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Abstract

A novel category of explicit conservative numerical methods with arbitrarily high-order is introduced for solving the
nonlinear fractional Schrodinger wave equations in one and two dimensions. The proposed method is based on the scalar
auxiliary variable approach. The equations studied is first transformed into an equivalent system by introducing a scalar auxiliary
variable, and the energy is then reformulated as a sum of three quadratic terms. Applying the explicit relaxation Runge—Kutta
methods in temporal and the Fourier pseudo-spectral discretization in spatial, the resulting time—space full discrete scheme
is proved to preserve the reformulated energy in the discrete level to machine accuracy. The proposed methods improve the
numerical stability during long-term computations, as demonstrated through numerical experiments. Also this idea can be easily
extended to other similar equations, such as the nonlinear fractional wave equation and the fractional Klein-Gordon—Schrddinger
equation.
© 2023 International Association for Mathematics and Computers in Simulation IMACS). Published by Elsevier B.V. All rights
reserved.
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1. Introduction

This paper focuses on the numerical solution of the initial boundary-value problems of the nonlinear fractional
Schrodinger wave equations (NFSWEs) as follows

ur + (=A% +iku, + Bg(uPHu=0, xe2, te(,T], (1.1)
u(x,0) = up(x), wu,(x,0)=u(x), x¢€1, (1.2)
ux +L,t)=u(x,t), tel0,T], (1.3)

where, i = +/—1,1 < a < 2, and k, f(> 0) are two real constants, u(x, ) is unknown complex valued function,
uo(x) and u(x) are known smooth functions, the nonlinear term g is a given real function, x € {2 C RY(d=1,2)
and L is the period. The fractional Laplacian operator can be expressed in terms of the Fourier transform, as

(—M)2u(x, 1) = F 1§ FuE, 1)], (1.4)
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where F and F~! denote the Fourier transform and its inverse respectively, see [3]. The NFSWEs (1.1) can
be considered as a generalization of the classical Schrodinger wave equations, the latter has numerous physical
applications such as the Langmuir wave envelope approximation in plasma [6], and has been studied in depth, see
e.g., [1,2,5,20].

Due to its importance in both theoretical and applied physics, there has been a great deal of interest in developing
efficient and accurate numerical methods for solving the NFSWEs (1.1). Noticing that the NFSWEs has the
following conservation law of energy

N 2
B0 =0l + [ =% o + 5 [ G(uP)ar=£0). 0=r=T, (1.5)

where G(s) = f(; g(2)dz, see [1,13]. The scholars have a more significant interest in structure-preserving methods.
This is because, for conservative problems, numerical methods that can preserve the underlying invariance are
usually advantageous. Besides, conservative schemes can achieve good stability in long-time simulations. In the
past few years, some structure-preserving methods for the NFSWEs have been proposed. For instance, Ran and
Zhang [13] developed a three-level linearly implicit difference scheme that preserves a modified discrete mass
and energy. Li and Zhao [12] proposed a conservative method by combining the Crank—Nicolson method and the
Galerkin finite element method. Moreover, a fast Krylov subspace solver is introduced to reduce computational
cost. Cheng and Qin [4] developed a linearly-implicit conservative scheme based on the scalar auxiliary variable
(SAV) method, which preserves only a modified energy, but not mass. Hu et al. [9] proposed three energy-preserving
spectral Galerkin methods by applying the Crank—Nicolson, SAV, and exponential-SAV (ESAV) methods in time,
respectively. Zhang and Ran [21] proposed and analyzed the higher order energy-preserving difference scheme based
on triangular-SAV (T-SAV) approach. Nevertheless, most of these methods proposed in the above paper are only
focused on the one-dimensional case, have no higher than second-order accuracy in time, and/or are fully-implicit.
It means that there are still many open questions, and efficient, accurate and explicit numerical methods would be
desirable for future investigations, especially for high dimensions.

Among the various numerical methods with high-order accuracy, explicit Runge—Kutta (RK) methods are good
candidates, because they belong to one-step methods, and have the characteristics of high order accuracy and
simplicity of implementation. However, the standard RK methods do not necessarily preserve the desired physical
properties of the system. To overcome this issue, Ketcheson [10] proposed the relaxation Runge-Kutta (RRK)
method, which guarantees conservation or stability with respect to any inner product norm. Later, the RRK technique
has been extended to general convex quantities in [15]. Hence, the conservation, dissipation, or other properties with
respect to any convex functional are enforced by the addition of a relaxation parameter that multiplies the Runge—
Kutta update at each step. The trade-off for these advantages is that a nonlinear algebraic system has to be solved
to determine the relaxation parameter. Nevertheless, the construction of explicit conservative schemes for the case
of non-quadratic invariants has not been considered by the authors. Fortunately, the invariant energy quadratization
(IEQ) approach [18,19] and the SAV approach [4] can transform the non-quadratic energy into a quadratic form of
a new variable via a change of variables, and the resulting new, equivalent system still retains a similar energy law
in terms of the new variables. Motivated by these developments, this paper aims to develop numerical methods for
the NFSWEs in one and two dimensions by combining the SAV method and the explicit RRK method. And the
proposed method has the following advantages:

e explicit scheme;
e has accuracy of arbitrary high order in temporal direction;
e preserves the invariant quantity (1.5).

