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STABILITY AND CONVERGENCE OF A FINITE ELEMENT
METHOD FOR REACTIVE TRANSPORT IN GROUND WATER

7ZHANGXIN CHEN AND RICHARD E. EWING*

Abstract. An explicit finite element method is used to solve the linear convection-diffusion-
reaction equations governing contaminant transport in ground water flowing through an adsorbing
porous medium. The use of discontinuous finite elements for the convective part of the equations
combined with mixed finite elements for the diffusive part renders the method for the concentration
solution, which displays strong gradients, trivially conservative and fully parallelizable. We carry
out a stability and convergence analysis. In particular, the method is proven to satisfy a maximum
principle, to be total variation bounded, and to converge to the unique weak solution of the equations.
Special attention is paid to the convective part of the equations. Numerical simulations are presented
and discussed.
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1. Introduction. In this paper we propose and analyze a finite element method
for solving the linear convection-diffusion-reaction equation:

(1.1) %(@u) +div(Vu — DVu) = —Ku,

which describes the transport of a solute in a fluid phase flowing through a porous
medium [1], [16]. In this case, © = u(t,z,y) is the concentration of the solute in
the fluid phase for which we solve (1.1), V' = V(¢,x,y) is the Darcy velocity of
fluid, ® is the volume fraction-dependent constant, D is the diffusion constant, and
K = K(t,z,y) > 0 is the first-order chemical reaction rate. This equation, while
formally parabolic, is more nearly hyperbolic in practice [4]. In recent years many
finite element methods have been proposed to solve this important partial differential
equation. The classes of optimal spatial methods and characteristic methods have
been extensively studied [2], [9], [15], [17], [18], for example. However, all these finite
element methods are defined by taking advantage of the parabolicity of the equation
for the concentration u. As a result, the solution of the differential equation is re-
quired very smooth in the derivation of error estimates, and the constants for the
error estimates blow up as the coefficient of the diffusion term goes to zero.

In this paper we propose and analyze a finite element method for numerically
solving (1.1). It is similar to a finite element method introduced in [5], [3], [6], [10],
[11] in that we approximate the convective part of the equation using a upwinding
discontinuous finite element method or a upwinding finite volume method [20], [19].
We use, however, a mixed finite element method for the diffusive part of (1.1) [8].
The main advantages of this method are that it is trivially conservative and fully
parallelizable, and that it can capture discontinuities within a couple of elements
without producing spurious oscillations.
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A stability and convergence analysis is carried out here for the finite element
method for equation (1.1) in two space dimensions. While a stability analysis was
completed for the similar approach for the two-dimensional semiconductor device equa-
tions in [6], we are here able to prove much stronger results than those obtained in [6].
Namely, besides a strong maximum principle, the boundedness of the total variation
and the modulus of continuity in time of the approximate solution is proven here; only
an estimate on the weak derivatives of the approximate solution is given in [6]. These
properties suffice to show that the numerical method converges to the weak solution
of the differential equation; in [6], however, convergence of the approximate solutions
to the weak solution is proven under the assumption that there is a convergent subse-
quence. It is also emphasized that this paper contains the first stability analysis for the
two-dimensional equation (1.1) with the diffusion term included and the first conver-
gence analysis for (1.1) with the boundary conditions. The properties derived in this
paper will be exploited in a forthcoming paper where error estimates will be obtained
with minimum requirements on the solution and with the property that the constant
for the error estimates does not involve the small diffusion coefficient. Especially, the
error estimates apply to the case of D equal to zero.

The equation (1.1) is completed by specifying the boundary and initial conditions:

(1.2a) Au/dv = 0, (z,y) € 00, teJd,
(1.2b) uw=up, (x,y) € 00, tE€J,
(1.2¢) u(0,z,y) = uinit(2,y), (2,y) € Q,

where J = (0,T), Q = (0,1)2, 92 = 992, U, with Q3 NN, = @ and Q; containing
the endpoints of its segments, and v denotes the normal unit-vector to 92. The
boundary conditions need to be modified properly in the case of D = 0. Namely,
only the inflow boundary condition is imposed for the concentration (see (3.9) below).
Moreover, in this case, note that, while the equation (1.1) is analogous to a classical
conservation law, the value of the Darcy velocity V at a point (¢,z,y) contains the
information of all the values of the solution wu(t,-,-) on 2. Hence a perturbation of
the solution u at any given point of the domain has a global effect immediately. This
is in sharp contrast with the classical conservation laws where local perturbations of
the solution have a local effect in finite time.

The rest of the paper is organized as follows. The finite element method is defined
in the next section. Then, in §3 we state and discuss our main results on a maximum
principle (Theorem 3.1), a total variation boundedness of the scheme (Theorem 3.2),
continuity with respect to data (Theorem 3.3), and convergence to the weak solution
(Theorem 3.4). The proofs of these properties are carried out in §4, §5, §6, and
87, respectively. Numerical results are displayed in §8. These numerical results are
devised to test the performance of the method and to indicate the order of convergence.
Finally, a concluding remark is given in §9.

2. The finite element method. In this section we define the finite element
method for approximating the solution of the differential system (1.1). Toward that
end, let {11/} % {yj+1/2}?i0 be a partition of Q with z,,, = y;/» = 0 and
Ty, 112 = Yn,+1/2 = 1 and let {t"}"T  be a partition of [0,7] with = 0 and
t"” = T. Then, we introduce the following notation

i = (Ti—1y2 + Tig172)/2, Y = Wi—1/2 + Yj41/2)/2



Iy = (ﬂfi—1/2,$i+1/2)7 I;-l = (yj—1/2,yj+1/2)7

Az; = Tit1/2 — Ti-1/2; Ay = Yj+1/2 — Yj—1/2;

Jr = [t ) N e

Az = max Ax;, Ay = max Ay;,
1<i<n, 1<i<n,

At = max At", h = max{Az, Ay}.
o<n<nr

We tacitly assume that each exterior edge has imposed on it either Dirichlet or Neu-
mann conditions, but not both. Associated with these partitions, we introduce the
spaces

Qn={v € H(div; Q) : v[pzpr = (aj; +ai 2,0} j +aj jy), af; € R,
Z.:].,"',le,j:].,"',ny, U'V‘891:0}7
Wp, ={w € L>®(Q) : w|11_mx[]y € P(I7 x I]??’), i=1,,ng, j=1,--- ,ny},
Wa; = {w right continuous : w|;» € P°(J"), n=0,--- ,ny — 1}.

