) — C which verifies (0) = 0 and
V7 € B (0), exp(w(T)) = K(e).

We recall that x(z) is the eigenvalue of the matrix M(z) such that (1) = 1 and which depends holomorphically
on z. We observe that Lemma 1.2 implies that

VT € Be; (0), F(e®(M) =¢". (5.10)

If we define the holomorphic function ¢ such that

VreC, o(r):= —g + (—1)"“0[26r1 T2 (5.11)

where « and f3 are defined in Hypothesis 1, then using the equality (5.10) and the asymptotic expansion (1.10)
of the logarithm of I, we end up proving that there exists a holomorphic function ¢ : B.x(0) — C such that

VT € By (0), w(r)=p(r)+ 5(7’)7’2“+1. (5.12)
For all jo,j € N\ {0}, we then define the holomorphic functions

VT € BES (O), PC(T,jo,j) =

eTPc(eij07j) and Pu(T7jO7j) =

eTPu(eijOaj)' (513)

e” —1 e —1

Using Lemma 4.3, we can prove that for all jo,j € N\ {0}, the function R(-, jo,j) can be meromorphically
extended on Bg; (0) with a pole of order 1 at 0 and that it satisfies the equality

Pc(Ta jOaj) + Pu(Tv jOaj)

V7 € B (0N {0}, R(7,jo,j) = —— -

(5.14)

We will now prove a lemma to pass from estimates on the function R(z,jo,j) in Lemmas 4.2 and 4.3 to
estimates on the function R(7, jo, j).

Lemma 5.2. There exist two positive constants C, ¢ such that
V7 € Be; (0),¥jo, j € N\{0},  [P"(,jo, j)| < Ce™ ™, (5.15)
V7 € Bey (0), Yo, j € N\{0},  |P*(7, o, j) — R°(j)e = 7)| < Clrle™ exp (—joR(w (7)) - (5.16)
Furthermore, for all € €]0,}[, there exists a width n. €]0, €[ such that if we define
Qe == {1 € C,R(7) €] —ne, 7], 3(7) € [-m, 7|} \B:(0)

then for all jo,j € N\ {0} the function T — R(T,j0,7) is holomorphically defined on Q. and there exist two
positive constants Ce,c. > 0 such that

V1 € Q., V0,5 € N\ {0}, |R(7,Jo,j)| < C.e Cedoc=i, (5.17)
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Proof Inequality (5.15) is a direct consequence from (4.24). We also observe that the triangular inequality
implies

VT € Bs* (O)aVJOaJ € N\ {0}7

|PC(Ta jOJj) - Rc(j)e_jOW(T)| S

T P o)+ P o) = R

Therefore, (5.16) is a direct consequence from (4.26) and the mean value inequality.
We now consider € €]0,ej[. The set

Ue := {1 € C,R(7) € [0,7],3(7) € [, 7]} \B:(0)

is compact. Furthermore, for all 7g € U, since e™ € U\ {1}, we have thanks to Lemma 4.2 the existence of a
radius § > 0 and two positive constants C, ¢ such that 7 — R(7, jo, j) is holomorphically defined on Bs(79) and

V7 € Bs(70), Yo, 7 € N\ {0}, [R(7,jo,j)| < Ce Ut

Using a compactness argument, we find a width 7. €]0,¢[ such that for all jo,j € N\ {0} the function 7
R(7, jo, j) is holomorphically defined on 2. and there exist two positive constants C, ¢ > 0 such that (5.17) is
verified. |

The following lemma gives us bounds on the real part of the functions @ and ¢ that will be useful later on,
for instance when using (5.16).

Lemma 5.3. There exist a radius £§ €]0,e§[ and two positive constants Agr, Ay such that

Vr e C, aR(p(1)) < —R(1) + ApR(T)* — Ar(1)?, (5.18)
V1 € B (0), aR(w(r)) + la]|E(T) T2 < —R(7) + ARR(T)* — ArS(T)?M. (5.19)

Proof We start with the proof of (5.18). Because of Young’s inequality, for I € {1,...,2u — 1}, we have that
for all 6 > 0, there exists a constant Cs > 0 such that for all 7 € C

[ROI'IS()PH! < 03(r)™ + CsR(7)*.
Furthermore, we have that

R(B) oy _ 3(B)

a2k

aR(p(r)) = ~R(r) + (-1

Then, for § > 0, there exists Cs > 0 such that

aR(p(1)) < —R(7) + R(1)* (3‘3(6) + Ca) + ()2 ( ~p) + 5) . (5.20)

a2h o2

Therefore, by taking § small enough, we can end the proof of inequality (5.18).
We will now prove inequality (5.19). Using (5.12), we have for 7 € B, (0)

aR(w(r)) + lall§(T)T* | < aR(p(r)) + 2|al|g(r) . (5.21)

If we fix a radius € €]0, £}[, the function £ is bounded by some constant C > 0on B. (0). Furthermore, we know
there exist two constants ¢, co > 0 such that

VreC, | < aR(r)* + coS(r)*.
Thus, using (5.20) and (5.21), for all radii €7 €]0,¢] and for all § > 0, there exists a constant Cs > 0 such that
V1€ By (1),  aR(w()) + |of|g(r) ]

< —R(1) + R(T)* (%(6)

o2r

R(B)

o2

+Cs5+ Qaclée‘{> + ()2 (— +d+ 204026’5{) .
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Taking ¢ and e} small enough allows us to prove (5.19). O

Choice of the radius ¢ and of the width 7

We will now introduce a radius € > 0 and a width n > 0 which will satisfy a list of conditions. Those
conditions will be used throughout the proof and are centralized here in order to fix the notations.

