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1 Introduction
1.1 Scope

Weighted Essentially Non-Oscillatory (WENO) schemes are a very useful and pow-
erful tool to reconstruct functions from discrete data. They avoid an oscillatory
behaviour in presence of a discontinuity and attain the optimal interpolation order
whenever possible when the data is smooth. One of the most common contexts in
which these schemes are used is in finite-difference or finite-volume schemes dis-
cretizing hyperbolic conservation laws, whose solutions are typically non-smooth
(weak solutions) and usually present strong shocks. WENO reconstructions are
building blocks of numerical schemes that properly handle discontinuous solu-
tions, and represent a popular way to construct high order methods. However, it
is well known that despite the recognized efficiency of these schemes, the most
expensive part of the algorithm is the computation of local smoothness indicators,
whose computational cost is quadratic with respect to the order of the scheme.

It is the purpose of this work to advance a novel design of smoothness indicators
so that they are cheaper to compute (namely, at linear cost in terms of the order of
accuracy) than the Jiang-Shu smoothness indicators [4] in the context of Yamaleev-
Carpenter reconstructions [13], while both properties of optimal accuracy in case
of smoothness and robust capture of discontinuities are ensured. To do so, we
first advance theoretical considerations that are needed for their foundation, and
that allow us to ultimately define the new smoothness indicators along with the
associated weight design. The resulting WENO schemes are addressed as “Fast
WENO” (FWENO) schemes.

1.2 Related work

The classical WENO schemes were proposed by Jiang and Shu [4,10] as an im-
provement of the original proposal of Liu et al. [6]. The idea is to build a weighted
combination of interpolators, with the weights depending on smoothness indica-
tors that tune the weight according to the data. The smoothness indicators defined
by Jiang and Shu are designed in a way such that they take small values if the
data used to construct the indicator is smooth and large values otherwise, with
the additional property that the values of indicators constructed with smooth data
are close to each other. This property is important as the order of accuracy of the
final reconstruction is strongly dependent on it.

Several years later, Yamaleev and Carpenter [12] proposed a new third order
WENO scheme, which was later on extended to arbitrary order in [13] (hence-
forth, YC-WENO scheme). In this case, the non-linear weights are based instead
on a ratio between a high-order undivided difference, which is very small when
the data is smooth and large if a discontinuity crosses the data stencil, and the
original Jiang-Shu smoothness indicators. In this latter case the accuracy of the
scheme is based on the asymptotical convergence of the undivided difference and
the smoothness indicators, rather than the closeness between the latter ones. It
is this very fact the one allowing the simplification of the smoothness indicators,
which is presented in this paper.
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1.3 Outline of this paper

The contents of the paper are divided as follows: in Section 2, we provide the
theoretical background in which the novel smoothness indicators proposed in the
paper are based; Section 3 is devoted to the definition of the smoothness indicators,
the construction of the corresponding numerical scheme and the analysis of its
accuracy; Section 4 stands for several numerical experiments in which the new
algorithm is compared against the previous ones both in terms of accuracy and
efficiency; finally in Section 5 some conclusions are drawn.

2 Preliminaries
2.1 Asymptotic properties of functions

We recall that for a € Z,

f(h) = O(hY) & limsup ‘LZ) < o0,
h—0 h
and define the more restrictive property
— (R o T f(n) o] £(R)
0 = 00) > timsup | L < oo ntimint | £ > 0

For positive functions f and g, the properties

limsup f(h)g(h) < limsup f(h) limsup g(h),
h—0 h—0

h—0

o > imi o
llhmigf f(h)g(h) > h,‘};l{}ff(h) llhmjgfg(h),

imply that for o, 8 € Z, O(h*)O(h?) = O(h**tP) and O(h*)O(h?) = O(h*P).
Here and in what follows it is always understood that expressions of the form
O(h*), O(h®*) correspond to h — 0. Similarly, taking into account that for A4; C
(0,00), sup; inf A; = inf; sup Ai_1 where we define Ai_1 :={1/z: z € A;}, it follows
that for a positive function f,

liminf f(h) = limsup f(h) ™",
h—0 h—0

therefore, if f is positive, then f(h) = O(h%) implies f(h)™! = O(h™%).

2.2 Point values and cell averages of smooth functions

Finite-difference and finite-volume schemes for hyperbolic conservation laws are
based on discretizations of the solution by means of point values and cell averages,
respectively. The following lemmas 1 and 2 state the same result for both cases so
that we can analyze them in a unified way.

Lemma 1 Assume that a function ¢ € C"2 with gp(k)(O) =0 for k =1,...,n
and oD (0) # 0. Then o(h) = O(h"H).
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Proof The (n + 1)-th order Taylor expansion of ¢ yields

(p(n+l)(0)

n+1 e + O(hn+2)7

o(h) =
which implies that

o 200 _ g™ (0)

et a1 7O
which in turn means that ¢(h) = O(h"T1).
Lemma 2 Let ¢, d,z € R. Assume that
P GE)=0fork=1,...,n, f*TY(2) £0, and f € c"+? if c+d#0,
V) =0for k=1,...,m, Ff@*V(2) #£0, and f € C?>™+? ifc+d=0.
Then
f(z+dh) — f(z +ch) = O(R"), (2.1)
1 z+(d+1/2)h z+(c+1/2)h _
H flaydo— [ f@de) =00, (22)
z+(d—1/2)h z+(c—1/2)h
where

[n+1 ifetd#£0,
C|2m+1 ifetd=0.
Proof Our purpose is to apply Lemma 1 to the difference
o(h) = f(z+dh) — f(z+ ch)
to obtain (2.1) and alternatively, to the expression
1 z+(d+1/2)h z+(c+1/2)h
o= [ f@ydo - [ f()da (23)
z+(d—1/2)h z+(c—1/2)h
to obtain (2.2). For (2.1), it follows directly that
M (0) = p(k, c,d)f*(2),  where p(k,c,d) =d* — .