If v € Qn,vip1/2,; and v; 11/ denote v(w;q1/2,y;) and v(w;,yj41/2), respectively. If
w € Wy, then w; ; represents the constant value w(z,y), (z,y) € IF¥ x I]y. w™ indicates
the constant w(t), t € J", if w € Wa;. For notational and expositional convenience,
let Azg = Az, Azp, 41 = Azy,, Ayo = Ay, AYn, 41 = Ayn,, A1 = (Ax; +
Azig1)/2,0 =1, ;ng, Ayjr12 = (Ayj + Ayjp1)/2, 5 = 1,--- ,ny, and & = 1.
Finally, define the notation v+ = max{v,0} and v~ = min{v, 0}.

Let Pg,, Pw,, and Py,, denote the L?-projections into Qn, Wy, and Way,
respectively. To discretize (1.1), we first discretize the data as follows:

(2.1a) Uinit,h = Pwy, Uinit,
(2.1b) up,at = Pw,s,up,
(2.1C) Vh = PQhV.
The subscript h is omitted below when no ambiguity occurs. Then the approximate
solution up € Way ® Wy, is required to satisfy the equation, forn =0,--- ;np—1, i =
1,---,ng,and j =1,--- ny:
1
upy -l i Flivipeg — Micayeg " Frigere ~ F2igo1ye
n . .
(2.22) At Ax; Ay;
o D n _.n o D n _.n = _KPy"
—Aazi Q11725 — d1i-1/2,5 —ij Q2i5+1/2 — 92i5-1/2) = i,j%i >
where
+ _
(2.2b) fin,ifl/Q,j = u?fl,jvlr,lifl/lj + quV17}i71/2,j=
N _
(2.2¢) foij v = UiVl T UiVl

and the function g, = (q1,¢2) € Wat ® Qp is the solution of
(an(t"),vn) = —(un(t"™), divon) + (up,at, vn - V) s, Yon € Qn.

After the mass matrix has been mass-lumped [22], the expression for the degrees of
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freedom of gy is taken as follows:

(2.2d) q?,i71/27j = (U:l] - u?fl,j)/Axifl/%
(2.2e) ‘Ig,i,j71/2 = (“7; - “Zjﬂ)/ijfl/?'

Finally, the Neumann boundary condition (1.2a) is discretized by the usual reflection
principle, and on d€Q; uy, is defined by up a¢. This implies that, if (z1/2,y;) lies on
the Neumann boundary 9, ug ; in (2.2) and the subsequent analysis is calculated
by

n __ ,n .
Ug,; = Uy j;

if it is on the Dirichlet boundary 0{», ug ; is computed by

ug ;= up Ai(T1/2,Y5)-

Similar extensions hold for ufy, uy 4 ;. and i, ., in (2.2) and the subsequent
analysis.

Note that the lowest-order Raviart-Thomas mixed method [21] over rectangles
has been used in (2.2a). Since the elements in @), have continuous normal compo-
nents on interelement edges, the numerical fluxes f1n,z>1/2,j and f;i’j71/2 in (2.2b) and
(2.2c) are well defined. Furthermore, if appropriate approximations of the coefficient
Vp, are introduced and the mass-lumping technique is used as in (2.2d) and (2.2e),
the conservative scheme (2.2a) can be deduced from the discontinuous finite element
method [7], [12] or from the finite volume method [20], [19] combined with the mixed
finite element method [22]. Finally, the scheme applies to the case of D = 0.

The following approximation properties are used later [14], [21]:

(2.3a) IVi'llz= () < CollV"[|L= ()

(2.3b) || div V'l Bv () < Coll div V" ||y (q),

for each n. Moreover, since the operator Py, is locally defined, we have for each n:
(2.3¢) WV = Vil e (1 vy < Co(Bzi + Ay ) [[VV" || o (12 x17),
fori=1,...,n,,j=1,...,n,, where Cy is independent of ¢ and j.

3. Stability and convergence results. In this section we state and discuss
the stability and convergence results of the scheme (2.2). Let Q7 = T x Q). We assume
that the data satisfy the following conditions:

(3.1a) Uinit, Up € [0,u],

(3.1b) V € (L¥(Qr))%, YV € (L®(Qr))",
(3.1c) up € L*°(J; BV (093)),

(3.1d) up € L'(892; BV (J)),

(3.1e) divV € L®(J; BV(Q)),

(3.1f) K €0, K%,

(3.1g) Uit € BV (Q), K € L®(J; BV (Q)).

For expositional convenience, let

Vit = CollVille=(@r), V5" = CollVall=(@r)s VH = ColldivV|[pe(qr)-



THEOREM 3.1 (STABILITY). Suppose that (3.1a), (3.1b), (3.1f), and for n =
0, -+ ,nr — 1 the following Courant-Friedrichs-Lewy (CFL) condition are satisfied:

(3.2)

1
At" < =1, ,ng, j=1,--,n,,
= DL Vi [A 2V Ay, T T T

x _ D 1 1 D 1 1 *
where DYy = 2 (i — + b ) + 2 (syks + wyis ) + K Then

(3.3) 0 < up(t,z,y) < etVou*, (t,z,y) € Q.
In addition, if

(3.4) (divVy),; + K > 0,

then we have

(3.5) 0 <up(t,z,y) <u*, (t,z,y) € Qr.

Obviously, since K > 0, (3.4) is satisfied if V; is nondecreasing in x and V5 is
nondecreasing in y, or div V' is uniformly positive by the definition of P, [21].
Define, for n =0,--- ,nr,

z Ny
luillmviy = D2 D (fufyr; —ufs| Ay + ufy o — | A)

i=0 j=0
and set
Az, =min{Az;, i=1,--- ,n,}, Ay, =min{Ay;, j=1,--- ,ny}.

THEOREM 3.2 (TVB). Assume that (3.1) and forn =0, -+ ,ny—1 the following
CFL condition are satisfied:

(3.6)
1
At" < =1, ,ng, j=1,--,n,.
=D+ 3V Az, +3Vy /Ay, I

Then there is a constant Cy depending solely on the data and T such that
(3.7)

l|lun|lL= 7BV () < 01{1 + | K|~ (1,BV(2))

1 1
+D (A—T* + A—y*> |uD|L°c(J;BV(892))}'

We remark that either in the case of D = 0 or in the case of up being constant
in space, (3.7) shows that the total variation of the solution wj, is bounded. The
latter case means that the total variation of the solution uj in the one-dimensional
case is always bounded since up is constant in this case. The numerical experiments
given in §8 show that the bounds in (3.7) and (3.8) below are sharp when D # 0 and
|up||Le=(1;BV(99.)) 7 0, in the sense that the left-hand sides of the inequalities (3.7)
and (3.8) blow up as Az, or Ay, converges to zero (see Example 4 in §8).