1

1
S b where the radius €7 is defined in Lemma
2uAR 1

First, we fix a choice of radius € € }O,min (e‘{, (

5.3. This choice for € will allow us to use the results of Lemmas 5.2 and 5.3. Furthermore, if we introduce the

function
v: R — R

T, T, — ApTy (5.22)

which we will use to define a family of parameterized curve in Section 5.4.1, then the function ¥ is continuous
and strictly increasing on |—o0, £].

We now introduce the function
re: |0, — R

G (5.23)

which serves to define the extremities of the curve —n + iR N B;(0). We recall that the width 7. is defined in
Lemma 5.2. We claim that there exists a width n €]0, n.[ that we fix for the rest of the paper such that:
e The following inequality is satisfied:
g > Agn?". (5.24)
o There exists a radius e4 €]0, [ such that if we define
1
v — V(- 2n
e (MR M) -
Ar
then —n + ileqgtr € B-(0).

no

e For all n, jo € N* which verify —7* < jo < np, we have

(<52~ 1) (o An(- < G (5.26)

We introduce the paths L'y, 'oue, I' and I'y, 45, that are represented on Figure 8 and are defined as

Lout := [—n —im, —n —ire(n)] U [-n + ir-(n), —n + i),
Lin = [—77 —ir=(n), g] U [g —n+ir(n)],
=T, Ulu,
Lyin = [—n —irc(n), —n +ire(n)] .

We observe that those paths lie in . U B.(0). Noticing the "2im-periodicity" of the function R(, jo,j),
Cauchy’s formula implies that equality (5.9) can be rewritten as

L L o 1 nr o
V€ N g € N\{0), Glrn.dos) = Gl = do) = 5~ [ "R o, d)dr
r
1
— Tout T Tc
22'7T( AT

(5.27)

where

PU(r i i PC(r i i
To% = / e""R(7, jo,j)dr, T":= / e’ P jo,J) ]O’j)dT, T = / 6”77(7—’ JOJ)dT.
r Tin T r T

out in

Thus, to prove (1.26) when jo < np, we need to estimate the terms T°% T% and T¢. We start by proving
estimates for T°% and T.
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F()'u,t

I
Fr].i'n, \YL

Figure 8: A representation of the path I',, (in purple), I';, (in blue), Iy (in red), I' := T'gyy ULy, and Ty 4
(in green)

Proposition 5.1 (Estimate on 7°“" and T"). There exist two constants C,c > 0 such that
Vn € N,Vjo,7 € N\ {0}, |T°%| < Cexp(—nn —c(j + jo))-

and
Vn € N,Vjo,7 € N\ {0}, |T" —2i7R"(jo,J)| < Cexp(—nn — c(j + jo))-

Proof We consider n € N and jo, 5 € N\ {0}.
e Since 'y, lies within Q, using (5.17), there exists a positive constant ¢ such that

|To%| < / exp(—nn) exp(—cj — cjo)|dr| < exp(—nn) exp(—cj — cjo).
r

out

e Using the residue theorem and the definition (4.25) of R*(jo, j), we have that

P o
T“=/ enTMdT:2i7rR“(jo,j)+/ o BT G0, 1) o
T T T

in Fn,in

Thus, using (5.15), there exists a constant ¢ > 0 such that

() P27 Jo, J)]

7= 2R o)l < [ e 0Dl explrn = e + o).

Fn-,in

O

Let us observe that the exponential estimates on the terms 7°% and T% we just proved can be altered to
recover similar generalized Gaussian estimates as in (1.26) since there exists a constant ¢ > 0 such that for all
n, jo € N\ {0} which verify jo < np, we have

2u
jo + nay| | 2+t
_n<—C<JO+l |> )
nze

The same kind of exponential bounds will be encountered regularly in the rest of the proof and the same
reasoning will allow us to obtain generalized Gaussian estimates.

Now that have found estimates for the two terms 7°% and T“, there just remains to study the term T°.
Section 5.3 will be dedicated to proving estimates on 7 in the case II when jj, small with regard to —na.
Finally, Section 5.4 will tackle the study of the term T in the case IIT when jj is close to —na.
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5.3 Case II: Estimate for 7°¢ for j, small with regard to —n«a
The main goal of this section is to prove the following proposition.

Proposition 5.2. There exist two positive constants C,c such that for all n € N and j, jo € N\ {0} such that

Jo < =7, we have

nze nze nze

. 2u
X y C —cj Y 2p—1
T°¢ — 22'7TE§H (]0 —i—lna) Rc(j)’ < ei exp (—c (na T]O|> ) .

Combining (5.27), Propositions 5.1 and 5.2, we then prove that there exist two positive constants C, ¢ such
that for all n € N and jo, j € N\ {0} which verify jo < —%*:

. 24
Ce—¢i ; -1
[Exr(n, jo, j)| < —— exp (—c ('naﬂol) ) : (5.28)

nze nze

Thus, (1.26) is proved when jo is small compared to n (Case II).