Since ¢ # d there clearly holds that p(k,c,d) = 0 if and only if k is even and
c+d=0.
For (2.2), we obtain from (2.3) multiplied by h

(ho(h)) = —f (z+ (d— %)h) tf (z+ (d+%)h)
+f(z+ (cf%)h) ff<z+ <c+%>h)

and for k > 1,

o) 400 = (~(a-3) + (a+3) + (o= 5) - (e 3) s
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On the other hand, the Leibniz formula for higher derivatives yields

k
(k1) “20) = (1 + 1) ™ (0).
Therefore, for k > 1 we get o*)(0) = u(k, ¢, d)f* (z), where

uk,c,d) = ﬁ({df %)k+ (d+%)k+ (cf%)k = <c+%>k)

Since
k
1\k I E\ por (1 (=1)!
(@) (-9 -2 () 6-F
[(k—1)/2]
_ Z k JF-2s1 1
2s+1 22s’
s=0
we obtain
[(k=1)/2] i 1, i
_ - —2s—1 —2s5—1

Now, if ¢ = —d, then u(k,c,d) = 0 if k is odd and

1 L)z i 1,
pu(k, —d,d) = > < ) S d T 40
s=0

T k+1 2s+1

if k is even, since the sign of all summands is the sign of d. On the other hand, if
c+d # 0, since ¢ # d, then |c¢| # |d|, so all summands in (2.4) have the same sign,
which yields u(k,c,d) # 0 for any k > 1. Therefore u(k,c,d) = 0 if and only if k is
even and ¢+ d = 0. In both cases it follows from the definition of n and m in the
assumptions that

e (0)=0for k=1,...,n, o™ (0) # 0, and ¢ € c"+? if c4d+#0,

" (0)=0for k=1,...,2m, o™+D(0) #0, and ¢ € C*™*+? if c+d =0,

so Lemma 1 yields the final result.

3 Modified smoothness indicators and new weight design

In this section the modified WENO schemes with the new smoothness indicators
are considered for YC-WENO-type schemes [13]. Schemes of order 2r —1 are based
on a stencil

S = {f*T+17'~'7fT71}7 (31)

where f; results either from a point-value or a cell-average discretization of a
function f:

f(z4) for point values,
=L ) = zi+h/2
fi [1Gs) % / F(&)d¢  for cell averages
xi—h/2

for constant h := x;41 —x;, where we wish to reconstruct f at z; /5. In the following
sections we introduce the “Fast WENO” (FWENO) schemes.
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3.1 Fast WENO (FWENO) schemes of order 2r — 1, r > 2

The traditional Jiang-Shu smoothness indicators [4] are defined by

r—1
JS . 2 :
I’r,i =

k=1

where p,; are the corresponding interpolating polynomials associated to the sub-
stencils Sy ; = {f—r+14i,.--, fi}, 0 < i <7 — 1. These smoothness indicators have
been typically used in the literature involving WENO schemes, although their
evaluation is computationally expensive (quadratic with respect to the order, with
(r — 1)r/2 additions and r(r + 1) multiplications), as becomes evident from the
identity deduced from [1, Proposition 5]:

L1/2
WL (p0 (@) 2de, 0<i<r -1, (3.2)

T_1/2

r—1 j

JS
L = Z Z €k f—rt14itifortitith

7=0k=0

We propose new smoothness indicators for both (point-value and cell-average)
reconstructions that have linear cost with respect to the order (namely, they involve
r — 2 additions and r — 1 multiplications), and that are defined by

r—1

Lnii=> (foryitjsr = forpiry)? 0<i<r—1. (3.3)
j=1

The remaining parts of the algorithm are the same as those defined in [13] for the
YC-WENO schemes. For the sake of exposition, we briefly describe it:
Input: S ={f—ry1,..., fr—1}, with f; = L[f](z;), and & > 0.

1. Compute interpolating polynomials
p’!’,i(x) - Im(x7r+1+i7 sy T4 f*’!’+1+i) R f»“.Z'), 0 S ) S r—= 17

where Z,, computes approximate point values from either point values or cell
averages, according to the discretization.

2. Compute the new smoothness indicators (3.3).

3. Obtain the corresponding squared undivided differences of order 2r — 2:

— % —2 ’
dr = 1 J+r—1 ) - . .
<j—zr:+1( ) gtr—1 fJ
4. Compute the terms
s\
Qri = Cpi (1 + ﬁ) , 0<i<r—1, (3.4)

where ¢, ; are the ideal linear weights, for some s1, s2 chosen by the user such
that s1 > 1 and s > 2TTl
5. Generate the WENO weights:
Qg

I’
Qro+ -+ arr—1

Wy j =

s

i=0,...,r—1. (3.5)
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6. Obtain the reconstruction at z, /5:

r—1

%"(551/2) = Zwr,ip?‘,i(ml/Z)' (3.6)

i=0
Output: gr(z12)-

Remark 1 As stated above, the difference between our proposed WENO method
and YC-WENO is the usage of the new smoothness indicators I,.; as defined in
(3.3) in the former case and the usage of the classical smoothness indicators I;IE as
defined in (3.2) in the latter case. In turn, the difference between JS-WENO and
YC-WENO schemes is that in the former case the coefficients «,.; are defined by

Cri

s>r/2, (3.7)

Ay =

EERR

instead of (3.4).