In the following, v;, stands for the approximate solution of (1.1) and (1.2) with
the data vinit and vy satisfying the conditions (3.1a), (3.1c), and (3.1d).



THEOREM 3.3 (CONTINUITY WITH RESPECT TO DATA). Assume that the hy-
potheses of Theorem 3.1 are satisfied for both sets of data. Then there exists a constant
Cs depending only on the data and T such that

1 1
HUh 7’UhHL°0(J;L1(Q)) < 02{ (1 + D <A—ZE* + A—y*>>

(3.8)
X |lup = vpl|Le(s;11(89,)) + |[Winit — Vinit| L1 () }
As for the convergence result, we now consider a simple case where D = 0. In this
case Theorem 3.2 implies the total variation boundedness of the numerical scheme as
remarked above, which together with Theorem 3.3 yields the following convergence
result (see §7). For nonzero D, concrete error estimates for the numerical scheme (2.2)
will be obtained in the work mentioned earlier.
In the simple case where D = 0 the boundary conditions (1.2a) and (1.2b) are
replaced by the following inflow boundary condition:

(3.9) u=up, (z,y)€dN_, te.J,

where 0Q_ = {(z,y) € 00 : (V -v)(z,y) < 0}. We now extend the numerical flux
introduced in (2.2) to the general setting:
f(iese, Uright; @) = Urerr” + Uright X
Also, we define
Co ([0,T) x Q) ={peC' (JxQ):p(T,z,y) =0, (z,y) € Q}.
Then a weak solution of the differential equation given by (1.1) with D = 0, (3.9), and
(1.2¢) is defined to be a function u € L>(.J; BV (Q)) satisfying the weak formulation:
(u7 @t)QT + (UV: V@)QT + (uinit7 Lp){t:O}XQ
- (f(u7uD; V- U)ﬂo).]x(@Q) - (Ku7@)QT =0, VQO € C(% ([OT) X ﬁ) )
where (-,-)s denotes the inner product in L?(S) for some set S. Note that the role
of the flux f is to select the correct boundary value for u, and that the smoothness
hypothesis on V' guarantees the uniqueness of weak solution to (3.10).

THEOREM 3.4 (CONVERGENCE). Assume that the hypotheses of Theorem 3.2

are satisfied. Then the sequence {up}n>o produced by the scheme (2.2) converges in
L>(J; LY(Q)) to the unique solution of (3.10). Moreover, u € L>°(.J; BV (Q2)).

(3.10)

4. Proof of the maximum principle. In this section we prove Theorem 3.1.
Let
U" =max{uj;, 0<i<n, +1, 0<j <n, +1}.
LemMA 4.1. Suppose that

At™ + - At™ +

1- A—azz( 1771i+1/27j - Vf,lz'fl/m) - Ay, (V27i7j+1/2 - V;,Lz‘jjfl/?)
(4.1) DAt" 1 1 DAt" 1 1 n Aan
_ + — + — KijAt > 0.
Azi \Azip12  Aziay Ay; \Ayjriz Ayjap '
Then, if
(4.2) 0<ui;, 0<i<n,+1,0<j<n,+1,



we have, for 0 <i<n,+1and0<j<n,+1,

(4.3) 0< u?;'l <U"tt < {1 + At" max {|div Vh"|}}U".
K 1P <1y

In addition, if

(4.4) (div th)z‘j + K;'; >0,

we have

(4.5) 0<uff' <U", 0<i<m,+1,0<j<mn,+1.

Proof. Fori=1,--- ,n, and j =1,---,n,, it follows from (2.2) that

up st = Al i+ ARl B+ B ui o+ B
where
Atm DA™
AP = ym L
i+1,5 Ag; Lit1/2i Az ATy
A - DAt
A = —— V. S —
i,j+1 ij 2,4,j+1/2 ijij+1/2
At + - At" ¥ _
Bij=1- Az (V17i+1/2,j - V{ji,l/w) T Ay (V2T,li,j+1/2 - V27i,j71/2)
DA™ 1 1 DA™ 1 1
. ( " ) - ( . ) KA,
Az; \Azip12  Aziyy Ay; \Ayjy12 AYj_1)2 '
At 4 DAt"
Er, =" ynt L O
=L T Am; 1i-1/2,5 AwiA$i71/2‘
n At™ 4 DAt

i,j—1 ij 2,i,j—1/2 + ijij71/2
Then, by (4.1), we see that

Al Afjs By Bi iy B 20,
so that, by (4.2),
W0, =T ng, j= 1, my,
Furthermore, by the definition of @5, and (4.2),
A"
1
UZ;— S(l a A—w.(vlr,lwl/?,j - Vlr,lifl/zj)
K3
A"
A (V3 12 = Valijo1e) — KiGA) U
Yj

= (1 - At"(div V"), ; — K A") U™,
which implies (4.3) immediately since K > 0, and together with (4.4) yields (4.5).
LemMMA 4.2, Iffori=1,--- ,ny and j=1,--- ,ny

1
(4.6) A" < _ _ ,
D+ 2[|Vii Lo (@) /Ami + 2[|Vi| [ e (@) / Ay;

where D; is defined as in Theorem 3.1, then (4.1) is satisfied.

The lemma follows obviously from the inequality (4.1) and the definition of D7;.

d



We are now ready to prove Theorem 3.1 by means of induction on n.

Proof of Theorem 3.1. For n = 0, the results (3.3) and (3.5) follow trivially from
the assumption (3.1a). Let the results be true up to n. By Lemma 4.2 and (2.3a), (3.2)
clearly implies (4.1). Then iterating (4.3) on n and using the induction hypothesis
and (2.3b) yield that

iy

0<u ' <" U i=1, ng,j=1,- .