Proof
Step 1: We decompose T in two parts:
T =T+ T (5.29)

where

)

TC .— / enTP (T7]07]) - R (j)eXp(*jow(T))dT
Tin

1 -
T

R e

We will estimate separately both terms in order to prove the existence of two positive constants C, ¢ such that
for all n € N and j, jo € N\ {0} which verify jo < —n§, we have
|T¢ — 2inRE(j)| < Ce™ U+, (5.30)
e Inequality (5.16) implies that the function

PC(Tv jOv ]) — RC(]) eXp(_jOW(T))

7 € B:(0)\ {0} — "7 =

can be holomorphically extended on B (0). Using Cauchy’s formula, we then have

Tf _ / en’ PC(T7j07j) 7 Rc(]) exp(fj()w(T))dT.
|

T

Using (5.16), there exist two positive constants C, ¢ such that

7] < Ce /

Ty in

exp(nf(7) — joR(w(7)))|dr| = 067”"””/ exp(—joR(w(7))) dr].

Fn,in

For 7 € Ty in, using (5.19) and the fact that jo < —%*, we have that

—JoR(w(r)) < %0 (—R(7) + ApR(7)* — A;S(7)*) <

g(n + Apn?). (5.31)

Thus, there exists a new constant C' > 0 such that

ITf1 < Cexp (—cj —n (5 — Arn™)).
Therefore, the condition (5.24) on 7 implies that there exist two positive constants C, ¢ such that

Vn € N,Vjo,j € N\{0}, jo < == = |Tf] < Cexp(—c(j +n)). (5.32)
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e Using the residue theorem, we have

75 - 2inRe() = ReG) [ SR,
Iy in

Therefore, using (4.26) to exponentially bound R¢(j), there exist two positive constants C, ¢ such that

TS — 2ixRe(7)] < Ce*cﬂ'/ exp(nR(7) |T|jo§R(w(T))) \dr| < CW/F exp(—joR(w(1)))|dr].

Fn,in n,in

Thus, using (5.31), there exists a new constant C' > 0 independent from n, jo and j such that
|Ty — 2inR°(5)| < Cexp (—cj -n (g - ARnQH)) .
Therefore, the condition (5.24) on 7 implies that there exist two positive constants C, ¢ such that
Vn € N,Vjo,j € N\ {0}, Jjo< f% = |TS — 2i7RE(j)| < Cexp(—c(j + n)). (5.33)

Using (5.29), (5.32) and (5.33), we conclude the proof of (5.30).
Step 2: Since we have

jo + no 2p—1

[e%
<§Tl 2p <0,

T
n2e

24
and the function z €] —o0, §] — |z 2T exp (—§|x| 2#’*1) is bounded where ¢ is the positive constant in (5.3), we

conclude using (5.3) that there exist a positive constants C' such that for all n, jo € N\ {0} such that jo < -5,

we have o
)1 B, (Jo +lna)‘ <Y e <_C <|JO+I”O‘|> ) . (5.34)
n2w n2w 2 n2e
Using (5.30), (5.34) and the estimate (4.26) to exponentially bound R¢(j), we conclude the proof of Proposition
5.2. |

5.4 Case III: Estimate for 7¢ for j, close to —na

The goal of this section will be to study what happens when jg is close to —na and to prove the following
proposition:

Proposition 5.3. There exist two constants C, ¢ > 0 such that for alln, jo,j € N\ {0} such that jo € [—%7 np],

we have o
i Ce—ci o\ Z-1
7 - aimi, (B ) R < S e (—c () ) |
nze nze nze

Combining (5.27) and Propositions 5.1 and 5.3, we prove that there exist two constants C, ¢ > 0 such that
for jo € [—%,np], we have

—cj A=
[Brr(n, jo, )| < S exp (—c ('”O‘ﬂO') : ) . (5.35)
nzn nzn
Consequently, using the result of Section 5.1, (5.28) and (5.35), we can conclude the proof of Theorem 2.
Therefore, there just remains to prove Proposition 5.3. This part of the article requires the finest attention
since the limiting estimates of Theorem 2 occur here. To prove Proposition 5.3, we will decompose T in three
parts:
T°=1T7+ 15+ T,

princ

(5.36)
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where

p¢ N P o
Tlc ::/ enT (T’J()vj) R (j)exp( jOW(T))dT, (537)
Tin T
=0 (r) _ g—io(r)
TS = Re(j) / e dr, (5.38)
Fin T
. o en‘refjocp(‘r)
TC e =R [ S ——ar (5.39)
Lin T

We now summarize the method of proof of Proposition 5.3. In Section 5.4.1, we introduce a family of
integration paths I', that are fundamental to optimally use the estimates on the function R(r, jo, j) we proved
in Section 4. We then prove in Section 5.4.2 estimates on the terms 77 and 77§ respectively in Propositions 5.4
and 5.5. Finally, Section 5.4.3 is dedicated to the analysis of the term T¢ We will change the integration

princ*
path in the term
enTe—jogo('r)
/ —d7
Fin T

in order to compare it with EQBM (W) (see Proposition 5.6).

n2n

5.4.1 Choice of integration path

We will now follow a strategy developed in [ZH98|, which has also been used in [God03, CF22, CF21, Coe22],
and introduce a family of parameterized curves.
We recall that we introduced in (5.22) the function ¥ defined by

V1, €R, V(1) =1, — ARTp2“.