3.2 Accuracy properties of FWENO schemes

We next analyze the accuracy properties of the novel smoothness indicators.

Lemma 3 Letr > 3, and a grid be defined by x; = z+ (c+i)h for —r+1 < i <r—1.
Assume that S given by (3.1) is a stencil such that f; = L[f](x;), with f*)(z) =0
for1 <k <n and f("'H)(z) £0, f e ne Ny, and assume that there exists
m € Ng such that f(2m+1>(z) # 0. Furthermore, assume that the quantities I, ; are
given by (3.3). Then I.; = O(h*"+?).
On the other hand, if r > 2 and f has a unique discontinuity located in (x—p41,Tr—1),

then there exist indices io,41 with —r +1 < ig,i1 < r — 1 such that I, ;, = O(1) and
Ii, = O(h?).

Proof If c¢ {1/2+j | —r+1<j <r—2}, then by Lemma 2 there holds
firr = 5= 0" ) & (fir1 = f;)* = 0> F?%) forall j=—r+1,...,r—2.

Therefore, in particular, one has

r—1
L= OMK*™2)=0((h**?) foralli=—r+1,...,r—1.

s
1

J
Let us now assume that ¢ = 1/2 + jp for some jo, —r+1 < jo < r —2. Then, again
by Lemma 2:

fjo+1 - fjo = @(h2m+1);
fior—fj=0M" Ty forall j=—r+1,...,r—2,j# jo.
Thus, we have the following: If jo & {—r+¢+1,...,i — 1}, then

r—1
I’ri — @(h2n+2) _ @(h2n+2)
1

J
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Otherwise that is if jo € {—r+i+1,...,i— 1}, since clearly by definition 2m+1 >
n+ 1, we get
r—1
Lni = (fjo+1 = fio)* + S (Forviriar — forping)’
J=j#dotr—i
r—1
_ O(h4m+2) + Z O(h2n+2) _ O(h4m+2) + O(h2n+2) _ O(h2n+2).
J=1,j#jo+r—i
Finally, if f has a unique discontinuity at (z_,41,zr—1), then there exists ji €
{—r+1,...,r — 2} such that fj,+1 — fj, = O(1), whereas f;11 — f; = O(h) for
j1#j€{-r+1,...,r—2}. Hence, if we select for instance i9 =0 and iy =r —1 if
j1 >0,0rig =r—1and iy =0if j1 <0, then clearly I, ;, = O(1) and I = (’)(hQ).

Remark 2 The case r = 2 for the FWENO method is the same as in the original
YC-WENO method, since in this case the proposed smoothness indicators are the
same. In this case, the statement of Lemma 3 does not hold in general, since one
can have I; = O(R*™2) if c=1/2+i — 1.

Theorem 1 Under the same conditions and notation as in Lemma 3, with r > 3 and
dropping the role of €, there holds

f(x1/2) +0O(h* ) n<2r-3,
ar(z1/2) =  flz1/2) + O™ n>2r—3,
f(x12) + O(A") if a discontinuity crosses the data.
Proof We first assume smoothness with a critical point of order n. Then, by

Lemma 3, the new smoothness indicators satisfy I,.; = O(h?"*2). We consider
in first place the case n < 2r — 3. Then there holds for a,.;:

a7\ O(h<4r—4>sl)>sQ
Qi = Crj 1+ N ) =cp; (1 =)
< Ir,i O(h(2"+2)51)

= C'ri(l + O(h2(27“—3—n)51))82 =i+ O(h2(2r—3—n)51).

Hence, the non-linear weights satisfy

i Cri +O(h2(2r737n)51) Cri + O(h2(2r737n)sl)
i Z;:(I) o Z;:tl) (Cr,i + O(h2@r=3-n)s: )) Z;:é Cri + O(h2@r=3=n)s1)

_ Crg + O(hQ(QT_3_n)Sl) —c .+ O(h2(2r—3—n)51)
T 14 O(R2@r=3—n)syy T '

On the other hand, py.;(z /) = f(z1/2) + O(hM) with M := max{r,n+1}. There-
fore, denoting by

r—1
pr(z1y2) =Y cripri(®1)2)
=0

the value at /5 of the optimal (2r — 1)-th order polynomial, we have

C1r(951/2) - f(x1/2) = qr(3€1/2) - Pr(x1/2) +Pr(x1/2) - f($1/2)
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rT— r—1
= Z Wr,iPri(21/2) Z CriPri(21/2) (Pr(%/g) - f(x1/2))
i= =0
r—1
= Z(Wr,i - Cr,i)pr,i($1/2) + O(h2r_1)
=0
r—1
= Z(Wr,i - Cr,i)(pr,i(xl/z) - f(l'l/g)) + O(h2r_1)
=0
r—1

— z O(hQ(QTf?)fn)sl)O(hM) + O(h2r71)

_ O(h2(2r—3—n)sl+M) + O(h2r_1).
Taking into account that s; > 1, we have
%(331/2) - f(551/2) = O(h2(2rigin)+M) + O(hwil)-

We next analyze the exponent of the left summand, splitting the discussion into
two cases. On one hand, if n <r — 1, then M = r and there holds

2(2r—3-n)+M =2(2r—-3—-n)+r=5r—6-2n>5r—6—-2(r—1) =3r—4 > 2r—1,

where the last inequality holds since by assumption r > 3.
On the other hand, if n > r—1, then M = n+ 1 and then, since by assumption
n<2r—4,

22r-3-n)+M=22r-3-n)+(n+1)=4r—-5-n>4r—-5—(2r—4)=2r—1.