Consequently, by (3.1a), (3.3) follows.
If (3.4) is true, so is (4.4). Then, in this case, it follows from (4.5) and the
induction hypothesis that

OSqul SUTLSUO7 i=1,--- :nz:j:L"' s Ny
which implies (3.5) by (3.1a). |

5. Proof of total variation boundedness. In this section we prove Theorem
3.2. In order to fix ideas, let

0N ={(z,y): 2=0,0<y <1}U{(z,y): 2=1,0<y <1},

0y = 00\ 0Qy;
other cases can be treated similarly.
LEMMA 5.1. Fori=0andj=1,---,n,,
At - DA™
un+41 _ unfl —ul . — unfl N vn . _ ul o — .
1,5 0,5 0,7 0,5 A.’El 1,3/2,5 A.’Eg/gA.’L‘l ( 2,4 17])
At DA™
_ VAT + > (un ) — . )
( ij 2,1,j+1/2 ij+1/2ij 1,7+1 0,j+1

A™ o+ At - A+
+ {1 v VWi + —Ay] Vo' g1y — —ij Vali1ye

DA™ DAt DA™ n n
Uy — Uo,j)

A-’ISOAfE1/2 ijij+1/2 ijij71/2
At +%> Wt )
Ay; 2,1,j—1/2 ijijflﬂ 1,5-1 0,j—1
A—Cﬂl (V1,3/2,j - V1,1/2,j) + A—y] (V2,1,j+1/2 - V2,1,j1/2)> U, j

(
(
( At DAt
(

+ | =V s +7> (ug 41 — ug ;)
Ay; 2,1,j+1/2 Ay;iAYji1) 0,j+1 0.,
At™ 4 DAt
“\ay, Vil + ijAy—j1/2> (ug,; —ug,j—1) — K ;At"r;,
fori:]ﬂ.-.)nzi and]z yt s Ny,
A" - DA"

Tl gt — v 4 — ) (u, s —ul,
i+1,j i, A.’Ei+1 1,i43/2,j A.’L‘i+1A.’IJi+3/2 ( i+2,j z+17])
A" - DAt
+ | ——— Vn . 7> (u’(l . _ ,U/T'l' )

< ij 2,i+1,j+1/2 ijij+l/2 i+1,j+1 i,j+1
At™ A"
+<1 - — (V™ . VALS N — —— (V. .
{ Ami+1 ( 1,i43/2,j 1,z+1/2,j) ij ( 2,i+1,j+1/2



A" - At? +

Vol goaye) Ty Vi — ATi V4172,
(2 (3
At™ - + DA™ 1 1
= (vr . . —vyn ‘)77 —
+ Ay ( Zitnit/2 ~ V2inio1/2) T R (Ami + Az

B DAt" < 1 4 1 > A }( )
Ayj ij+1/2 ij71/2 ZH g ity = g

A" DA" n n
+ A,CE 1 i 1/27] + AwiAwi,1/2 (Uz’] - ’Ufiij)

At DA™
+ <Ay Vznz+17] 1/2 + ) (“?Jrl,jfl B “Z:’fl)
J

and for i =ng, and j =1,--- ,ny,

Similar expressions hold for u

ijijq/Q
A" _
ij Vz Gl j41/2 T V27,li,j+1/2) (u?,j+1 - U?;)
A" n
+ Ay; (V2 i+1,j—1/2 — V27?i,j71/2) (u?,jfl - “Zj)
— Atn ((le th)i+1j - (le th)i,j) UZJ'
AR — Ky )l
n+l _  n+l1 n
nayi ~ Ung4+1,5 " Yng+1j
A" At - Aty
{1 + Ao —W" nm+1/2 it Ay Vo a1z — Ay, Vi 1/2
DAt" DAt"
Az, A3371324-1/2 ijij+1/2
DAt" } n n
ijij71/2 ( nay+1,7 n,.“])
At DA™
V” o - no_ " .
+ (Arnm e —1/25 7+ AznmAmnI1/2> (tn g =t 1,5)
At™ - DA"
Sy o (L —ul
+ ( Ay; 2,n,,541/2 T ijij+1/2) (Ui, 11,541 — Un, ji1)
At™ 4 DA™
=yt el S A R
+ (ij 2,n,,j—1/2 + ijij1/2) (un1+1,]71 unm7]71)
A"
+ (v =V 1)
(Arnm 1,n,+1/2,j 1,n,—1/2,j
A"
+ Ay; (‘/1T,l7zm G172 T V17,lnm,j1/2)> U, j
At™ DAt"
(== yn e S O
( Ay; >" a1z ¥ Ay]ij+1/2> (4151~ nt1g)
At™ 4+ DA™ n n
+ (Ay‘ 2nej-1/2 T ijij1/2) (Una41j — Unog1j1)
+K” At" " 4

n+l1  n+l
i+l T Wig o
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Proof. From (2.2), we see that

A" DA™
+1 _
uij = < Az, vi/2s T 7A$iA$i+1/2> (ui; —uiy)

At” DAt >(
Ay] 22’]“/2 ijij+1/2

At” DA" N N
+ 11 1/2,] m (uiflﬂ‘—ui,j)

n n
Uijyr — Uij)

DAt"

At”
V” —_—
ijijfl/Z

2,4,j— 1/2

)(U2j1— ui;) — K jAt"

At At
<1 - E(Vfiﬂ/?,f' - V17i71/2,j) - A—M(V2T}i,j+1/2 - V2T}i,j1/2)> U:l]
Then, the proof is completed by simple algebraic manipulations on u?jllj —uzjﬂ. O
LEMMA 5.2. Assume that
(5.1a) 0<uf;, =0, ,ng+1,j=0--,n,+1,
and, fori=1,--- . ngand j=1,--- ,ny,
n 1
(5.1b) A" <

= D} + 3|V e () /A + 3] Vil oo () / Ays
Then there is a constant Cs = C3(Cy) such that

lup Bvie) < (14 CsAL[VV™ |1~ @) [lup] By ( )+At"|\diVVh"”BV(Q) vt
+ At"C3([|VV"|| e () + KU + At"||K™ || gy (o)

Ty

D
+ 2At" E <|V’?|Lm9 +7> ul o —ul,
j=0 h2 () Ay 12 | 0,j+1 07]|
TLy D
+ 2At" E < Vil Lo (q +7> ur i — Uy ;
par H h2H (2) ij+1/2 | ng+1,j+1 nm+1,J|

Ny
n+1 n n+1 n
+ E , Jug s — g | Ay + D funtly ; —un | Ay
7j=0

Proof. From (5.1b) we see that the coefficients of the terms between the brackets
{} in the expressions of Lemma 5.1 are nonnegative. Then the estimate of a typical
term is given as follows:

At _ DAt"
ntl n+1 = ynm S e— P2, — Uik
|ui+1,j ‘ < ( A-Ti+1 1,i43/2,j + A.’Ei+1Ami+3/2> |uz+2,] ul+1’]|
A" _ DA"
+ <_A—ij27?i+1,j+1/2 + WZJHW) i = il

+ {1 - —A-’I/'i+1 (Vl,z'+3/2,j - V1,z'+1/2,]’) - A—yj(VQJJrl’jJrl/Z

At - A" +
n n n
—Vilipija) + Az Vii12,5 — Azppr LIt/
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4 AVAS (an vt ) DAt" 1 N 1
Ay; 2,i41,j4+1/2 2,i41,j—1/2 AZii1s \Az; | Azip
DA™ < 1 1 > }

— + — AN A [T T

Ay ij+1/2 ijfl/2 i - g "
At" DAt
ynt e A PR SN, S
+ <A 1,i—1/2,5 + szszl/2> ‘uz,] u2717]|
At" DA™
vt Yt
+ <Ay] 2,i+1,j—1/2 + ijij1/2> ‘uH—l,Jfl 1117]71

At _

ij 2 Z+17]+1/2 2,4,5+1/2 | 17,5+ i,]

At +

X Vzn 1172 = Vel 2‘ |uij 1 — uilyl

Ay; i+1,j-1/ Aj=1/ ij i.j

+ At" ‘(le th)i+1,j - (le th)i,j| “Zj
+ AK] = Ky jlud,

Thus simple algebraic manipulations and use of (2.3c) yield the desired result.

d

We are now in a position to prove Theorem 3.2.
Proof of Theorem 3.2. Note that the CFL condition (3.6) implies (5.1b) by (2.3a).
Then the result (3.7) follows by iterating on n the inequality in Lemma 5.2 and using

Theorem 3.1 and (2.3b). O

6. Proof of continuity with respect to data. In this section we prove Theo-
rem 3.3 and a result on equicontinuity in time of the approximate solution, Proposition
6.4 below. We recall that vy, stands for the solution of (2.2) with the data vp and

Vinit -
LeEMMA 6.1. Forn =0,---

up ot = AN (e -
+ Bn.(u?’j
+ B (ui,jf
where A7\, o, Aliq, By, B,
4.1.

The result easily follows from (2.2).

7nT)Z:]-7"'

sNg, and j =1,--- ,n,, we have
n n n n
U1 ) AL (i — i)
n
) + Ez 1 ]( i—1,j Uz'fl,j)

1 _'Ui,jfl):

and Ei';_ are defined as in the proof of Lemma

LEMMA 6.2. Supposed that (4.1) is satisfied. Then

gt~

o o <At“(|vfza|m AT +D(

1+1
Ay,

))

A,

X [lup — vpl|r1(e0.) + llup — villL1 (@)

Proof. Since, by (4.1), the coefficients in the equality of Lemma 6.1 are nonneg-

ative, we see that

ju -

4,7 n+1| <Az+1 ]‘uH-l 7

+ B}';|ui;

+En] 1|UZ]

Then multiplying by Axz;Ay;,
desired result. O

Vi |+ AL e — v

n n n
— vl + By luity ;- ity

1 7”2]'71"

adding over ¢, j, and rearranging terms imply the
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Now Theorem 3.3 can be easily seen from Lemma 6.2.
LEMMA 6.3. Assume that the CFL condition (4.1) is satisfied. Then

k= 8|0y <281 (Vi @) + Vil =)
1 1
n D(A—az* + A—y*))HUinitHBV(Q)

+ At (I I vio) + Vsl sy @) + K*) u*.

Proof. By (2.2), we observe that

A - DA
1 0 0 0 0
|ui,j - ui,j| < <_rz_ivl,i+1/2,j + m) ‘ui+1,j —U;
At - DA¢° 0 0
+ _—ij Voijiie t+ 7ijij+l/2 Wi i1 — Uil

Aﬂfz'Aﬂfz'71/2

0 0 0 0
ig-1 — il + ACKG jug

At & DAt
+ (ST s+ o ) iy — il
AtY 4 DA
—VOZ- i + 7) u?
(A?Jj 212 Ay;Ay; 12 |
A

1 1
Az, (Vlo7i+1/27j - V107i71/2,j) + —Ay< (V207i,j+1/2 - Vzt?z'7j71/2) “?,j-
i J

Then the lemma follows by multiplying this inequality by Az;Ay; and adding the
resulting one over 1, j. O

PROPOSITION 6.4 (EQUICONTINUITY IN TIME). Under the assumptions of The-
orem 3.1, there is a constant C4 depending only on the data and T such that for
n=20,---,nr

1 1
= ]| o) <CiA (1 LD (E N H))
Ty N
x (||uinicl [ Bv (9) + [lupllL1(902:8v (1)) -

Proof. Take vZ“ = uy in Lemma 6.2 and use Lemma 6.3 to obtain the re-
sult. g

7. A convergence analysis. In this section we prove Theorem 3.4 by applying
the ideas used in [10] for analyzing the one-dimensional drift-diffusion semiconductor
device equations. We point out that the analysis here is much simpler than that
given in [10]. The reason is that we are here using the standard entropy | - |, while
a smoother entropy has been used there, which requires muck work to estimate the
distance between the smooth entropy and the standard one. We also emphasize the
difference between the present analysis and that used in classical conservation laws; in
the present case the delicate part is how to handle the boundary terms in the ‘entropy
form’ © (see (7.3) below), while an unbounded domain is treated in the classical
conservation laws.

It should be emphasized that this whole section concerns the case of D = 0, and
that, although the differential equation (1.1) is linear, techniques which have been
originally developed for nonlinear hyperbolic conservation laws will be used.

The proof of Theorem 3.4 proceeds as follows. First, we prove that there is a
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subsequence {up }p>o converging to a limit u. Then, we show that
(7.1a) lim R(up, @) = R(u, ),

h'—0
(7.1b) R(u,¢) =0,

for o € CJ([0,T) x Q), where R(-,-) defines the left-hand side of (3.10). Since the
weak solution of (3.10) is assumed unique, this completes the proof of Theorem 3.4.
As in classical conservation laws, (7.1) follows from the following result [13]:

(723) hhmO @(uh/,c; Vh' ; QO) = 6(’11,‘ & V7 @)7 Ve e R: p € Cl(aT)
=

(7.2b) O(u,c; Vi) <0, VeeR,0<peCHQr),

where © is defined in (7.3) below. Most part of this section is devoted to proving this
result.