and that we chose € small enough so that the function ¥ is continuous and strictly increasing on | — oo, e]. We
can therefore introduce for 7, € [—n, €] the curve I', defined by

r,:= {7' eC,—n<R(r) <1y, R(r)-— ARR(T)H + ArS(1)*H = \I'(Tp)} .
It is a symmetric curve with respect to the axis R which intersects this axis on the point 7,. If we introduce ¢, =

1
(%}I’(—n)) " then —n+if, and —n — if, are the end points of T',. We can also introduce a parametrization

of this curve by defining =, : [—¢,, ;] — C such that
V1, € [-n,e] V€ [0, 6], S(p(t) =t R(1p(t)) = hyp(t) == 01 (U(r,) — At*"). (5.40)
The above parametrization immediately yields that there exists a constant C' > 0 such that
V1 € [—n, eVt € [=Ly, 0], |hy,(t)] < C. (5.41)
Also, there exists a constant ¢, > 0 such that
V1, € [-n,el, VT €Ty, R(T) — 7 < —.S(1)?. (5.42)

We introduce those integration paths I', because they allow us to use optimally the inequalities (5.18)
and (5.19). For example, if we seek to bound e"™=10%(T) for 1 € ', N B:(0), it follows from the equality
sgn(—jo) = sgn(«) and the inequalities (5.19) and (5.42) that

nR(1) — joR(w (7)) < nR(7) + %’ (R(7) — ApR(T) + ArS(r)?)
(5.43)

< —ne, (1) + (JO + n) Tp — j—oARTQ”.
a a

Such calculations will happen regularly in the following proof. There remains to make an appropriate choice
of 7, depending on n and jp that minimizes the right-hand side of the inequality (5.43) whilst the paths T',
remain within the ball B.(0). We recall that when we fixed our choice of width 7, we defined a radius e €]0, [
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Figure 9: A representation of the path I, ;,,. It is composed of '), s (in green) and I', (in blue).

such that —n + ilezer € B:(0) where the real number ., is defined by (5.25). This implies that the curve T',,
associated with 7, = €4 intersects the axis —n + iR within B.(0). We let

1
—jo = na —joAr (¢ ¢ ==
coThom e (€ ()
pn n ¥ ¥
Inequality (5.43) thus becomes
nR(7) = joR( (7)) < —ne.S(r)* = =(2pCry = yr). (5.44)
Our limiting estimates will come from the case where ( is close to 0. We observe that the condition jy €
[f%,np] implies
—pAr <7 < %AR. (5.45)
Then, we take
p (%) , ifp (%) €[—4,e4], (Case A)
Tp 1= £, if p (%) > ey, (Case B)
-1, if p (%) < —4. (Case C)

The case A corresponds to the choice to minimize the right-hand side of (5.44) since p (%) is the unique real
root of the polynomial
vl =,

The cases B and C allow the path I',, to stay within B.(0).
We now define the paths represented on Figure 9:

Fp,res = {_77 + Ztv te [_ré‘(n)a _EP] U [ep’ TE(”)]} ’
Fp,in ::Fp U Fp,resv

where the function r. is defined by (5.23).
Finally, before we start to determine the estimates on the terms 757 and T in Section 5.4.2, we are going to
introduce some inequalities to simplify the redaction.

Lemma 5.4. o There exists a constant C' > 0 such that for all 7 € B:(0) and n,jo € N\ {0} such that
Jjo € [—%,np], we have

e (7= — 00| < Cnlr P exp(nR(r) — jo(R(w (7)) — () (7)), (5.46)
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o Forn,jo € N\ {0} and 7 € ', we have

— Case A: p (%) € [—2, e#]
2

() = doR((7) ~ |64 < —ne, 3~ Do 1y (1) 7 (5.47)

— Case B: p (%) > ey

nR(r) = jo(R(@ () - lE(r)r ) < ~Z(2p — 1) A} (5.48)
— Case C: p (%) < —4
WR(r) — Jo(R(w () — [6(r)r ) < 2 (2 — 1) Ap (1) (5.49)

o Formn,jo € N\ {0} and 7 € T'p s, we have in all cases (A, B and C)

nR(7) = jo(R(w(7)) — [¢(r) 1)) < —ng- (5.50)

The proof of inequalities (5.47)-(5.50) mainly rely on the inequalities (5.18) and (5.19) and calculations
similar as those done to obtain (5.44). For a complete proof of Lemma 5.4, we advice the interested reader to
look at the proof of [Coe22, Lemmas 17, 18 and 19] which prove similar inequalities in the context of the study
of the temporal Green’s function for the Laurent operator. The notation have intentionally been kept quite
similar. The only difference is that the proof in [Coe22] are usually done with a positive velocity .

