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VARIATIONAL DATA ASSIMILATION FOR DISCRETE
BURGERS EQUATION

AMIT APTE, DIDIER AUROUX, MYTHILY RAMASWAMY

ABSTRACT. We present an optimal control formulation of the data assimilation
problem for the Burgers’ equation, with the initial condition as the control.
First the convergence of the implicit Lax-Friedrichs numerical discretization
scheme is presented. Then we study the dependence of the convergence of the
associated minimization problem on different terms in the cost function, specif-
ically, the weight for the regularization and the number of observations, as well
as the a priori approximation of the initial condition. We present numerical
evidence for multiple minima of the cost function without regularization, while
only a single minimum is seen for the regularized problem.

1. INTRODUCTION

In recent years, there has been great interest in development of methods aimed
at blending together sophisticated computational models of complex systems and
the vast amounts of data about these systems that is now commonly available.
E.g., Satellites provide detailed observations of the atmosphere and the oceans
[15]. As a result, data assimilation, which refers to the process of combining data
and the model output, has received a lot of attention not only from researchers in
sciences and engineering, but also from the mathematical community in order to
develop sound mathematical and statistical foundations for these methods.[2] There
is a host of methods, such as the 4d-var (four dimensional variational) and EnKF
(Ensemble Kalman Filter) which are prevalent in the atmospheric and oceanic
sciences, [5l [16], 22| T3] 18] 12] while many new ones, such as Bayesian sampling, [1, [10]
back and forth nudging,[3], ] are under intense development. The main aim of this
paper is to study some of these methods, in a model which is simple enough so as
to be mathematically tractable but at the same time retains the essential features
of relevance to applications in atmospheric sciences.

In particular, we will consider a dynamical model, in our example, the Burgers’
equation, which is well-posed as an initial value problem. The main problem of data
assimilation is that of estimating in an “optimal” manner the initial condition, given
a set of noisy data which are obtained by observing the time evolution of a “true”
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initial condition of the physical dynamical systems which this model represents.
In the context of geophysics, this is the problem of initialization of the numerical
model.

We have chosen Burgers’ equation as a dynamical model for several reasons.
Firstly, it is a very well studied forward model — the existence and uniqueness of so-
lutions is well known.[23] In fact, uniqueness of the solution of a specific variational
formulation of the initialization problem is also known,[27] see sec. |2l Furthermore,
data assimilation and related problems using Burgers’ equation have been studied
by several authors.[19] 9] 24| [7] [8] Unlike these previous studies, one of the aims of
this study will be to understand the effect of “data density,” i.e. increasing number
of observations, on the optimal state estimates that we discuss. Lastly, our main
aim is to use this model to study data assimilation methods based on Bayesian
approaches and compare them with existing methods such as 4d-var and EnKF.
This is still work in progress and we will present these results elsewhere in future.
The major limitation of this study in particular, and Burgers’ equation in general,
is that the data we use will be “synthetic” or simulated data and not from any
physical system. Thus we will not be dealing with the issues of errors in modelling.

This article presents initial results from a larger study, of which overall scope
is as follows. We would like to study the Bayesian formulation of the variational
approach stated below (Sec. [2)), where the cost function is seen as the logarithm
of a posterior distribution function on appropriate function spaces. Such approach
is being developed in other data assimilation problems as well.[I0, [I1] Further, we
will formulate a version of the Kalman filter on these spaces, and then compare the
two methods.

The paper is organized as follows. We will first discuss the data assimilation
problem in the framework of optimal control theory, and present some of the avail-
able theoretical results. We will then describe the analysis of the numerical methods
we use for discretizing the continuous problem. The novel feature here is a discus-
sion about the convergence of viscous Burgers’ equation over a bounded domain.
We will also present numerical results corroborating this analysis. We will then
present the gradient descent methods and the numerical results for minimization of
the cost functional whose minima represent the optimal estimate of the state based
on the data.

We will end the paper with a discussion of our ongoing work and its relation to
other contexts.

2. 4D-VAR METHOD FOR BURGERS’' EQUATION

We will first formulate the data assimilation problem as an optimal control prob-
lem by constructing a cost function which measures “distance” between the given
observations and our estimate of it, and whose minimum will give the optimal initial
condition. This is precisely the commonly used 4d-var method.[I§] Such a mini-
mization problem is ill-posed.[24] We will use Tikhonov regularization by adding a
“background” guess.[27), [I7] Another regularization of this problem, given by the
Landweber iteration method, is discussed in [24].

2.1. Cost function. Let us consider a model given by viscous Burgers’ equation

0z 19(z%) 0%z
oo Mo 2.1)
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for (z,t) € = (0,1) x (0,7) and for a positive parameter p, with Dirichlet
boundary conditions
z(0,t) =0 = z(1,¢)
and initial condition
z(x,0) = u(x).