7.1. The entropy form. The entropy form O(u,c;V;¢) with boundary terms
included is defined as follows:

(7.3) O(u,c; Vi) = — (lu — ¢, 1) Qr — (Ju — |V, Vp)or

—{

+ (lu —cl; )=y x2 = ([Uinit — ¢, ¥)|{1=0}x0
+(G(u —c,up — ¢V -v),0) 5x00)

— (H(u,c)(divV + K),9)qr + (K|u—c|,¢)qz,

where ¢ € R, ¢ € C'(Q;), and the ‘entropy flux’ G and the function H are defined
by

G (et Uright; V - V) = [tiete|(V - )T + [thrighe|(V - v) 7,

H(u,c) = |u—c| —usign (u—c).
The motivation of the form © can be given as in the one-dimensional case [10].

7.2. A convergent subsequence. In this subsection we prove the existence of
a convergent subsequence {ups }pr>0-

LeEMMA 7.1. Assume that the hypotheses of Theorem 3.2 are satisfied. Then
there exists a subsequence {up }n~o converging in L*(J;L'(Q)) to a limit u in
L>®(J; BV())NCO(J; LY(£)).

Proof. We note that the ideas in [13] can be used to prove the lemma. In [13], a
discrete version of Azcoli-Arzeld Theorem was used. In the present case with D = 0,
the equicontinuity in time is provided by Proposition 6.4, and the compactness of
the range is given by Theorem 3.2. Also, the regularity result on u follows from the
convergence and Theorem 3.2. O

7.3. Proof of (7.2a). Here we prove (7.2a) under a condition.
LEMMA 7.2. Suppose that for ¢ € R, and nonnegative ¢ € C(Q),

(7.4) lim O(up,c; Vi) < 0.
h'—0

(7.5) Hm O(upr,c; Vs ) = O(u, ¢; V).
h'—0
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Proof. First, for every nonnegative ¢ € Cg([0,T) x ), (7.5) follows from Lemma
7.1 and the standard argument in the classical conservation laws [13]. Also, since
u € CO(J; L*(2)) by Lemma 7.1, the same result holds for ¢ € C}([0,7] x Q).

We now consider the case where ¢ € Ci(J x [0,1) x (0,1)). Since we are mainly
concerned with the boundary term associated with the edge {z = 0,0 < y < 1}, it
suffices to consider ¢(t,z,y) of this form w(t,y)¢(xz). Then, set

T 1
gn (z) 2/ / lun — c|Vanw(t,y)dydt,
0 0

T 1
g (0-) = / / {mw Vi (4,0,y) + lun (1,04, 9) — eIV, (t,o,w}wdtdy,
0o Jo

and rewrite O(up, c; Vi ;) as follows:

Oow Oow
O(up, ¢;p) = — (uh' - 0755) o <|Uh' - CWh%f@) o

- / g ()€ (@)dar — g (0-)£(0)
— (H(upr, c)(divV + K), €w) g, + (K|up — ¢|, €w) g,

Since the sequence {up(-,04,-)}n>0 is bounded in L*°(J x (0,1)) by Theorem 3.1,
there is a subsequence {up:(-,04,-)}nr>0 converging in L>®(J x (0,1))-weak* to a
limit u. Let v, be the Young measure corresponding to u. Then, by Lemma 7.1 and
(2.3a), we see that

h'"' —0

ow ow
lim O(upr,c; Vi) = — — i — — Vv, ==

7.6 '
(7.6) - [ swe e o0

— (H(u,c)(divV + K), §w)r + (Klu — ¢f,€w)qr,

where

(7.7a) g(z) = /0 /0 lu — c|Viw(t,y)dydt,

T 1
(77D go= / / {|UD V(1 0,) + wit, y)V (t,O,y)}wdtdy,
0 0

where

(7.8a) wltg) = [ A el O,
0

(7.8b) w* =eVoux,

Thus, to prove (7.5), it suffices to prove that go = ¢g* where

T 1
(7.9) gt = / / {uD — Vit (t,0,y) + |u(t,0+,y) — |V, (t,O,y)}wdtdy.
o Jo

Take ¢ such that its support is contained in [0, €]. Then, by (7.4) and Theorem 3.1, it
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follows from (7.6) and (7.7) that

1
- [ g@)€ @i - g0€(0) < Celélliron
0
Since € is arbitrary, this inequality yields that

(7.10) 9(0+) — go < 0.

Choose ¢ € R such that |u — ¢| = a(u — ¢) for some a € IR. Then, by (7.8) and the
definition of 7y,

w(t,y) = ala —c)

3

so that, by (7.7), (7.10) becomes

T 1
of [ wle.04.9) = un) Vit 0.0,y
0 0
+(t,04.) ~ T)V; (1.0.p)odyde | <0

Since the sign of « is arbitrary and this inequality is true for any nonnegative w €
CHT x (0,1)), we have

(7.11a) VT (t,0,y)(u(t,0+,y) —up) =0, ae. in J x (0,1),
(7.11b) Vi (¢,0,y)(u(t,0+,y) —u) =0, a.e. in J x (0,1).

Finally, by (7.7) (7.9) and (7.11), we see that
9(0+) — g0 =9 — g0

T ,1
:A A(wthw—d—w%wﬂT@ﬂww@m

=ATA7mmwcwmwnquﬁww@m
L1

T r1 [T
2/ / (/ X —c|dyiy(X) — w(t,y)) Vi (t,0,y)wdydt
o Jo \Jo

which together with (7.10) implies that go = ¢g*. This completes the proof of the case
where ¢ € Cj(J x [0,1) x (0,1)). The same argument applies to the remaining three
cases. O

It is now clear that it suffices to prove (7.4). This is done in the next two
subsections.