5.4.2 Estimates for 77 and T3
In this section, we prove generalized Gaussian estimates for the terms 77 and T when jo is close to —na.
Proposition 5.4. There exist two positive constants C, ¢ such that

2
na C jo + na \ 2+ T
vn7j7j0 € N*7 jO € [_77np:| = |TIC| < T €XP <_CJ —cC (uo—i_ll) > .

nawe nze

Proof e Inequality (5.16) implies that the function

PC(T7j07j) — 'R,c(]) exp(—jow(T))

7 € B.(0)\ {0} — ™"

can be holomorphically extended on B.(0). Therefore, Cauchy’s formula implies that

Tlc — / en-rP (T; .707.7) - R'(])exp(_jow(T))dT.
Tin,p

- T
Using (5.16), there exist two positive constants C, ¢ such that

|TY| < Cefcj/ exp (nR(7) — joR(w(7))) |d7]|

Tin,p

< Ce 9 /
r

e Using (5.50), we have

exp (WR(7) — joR(w(r))) |dr] + /

res,p

exp (nR(7) — joR(w(7))) IdTI> :

p

/Prew exp (nR(7) — joR(w(7))) |d7| < 2mexp (—ng) . (5.51)
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(5.52)

e In cases B and C, using (5.48) or (5.49) depending on the case, there exist two constants C, ¢ > 0 such

/F exp (nR(r) — joR(w(7))) |dr| < Cexp (—cn)

that
S(r)2# n <y
exp (—ne.S(7)**) |dr| exp —a(2u — 1)y S

e In case A, using (5.47), we have

exp (nR(7) — joR(w(r))) |dr| < /

J
Using the parametrization (5.40), the inequality (5.41) and the change of variables u = n7t, we have
1

P
EP
—nc, t2H
R
nzw

/ e e 3™ dr| g /
r —Lp
ayﬂ>

1 n
1 exp <_(2:U’ - 1)’}/ <
n2n Q@ v

Thus,
[ exp () = doR((0) fir| 5
FP

Lastly, the inequality (5.45) implies that we have a constant ¢ > 0 independent from jo and n such that

LN S2u

|na + jo| \ 21

n

(5.53)

o (9) <
)")

1
n 2w

( (|7?,Oé+jo|
e EE1TJ00

1
T CXp
nzw

/F exp (nR(7) — joR(w(r))) ldr| <

p
Combining (5.51)-(5.53), we conclude the proof of Proposition 5.4.

|70 + nal
1

[o-e(2)™)

Proposition 5.5. There exist two positive constants C, c such that
C
T €Xp
nae

no
vn,gijo €N, o € [=55mp| = |T5| <

e—Jow(T) _ g—dop(T)

T

Proof The function
7 € B.(0)\ {0} — ™"

can be holomorphically extended on B.(0). Therefore, Cauchy’s formula implies that
—Jow (1) _ g—Jop(T)
nr 2 c dr.

(5.54)

wzwm/
Fin,p

Using (5.46) and (4.26), there exist two positive constant C, ¢ such that

T3] < Ce_Cjn/ |71 exp(nR(1) — jo(R(ew(7)) — [E(r)r ) dr|.
Fin‘p
e Using (5.50), there exist a constant C' > 0 independent from jy and n such that
2)
5) (5.55)

! /r |72 exp(nR(r) — jo(R(w(7)) — [£(7)7*H])|dr| < Crexp (_"
(5.56)

res,p

e In cases B and C, using (5.48) or (5.49) depending on the case, there exist two constants C,c¢ > 0 such
n/ |71 exp(nR(r) — jo(R(ew (7)) — [€(r)r*FH))|dr| < Crexp (—cn).

that
r
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e In case A, using (5.47), we have

n/Iﬂ%@mW%U%JMWWﬁD—KUV%“mWﬂ

P
= /
T

But, the inequality (5.45) and the fact that p (%) = 7, imply

|72 exp (~ne,S(r)2) |dr] exp (Z(2“ ~ 1)y <§|> ) .

p

2u

n S\ 2p—1
Il (7) < g Anfm [
If we introduce ¢ > 0 small enough, then
w [ I exp(uR(r) — do(R((r) ~ (€ Dldr| < [ (7P exp (<ne,S(r)) dr|exp (~enlr, )
r, Iy
Using the parametrization (5.40) and the inequality (5.41), we have

0
[ e any < [ e e

P el"

The change of variables u = n7it and the fact that the function z >0 22 exp <_§I2H) is bounded imply

14
[ et s

1
—, n'ta

ZP
_ 20 1 (&
|72 e dt < ————exp ( =n|,|**) .
P ~ oy Ll 2 P

—, n 2

Thus,

n [ I exp(aR(r)  n(R(@(r) ~ €72+ ldr| £ — exp (=Sl f)

r, nz

Lastly, the inequality (5.45) implies that we have a constant ¢ > 0 independent from jo and n such that

o
c _ [ |na+ jo| \ 1
e ot

nz
S0,
e
n [ I ep((n) — o (Rw(r) — I+ lar| S — exp (—é (reel) ) RNCR TS
T, nzn ni
Combining (5.54)-(5.57), we conclude the proof of Proposition 5.5. O

5.4.3 Calculations around T} ;.

There just remains to study the term defined by (5.39). The end goal of this section is to prove the

following proposition.

c
Tpm’nc

Proposition 5.6. There exist two positive constants C, c such that for all n, jo € N* which verify —%* < jo <
np, we have

- . . 24
/ exp(nT = JO('D(T))dT — 2i7TE2B (‘]0 + na) ’ < C exp <—c (W) 2H1>
© 1 - L 1 .
Fin

T nze nze
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T
i
ire(n) \
ijn,p
Fin r’

> B0

comp

—ire()
/

Figure 10: Representation of the paths I's (in green), '}, ., Ty, (both in red), TF , T'o o (both in purple)
and I'y o = F;OO ul';u FT;OO.