The remainder of this work is organized as follows. In Section 2, we reformulate the NFSWEs (1.1) into an
equivalent system by introducing a scalar auxiliary variable. Section 3 obtains a semi-discrete conservative system
by applying the Fourier pseudo-spectral approximation to the resulting reformulation. In Section 4, we present the
explicit fully-discrete schemes for the reformulated semi-discrete systems by applying the relaxation Runge—Kutta
method in time, and the proposed scalar auxiliary variable relaxation Runge—Kutta (SAV-RRK) schemes preserve
the same convergence order as the standard scalar auxiliary variable Runge—Kutta (SAV-RK) method. We further
estimate the relaxation coefficient introduced and then obtain the accuracy of the relaxation methods in Section 5.
Numerical examples are presented in Section 6 to demonstrate the accuracy and conservation properties of the
proposed schemes. A brief conclusion is drawn in Section 7.
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2. SAV reformulations of the NFSWEs

It is well-known that all RK methods preserve arbitrary linear invariants, and only symplectic RK methods
preserve arbitrary quadratic invariants. However, no RK methods can preserve arbitrary polynomial invariants of a
degree higher than two or non-polynomial nonlinear invariants. To overcome this limitation and take advantage of the
quadratic invariant-preserving property of relaxation RK methods, we adopt the newly developed SAV approach to
rewrite high-degree energy functions as quadratic ones. It allows the NFSWEs (1.1) to be reformulated in equivalent
forms that admit quadratic energy functions.

In order to maintain the positivity of the energy, we modify the energy in (1.5) by adding a positive constant Cy
0 % fR,, G (|u|2) dx. This modification has no essential effect on the energy invariance of the system described in
(1.5). Thus we will continue to use E(¢) for the modified energy, i.e.,

B
£ 0P + [~ Fue 0| + 5 [ 6 (uP)dx o @1
In this, we consider a new scalar variable
def def ﬂ 2 B hef?
w(t) =  H(t) + Co with H(t) = (lul?) dx = E/ / g(x)dzdx. (2.2)
Q 2Jo
The direct calculation produces that
1 dH(t)

U S S JHD T Co dt

_ 1 a 2
= 2JHD T Co di /Q Glluldx

B s
=m/ Peuloui

H(1) + Co
=R (), u,), (2.3)

where

b(u) € Bg(lul®u/H(t) + Co, 2.4)

N denotes the real part and (-, -) means the L?-inner product over 2.
As a result, the NFSWEs (1.1)—(1.3) can be equivalently rewritten as

U, = v, (2.5)
—(=2)Y*u —ikv — b(u)w, (2.6)
w; =N (b(w), uy), 2.7

with the initial conditions

u(x,0) = up(x), vx,0) =u(x), w)= \/g /Rd G (|uo|2) dx + Cy. (2.8)

Taking the inner product of systems (2.5)—(2.6) respectively with v, and u,, multiplying (2.7) by w(¢), summing
the resulting equations, and finally taking an integration over the time interval [0, ] for the real part, one immediately
has the modified energy conservation law

o 2
E@ = [vC, I + |~ 2Fuc, 0|+ wie) = E©), 2.9)

which is essentially consistent with the original energy-conservation law (1.5) for NFSWEs (1.1)—(1.3).
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3. Structure-preserving spatial discretization

Without loss of generality, we assume that the spatial dimension is two (i.e., d = 2). The Fourier pseudo-
spectral method is a well-established technique for solving partial differential equations that can provide accurate
and efficient approximations. This method involves approximating the solution in the spectral domain, where the
derivatives are computed using fast Fourier transforms. Therefore, we utilize the Fourier pseudo-spectral method
for the spatial discretization of the equivalent systems (2.5)—(2.8).

For positive integer M and even positive integers N, and Ny, denote t = T/M,h, = L/N,,h, = L/N,.
Define 2, = {(x;,y;) [0<i <N —1;0<j<N,—1},2 = {t, |0<m <M} and ] = 2 x {2, with
tm =mt,x; =ih, and y; = jh,. The vector forms at any time level t,, are given by

T
m __ m m m m m m
Uu" = (uO,O’""MNxfl,O’uO,l’""MNxfl,l’""MO,Nyfl’""MNxfl,Ny71> , 3.1
T
m __ m m m m m m
V" = (vo,o,...,va_l,o, voﬁl,...,va_l,l,...,vO’Ny_l,...,va_l’N)__l) , (3.2)
W =w". (3.3)

For any grid functions u and v defined on (2,, we define the discrete inner product and the associated discrete
norms as

Ny—1Ny—1
_ 1
) =hehy D> wigig, lul =@ w?, Jule= sup |ui]. (34)
i=0 j=0 (x,-,y_/-)eﬂh

Let (x,-, y j) € (2, be the Fourier collocation points. Denote uy(x, y) is the interpolation polynomial function of
u(x,y), then we have

Ne/2 o Ny/2

uv@ oY) = Y Y g TR0, (3.5)

kj=—Nx/2 ky=—Ny/2
in which u = 7 /L, and the coefficients
Ny—1Ny—1

Z Z M(xll , YIz)e (kl(x1|+L)+k2(y12+L))’ (3.6)

=0 L=
where ¢, =1 for |k| < Nx/2, ¢k, = 1 for |ka| < Ny/2, ¢y, =2 for ky = £N,/2, and ¢, = 2 for ky = £N, /2.

As a result, the fractional Laplacian (—A)Zu(x, y) can be approximated by

Uy ky =
N Cly Nyckz

Ny/2 Ny/2

CDFuy o= D Y [+ o] dig g DR, 37
kj=—Ny/2ky=—Ny/2

Inserting (3.6) into (3.7), and considering the resulting equation at the point (x;, y;) gives that

(_A)%MN (Xi, )’j)

Ny—1Ny—1 Ny /2 Ny/2
< ik (xi— k N
= Z Z u(xll’y/z ( Z Z N, Cry N Chy ‘ 2'k2|2 61M( l(x X“)Jr z(y, ”2))>
=0 =0 kj=—Ny/2ky=—Ny/2
=(D U)itjny » (3.8)

where u? - k? = u? (kf 4+ k3), D is spectral symmetric differential matrix with the elements

Ne—1Ny—1

(D®)ijNy ity +oNe = Z Z ch ch |,LL kz‘z lM(kl(X"*Xll)Jrkz(yf*y’z)), (3.9)
=0 = 1

Above all, applying the Fourler pseudo-spectral method to the previous equivalent system (2.5)—(2.7) in space
gives the semi-discrete system as follows

U =V, (3.10)
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Vi = DU —ikV —b(U) - W, (3.11)
W, =R (bW), U,), (3.12)
with the initial conditions U°, V°, W9, where - means the point multiplication between vectors.