/ "0 )

— w(t, y)> Vi (t,0,y)wdydt

7.4. A discrete entropy inequality. The following discrete entropy inequality
will be needed for obtaining an upper bound for ©(up, ¢; Vir; ).
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LEMMA 7.3. Under the CFL condition (3.2), we have, for c € R,

A"
it el = (1= KAty — o + 3 (Glajey — Girjey)
(2

At" 1 .
R, (Gl = Gyrya) = HOT 4 (div Vi) + K2 HAE <0,
j
where
. _
?+1/2,j = 17}i+1/2,j|u?,j —c+ Vlr,li+1/2,j|u?+1,j —cl,

. ~
n _yn n n n. o
ity = Valijrapluily — el + Vol s pluili —dl-

Proof. From (2.2) and the definition of the mixed finite element space @, we
have, for ¢ € IR,

n Atn n- n Atn n- n
“z}H —Cc= <—Awlvl7i+1/27j> (uz’+17j —c)+ <—Ay< V27i,j+1/2> (ui,j+1 —c)
i J
A"+ n At™ 4 n
+ {1 - —ACUZ'( 1,i+1/2,5 — V17i71/2,j) - —ij (V27i,j+1/2 - V27i,j71/2)
— K&At"}(u% —c)

Atn n+ n Atn "
* (EVMUW) (uiir; =)+ (Ay vy g 1/2) (uilj—1 —©)

— At"[(div th)z'7j + Kﬁj]c.

Note that the term between the brackets is nonnegative by (3.2). Thus the lemma
follows by multiplying this expression by sign (u"+1 c). 0

7.5. An upper bound of entropy form. In this section we obtain an up-
per bound for O(up,¢; Vi p), which implies the inequality (7.4). We first have the
following decomposition of @(up, c; Vi ).

Let, for p € C1(Q7),

i+1/2 Yj+1/2

= o(t" dz d
pi; = Az ij/w ,2,y) dz dy,

i—1/2 Yji— 1/2

n+1/2 1 i+1/2 /yj+1/2
t,x,y)dtdzd
(,02] Atn A’El ij /t" /zz - (,0( ‘.’Ij‘y) T ?J7
1

Yj—1/2
41

t" Yj4+1/2
n+1/2 1
S = — t, Tii1/0,y)dtdy,
Pir1/2i = Apr Ay, /t /y . o(t, Tip1)2,y) dt dy

n+1/2 Yi+1/2
Pij+i/2 = At” sz /ﬂ /y p(t .’E,yj+1/2)dtd;p_

i—1/2

LEMMA 7.4. (DECOMPOSITION OF ©). We have

O(un, ¢; Vi) = Ocnt(un, ¢; Var; @) + Ocom(un, ¢; Vars @),
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where (with arguments omitted)

nr—1 ng
ent — Z ZZ{un+l _ (1_Kn Atn)‘ n C|

n=0 =1 j=1
A" n At n
+ Az, ( i+1/2,5 i71/27j) + —ij ( ij+1/2 i,j71/2>

— H(up ! ol(div V)i, +KZ?AN"}@Z#M¢%=

and

nr—1 ng

n n- n n+1/2
Ocom = Z Z Z{ |uz+1 \J C| - ‘ui,j - C‘)(_Vl,i+1/2,j)(<pz’7j - 9014_1/2 ])

n=0 =1 j=1

+ +1/2
+ (lui g —c| = ‘qu - C‘)(Vlrjifl/Z,j)((pznjl - @?1//27j)}Atnij

nr—1 n, Ny

n n n- n n+1/2
+ Z Z Z{(ui,j+1 —c| = |ui; - c|)(_V2,i,j+1/2)(90i,3!— 2 ;:_{/2)

n=0 i=1 j=1

+ +1/2
# ol - DR - e faras,

nr—1 ny Ny
= 37 3 S (div vy ul sign(ul; — o) (@fit — ol V) At Az Ay,
n=0 i=1 j=1
nr—1 ng
+ ZZK (upr ) (ery ! — el A A Ay,
n=0 =1 j=1
nr—1 ng
+ Z ZZK —cl(pi’; — gof;H)At”Amiij
n=0 =1 j=1
nr—1 ng
+ > ZZ div Vi)oj (H(ul' S e) — H(u?;, 0))ei ! At" Az Ay,
n=0 =1 j=1
nr—1 n, Ny
+ Z ZZK "+1, c) — H(ui;,c))e nH/ZAt”Ar Ay

n=0 =1 j=1

Proof. From the definition of © and the fact that div V}, is piecewise constant, we
have

O=U,+7, + 7,

where
nr—1 n, N Ny
n+1 n nr nT
E E ‘Uz] —c/( Pij — ‘Pi,j)Afﬂiij + E E |ui,j - C“Pw‘ Az;Ay;
n=0 =1 j=1 i=1 j=1

o ‘uz

,J c‘(pz ]AT Ay]:

0
Ny
i=1 j=1



nr—1 n,; Ny
— n+1/2 n+1/2
v, = Z Z Z Juily — ¢l (V17i+1/2,j%+1/2,j - Vlrjifl/?yj(pifl/?,j) At"Ay;
n=0 i=1 j=1

TLTl

N +1/2 +1/2
o Z ZZWU C‘( 2z]+1/2<pn7]+1/2 Vznl] 1/24,0?] 1/2) AtnA:Ui
i=1 j=1
nyr—1 Ny nyr—1 Ny
n+1/2 n+1/2
+ Z Zsz“/%(pnﬁl/mAtnAyl Z ZGl/Z i%1/2,j At" Ay,
n=0 j=1 n=0 j=1
nr—1 ng nr—1 ng
n+1/2 n+1/2
+ Z ZGZny+1/2‘Pi,ny+1/2AtnAmi Z ZGz 1/2%i 10 At"Amg,
n=0 i=1 n=0 i=1
nr—1

U= D ST (div v ul; sign (uf; — o)l T A A Ay,

n=0 i=1 j=1

nr—1 ng, Ny
= D0 DD K H (@l 0l A AziAy
n=0 =1 j=1
nr—1 ng
+ Z ZZK —clol A" Az Ay;.
n=0 =1 j=1
Then simple algebraic manipulations yield the desired result. O

LemMA 7.5. (UPPER BOUND OF O). Suppose that the conditions of Theorem
3.2 are satisfied. Then there is a constant Cs depending solely on the data and T such
that for any ¢ € CH(Q), ¢ > 0:

@ent S07
Orom <C3(1 + |c){Az|soz|Loo<QT> + Ayl om

T Aol mign + wum@T))}.

Proof. The first inequality follows immediately from Lemmas 7.3 and 7.4. Also,
observe that

1 1

—+1/2

optt — ‘P7+1//2 ;I < §A$i|\<ﬁz|\Lw(JxQ) + §Atn”‘pt”L°°(J><Q):

1 1

+1/2

i - :LJ+{/2| Ayi”‘pyHLW(JxQ) + §Atn”<pt”L°°(J><Q):
—+1/2

\@nH - SD?J / | < EAth@tHLoo(.]ny

it = ol < At lerl L s x0)-

Then, if an integration by parts on n is applied to the last two terms in the expression
of ©.m, the second inequality follows from Theorems 3.1 and 3.2, Proposition 6.4,
Lemma 7.4, and (2.3a). O

We are now in a position to prove Theorem 3.4.