Thus, for the case n < 2r — 3 there holds gr (/) — f(z1/2) = O(hzr_l)

In second place, we assume now n > 2r — 3, then, using that Zl o Wri = 1,
there holds

1’1/2 Z‘W iPri x1/2 Z‘Wi x1/2 +O(hn+1))

r—1

=Y wnif(@1y2) + O(W") = f(z1) + O(R"HY).
1=0

Finally, if a discontinuity crosses the data, assume that Jp the set of indices as-
sociated to the substencils S, ;, ¢ € Jo, in which the discontinuity is not crossed
(Jo # @ by the second part of Lemma 3), and J; the set of the remaining whose
corresponding substencils S,.;, i € J1, are crossed by the discontinuity. Then if
i € Jo,

1\ S2 = So
o = (1 + ;ls > =cry (1 + = 0(1)‘ )) = (’_)(h_QSISZ("+1)),

TL

and if i € J1,
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Therefore, if i € Jo:

Wi = &2 _ Q;
! Z;;é aj  jersy %t 2jes @
@(h723132(n+1)) @(h723132(n+1)) O(l)
= ZjEJO @(h725152(n+1)) +Zje,]1 @(1) - @(h728152(n+1)) - »
and if i € Jy:
i — (67} o [e7]
' Z;Zé aj  Xjer, T 2jen ¥
— @(1) [ @(1) :O(hQSISQ(n+1))~

S jes, O CaD) £ 575 0(1) — O(h2m5:0vD)

Thus, we conclude that

r—1 r—1
ar(w1/2) — f(21/2) = Zwr,ipr,i(%m) - Z wri f(%1/2)
i=0 i=0

r—1
= Z‘“m‘ (Pr,i(%/z) - f(I1/2))
i=0
= Z Wr,i(pr,i(xl/z) - f(%/z)) + Z Wr,i(pr,i(ml/Z) - f(m1/2))

i€Jo i€Jy
=Y oMo+ > oprFrer ) o(1)
1€Jo i€Jy

= O(h") + O(h**152(n+1)),

Now using that n > 0 and sg > 2%1’ we have
2s182(n+1) > 251571 =r.

Therefore gr(zy/5) — f(1/2) = O(h"), which completes the proof.

Remark 8 According to this result, it can be concluded that the only case in which
our method loses accuracy with respect to the reconstruction with ideal linear
weights is when n = 2r — 3, in which the accuracy order decays to 2r — 2, namely,
one unit less than the optimal accuracy order, 2r — 1.

3.3 Efficiency properties of FWENO schemes

We conclude this section with a comparison involving the number of operations
of an FWENO interpolator with respect to the traditional JS-WENO and YC-
WENO interpolators. In order to do so, we invoke [1, Propositions 1 and 5] to
conclude that the evaluation of the reconstruction polynomials at the reconstruc-
tion point and the classical Jiang-Shu smoothness indicators can be respectively
written as

r—1

pri(T1/2) = Z di j f—rt14its
j=0
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r—1 jJ

s )
I.; = Z Z eijkf—r+ititiforyivite, 0<i<r—1,
=0 k=0

where d; j,e; ;1 € R are constants with respect to the data from the stencil.

The cost associated to each reconstruction of lower order is thus r — 1 addi-
tions and r multiplications, while the cost associated to each classical smoothness
indicators is (r — 1)r/2 additions and r(r + 1) multiplications. Hence, the cost as-
sociated to the computation of the whole set of r reconstructions of lower order
is (r — 1)r additions and r? multiplications, whereas the cost associated to the
computation of the whole set of r classical smoothness indicators is (r — 1)r2/2
additions and 72 (r + 1) multiplications.

Now let us analyze the cost associated with the FWENO smoothness indicators
(3.3). In this case, the cost associated to each one of them involves r — 2 additions
and r — 1 multiplications. Therefore, the total cost associated to the r smoothness
indicators is in this case (r — 2)r additions and (r — 1)r multiplications.

As for the terms a,.;, we have two cases: for JS-WENO schemes, the expres-
sion for them is (3.7), and therefore the number of operations for each one is one
addition, s — 1 products and one division; therefore, the total cost for all them
is r additions, (s — 1)r multiplications and r divisions. As for YC-WENO and
FWENO schemes, the expression to be computed is (3.4), and the number of
operations associated to each one of them is two additions, 2s1 4+ s3 — 1 multipli-
cations and one division, being thus the total cost 2r additions, (2s1 + s2 — 1)r
multiplications and r divisions.

The non-linear weights w,; have the same expression (3.5) in all cases. The
denominator is the same for all the weights, and therefore one can previously
store the value of &@; := 1/(2;;(1) @; ;) and then compute w,; = a,;a;, converting
thus r divisions, much more expensive than multiplications, in to one division and
r multiplications. Therefore, the total cost corresponds now to r — 1 additions and
one division associated with the computation of @; and r products (one product
per weight). Finally, the reconstruction expression (3.6) is also common in the
three schemes, and corresponds to r — 1 additions and r multiplications.

The number of operations associated to each term and the grand total of op-
erations for each method is summarized in Tables 1-3, where it can be drawn as
a conclusion that the number of operations of JS-WENO and YC-WENO is cubic
with respect to the order, whereas the number of operations associated to FWENO
increases quadratically with respect to the order. Therefore, the complexity of the
smoothness indicators is indeed a crucial factor in terms of the impact on the com-
putational cost, and using simplified alternatives can indeed reduce significantly
the overall computational cost of the WENO interpolator.

A graphical comparison between the cost associated to each scheme is also
shown in Figure 1, with s =r/2, s1 =7/2 and sy = 1.