For the semi-discrete system (3.10)—(3.12), we have the following theorem.

Theorem 3.1. The space semi-discrete system (3.10)—(3.12) admits the semi-discrete quadratic energy conservation
law

dE

— =0, 3.13

- (3.13)
where

EU, V. W) E V2 + DU + (W)?. (3.14)

Proof. Taking the inner product of (3.10), (3.11) with V, and U, respectively, and multiplying (3.12) by W, we get

(‘/t,Ut)Z(V[,V), (315)
Ve, Up) = (DU, Up) — ik (V, Up) = W (b(U), Uy) , (3.16)
WW, = W (b(U), Uy) . (3.17)

Summing the resulting equations (3.15)—(3.17), we have

Vi, V) + WW, = (DU, U;) — ik (V, Up) = W (b(U), Up) + Wh (b(U), Uy) . (3.18)
Taking the real part in above equation gives

RV, V)+RWW,) =R(DU, Uy) — N (i (V,Up)) — WR (D), Uy) + WR(bU).Uy) . (3.19)
Thus, we know that

RV, V)+RWW,) =R(DU, U,). (3.20)
Noticing that

RV, V)—-1d|ww2 %(WWV)—-ld(qu R (DU, U = ]'duD%Un2 (3.21)

R Y TR T4t 7 ’ '
and substituting (3.21) into (3.20) leads to

v+ ipsuir + w2) =o (3.22)

dt o '

This completes the proof. [J

4. Conservative explicit SAV-RRK methods

This section is devoted to present the invariant-conserving explicit RRK methods for the NFSWEs based on the
SAV approach. We begin by recalling RRK methods and discussing their structure-preserving properties.

4.1. Explicit SAV-RRK schemes

For brevity, we introduce following symbols

y=W. V. W yy= (U VO WO f = (' 2 T SV, DU —ikV = bU) - W, % (b(U), Up)' .

4.1)
Then the semi-discrete system (3.10)—(3.12) based on SAV approach can be rewritten as
ye=rf), te€(T],
4.2
{J’(O) = Yo e
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Let y™ be the approximation to y (f,). A s-stage explicit RK method [8] applied to (4.2) takes the form
i—1
Ymi:ym—i_rzaijfmj’ i=1,...,S,
=1 (4.3)
Y =y Ty bif s
i=1

where f,; = f (Yn;). j =1,...,s. With the following notations

A= (aij)sxx s ajj = 0 for j > i,

4.4
b=(br,....b)"
the s-stage explicit SAV-RK methods can be represented by a Butcher tableau
c| A
4.5)
bT
where the abscissa vectors ¢ = (¢y, ¢3, . . ., ¢5) satisfy ¢; = Z‘;zl aij,i=1,...,s.

However, it is well known that only special implicit RK methods may be symplectic or algebraically stable,
and there are no symplectic or algebraically stable explicit RK methods. This leads to the fact that the explicit
SAV-RK methods fail to preserve the underlying conservation property of the original problem (4.2). Thus, we
introduce the explicit SAV-RRK method. Concretely, consider a single step over the interval [fm, tA,,,H] ,m >0, and
let y}! = (U}’,", Vi, W;")T be the numerical approximation to y (fm), then a s-stage explicit SAV-RRK method for
(4.2) is defined as

i1
Y i :y’;‘—l—IZa,-jfmj, i=1,...,s,
j=1

s (4.6)
YO = Y YT > bif e
i=1
Similarly, the s-stage RRK methods (4.6) can be represented by a Butcher tableau
c| A
4.7)
bT

where b = Ymb and y,, # O satisfies

Ept =EN, if Y bifu #0,

i1 (4.8)
Y =1, if D bifu=0.

i=1

where
m m 9 orrm m\2
E} = VTP DU+ (W) (4.9)

An outstanding advantage of the explicit SAV-RRK method (4.6) is that one can calculate explicitly the parameter
Ym- In fact, one knows from (4.8) that y,, = 1 for Y }_, b; f,,; = 0. When > ;_, b; f,,; # 0, by a straightforward
calculation one can get that

m+1 m+12 L rrm+1)2 m+1)2
Er = v 12 4 DEUSYR + (W)

=||V;”+l ”2 _ (U)r/n+l’ DaU;:1+l) + (W),/;H_])Z
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=Vt T Y b S A (W A+ vt D bifo)

e i=1
— (U + T Y bifonis DU + vt ) bif i)
im1 i=1
=1V I12+ DS U + (W)
+ (V;", YT Zbif;ii) + (VmT Zbifrii’ V;q) + HV’"I Zb"f’i’ “2
i=1 i=1

i=1

Um Da )/mT Zb fm, ()/mr ibifrrlliﬂDaU;,n)

i=1

+ D5 Y bt I+ 2W vt Y b+ (T Y 0 130)’

i=1 i=l i=1

=E" + yut[(V, Z bi f2) + (Z bi 2. V")
i=1 i=1

0.2 (0 40) = (0 e 2707) 207 3 2]

i=1 i=1
+ 2] b+ 105 (bt P+ (b £’ @.10)
i=1 i=1 i=1
This together with (4.8) gives that

[(v. Zb (ib,-f,ﬁ,.,vym (U, b Zb £1)) —(Xs:bif,,i,.,DaU;”)
i=1

i=1
+2WmZb 2+ 2| Y b2 + | D bem I+ Zb
i=1

which is a quadratic algebraic equation for y,,. Noting that y,, # 0, thus

Y :(V;n’zizlbifrii)—‘r(Z;:lbifrﬁi’VJ:n)_(U)r/n’Da(z lblfml)) (Z lbfnlu DaUm)+2WmZ lblfml (411)

=[] i i £ ”2 + ”D%( 2i=i bifmi)” + (X bffrgri) ]
This means that the value of y,, can also be explicitly determined by (4.11) when »;_, b; f,.; # 0.
Actually, the value of y,, defined in (4.8) is close to 1 as T — 0, which will be further discussed in Section 5.1.
Therefore, the explicit SAV-RRK methods (4.6) are well-defined. Moreover, it can be proved that the proposed
methods preserve the energy invariance described in the following theorem.