By utilizing (5.36) along with Propositions 5.4, 5.5, and 5.6, we complete the demonstration of Proposition
5.3. Subsequently, this concludes the proof of Theorem 2.
Thus, there just remains to prove Proposition 5.6. The main idea of the proof is to change the integration

path on the term
enT e—Joe(T)
/ e
Lin T

Proof We fix a constant s > 0 such that for all n, jo € N* which verify —%* < jo < np, we have

(—n_a - 1) s+ Ags? < ér5(17)2“. (5.58)
Jo 2
We introduce the paths I, I‘jomp, L oomps I'f o, s and T' o represented on Figure 10 and that are defined
as
Iy:={s+it, te|[-rc(n),r(n)]}, I‘;foo ={s+it, telrn),+oo[},
I‘j’omp ={t+ire(n), te[-ns]}, [y = {s+it, te€]—o0,—r(n)]},
comp = {t —ir=(n), te[-ns]}, Lyoo =T, UL, UTT .

The proof of Proposition 5.6 is separated in different steps where we will use the different paths we introduced.
e Step 1: In this step, we start by proving that there exist two positive constants C,c such that for all
n, jo € N* which verify —%* < jo < np, we have

exp(nt — jop(7)) 3 exp(nt — jop(7)) .
/Fm dr /F d

< Ce . (5.59)

T T
Cauchy’s formula implies that

nT—jop(T) nt—jop(T)
/ T g - / T 4
Tin T r T

s

<

+ (5.60)

en‘r—joga(r)
—d7|.
Toomp T

nT—3jop(T)
/ e 7 dr
r+ T

comp
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We need to find estimates for the two terms on the right-hand side. Both terms will be bounded similarly so
we will focus on the first one. First, we observe that

enT—jow(T)
dr
Fiom,p T

Using (5.18), we have for t € [—n, s]

<5 | et — qoR(ee + ina() .

-n

nt — joR(p(t+ir:(n))) < (n + ]0) t— j—oARtQ“ + j—oAITE(n)Q“ =_2 <(_n — 1) t+ At — A]TE(T])2#> .
o o o o Jo

Since the function

Jo

is convex, it attains its maximum for ¢ € {—n, s}. Thus, the conditions (5.26) and (5.58) on 1 and s imply that
for t € [-n, s]

te[-nsl— (_n.a - 1) t+ Apt™ — Apre(n)*

nt — joR(p(t + ir-(n))) < 2= Arr.(n)*.

Thus, recalling that « is negative and that jy € [—%, np], we have that

enm—dow(r)
—dr
Fjomp T

Using a similar proof to bound the second term in the right-hand side of (5.60), we can conclude the proof of
(5.59).

e Step 2: In this second step, we now prove that there exist two positive constants C, ¢ such that for all
n,jo € N* which verify —%* < jo < np, we have

s+

=)

exp (—%AITE(U)2#> .

< Ce ", (5.61)

/ exp(nt — jogo(T))dT 7/ exp(nt — jogo(T))dT
T, T Ly 00 T

We have that

<

+ (5.62)

nT—joe(T)
| .
T T

s,00

exp(nt —jop(7)) , exp(nt — jop(7)) .
/n dr /FS,oc d

T T

enT—iow(7)
—d7
| T

We need to find estimates for the two terms on the right-hand side. Both terms will be bounded similarly so
we will focus on the first one. First, we observe that

nT—jop(T)
/ ¢ dr
r T

+
s,00

1 /+°° . .
< exp (ns — joR(p(s + it))) dt.
i L, e s = doR(els i)

Using (5.18) and (5.58), we have for t € [r.(n), +oo[ and jo € [—22, np]

. . . . 2u 20
ns — joR(p(s +it) < (n+ 920 ) s~ 0 apem 1 0 om < J0 g (n TN g (o T
« a a a 2 2 2

Thus,
_ : _n o M 2p _ )y « "M o _ 1 2 _ 2p
ns — joR(p(s +it)) < 4A1'r€(77) 2A1 (t re(n) ) < 4A1r€(77) 2A1 (t re(n) ) .

We can then conclude that

en‘rfjmp(r)
dr| <
[0 T
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Using a similar proof to bound the second term in the right-hand side of (5.62), we can conclude the proof of
(5.61).
e Step 3: We introduce the functions

Vu e R,Vz €R,Vs €R, g(u,z,s):=exp (i(u+is)z — Bu+is)**), (5.63)
—+oo
Vo € R,Vs €]0, +oo], F(z,5) ;:/ 9w 2.8) (5.64)
oo H(u+1is)

We can prove that the function F verifies
Vs €]0, 400,V € R, —F(z,s)= 27rE§M(x). (5.65)

For the sake of completeness, we give a proof of (5.65) in the Appendix (Section 6).
1

We observe that for n,jo € N*, if we define 55, = = (—j—o)ﬁ, we have using the change of variables

—Q [0

(—j—“)i t = au that

[e3%

exp(n7 — jogp(T)) [0 exp ((n + L) (s+it) + (1) B (L) (s + it)w)
dr =1 - dt
s o T —00 s+ it
exp [ i(u+ i5;,) o) _ By + i5;, )2
| /+°° (i) (5.66)
= —1 - — du
—00 ’L(’LL + Zsjo)
(2%
The equalities (5.65) and (5.66) imply that
/ exp(nt — jop(7)) dr = 2in B Jo+ mll . (5.67)
T o0 T (_Lo) 2