4 Numerical experiments

We now present some numerical experiments for schemes based on finite differ-
ences, as introduced in [8,9], combined with high-order WENO reconstructions
to discretize hyperbolic conservation laws. Results obtained by the new FWENO
scheme are compared with those generayed by the JS-WENO and YC-WENO
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Order 2r — 1 JS-WENO
Operations Additions Multiplications Divisions
p,-(z%) (r—1)r 2 0
I (r—1)r2%/2 r2(r+1) 0
ar r (s—1)r r
Wy r—1 r 1
qr(z1/9) r—1 r 0
SUM 3 +rZ+dr—4)/2 | PP +2r2 + (s + D)r r+
TOTAL (3r3 +5r2 + (25 + 8)r — 2)/2

Table 1: Theoretical cost for JS-WENO interpolator.

Order 2r — 1 YC-WENO
Operations Additions Multiplications Divisions
pr(x%) (r—1)r r2 0
I, (r — 1)r2/2 rZ(r+1) 0
o 2r (281 +s2 — 1)r r
Wy r—1 r 1
qr(z1/2) r—1 r 0
SUM (3 +rZ24+6r—4)/2 | r3+2r2 + (251 + 52+ )r +
TOTAL (3r3 + 512 + (4s1 + 252 + 10)r — 2)/2

Table 2: Theoretical cost for YC-WENO interpolator.

Order 2r — 1 FWENO
Operations Additions Multiplications Divisions
pr(x%) (r—1)r r2 0
I (r—2)r (r—1)r 0
o 2r (251 +s2 — 1)r r
Wy r—1 r 1
qr(x1/2) r—1 r 0
SUM 2r2 +r —2 | 2rZ 4 (251 + s2)r +1
TOTAL 4r2 + (251 + 82+ 2)r — 1

Table 3: Theoretical cost for FWENO interpolator.

schemes. The exponent s for JS-WENO method is chosen as s = [r/2], while the
exponents s; and sz for both YC-WENO and FWENO methods are chosen as
s1 = [r/2] and s = 1.

4.1 1D conservation law experiments
FEzxzample 1: Linear advection equation

We first apply the fifth-order accurate YC-WENO5 and FWENO schemes to the
initial-boundary value problem for the linear advection equation

ut+ul‘207 Q:(_lvl)v u(—l,t):u(l,t),
uo(z) = 0.25 4+ 0.5sin(nz),
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Fig. 1: Theoretical cost comparison between WENO interpolators.

[ [ - oo [ [ - o

YC-WENO5 FWENO5
N Err. [@] Err. [@] Err. [@] Err. [@]
10 1.02e-03 — 1.55e-03 — 1.01e-03 — 1.66e-03 —

20 | 3.27e-05 | 4.96 | 5.16e-05 | 4.91 | 3.27e-05 | 4.95 | 5.16e-05 | 5.01
40 1.01e-06 | 5.01 | 1.60e-06 | 5.01 | 1.01e-06 | 5.01 | 1.60e-06 | 5.01
80 | 3.15e-08 | 5.01 | 4.94e-08 | 5.01 | 3.15e-08 | 5.01 | 4.94e-08 | 5.01
160 | 9.79e-10 | 5.01 | 1.54e-09 | 5.01 | 9.79e-10 | 5.01 | 1.54e-09 | 5.01
320 | 3.05e-11 | 5.00 | 4.79e-11 | 5.00 | 3.05e-11 | 5.00 | 4.79e-11 | 5.00
640 | 9.52e-13 | 5.00 | 1.50e-12 | 5.00 | 9.53e-13 | 5.00 | 1.50e-12 | 5.00

Table 4: Example 1 (linear advection equation): fifth-order schemes with the new
smoothness indicators.

which has the solution u(z,t) = 0.25+0.5sin(w(x —t)). We run several simulations
with final time 7= 1 and grid spacings h = 2/N and measure the resulting errors
both in the L' and L* norms. From the numerical results, which are shown in
Table 4, one can conclude that both schemes converge numerically at approximate
fifth-order rate, which is consistent with our theoretical analysis. In fact, the results
for the YC-WENO and FWENO schemes are nearly identical.

Ezample 2: Burgers equation

We now solve numerically the following initia-boundary value problem for the
inviscid Burgers equation:

u + (u?)2): =0, 2=(-1,1), u(—1,t) =u(l,t),
uo(x) = 0.25 + 0.5 sin(wz).

The simulation is tun until 7 = 12. At ¢t = 1, the wave breaks and a shock is
generated. Therefore, we use the Donat-Marquina flux-splitting algorithm [3]. The
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—— Reference
O JS-WENOS5 | q
X YC-WENO5
+ FWENO5

0.16 . . . . . . . . .
-1 -08 -06 -04 -02 0 02 04 06 08 1
X
0.335 T T T T T T T T T 0.22
| [—— Reference
033 1| 5 ys-wENOs °
0325 || x YC-WENOS 021
+ FWENO5 x X
032 -
o
0.315 0.2
031 r
=1 =1
0.305 0.19 r
0s | » #
0.295 q 0.18
g —— Reference

0.29 - O JS-WENOS5
YC-WENO5

0.285 1 ] 017 1  FwENos

0.28 . . . . . . . .

-0.4 -0.35 -0.3 -0.25 -0.2 -0.15 -0.1 -005 0 0.05 0.1 -0.1 -0.05 0 005 0.1 0.15 0.2 025 0.3 035 04
X X

Fig. 2: Example 2 (inviscid Burgers equation): numerical solution for N = 80 (top)
and enlarged views (bottom left and right) at 7 = 12 produced by fifth-order
schemes with conventional (JS-WENO5 and YC-WENOb5) and new (FWENOb5)
smoothness indicators. The reference solution with N = 16000 cells is also shown.

results shown in Figure 2 correspond to the fifth-order schemes, with a resolu-
tion of N = 80 cells, and are compared with a reference solution computed with
N = 16000 cells. The results obtained for all three methods are very similar, and
therefore one can conclude that in this case using the new smoothness indicators
does not affect the quality of the solution appreciably.