Theorem 4.1. Suppose the order of explicit SAV-RK methods (4.3) is at least two, then the solution to explicit
SAV-RRK methods (4.6) satisfies

m+1 _ pm
EVT =EJ, (4.12)
where E is fined by (4.9).
Proof. When Y ._, b; f,.; =0, it follows from the second equation in (4.6) that y’J’]’L' =y}, which automatically

satisfies (4.12). For the case of > ;_, b; f,,; # 0, we can also get (4.12) from the condition (4.8). This proof is
completed. [
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5. Accuracy of the explicit SAV-RRK methods

In this section, we will discuss the accuracy of the explicit SAV-RRK methods (4.6). To this end, we first estimate
the relaxation coefficient y,,, which plays a key role in the next analysis. Since the relaxation coefficient y,, tends to
vary from step to step, it can be estimated in the similar way over different steps. From this, here we just consider
a single step over the interval 7, f41]-

5.1. Estimate of the relaxation coefficient

We will only focus on the case of Y ;_, b; f,,; # 0, because the converse is simple.
Let

Su) =V + v Yo bifol - [DE (U +ye Y bif)) |

i=1 i=1

s G.D
m 2 m L rm m\2
+ (W) 4yt Y bifo) = IVIIP = IDIUL P = (W),
i=1
then the value of y,, defined in (4.8) is exactly the nonzero root of the function S,,(y).
Moreover, we have following results on S,,(y).
Lemma 5.1. Suppose the order of explicit SAV-RK methods (4.3) is p, then it holds that
Su(1) = Ozt (5.2)
Proof. Similar to the proof of Lemma 3.1 in [11], we consider the initial value problem
y = y s r > fmv
y=fm, t= (53)

S} (fm) = .)";1,
where y)' is the solution to explicit SAV-RRK methods (4.6). By performing a single step using the explicit
SAV-RRK methods (4.6), we arrive at the numerical solution yf*l. It follows from (5.1) that

m Lrm m 2 m [ m\2
Su() =1V + 1D U 4+ (W) = V)12 = 1D U |12 — (W) (54
m 2 rrm m 2 op QoA = oA \2 :
=V IDIUS R+ (WD = IVEDN? = 1D2T GNP — (W)

From yY, the explicit SAV-RK methods (4.3) of order p generates the numerical solution ™!, which satisfies

5" =5 (£, + 7) + O (z7*") for sufficiently small 7. It is crucial to observe that the explicit SAV-RRK methods
defined by (4.6) will reduce to the explicit SAV-RK methods described by (4.3) when y = 1. That is y;'}“ =yt
Consequently, we can derive that

m 2 rm Trm 2 7 (7 Ly 0 V)2
Su(D) =V 2+ DO + (W — [VEDIP — ID2TE)N? — (W)
=V = IV + O + IV + OIF = IVEDI?
+ SO = ID2 UGy + O + D5 UG + DI = ID2UG)I?
+ (WY — (W + 1) + (WG + 1) = (W)
fm+r
=0(<"") + 2[ [R(V:, V) +R(WW,) — R(DU, U,)]dr. (5.5)
tm

By combining (5.5) and (3.20), this proof is complete. [

Based on Lemma 5.1, we can get the following estimation for the relaxation coefficient y,.
Theorem 5.2. Suppose the order of explicit SAV-RK methods (4.3) is p (p > 2), then the relaxation coefficient
Vm defined in (4.8) satisfies

Ym =14+ 0GP, (5.6)
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Proof. Let us consider two cases based on the value of Y ;_, b; f ;.
Case 1: According the definition of y,, in (4.8), we have y,, = 1 when ) ;_, b; f,; = 0, which automatically
satisfies (5.6).

Case 2: When Y _;_, b; f,.; # 0, it follows from (4.10) that

mi

Sn(y) = EJ* — E}

— e[ b 2+ (b £ Vi — U DY b ) — (Y buf DU
i=1 i=1

i=1 i=1
2wy b g |+ Y b IR IDEC bl + (b ] (5.7)
i=1 i=1 i=1 i=1

Noting that §,,(y) is a quadratic function of y, it has non-zero root

e[V Sy b S+ Ty b S Vi = (U DXy b ) = (i bifys DAUZ) +2W0 S5 by 3] 58)

V= .2 s L2912 (S Cel 2 s L £3 32
w21 01 61 f2 0P + 1D E (I, b Sl + (i b £, ]
Based on Lemma 5.1, we have
s N s N
Su(1) =r[<v;", DS bifa)+ O bifai VI — (U D*OQ bifr)) = O by fin DU
i=1 i=1 i=1 i=1
+2W S b+ [ B2 DI b dIP + Y bif3)?)
i=1 i=1 i=l i=1
=0(t"™). (5.9)
Defining f,, = f (¥ (in)), then we have f,; = f,, + O(z) as T — 0. Thus, it holds that
(1Y b f2IR + DS b fdIP + Y bif?)
i=1 i=1 i=1
=21 Y b 2P+ IDSC b I+ O bi f)?] + 0
i=1 i=1 i=1
=0(7?). (5.10)
Substituting (5.10) and (5.9) into (5.8) yields that
O(rrt!
v = 1 + s "‘( s ) s
—f2[|| i b2+ ID2 Ty b I+ (i b f,ii)z]
p+1
=14+ M
O(?)
=14 0P™. (5.11)

This proof is completed. [

Remark 5.3. Theorem 5.2 shows that the relaxation coefficient y,, is close to 1 as T — 0, which implies that the
relaxation methods can be considered as a small perturbation of the standard methods.