Proof of Theorem 3.4. From Lemma 7.1 there exists a subsequence {up }niso
converging in L>®°(.J; L*(Q2)) to a limit u. Now, by Lemma 7.5, we have

lim O(up,c; Vi) <0,
h'—0
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for every ¢ € IR and nonnegative ¢ € C'(Q). Thus, by Lemma 7.2, we see that
lim O (un, ¢; Vs p) = O(u,¢; Vi) <0.
h'—0

This implies that u is the unique solution of (3.10). Consequently, the whole sequence
{un}n>o converges to u, and thus Theorem 3.4 is proven. 0

8. Numerical results. This section reports on numerical results with the finite
element method (2.2) for three problems. They are designed to show the performance
of the method and to indicate the convergence properties. In all examples the CFL
condition (3.6) is required to hold.

FIG. 1. The ‘“—", ‘- - -7, and ‘- - -’ represent the exact u
and approximate solution uy, with A = .001 and h = .01.

Example 1. In this example we consider a convecting Gaussian hill in one space
dimension. Specifically, we solve equation (1.1) with ® = 1, V = 10, D = 0.1, and
K =0 on the interval [0, 6]. The initial datum wu;n;; is given by

Uinit (T) = e T

As a pure initial-value problem, this leads to the analytical solution

1 w(e—vi)?
Ua(t, 1) = ———=¢e 1THIDE

V1+4nDt

We obtain an initial-boundary-value problem with the same solution by imposing the
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Dirichlet boundary condition:
u(t,0) = uq(t,0), u(t,6) = ua(t,6).

In Figure 1 we display the analytical solution v, and the approximate solution
up at time T = 0.25. In Table 1 we display the errors and their respective order of
convergence at the same time. From the table we see that the scheme is first-order
accurate both in L' and in L™ for the concentration. This shows that the scheme
(2.2) is first-order accurate in both spaces when the solution of the differential equation
is smooth. Also, Figure 1 agrees with the stability property given in Theorem 3.1.
Finally, our numerical experiments report (not shown here) that, if the CFL condition
(3.2) is violated, then the stability result (3.5) and the TVB boundedness (3.7) are no
longer valid.

1/Az | L>®-error (x10%2) | L>*—order | L!—error (x10%) | L!—order
50 6.09 - 5.10 -

100 3.57 0.76 2.50 1.03

200 1.89 0.91 1.20 0.99

400 0.99 0.93 0.62 1.02

800 0.51 0.98 0.29 1.09

Table 1. Convergence of uy, in (0, 6) at T' = .25.

Example 2. In this example we consider a problem whose solution displays a
discontinuity. The problem has the data: ® =1,V = —0.5, and K = 0. The boundary
and initial conditions are given by

u(t,0) =0, wu(t,1)=1, t>0,
uinit(z,0) =0, z €[0,1].

The exact and approximate ‘nonviscous’ solution (i.e., in the case of D = 0) and the
‘viscous’ solution with D = 1073 at T' = 0.5 are displayed in Figure 2. Notice that the
biggest error in the approximation of u occurs around the location of the discontinuity
2 = 0.75. In Table 2 we show the errors and their convergence orders with D = 0.
Note that the orders of convergence in L' and L> are nearly 1/2. This implies that
the presence of discontinuity has an effect on the convergence. Finally, from Figure 2,
we see that the ‘nonviscous’ solution is quite close to the ‘viscous’ solution.
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1/Az | L>®-error (x10%2) | L*—order | L!—error (x10%) | L!—order
50 8.65 - 9.75 -
100 6.15 0.48 8.09 0.26
200 5.02 0.29 6.32 0.37
400 3.76 0.43 4.36 0.54
800 2.49 0.60 2.77 0.65

Table 2. Convergence of up, in (0, 1) at T = .5.

FIG. 2. The “—’, *...7, and ‘- - -’ represent u with D = 0
and the approximate solution u, with D = .0001 and D = 0.

Example 3. In the third example we consider a two-dimensional problem which
has a shock. The data are set as follows: Q = (0,1)2, ® = 1, V = (cos(2),sin(2)),

™ ™
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K =0, and D = 1072. The Neumann and Dirichlet boundaries 9; and 6, are
defined by

o ={(z,y): 0<z <1,y =1},

00y = 00\ 09,

and the boundary and initial data by

(1L, z=0,5<y<],
up =
0, elsewhere,
1, 0<z<li<y<l,
Uinit =
0, elsewhere.
The approximate solution of this problem obtained using the method (2.2) with Az =

Ay = 1072 at time T = 2 is shown in Figure 3. The graph clearly shows that the
method can capture the shock around the location y = 1/2.

FIG. 3. The approximate solution uy on (0, 1)2.

Example 4. In the final example we test the sharpness of the bounds appearing
in (3.7) and (3.8) when D # 0 and [[up||p=(1;Bv(90,)) # 0- The same set of data are
chosen as in Example 3 except that the initial and boundary data are determined by

uinit(m:y) =z, (,E/y) € Q7
UD(QZ,y) =, (Cﬂy) € 8927
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where

0 ={(z,y) :y=1,02<2<04}U{(z,y):y=1,0.6 <z <08},
00y = 00\ 09s.

Uniform partitions of Q into rectangles are exploited. The TVB bounds on different
meshes at T =1 are given in Table 3. From this table we see that the left-hand side
of the inequality (3.7) blows up as h = Az = Ay converges to zero. Similar results
are observed for the bound in (3.8) (not shown here).

1/h 10 20 40 80 160 320

TVB 4.8935 9.5977 20.451 43.507 93.602 198.30

Table 3. TVB Bounds of uy in Q at T' = 1.

9. A concluding remark. A new finite element method for numerically solving
the two-dimensional convection-dominated transport equation in ground water has
been formulated and analyzed in this paper. The primary computational advantage
of the method is that it is local and thus fully parallelizable, and is conservative. The
stability properties of this method and its convergence in a suitable topology have
been established. Moreover, the numerical results have shown that the method is
first-order accurate when the solution is smooth and is one-half order accurate when
the solution has discontinuities, and that the method is non-oscillatory and shock-
capturing. Future work will be devoted to obtaining error estimates for both cases of
zero and nonzero coefficient D.
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