Ezample 3: Shu-Osher problem, 1D Euler equations of gas dynamics

The 1D Euler equations for gas dynamics are given by u = (p, pv, E)T and f(u) =
Frw) = (pv,p + pv?,v(E + p))T, where p is the density, v is the velocity and E is
the specific energy of the system. The variable p stands for the pressure and is
given by the equation of state

p=(y—-1) (E—%pUQ),
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0 025 05 075 1 125 15 175 2 225 25 2.25 25 275 3 3.25 3.5 3.75 4

X X

Fig. 3: Example 3 (Shu-Osher problem, 1D Euler equations of gas dynamics):
numerical solution for N = 200 (top left) and enlarged views (top right, bottom left
and bottom right) at 7' = 1.8 produced by fifth-order schemes with conventional
(JS-WENOS5 and YC-WENO5) and new (FWENO5) smoothness indicators. The
reference solution with N = 16000 cells is also shown.

where v is the adiabatic constant that will be taken as v = 1.4. The spatial domain
is 2 := (—5,5), and the initial condition

(27 4v/35 31) o< 4

79 73
(p,v,p)(x,0) =
(1 + %Sin(5m), 0, 1) if £ > —4,

stipulates the interaction of a Mach 3 shock with a sine wave and is complemented
with left inflow and right outflow boundary conditions. We run the simulation until
T = 1.8 and compare the schemes against a reference solution computed with a
resolution of N = 16000. Figures 3 and 4 display the results obtained by fifth-order
schemes with resolutions of N = 200 and N = 400 cells, respectively. The results
are similar for the YC-WENO and FWENO schemes and are slightly less sharply
resolved for the JS-WENO scheme. In order to highlight the superior performance
of the FWENO scheme, we also plot the numerical error against the CPU time
for schemes of order 2r — 1, with 3 < r < 5, which is shown in Figures 5-7. These
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X X

Fig. 4: Example 3 (Shu-Osher problem, 1D Euler equations of gas dynamics):
numerical solution for N = 400 (top left) and enlarged views (top right, bottom left
and bottom right) at 7' = 1.8 produced by fifth-order schemes with conventional
(JS-WENO5 and YC-WENO5) and new (FWENO5) smoothness indicators. The
reference solution with N = 16000 cells is also shown.

results clearly indicate that the scheme with the new smoothness indicators is
more efficient (in terms of error reduction versus CPU time) than the schemes
that employ the traditional Jiang-Shu smoothness indicators.

Ezample 4 (Sod shock tube problem, 1D Euler equations of gas dynamics)

We now apply WENO schemes to the 1D Euler equations of gas dynamics on
2 =(0,1) with the initial condition

(1,0,1) if 2 < 0.5,
) U? x? 0 = .
(p,0p)(=,0) {(0.125,0,0.1) if > 0.5
and left and right Dirichlet boundary conditions corresponding to the shock tube
problem proposed by Sod [11]. This problem has been tackled in many other
papers afterwards, such as in [2]. The numerical result is produced by ninth-order
schemes with a resolution of N = 200 cells compared against a reference solution
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Fig. 5: Example 3 (Shu-Osher problem, 1D Euler equations of gas dynamics):
efficiency plot for fifth-order schemes, corresponding to the numerical solution at

T=1.8.
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Fig. 6: Example 3: (Shu-Osher problem, 1D Euler equations of gas dynamics):
efficiency plot for seventh-order schemes, corresponding to the numerical solution

at T'=1.8.

which has been computed with a resolution of N = 100000 by the classical JS-
WENO scheme. The simulation is run until 7= 0.1 and the results are depicted
in Figure 8. It turns our that the schemes produce very similar results. In fact,
the most remarkable differences are favorable to our proposed FWENO scheme,
since the behavior is slightly less oscillatory near the contact discontinuity and
the shock. Finally, an efficiency comparison is presented in Figure 9, where it can
be concluded that our FWENO scheme turns out to be again more efficient than
their classical JS-WENO and YC-WENO counterparts.
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Fig. 7: Example 3: (Shu-Osher problem, 1D Euler equations of gas dynamics):
efficiency plot for ninth-order schemes, corresponding to the numerical solution at
T=1S8.

4.2 2D conservation law experiments
Ezample 5 (double Mach reflection, 2D Euler equations of gas dynamics)

The two-dimensional Euler equations for inviscid gas dynamics are given by

e+ FH(w)z + £ (u)y =0,

with
P pv” , pv?
_ | 1, [ p+p(®) 2\ _ pv¥oY
u = pvy i (u) = pvzvy i (u) = p+p(vy)2
E v (E +p) vY(E +p)

Here p is the density, (v",vY) is the velocity, E is the specific energy, and p is the
pressure that is given by the equation of state

p=-0) (B 30"+ 02

where the adiabatic constant is again chosen as v = 1.4. This experiment uses
these equations to model a vertical right-going Mach 10 shock colliding with an
equilateral triangle. By symmetry, this is equivalent to a collision with a ramp
with a slope of 30° with respect to the horizontal line.