5.2. Truncation errors of the explicit SAV-RRK methods

Now we further study the accuracy of the explicit SAV-RRK methods (4.6) based on the estimates on the
relaxation coefficient y,, given by Theorem 5.2.
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Before analyzing the accuracy of the methods, we rewrite the explicit SAV-RRK methods (4.6) into
i1
Ymizy?}"‘fzaijfmj, i=1,...,s,
j=1

s
ym+1 = y;'/n +T Zbifmi’

i=1
yr}thLl — ym+1 + (Vm -1 (merl _ y;}1/1) .
The first two equations essentially form the standard explicit SAV-RK methods.
Similar to the discussion in [10], the numerical solution y;’}*' at ,,41 can be interpreted in two ways, namely
the Incremental Direction Technique (IDT) and the Relaxation Technique (RT).

(5.12)

1. IDT’s angle: y;,"“ is considered as an approximation to y (fm + r), where £,, = t,, for m > 0.

2. RT’s angle: y;’}*' is viewed as an approximation to y (fm + )/m‘C), and £,, may not be equal to t,, when m > 0.

It is important to note that different interpretations of the numerical solution y’}’}*' can yield different convergence
results. Following the idea of the proof of Lemma 2.7 in [14], we have obtained the following results.

Theorem 5.4. Suppose the order of explicit SAV-RK methods (4.3) is p (p > 2). Then the following statements
hold:

e For IDT, the explicit SAV-RRK methods (4.6) have order p — 1.
e For RT, the explicit SAV-RRK methods (4.6) have order p.

Proof. Let#,; =f, +c¢;t,i =1,...,s, then one has from the second equation in (5.12) that

y(fm+r)=y(fm)+ti:bif(y (twi)) + O (z71). (5.13)

i=1

Now we estimate the truncation error of the third equation in (5.12). Denote

SOV E y () + 7> bif (9 (i) -

i=1

and

Using the fact that y,, = 1+ O (77~") given in Theorem 5.2, one can obtain from (5.13) that

Tos1 =Y (fns1) = dn(Y®) = G — D) (dmn (@) — ¥ (m))
= (fn+1) = (v (fn +7) = O@"™) = (G = D (¥ (f + 1) = O™ = y (1))
= (tms1) = Y (bn +7) = G = D (¥ (b + 7) — ¥ (In)) + OGP + O(ym — D) (5.15)
=Y (tus1) =Y (o +7) = G — DY (fn +7) T+ Oy — DD + O
=Y (tws1) =Y (o +7) = G — DY (b + 1) T+ OGP,
For IDT, y’;'H is viewed as the approximation at fm + T, SO fye1 = fn + T, Which implies that 7,4, =
= — DY (fn +7) T+ O (rP1) = O (zP). That is, this method (4.6) has order of p — 1.
For RT, since y7*! is viewed as the approximation at &, 4 YT, tut1 = fm + Y. Using the Taylor expansion
in the above estimate again, one gets

Tt =Y (b + T+ G — D) =yl +7) = G — DY (fn +7) T+ OGP
=Y (fn+7)+ G = DY (fn+7) T+ Oy — 1’ %)
-y (fm + T) —Ym—=1 y/ (fm + T) T+ O(TP_H)
=0, (5.16)
which implies that this method (4.6) has order p. [
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Remark 5.5. In calculation, the order of IDT method might be higher than what we expect and even reaches the
order of RT method, which can be observed in Example 6.1.

Remark 5.6. The methods proposed in this paper can be easily applied to other similar fractional equations, such
as the nonlinear fractional wave equation, and the fractional Klein—-Gordon—Schrddinger equation.

6. Numerical examples

In this section, we carry out several numerical experiments to illustrate the accuracy and conservation property
of the explicit SAV-RRK methods (4.6). Also some comparisons with other classical explicit SAV-RK methods are
supported.

Without loss of generality, the following explicit RK methods will be used in calculation.

1. RK(2, 2) : two-stage, second order Heun method

0/0 O
2|2
L# 6.1)
iz
2. RK(3, 3) : three-stage, third order Heun method
0/]0 0 O
11
13z 0 0
z 8 2 g (6.2)
3| 3
i 03
3. RK(4, 4) : four-stage, fourth order Gill method
0 0 0 0 0
s 0 0 0
% \/5271 1— «/Ti 0 0 (6.3)
1o -2 142 9
1 2-v2 2442 1
6 6 6 6

It is worth noting that the main focus of this work is accuracy in temporal. Therefore, the spectral accuracy
phenomenon presented in spatial is not shown. Additionally, given the inherent positivity of the energy in our
numerical examples, we simply set the constant Cy = 0 in calculation.

The errors and the convergence order in temporal are calculated by

Error(t) = || U}VVI — U]%,M ||oo , order =log,[Error(t)/Error(r/2)]. (6.4)
In order to depict the conservation performance, the relative error of energy is calculated by
m m 0 0
RE) = |(E} — E)) /E})|, (6.5)

where EJ' denotes the discrete energy at 7.

Example 6.1 (//3]). First, we consider 1D NFSWEs (1.1)—(1.3) as
Uy + (=) u +iu, + [uPu=0, (x,1) € (=25,25 x [0, T], (6.6)
with u(x, 0) = (1 + i)xe~1°1=9" and u,(x, 0) = 0.

