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1 Theoretical results

Here is a short summary of topics covered in lectures that are not covered in Siili and
Mayers. We use the same notation and terminology as in that textbook. We first
summarize the main existence and uniqueness result for IVP and convergence of one-
step methods given in the lectures (as they are not identical to the corresponding
ones in SM). Section 2 describes Runge-Kutta methods and the Butcher tableau
representation, and Section 3 treats A-stability for one-step methods.

Main existence and uniqueness result (proof in lecture):

Theorem 1.1 (Existence and uniqueness) Consider the IVP

v =fty) telab], yla)=yo R’ (1.1)

with f Lipschitz in y. Then there exists a unique solution to (1.1) with y €
C"([a,b],RY).

Theorem 1.2 (Convergence of one-step method) Consider the IVP (1.1) with f
Lipschitz in y. Let yp41 = yn + h®(tn,yn;h) with h = (b—a)/N and t, = a+nh,
be an explicit one-step method with order of accuracy p > 1 (for the particular IVP)
and that is Lipschitz continuous in y, meaning that

|D(t,y;h) — D(t,y;h)|| < Loz —y| forall z,yeR? tela,b] & h<hg.

for some Lipschitz constant Lg > 0 and hg > 0.
Then it holds that

_ _ D
max llyn —y(tn)| = O(RF).

2 Runge-Kutta methods

The explicit Runge-Kutta methods is a family of methods that

e do not require knowledge of partial derivatives of f to be used,
o can all be represented compactly in a Butcher tableau,

e has common features among subsets which often are easy to study and classify.

Definition 2.1 (Expicit s-stage Runge-Kutta method) For some natural number
s > 1, consider b,c € R® and a strictly lower triangular matrix

0 -« .. 0
A= CL2‘71 e RSXS.
Qg1 - Qss—1 0

A stepping rule on the form
s 1—1
®(t,y;h) =D biki(t,y; h), where k:i:f<t+cih, y—l—hZaijkj) i=1,...,s
i=1 J=1
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is called an explicit s-stage Runge-Kutta method.

The method is described by the weights b= (b1,...,bs), the nodes ¢ = (¢y,...,¢s) and
the coefficient matrix A, and it is common to arrange the information in a so-called
Butcher tableau:

C1
as1
c|l A
bT
Cs | Qs1 -+ Qg s—1
bl bs

Remark 2.2

o The method is explicit because each equation for k; is explicit. This is because
the sum is from j = 0 and only up to ¢ — 1, which relates to the coefficient
matrix A being strictly lower triangular.

» A more general way of expressing the system of equations for k;, covering both
explicit and implicit RK methods, is
S
ki:f(t—i—cih,y—l—hZaijkj) 1=1,...,s.
j=1

This leads to an implicit system of equations for k1, ..., ks when A is not strictly
lower triangular.

Example 2.3 (Explicit Euler) The 1-stage method
clA 0]0
b 1

S
D(t,y;h) = byki = ki,
i—1

has the stepping rule

with

0
ki(t,y;h) = ft+eihy+ Y aijki) = f(ty).
j=1

This is the explicit Euler method
Yi+1 =y; +h®(t;,y;h) = y; +hf(ts,y5)-

Example 2.4 (Explicit midpoint method) The 2-stage method
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has the stepping rule
D(t,y; h Zbkk = ko,

with
ki=f(t+ahy)=fty)
and
2-1 I i
ka(t,y;h) = f(t+02h,y+hzla2jkj) = f(t+coh,y+haaky) = f(t+§,y+ §f(t,y)).
=

This is the explicit midpoint /modfied Euler method:

h h
*,yj+§f(tj,yj))-

Y1 =y Hhf(t+ 3

Example 2.5 The classic 4-stage RK method is given by

0
1/2]1/2

%_ 1/2] 0 1/2
10 o0 1

1/6 2/6 2/6 1/6

We obtain (recalling that k; = f(t +cih, y+ hZ;;ll aij /@))

ki(t,y;h) = f(t+cih,y) = f(th)
h h
kg(t,y;h):f(t+c2h,y+ha21k1):f(t+§,y+§f(t,h))
hh
ka(t,y:h) = f(t+eshyy+ hlagikr +azaka)) = (84 5.y + ko)