For sake of simplicity, we consider the equivalent problem in a rectangle, con-
sisting in a rotated shock, whose vertical angle is 30°. The domain is the rectangle
2 =[0,4] x [0, 1], whose initial conditions are

(50", 0Y, ) (1,1, 0) = c1 = (p1,vf,v], E1) ify <1/4+ tan(n/6)x,
o e c2 = (p2,v8,vy, E2) ify>1/4+ tan(n/6)x,
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Fig. 8: Example 4 (Sod shock tube problem, 1D Euler equations of gas dynamics):
numerical solution for N = 200 (top left) and enlarged views (top right, bottom left
and bottom right) at 7= 0.1 produced by ninth-order schemes with conventional
(JS-WENOQO9 and YC-WENO9) and new (FWENQO9) smoothness indicators. The
reference solution with N = 100000 cells is also shown.

c1 = (8,8.25cos(m/6), —8.25sin(/6),563.5), c2 = (1.4,0,0,2.5).

We impose inflow boundary conditions, with value e1, at the left side, {0} x [0, 1],
outflow boundary conditions both at [0,1/4] x {0} and {4} x [0, 1], reflecting bound-
ary conditions at (1/4,4] x {0} and inflow boundary conditions at the upper side,
[0,4] x {1}, which mimics the shock at its actual traveling speed:

(oo o, E) (. 1,1) {cl if o< 1/4+(1+ 20t)/+/3,

e ifx>1/4+ (1+20t)/V3.
We run different simulations until 7" = 0.2 both at a resolution of 2048 x 512
points and a resolution of 2560 x 640 points, shown in Figure 10, in both cases
with CFL = 0.4 and involving the JS-WENO scheme, the YC-WENO method
and our FWENO scheme for the case of fifth-order accuracy. The results show
that both YC-WENO and FWENO schemes produce sharper resolution than JS-
WENO, and in turn they have similar resolution between then.
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Fig. 9: Example 4 (Sod shock tube problem, 1D Euler equations of gas dynamics):
efficiency plot for ninth-order schemes, corresponding to the numerical solution at
T =0.1.

FExample 6: Riemann problem
Finally, we solve numerically a Riemann problem for the 2D Euler equations on
the domain (0,1) x (0,1). Riemann problems for 2D Euler equations were first

studied in [7]. The initial data is taken from [5, Sect. 3, Config. 3]:

u(xv Y, 0) = (p(:l?, Y, 0)7 p(:l?, Y, O)Uz(xa Y, O)» p(.’l?, Y, O)Uy(:l?, Y, 0)7 E(QE, Y, O))

and
p(2,9,0) (1.5,0,0,1.5) for z > 0.5, y > 0.5,
v*(z,5,0) | J(0.5323,1.206,0,0.3) for z < 0.5, y > 0.5,
v¥(z,y,0) | ] (0.138,1.206,1.206,0.029) for z < 0.5, y < 0.5,
p(z,y,0) (0.5323,0,1.206, 0.3) for z > 0.5, y < 0.5,

with the same equation of state as in the previous test. The simulation is performed
taking s2 = 2, with the final time 7' = 0.3, CFL = 0.4, resolutions 2048 x 2048
and 2560 x 2560 and comparing the same schemes with the same parameters as
in Example 5. The results are shown in Figure 11. The same conclusions as in
Example 5 are drawn.

5 Conclusions

In this paper a set of alternative smoothness indicators, cheaper than the classical
Jiang-Shu ones, has been presented. The theoretical results show that when used
in Yamaleev-Carpenter type weight constructions they attain the same accuracy
properties than the ones obtained with the original smoothness indicators. The
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(a) JS-WENO5, 2048 x 512 (b) YC-WENO5, 2048 x 512

(c) FWENO5, 2048 x 512 (d) JS-WENO35, 2560 x 640

(e) YC-WENOS5, 2560 x 640 (f) FWENOS5, 2560 x 640

Fig. 10: Example 5 (double Mach reflection, 2D Euler equations of gas dynamics):
enlarged views of turbulent zone of numerical solutions at 7' = 0.2 (Schlieren plot).

numerical experiments confirm all these theoretical considerations. Also, the nu-
merical evidence obtained in the problems from hyperbolic conservation laws with
weak solutions also shows that the quality of the approximation is similar in both
cases, being the schemes with the modified smoothness indicators (FWENO) more
efficient than their traditional counterparts (JS-WENO and YC-WENO).

As for the future work, we encompass extrapolating the benefits of this new
weight design with the simplified smoothness indicators in the context of WENO
extrapolation for numerical boundary conditions and even generalized WENO in-
terpolations/extrapolations in the context of non-uniform grids, in which the com-
putational benefits of using these new smoothness indicators with respect to the
traditional ones are expected to be much higher than in uniform grids.
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(a) JS-WENO5, 2048 x 2048

(d) JS-WENO5, 2560 x 2560

(e) YC-WENOS5, 2560 x 2560 (f) FWENOS5, 2560 x 2560

Fig. 11: Example 6 (Riemann problem, 2D Euler equations of gas dynamics):
enlarged views of turbulent zone of numerical solutions at 7' = 0.3 (Schlieren

plot).

Acknowledgements

AB, PM and DZ are supported by Spanish MINECO project MTM2017-83942-
P. RB is supported by CONICYT/PIA/Concurso Apoyo a Centros Cientificos
y Tecnolégicos de Excelencia con Financiamiento Basal AFB170001; Fondecyt
project 1170473; and CRHIAM, project CONICYT/FONDAP/15130015. PM is



Efficient smoothness indicators for a class of WENO methods 23

also supported by Conicyt (Chile), project PAI-MEC, folio 80150006. DZ is also
supported by Conicyt (Chile) through Fondecyt project 3170077.

References

10.

11.

12.

13.