Without loss of generality, here we set « = 1.5 and T = 1 to confirm the accuracy of the explicit SAV-RRK meth-
ods (4.6). The errors and convergence order in time for the standard SAV-RK, SAV-RRK(RT) and SAV-RRK(IDT)
methods are listed in Table 1. We can see that all SAV-RRK(RT) methods keep the same convergence order as
the standard SAV-RK methods while the SAV-RRK(IDT) methods behave differently. The SAV-RRK(IDT)(2,2) and
SAV-RRK(IDT)(4,4) give convergence order which are higher than the expected orders as indicated in Theorem 5.4
while SAV-RRK(IDT)(3,3) gives convergence order reduced by one. This different behavior could be attributed to
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Table 1
Numerical errors and convergence order in time for Example 6.1 when N =32, T = 1.
RK(Stage,Order) T SAV-RK SAV-RRK(RT) SAV-RRK(IDT)
Error (7) Order Error (1) Order Error (1) Order
0.1 1.8552E—04 - 1.9063E—04 - 2.0325E—-04 -
0.05 4.6601E—05 1.9931 4.7240E—05 2.0126 5.0585E—05 2.0065
RK(2,2) 0.025 1.1671E—05 1.9974 1.1750E—05 2.0074 1.2387E—05 2.0298
0.0125 2.9200E—06 1.9990 2.9294E—06 2.0040 2.9549E—-06 2.0677
0.00625 7.3022E—07 1.9996 7.3130E—07 2.0021 6.6665E—07 2.1481
0.1 7.6862E—06 - 2.9857E—06 - 1.7245E—04 -
0.05 9.5269E—07 3.0122 3.9037E—07 2.9352 4.3389E—05 1.9907
RK(3,3) 0.025 1.1866E—07 3.0052 5.0077E—08 2.9626 1.0873E—05 1.9966
0.0125 1.4809E—08 3.0023 6.3449E—09 2.9805 2.7208E—06 1.9986
0.00625 1.8497E—09 3.0011 7.9858E—10 2.9901 6.8049E—07 1.9994
0.1 3.7701E-07 - 3.8894E—07 - 7.0733E-07 -
0.05 2.3572E—08 3.9994 2.3939E—-08 4.0221 4.4585E—08 3.9878
RK(4,4) 0.025 1.4730E—09 4.0003 1.4843E—09 4.0115 2.8080E—09 3.9889
0.0125 9.2041E—11 4.0003 9.2397E—11 4.0058 1.7743E—10 3.9842
0.00625 5.7518E—12 4.0002 5.7630E—12 4.0029 1.1309E—11 3.9718

n
-
5

max

o 3 —— sav-rRK(2,2)
—©— SAV-RRK(2,2)| —A— SAV-RRK(3,3)
—A— SAV-RRK(3,3) 107 E SAV-RRK(4,4)| 4
1079k sav-ReK (4,4) -0 o)
= o) =& oc#H
0(+) o)
1010 \ \ \ \ \ \ i i o1 \ \ \ \ \ \ i i
-7.5 -7 -6.5 -6 -5.5 -5 -4.5 -4 -3.5 -3 -7.5 -7 -6.5 -6 -5.5 -5 -4.5 -4 -3.5 -3
long 10927
(a) max |ym — 1] (b) max [Sm(1)]
m m

Fig. 1. max,, |y, — 1| and max,, |S,(1)| for some relaxation methods in Example 6.1.

the convergence order of max,, |y,, — 1| get improved by one order for SAV-RRK(RT)(2, 2) and SAV-RRK(RT)(4,
4) as displayed in Fig. 1.

Furthermore, we conduct an investigation into the relaxation coefficient y,, at each step. We calculate max,,
|¥m — 1| and max,, |S,,(1)| with different time step t. The numerical results for some relaxation methods are
displayed in Fig. 1, from which one can see that the orders of the above two quantities are consistent with the
theoretical results. This confirms the theoretical results in Lemma 5.1 and Theorem 5.2. It is worth noting that
some similar results can be obtained when varying the value of «, although these phenomena are not shown here.

We also run a long time simulation till 7 = 1000 and plot the relative energy by the SAV-RRK(4,4) methods with
different « in Fig. 2, which indicates that the proposed schemes can preserve the energy exactly in discrete level
and the conservation performance is significantly better than the SAV method [4] and three-level linearly implicit
difference method [16].
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Fig. 2. Relative errors of energy with N =32, 7 = 0.01 for different & in Example 6.1.

Example 6.2. Now we consider the 2D NFSWEs (1.1) with initial values

u(x, y,0) = sech (x2 + yz) ,ui(x, y,0) = sin(x 4+ y) sech (—2 (x2 + yz)) ,(x,y, 1) e 2 x[0,T],

where 2 =[-5, 5] x [-5, 5].

In order to reconfirm the applicability of the theoretical results in 2D case, the same arguments as in Example 6.1
are considered in the calculation. That is, « = 1.5 and T = 1. The obtained convergence order in temporal and the
relaxation coefficient y are presented in Table 2 and Fig. 3, respectively. We can observe that the only difference
from the 1D case is that the SAV-RRK(IDT) methods do not achieve a higher-than-expected order in the 2D case.