ka(t,y;h) = f(t+cah, y+ha43k3) f(t+h,y+hk3),
the stepping rule

oy + 2k + 2k +
®(t,y; h) Zbk_ LRt Te

and the so-called RK4 method (see also Figure 2.1)

h.
Yj+1 = yj“‘6]<k1 +2k2+2k‘3+/€4> (tj,yj:h).
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Yo+ hk3

y0+hk2/2
Yo+hky/2

Yo ¢

Y

to to+h/2 to+h

Figure 2.1: One step of the RK4 method of the ODE 3/ =y +t3. See that k;
approximate 3/, in the sense that that k;(tn,yn;h) =~ 3/ (tn +ch) for i =1,...,s.
(Source: Wikipedia)

2.1 Coefficient constraints and convergence properties

We recall that a one-step method is consistent if limy, o ®(¢,y;h) = f(t,y).
An s—stage explicit RK-method:

« is consistent iff Y37, b; =1
e has order of accuracy p < s and

—p>1if 35 bi=1

— p > 2 if additionally ¢; = Zé;ll a;jfori=1,...,s and Y5 1 bijc; =1/2

— p > 3 it additionally further conditions hold, etc.

2.2 Implicit Runge-Kutta methods
An s-stage RK method with the tableau (2.1)

c1lai - a1
A : : :
TN ' (2.1)
b Cs | Qs1 " Qgs—1
‘ by - bs

is called implicit if a; ; # 0 for at least one component with j > 1.
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Recall that an s-stage RK method with Butcher tableau (2.1) has the stepping rule

Yn+1 = Yn+ hq)(tmymymrl; h)
with .
D(tn, Yn,Ynt1;h) = Zbikia
=1

and system of equations

S
ki:f(tn‘i‘cih, yn—i-hzaijkj) 1=1,...,s,
j=1

Solution approach: introduce F': R* — R® where
S
Fi(kl,...,ks) = /{i—f<tn—|—cih, yn+h2aijkj) 1=1,...,s
j=1
and solve F'(k1,...,ks) =0 using e.g. Newton’s method (for every timestep).

2.3 Implicit vs explicit
o Implicit methods tend to be more stable than explicit methods.

e So one can often solve problems robustly with larger h > 0 with implicit meth-
ods than explicit.

o Implicit methods are more suitable for stiff problems, involving dynamics on

different timescales, like
, (—1 1/100
v < 0 —100) v

where, yo(t) = e 10%5(0) may vary on a faster timescale than

y1(t) = e 'y (0) + “small contribution from”ys.

o A drawback is that implicit methods can be more computationally costly than
explicit methods, as one needs to solve implicit equation for y,1 every itera-
tion.

3 Long-time stability

For studying the long-time stability properties of numerical methods we introduce
the test equation

Yy = My, for t>0 and some A <0, (3.1)
—

f(y)
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The exact solution
y(t) = yoe,

is asymptotically decaying in absolute value, and if we consider the solution per-
turbed initial data y*(0) = y(0) + &, we observe a similar asymptotic decay in the
perturbation error:

ly(t) — y= (1) < My (0) — 47 (0)].

We would like the observed decay to carry over to numerical methods solving the
test equation.

Explicit Euler method

For
yit1 =y +hfly;) = (L+AR)y; = (1+ M) Ty, (3.2)

we observe that

2
lyj+1] < |yj| &= -1<14+Ih <1 = h<m.

Conclusion: the decay of the solution is determined by the stability function
R(Ah) =1+ Mh
and
« For h > 2/|\|, we have that R(Ah) > 1 and the method is unstable.

o For h e (1/|A],2/|A]), we have that —1 < R(Ah) < 0 so the solution decays, but
it will have unnatural oscillations due to R(Ah) being negative.

o For h < 1/|)\|, we have that 0 < R(Ah) < 1. The numerical solution decays in
a non-oscillatory manner, consistent with the exact solution.

See Figure 3.1 for a numerical verification of these observations.
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Figure 3.1: Explicit Euler solutions of the test equation (3.1) with A = —10 and
y(0) =1. Top: unstable setting with h > 2/10, middle: stable but oscillatory solution
with h € (1/10,2/10) and bottom: “reasonable” non-oscillatory solution with h <
1/10.