. Arandiga, F., Baeza, A., Belda, A.M., Mulet, P.: Analysis of WENO schemes for full and

global accuracy. SIAM J. Numer. Anal. 49(2), 893-915 (2011)

. Biirger, R., Kenettinkara, S. K., Zorio, D.: Approximate Lax-Wendroff discontinuous

Galerkin methods for hyperbolic conservation laws. Computers & Mathematics with Ap-
plications, 74(6), 1288-1310 (2017)

. Donat, R., Marquina, A.: Capturing shock reflections: An improved flux formula. J. Com-

put. Phys. 125, 42-58 (1996)

. Jiang, G.S., Shu, C.W.: Efficient implementation of Weighted ENO schemes. J. Of Comput.

Phys. 126, 202-228 (1996)

. Kurganov, A., Tadmor, E.: Solution of two-dimensional Riemann problems for gas dynam-

ics without Riemann problem solvers Numer. Methods Partial Differential Equations 18,

584-608 (2002)

. Liu, X-D., Osher, S., Chan, T.: Weighted essentially non-oscillatory schemes. J. Comput.

Phys. 115(1) 200-212 (1994)

. Schulz-Rinne, C. W.: Classification of the Riemann problem for two-dimensional gas dy-

namics. SIAM Journal on Mathematical Analysis 24(1), 76-88 (1993)

. Shu, C.-W., Osher, S.: Efficient implementation of essentially non-oscillatory shock-

capturing schemes. J. Comput. Phys. 77, 439-471 (1988)

. Shu, C.-W., Osher, S.: Efficient implementation of essentially non-oscillatory shock-

capturing schemes, II. J. Comput. Phys. 83(1), 32-78 (1989)

Shu, C.-W.: Essentially non-oscillatory and weighted essentially non-oscillatory schemes
for hyperbolic conservation laws. In Cockburn, B., Johnson, C., Shu, C.-W. and Tadmor,
E. (Quarteroni, A., Ed.): Advanced Numerical Approximation of Nonlinear Hyperbolic
Equations. Lecture Notes in Mathematics, vol. 1697, Springer-Verlag, Berlin, 325-432
(1998)

Sod, G. A.: A survey of several finite difference methods for systems of nonlinear hyperbolic
conservation laws. J. Comput. Phys. 27(1), 1-31 (1978)

Yamaleev, N. K., Carpenter, M. H.: Third-order Energy Stable WENO scheme. J. Comput.
Phys. 228(8), 3025-3047 (2009)

Yamaleev, N. K., Carpenter, M. H.: A systematic methodology to for constructing high-
order energy stable WENO schemes. J. Comput. Phys. 228(11), 4248-4272 (2009)



Centro de Investigacidn en Ingenieria Matematica (CI'MA)

2018-26

2018-27

2018-28

2018-29

2018-30

2018-31

2018-32

2018-33

2018-34

2018-35

2018-36

2018-37

PRE-PUBLICACIONES 2018

MARIO ALVAREZ, BryAN GOMEZ-VARGAS, RICARDO RuUIZ-BAIER, JAMES WOOD-
FIELD: Stability and finite element approximation of phase change models for natural
convection in porous media

RICARDO OYARZUA, MANUEL SOLANO, PAULO ZUNIGA: A high order mized-FEM
for diffusion problems on curved domains

GABRIEL CARCAMO, STEPHANIE CARO, FABIAN FLORES-BAZAN: Ezxtensions of the
standard quadratic optimization problem: strong duality, optimality, hidden convexity
and S-lemma

JAVIER A. ALMONACID, HUGO S. DiAz, GABRIEL N. GATICA, ANTONIO MAR-
QUEZ: A fully-mized finite element method for the coupling of the Stokes and Darcy-
Forchheimer problems

RAIMUND BURGER, PAUL E. MENDEZ, RICARDO RUI1Z-BAIER: On H(div)-conforming
methods for double-diffusion equations in porous media

RODOLFO ARAYA, RODOLFO RODRIGUEZ, PABLO VENEGAS: Numerical analysis of
a time-domain elastoacoustic problem

SARVESH KUMAR, RICARDO OYARZUA, RICARDO RUIZ-BAIER, RUCHI SANDILYA:
Conservative discontinuous finite volume and mized schemes for a new four-field for-
mulation in poroelasticity

GABRIEL N. GATICA, SALIM MEDDAHI: On the coupling of VEM and BEM in two
and three dimensions

JAVIER A. ALMONACID, GABRIEL N. GATICA: A fully-mized finite element method

for the n-dimensional Boussinesq problem with temperature-dependent parameters

LOURENCO BEIRAO-DA-VEIGA, DAVID MORA, GIUSEPPE VACCA: The Stokes com-
plex for virtual elements with application to Navier-Stokes flows

MARCELO CAVALCANTI, WELLINGTON CORREA, MAURICIO SEPULVEDA, RODRIGO
VEJAR: Well-posedness, exponential decay estimate and numerical results for the high
order nonlinear Schrodinger equation with localized dissipation

ANTONIO BAEZA, RAIMUND BURGER, PEP MULET, DAVID ZORI0O: On the efficient
computation of smoothness indicators for a class of WENQO reconstructions

Para obtener copias de las Pre-Publicaciones, escribir o llamar a: DIRECTOR, CENTRO DE
INVESTIGACION EN INGENIERfA MATEMATICA, UNIVERSIDAD DE CONCEPCION, CASILLA
160-C, CONCEPCION, CHILE, TEL.: 41-2661324, o bien, visitar la pagina web del centro:
http://www.ci2ma.udec.cl



CENTRO DE INVESTIGACION EN
INGENIERfA MATEMATICA (CI2MA)
Universidad de Concepcién

Casilla 160-C, Concepcién, Chile
Tel.: 56-41-2661324 /2661554 /2661316
http://www.ci2ma.udec.cl