To demonstrate the effectiveness of the proposed methods in preserving energy, we perform long time simulations
until 7 = 100 and plot the relative energy errors using the SAV-RRK(4,4) methods with different « in Fig. 4. The
results reveal that the proposed methods can preserve energy exactly at the discrete level, and the conservation
performance is significantly better than that of the SAV method [4].
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Fig. 4. Relative errors of energy with N =4, 7 = 0.01 for different « in Example 6.2.
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Table 2
Numerical errors and convergence order in time for Example 6.2 when N =4,T = 1.
RK(Stage,Order) T SAV-RK SAV-RRK SAV-RRK(IDT)
Error (7) Order Error (1) Order Error (1) Order
0.1 3.0217E-03 - 3.0102E-03 - 1.5692E—02 -
0.05 7.4615E—04 2.0178 7.4702E—04 2.0106 9.6213E—03 0.7057
RK(2,2) 0.025 1.8513E—-04 2.0109 1.8587E—04 2.0069 5.2472E—-03 0.8747
0.0125 4.6090E—05 2.0060 4.6341E—05 2.0039 2.7312E—03 0.9420
0.00625 1.1497E—-05 2.0032 1.1569E—05 2.0021 1.3923E—03 0.9721
0.1 1.2581E—-04 - 3.9379E—-05 - 3.2535E—-03 -
0.05 1.6180E—05 2.9589 5.5726E—06 2.8210 7.9304E—04 2.0365
RK(3,3) 0.025 2.0532E—-06 2.9783 7.4443E—-07 2.9041 1.9546E—04 2.0205
0.0125 2.5863E—07 2.9889 9.6210E—08 2.9519 4.8500E—05 2.0108
0.00625 3.2454E—-08 2.9944 1.2228E—08 2.9760 1.2078E—-05 2.0056
0.1 7.9185E—-06 - 8.0508E—06 - 3.4013E—-05 -
0.05 4.9103E-07 4.0113 4.9644E—07 4.0194 3.3898E—06 3.3268
RK(4,4) 0.025 3.0531E—08 4.0075 3.0805E—08 4.0104 3.6901E-07 3.1995
0.0125 1.9026E—09 4.0042 1.9182E—09 4.0054 4.2681E—08 3.1120
0.00625 1.1873E—10 4.0022 1.1966E—10 4.0027 5.1191E-09 3.0596
Table 3
Numerical errors and convergence order in time for Example 6.3 when N =4, T = 1.
RK(Stage,Order) T SAV-RK SAV-RRK(RT) SAV-RRK(IDT)
Error (1) Order Error (1) Order Error (1) Order
0.1 1.3395E—03 - 3.3870E—03 - 2.1470E—02 -
0.05 3.4360E—04 1.9628 8.1480E—04 2.0555 1.0960E—02 0.9701
RK(2,2) 0.025 8.6945E—05 1.9826 1.9951E—04 2.0300 5.5113E-03 0.9918
0.0125 2.1865E—05 1.9915 4.9347E—-05 2.0154 2.7600E—03 0.9977
0.00625 5.4823E—-06 1.9958 1.2270E—05 2.0078 1.3807E—03 0.9993
0.1 3.5168E—05 - 4.3927E—-05 - 3.8213E—-04 -
0.05 4.3533E—-06 3.0141 5.4825E—-06 3.0022 8.0473E—05 2.2475
RK(3.,3) 0.025 5.3902E—-07 3.0137 6.8378E—07 3.0032 1.8560E—05 2.1163
0.0125 6.7058E—08 3.0068 8.5344E—08 3.0022 4.4475E—06 2.0611
0.00625 8.3615E—09 3.0036 1.0659E—08 3.0012 1.0883E—06 2.0309
0.1 5.3561E—07 - 3.2716E—06 - 3.7745E—05 -
0.05 3.6438E—08 3.8777 2.0654E—07 3.9855 4.8050E—06 2.9737
RK(4,4) 0.025 2.3735E—-09 3.9403 1.2898E—08 4.0012 6.0237E—07 2.9958
0.0125 1.5146E—10 3.9700 8.0476E—10 4.0024 7.5303E—08 2.9999
0.00625 9.5636E—12 3.9853 5.0241E—11 4.0016 9.4105E—09 3.0004

Example 6.3 (//7]). Next, we consider the 2D nonlinear fractional wave equation

utt-l-(—A)%u—i—F’(u):(), (x,y,0) € 0 x 0, T1, .
u(x, y,0) = 1 arctan (exp (—\/m)) L us(x,y,0) =0, (6.7)

where 2 = (—10, 10) x (=10, 10).

Taking the potential energy F(u) = u? (1u?> — 1). The convergence order in time for @ = 1.5 at T = 1 is shown
in Table 3. Also, the evolution of discrete energy for a long-time simulation (7" = 100) is depicted in Fig. 5. These
data are calculated by applying the SAV-RRK(4,4) method. The results indicate that the proposed methods is also

valid for the nonlinear fractional wave equations.
140



Y. Liu and M. Ran Mathematics and Computers in Simulation 216 (2024) 126144

107F 4 10tk ]

10°°F E 10°°F E

u 4

S o

g AR 4 |I \ Sapte ' o lr‘gu.‘l_"\:\"'h“ g 11 . »on,e AR NV P 1\, \,\,\,\,\I‘L\l‘."l )
. \ ﬁ“".l‘ Alorg ’\“ " iy gy u-u - . 'u‘fl‘ '\l, U ‘l|‘r|\LI|~“\ b ma i ey " R E=E= =

Qlo”iﬂ 'H ‘| I!Hffﬁ ';rll Il'l .Y 3 & 108;" It ”\"ll Ty 1

4 lﬁ ||| i | SAV-RRK (4, 4] 4 EL"-H _|I H I \ h '“' [ | L] SAV-RRK (4,4

g |' |"|l||',ll "i jhe sav-rRK (3,3 g !,I“” Wyl L SAv-RRK (3, 3)

o I ||I | | SAV-RRK(2,2) o N SAV-RRK (2, 2)|
|"I |II ITHE i 'lu mnlg et

v | ] — — SAV-RK(4,4) 9 ol || ” I 3y — — SAV-RK(4,4)

g o0 | l' i ] [ 1 i ]

a | — = SAV-RK(3,3) 7 10 | ! (] I — = SAV-RK(3,3)

& ' I | — — SAV-RK(2,2) H | g | | | — — SAV-RK(2,2)

9 ' K !