Implicit Euler

The method
Yi+1 =Y +hf(yj+1) = yj + hAyj11
=:>w+vzlf&h=41_Am—u+n%’ (3.3)
implies that
il < Iyl = 5 <1

This holds for any h > 0 since A\ < 0, so unlike explicit Euler, there is no stepsize
constraint for the implicit Euler. A numerical comparison of explicit- and implicit
Euler is given in Figures 3.1 and 3.2.
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Figure 3.2: Implicit Euler solutions of the test equation (3.1) with A = —10 and
y(0) = 1.

A-Stability

Dahlquist’s test equation is generally of the form
Y = \y, for A e C. (3.4)

Definition 3.1 (Stability function) For a one-step method applied to (3.4) the asso-
ciated stability function R : C — C is for z = A\h defined as the function satisfying
by

yj+1 = R(2)y;

For explicit Euler, for instance,
yj+1=(1+Ah)y; = R(z)=1+z.

Theorem 3.2 For all consistent one-step methods that we have considered (RK and
Taylor based), the stability function can be written as rational function. That is

P(z2)
Q(z)’

where P:C — C and @) : C — C are polynomials that satisfy

R(z) =

(i) Q(z) =1 for explicit methods,
(ii) R(0)=1 (and we set P(0) =Q(0)=1),
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Definition 3.3 (Region of absolute stability and A-Stability) A one-step method
with stability function R has region of absolute stability

S={zcCJ[[R(z)| <1},

and the method is called A-stable (absolutely stable) if it holds that S D C_ ={z €
C | Re(z) <0}

Extension to d > 1: When the numerical method is applied to a linear system of
ODE 3’ = Ay using stepsize h > 0, it is said to be stable if

Ah e S for all eigenvalues A € o(A).
Example 3.4 (Explicit Euler)

yi+1=(1+Ah)y; = R(2)=1+=%
—_———
R(\R)

with region of absolute stability

S={zeC||1+z <1}

Explicit Euler
15 :

05

-05 ¢

-1 0

Mo F

Figure 3.3: The region of absolute stability of the explicit Euler method is the
interior of the red curve.

Example 3.5 (Implicit Euler) From (3.3) we recall that

1
1—=2

1
Vil = T Yo which implies that R(z) =

——
R(AR)

with region of absolute stability

1
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Figure 3.4: The region of absolute stability of the implicit Euler method is the
exterior of the red curve.

Example 3.6 (Explicit Runge-Kutta 2, 3, and 4) The RK2 method is given by

yj+1=yj+hf(yj+gf(yj)> = <1+Ah+(AZ)2)yj

which implies that
2

z
RRio(z) = I+24 2
By similar computations, one can show that
2 .3 2 .3 4
¢z z¢ 20z
RRK3(2)21+Z+5+5, and RRK4<Z>:1+Z+?+§+E

(RK2 here denoting any 2 — stage explicit RK method with order of accuracy 2, and
similar for RK3 and RK4.)
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Explicit Runge-Kutta methods

RK3

Figure 3.5: The region of absolute stability of RK 2.3 and 4 is the interior of the
respective curves.

Example 3.7 (Explicit Euler on a system of ODE) For the linear system of ODE

with = € R?
d(fyi\ (=2 1)\ (n
dt <y2> - (—1 —2> (yz ’ 3
—_———
=A
where A has complex-valued eigenvalues: A\ = —2—i and Ay = —2+1i. By Defini-

ton 3.3(ii), the explicit Euler method is stable for all h > 0 such that
14+ Mh| <1 and |14+ X2h| <1 (3.6)

Since
11+ Ah[2 =1+ Xoh)? = (1—2h)2+h? =1—4h+5h>

the condition (3.6) holds if and only if

—4h+5h* <0 <= h<4/5.
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Figure 3.6: The admissible stepsizes for explicit Euler solving (3.5) are the h values
along the blue and green lines which intersect with/are inside the method’s red-
circled region of absolute stability. That is, h < 4/5.

Exercise: Why cannot a consistent explicit Runge-Kutta method be A-stable?
(Hint: its stability function R(z) is a polynomial of degree > 1 with R(0) = 1.)
Exercise: Describe the set of all 2-stage RK methods (b,¢, A) with a12 =0 that have
order of accuracy 2 and are A-stable.
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