To end the proof of Proposition 5.6, we will prove the existence of two positive constants C, ¢ such that for
all n, jo € N\ {0} which verify jo € [—2*,np|, we have

24
. . c . 2
EQﬁu 20 +nz - EQﬁu (JO +1”Ol> < T exp (C (M) ) : (5~68)
(-)*
We recall that ,
VzeR, Eb, (x)=—H}, ()

Because of the mean value inequality, the fact that jo € [—%,np} and (5.1), there exists a positive constant

¢ > 0 such that

Jo + na Jo + no . 1 1
By, | —— | - B3, ( T ) <ljotnal|——— — — sup ‘ng(t)’
(7@)2M nze (7_]70)2;@ nze |: v ) :|
(e} (03 te Jjotna ’]0+lno¢
(

,Lo)ﬁ n 20
[e3

2
. 1 1 Jo + nal\ 2+t
S ljo +nal |————— — —|exp (‘C <1|> ) .

nae

Furthermore, using once again the mean value inequality and the fact that jg € [—%, np]7 we have

1 1 _ 1 ljo + nal
S ljo +nal  sup T+4 S 1L
n I3

1 |~

. 1
(_J&) 2 nzu t€[jo,—nal t 2
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Figure 11: Integrating path to prove (6.3).

Therefore,

. . . 2 . 2u

jo + na jo + na 1 |70 + na |70 + na|\ 2T
EQBM L - Egp, ( T ) 5 1— L T exp| —c| ——— .

(7.770) 2p n2we n 20 nan nze

[e%

<
2

24
Jo + na Jo + na 1 ¢ (jo + nal\ 2T
By, | =—— —Eg,t< T )5 e (5| T :
_do n2n

Since the function = ~— 22 exp (f ac) is bounded, we conclude that

noo 2w n2w

Since 1 — 5, > 5, we easily conclude the proof of (5.68).

Combining (5.59), (5.61), (5.67) and (5.68), we can end the proof of Proposition 5.6. O

Acknowledgement: The author is largely indebted to Jean-Frangois Coulombel and Grégory Faye for their
advice that led to this result, as well as their proofreading and corrections.

6 Appendix

6.1 Proof of equality (5.65)
We recall that (5.65) states that

Vs E]O, +OO[, Vo € Ra —f(.’L‘, 8) = ZWEQ/B;L(]")'

Proof The starting point of the proof will be to prove sharp estimates on the function g defined by (5.63).
We observe that
Yu,x,s €R, |g(u,z,s)| < exp(—sz)exp (—?R(ﬁ(u + is)Q“)) )

Using Young’s inequality, we prove that there exists a constant ¢ > 0 such that

§R(ﬂ) 21

Vu,s € R, R(B(u+is)*) > U - cs?t,
Thus, we have
_ 2n _%(ﬂ) 2p
VU,JI,S € Ra |g(u,x,s)| < exp( sT+cs )exp 2 u . (61)

We observe that for all s €]0, +oc[, the function F(-,s) defined by (5.64) is in the class C! and

oOF

Vz € R,Vs €]0, +o0], a—(x, s) = 27TH§M(J)). (6.2)
x

Integrating the function z exp(izz—pz") o) the rectangle depicted in the right-side of Figure 11, using the

Cauchy formula as well as (6.1) and passing to the limit R — +o00, we prove that

Vs1, 82 €]0,+00[,  F(:,s1) = F(-,82). (6.3)
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Finally, using (6.1), there exists C' > 0 independent from x and s such that

—sxtcs?H
VY € R, Vs €)0,+oo, |F(z,5)| < c%. (6.4)
1

with respect to s drives us to choose s = (ﬁ) 7 (6.4). Using (6.3), we

o _ 2
For > 0, optimizing e~ s*t¢s™"

can prove that there exist two constants C, ¢ > 0 such that

C 2
Va €]0,+oo[,Vs €0, +oof, | F(z,s)| < —5— exp(—clz|?T).

:L'2[J,71
Thus,
Vs €]0, +o0l, xll}rfoo F(z,s) =0. (6.5)
Using (6.2) and (6.5), we easily conclude the proof of (5.65). O
References

[BLBS22] B. Boutin, P. Le Barbenchon, and N. Seguin. On the stability of totally upwind schemes for the
hyperbolic initial boundary value problem. preprint, July 2022.

[BLBS23] B. Boutin, P. Le Barbenchon, and N. Seguin. Stability of finite difference schemes for the hyperbolic
initial boundary value problem by winding number computations. preprint, February 2023.

[CF21] J.-F. Coulombel and G. Faye. Sharp stability for finite difference approximations of hyperbolic equa-
tions with boundary conditions. IMA Journal of Numerical Analysis, 2021.

[CF22] J.-F. Coulombel and G. Faye. Generalized Gaussian bounds for discrete convolution powers. Revista
Matemdtica Iberoamericana, 38(5):1553-1604, 2022.

[CFL28] R. Courant, K. Friedrichs, and H. Lewy. Uber die partiellen Differenzengleichungen der mathematis-
chen Physik. Math. Ann., 100(1):32-74, 1928.

[CG11] J.-F. Coulombel and A. Gloria. Semigroup stability of finite difference schemes for multidimensional
hyperbolic initial-boundary value problems. Math. Comp., 80(273):165-203, 2011.

[Coe22] L. Coeuret. Local Limit Theorem for Complex Valued Sequences. preprint, November 2022.