. 1072l B8 fear, ISRt i ) ot ~“l—--\dh,{‘\4lle I}I"“p—u\\""""’ ATV S T
T Y AR SRy
i I ' [ T I TRt

I Il oy b h'on
et MR 4,‘I il T (R PR '
' n\" il 'W
k! ]O%N |
0 10 20
time (s)
(a) a=1.3 (b) a=1.6

w0t 1 1070F 1

107°F E 10°°F 3

u w

o o

N N

Y ) A - ‘I\"'\'v\lﬂ 9 - . LA YR 1Y

b} 1 h »|u “nn'l\ |ul_LI L P 3} o ,fl n \l" II_;L‘

o 10'“;:|IM|IIL h“,l " v‘u' i i ]‘u“ i H ] > 10k 'u‘p iy .\P" '|‘ “J\"—‘H—"ﬂ,*'l [2ed 'i"“' B

Q I‘I '- l 4 1 ! SAV-RRK (4, 4)| g II SAV-RRK (4, 4)|

iy ||| Y i I '

g K1} | \ I[ ||| || | || I | b SAV-RRK(3, 3)| g II II | I |“ ] ] " h ||II I' ] \ SAV-RRK(3,3)

@ f I|. | | | 1l "' '|| I ||| || \ SAV-RRK (2, 2)| ¢ ! 'II “” | h || I| ini SAV-RRK (2, 2)

o ol | IR AL = = SAV-RK(4,4) o ,”1 | — = SAV-RK(4,4)

Elo | ||| | ! I [ = = SAV-RK(3,3) |} bl w07y . iy = = SAV-RK(3,3) |}

K | ! — = SAV-RK(2,2) K3 | — — SAV-RK(2,2)

iy ]

) 107 EL e R A ‘l’lu-f" “d‘n_"jl’ll‘u'll“‘i— yl ) 10'”"‘, A \/k ‘\ "' SO ‘,"‘\*\,“:“’ A
Al B a'.'i.*',a' e T R )
RS RN : T e I ""n"'
| | J i ~|+ |l || [

Lol | |l |' [ RL | i ' — ‘| ~ 10°1 L!l ! 1 e :

e W'
R 7 | f
0 10 20 30 40 50 60 70 80 S0 100 0 10 20 30
time (s)
(¢) a=1.9 (d) a=2

Fig. 5. Relative errors of energy with N =4, 7 = 0.01 for different o in Example 6.3.

Example 6.4 (/7]). Finally, we consider the 2D fractional Klein—-Gordon—Schrddinger equation

i — 3= 2u+up =0,(x,y,1) € 2 x(0,T],

5 ) (6.8)
8tt¢+(_A)2¢+¢ - |u| =O? (x’ y’t) € ‘Q X (09 T]’

with the initial conditions
u(x,y,0)=(1+i)exp (—|x[*), ¢(x,y,0)=sech(|x]*), d¢(x,y,0)=sin(x + y)sech(—2[x[), (6.9)

where (2 = [-10, 10] x [—10, 10].

Similar to the previous examples, some numerical errors and convergence order in time are listed in Table 4 for
a=p=15.

Furthermore, the relative energy with different o and 8 in a long-time simulation up to 7' = 100 is described in
Fig. 6. The phenomenon depicted demonstrates that the proposed methods accurately preserve energy at the discrete
level for the fractional Klein—-Gordon—Schrodinger equation.
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Fig. 6. Relative errors of energy with N =4, 7 =0.01 for different o in Example 6.4.

7. Conclusions

In this paper, we present a new approach to develop high-order explicit energy-conserving numerical methods
for the fractional nonlinear Schrodinger wave equations in two dimensions. The approach is proposed based on the
recently introduced scalar auxiliary variable approach and the relaxation Runge—Kutta methods. The conservation
properties of the proposed schemes are supported by theoretical analysis and numerical results. More numerical
results show that the proposed methods are also effective for other similar fractional conservative problems, such
as the nonlinear fractional wave equation and the fractional Klein—-Gordon—Schrodinger equation, etc.

Acknowledgments

This work is supported by the Sichuan Science and Technology Program (No. 2022JDTD0019) and the Laurent
Mathematics Center of Sichuan Normal University and National-Local Joint Engineering Laboratory of System
Credibility Automatic Verification (Grant No. ZD20220105).

142



Y. Liu and M. Ran Mathematics and Computers in Simulation 216 (2024) 126144

Table 4
Numerical errors and convergence order in time for Example 6.4 when N =4, T = 1.
RK(Stage,Order) T SAV-RK SAV-RRK(RT) SAV-RRK(IDT)
Error (1) Order Error (7) Order Error (1) Order
0.1 1.1875E—03 - 1.8837E—03 - 9.5325E—-03 -
0.05 2.7648E—04 2.1026 5.0394E—04 1.9023 6.7134E—03 0.5058
RK(2,2) 0.025 6.6514E—05 2.0555 1.3036E—04 1.9508 3.8805E—03 0.7908
0.0125 1.6300E—05 2.0288 3.3151E-05 1.9754 2.0757E-03 0.9026
0.00625 4.0339E—-06 2.0146 8.3587E—06 1.9877 1.0723E—03 0.9529
0.1 8.7748E—05 - 1.9567E—04 - 3.1789E—-03 -
0.05 1.1471E-05 2.9354 2.4630E—05 2.9900 8.2646E—04 1.9435
RK(3,3) 0.025 1.4684E—06 2.9657 3.0916E—06 2.9940 2.1079E—-04 1.9712
0.0125 1.8580E—07 2.9824 3.8731E-07 2.9968 5.3231E-05 1.9854
0.00625 2.3370E—08 2.9911 4.8471E—08 2.9983 1.3375E—05 1.9927
0.1 3.0741E-06 - 4.0627E—06 - 1.0278E—04 -
0.05 1.9959E—-07 3.9450 2.6020E—07 3.9647 1.3195E—-05 2.9615
RK(4,4) 0.025 1.2698E—08 3.9744 1.6461E—08 3.9825 1.6711E—06 2.9811
0.0125 8.0044E—10 3.9876 1.0350E—-09 3.9913 2.1024E—-07 2.9906
0.00625 5.0238E—11 3.9939 6.4882E—11 3.9957 2.6365E—08 2.9953
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