[Con90] J. B. Conway. A course in functional analysis, volume 96 of Graduate Texts in Mathematics. Springer-
Verlag, New York, second edition, 1990.

[Coull] J.-F. Coulombel. Stability of finite difference schemes for hyperbolic initial boundary value problems.
Lecture, August 2011.

[Coul3] J.-F. Coulombel. Stability of finite difference schemes for hyperbolic initial boundary value problems. In
HCDTE lecture notes. Part I. Nonlinear hyperbolic PDEs, dispersive and transport equations, volume 6
of AIMS Ser. Appl. Math., page 146. Am. Inst. Math. Sci. (AIMS), Springfield, MO, 2013.

[Des08] B. Després. Finite volume transport schemes. Numer. Math., 108(4):529-556, 2008.

[DSC14] P. Diaconis and L. Saloff-Coste. Convolution powers of complex functions on Z. Math. Nachr.,
287(10):1106-1130, 2014.

[Dur64| P. L. Duren. On the spectrum of a Toeplitz operator. Pacific J. Math., 14:21-29, 1964.

[GKO13| B. Gustafsson, H.-O. Kreiss, and J. Oliger. Time-dependent problems and difference methods. Pure
and Applied Mathematics (Hoboken). John Wiley & Sons, Inc., Hoboken, NJ, second edition, 2013.

[GKS72| B. Gustafsson, H.-O. Kreiss, and A. Sundstrom. Stability theory of difference approximations for
mixed initial boundary value problems. II. Math. Comp., 26:649-686, 1972.

43



[God03]

|GR63)|

[Kat95]

[Kre68|

[KW93]

[LR56]

[MZ02|

[New75]
[Rob91]

[RSC15]

[Ser07]

[TEO05]

[Tho65]

[Tre84]

[Wu95]

[ZH9s)|

P. Godillon. Green’s function pointwise estimates for the modified Lax-Friedrichs scheme. M2AN,
Math. Model. Numer. Anal., 37(1):1-39, 2003.

S. K. Godunov and V. S. Ryabenkii. Spectral criteria for the stability of boundary-value problems for
non-selfadjoint difference equations. Uspehi Mat. Nauk, 18(3 (111)):3-14, 1963.

T. Kato. Perturbation theory for linear operators. Classics in Mathematics. Springer-Verlag, Berlin,
1995. Reprint of the 1980 edition.

H.-O. Kreiss. Stability theory for difference approximations of mixed initial boundary value problems.
1. Math. Comput., 22:703-714, 1968.

H.-O. Kreiss and L. Wu. On the stability definition of difference approximations for the initial-boundary
value problem. volume 12, pages 213-227. 1993. Special issue to honor Professor Saul Abarbanel on
his sixtieth birthday (Neveh, 1992).

P. D. Lax and R. D. Richtmyer. Survey of the stability of linear finite difference equations. Commun.
Pure Appl. Math., 9:267-293, 1956.

C. Mascia and K. Zumbrun. Pointwise Green’s function bounds and stability of relaxation shocks.
Indiana Univ. Math. J., 51(4):773-904, 2002.

D. J. Newman. A simple proof of Wiener’s 1/f theorem. Proc. Amer. Math. Soc., 48:264-265, 1975.

D. W. Robinson. Elliptic operators and Lie groups. Oxford Mathematical Monographs. The Clarendon
Press, Oxford University Press, New York, 1991. Oxford Science Publications.

E. Randles and L. Saloff-Coste. On the convolution powers of complex functions on Z. J. Fourier
Anal. Appl., 21(4):754-798, 2015.

D. Serre. Discrete shock profiles: existence and stability. In Hyperbolic systems of balance laws, volume
1911 of Lecture Notes in Math., pages 79-158. Springer, Berlin, 2007.

L. N. Trefethen and M. Embree. Spectra and pseudospectra. Princeton University Press, Princeton,
NJ, 2005. The behavior of nonnormal matrices and operators.

V. Thomée. Stability of difference schemes in the maximum-norm. J. Differential Equations, 1:273-292,
1965.

L. N. Trefethen. Instability of difference models for hyperbolic initial-boundary value problems. Comm.
Pure Appl. Math., 37(3):329-367, 1984.

L. Wu. The semigroup stability of the difference approximations for initial-boundary value problems.
Math. Comp., 64(209):71-88, 1995.

K. Zumbrun and P. Howard. Pointwise semigroup methods and stability of viscous shock waves.
Indiana Univ. Math. J., 47(3):741-871, 1998.

44



	Introduction
	Context
	Setup
	Hypotheses and main result
	Consistency, dissipativity and diffusivity conditions
	Lopatinskii determinant, spectral hypothesis and main result
	Temporal Green's function

	Plan of the paper

	Numerical result
	Example of unstable boundary condition for the modified Lax-Friedrichs scheme
	Example of stable boundary condition for the O3 scheme

	Proof of Theorem 1 using Theorem 2
	Spatial Green's function
	Resolvent set of the operators T and L
	Definition and estimates of the spatial Green's function

	Study of the temporal Green's function
	Case I: j0 is large compared to n
	Inverse Laplace transform
	Case II: Estimate for Tc for j0 small with regard to -n
	Case III: Estimate for Tc for j0 close to -n
	Choice of integration path
	Estimates for Tc1 and Tc2
	Calculations around Tcprinc


	Appendix
	Proof of equality (5.65)