For u € L*(Q), it is known that there exists a unique solution z € L?(0,T; H} ()N
C([0,T); L?(Q2)) (see for example [14, Chapter 2, section 2]). For initial conditions
with better regularity, the solution is also in a better space (see for example [27],24]).

In parallel with the discussion in [27], we will assume that the observations Z4(t)
at a fixed time ¢ are in a Hilbert space Z and that the state of the system z(t; u) at
time t is related to the data by the observation operator, which is a linear mapping
C;ie., Cz(t;u) € Z as well. We will consider two distinct cases.

e Continuous observations: The observations will be available continuously
in the domain ©(0, 7). The cost function can be written as

1 (T 1
J(u) = 5/ |C(2(t;u)) — Z4|% dx dt + %/ lu — ub|? da (2.2)
0 0
where || - ||z is a norm on Z. We will only consider the case C' = id and

the L2 norm. We note that the above cost function is not the most natural
one to consider when the observations are noisy, but continuous in time.

e Discrete observations: The observations are taken at a finite number M of
points in “space” x and finitely many times. In particular,

C(z(t:)) = {z(z1,ts), ..., 2(ar, 1)} for 0<ty <tp--- <tny=T

The cost function in this case is
N 1
1
J(u) =5 ; |C(2(ti, u) — Z9(t:)|* + %/O u—u®|? da, (2.3)

where the norm in the sum is simply the L? norm on Z = RM which is

finite-dimentional.
In both the above cases, the “optimal” initial condition will be given by the mini-
mum of the cost function. Thus, we will look for

7 = argmin J(u)
ucl

for a reasonable class of controls, say & = H(0,1). Note that we have used
Tikhonov regularization with u”(x) being an a priori approximation of the unknown
initial condition u. We will later discuss the dependence of the minimum on both
a as well as on u®(x).

2.2. Adjoint equations. In the continuous observation case, one can show that

under reasonable assumptions, there exists at least one solution @ to the min-

imization problem. Further, the first order optimality conditions verified by @

can be derived using the fact J'(uw) = 0 and the existence of the co-state vector
P € L?(0,T; H}(R)), satisfying

oP _OP o%p

T —u——

ot Ox Ox?

Here Z(@) is the solution of with initial condition @ and C* is the adjoint of C.

In [27] sufficient conditions are derived, namely smallness of 7', so that J admits a

= C*[C(z(m) — 29 with P(z,T)=0. (2.4)
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unique minimum. The condition on smallness of 7" depends on the observations as
well as the viscosity p, and is difficult to verify in practice. Our main interest will be
in studying numerical methods for finding a minimum and understanding whether
this minimum is unique. We will also use the co-state or adjoint equation in the
minimization algorithm in order to calculate the gradient of the cost function.

In the case of discrete observations, we are not aware of any results for existence
of a minimum. But, even in that case, the above co-state equation with the right
hand set to zero, and with jump conditions

P(x,t;—) = P(x,t;+) — V.|C(2(t;,u)) — Z4t;)|* for i=N,N—1,...,1

at observations times, can be used to calculate the gradient of the cost function.
Adjoint methods have been discussed previously for various different optimal control
problems, e.g., [25] 20].

3. NUMERICAL METHODS

Here we will consider two finite difference schemes for Burgers’ equation and
indicate their convergence and then derive the adjoint schemes and describe the 4d-
var algorithm using steepest descent method. Throughout this section, we will use
super- and sub-scripts for time and space discretization, respectively. In particular,
for any function U(x,t), let us denote

UJm:U(xj’tm) for j=0,...,(n+1), m=0,...,N,

where

z; =jAz, (n+1)Azx=1, t,=mAt, NAt=T.

3.1. Schemes for Burgers’ equation. We will consider two schemes here — the
implicit Lax-Friedrichs scheme and the “centered difference” scheme. We will show
that for the implicit Lax-Friedrichs scheme, the time step At can be chosen to be
much larger than that for the centered difference scheme and for the rest of the
numerical work we will focus only on the implicit Lax-Friedrichs scheme.

3.1.1. Implicit Laxz-Friedrichs scheme. Let us first consider the following descretiza-
tion of the Burgers’ equation.

m+1 Uﬁl+Uj7711 1

LF ) _ 3 2 m \2 m 2
L U(l'],tm) At + 4AIE(( _7-‘,-1) (Uj—l) ) (31)
M m—+1 m—+1 m+1y __ -
_(M)Q(Uj+1 —2Ut UM =0, 1<j<N -1

We first calculate the local truncation error 77" = T(xj,tm), which is obtained by
applying the scheme to the exact solution z(x;,t,) :

T(z,t) = LY (2(x,1)).
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Assuming the solution to be smooth and using Taylor’s theorem, we have for k = At
and h = Az,

1 1 1 1 h? h?
E{z(m,t + k) — E[z(ac +h,t) +z(z = ht)]} =2z + 52k — e+ o(k+ ?),
%[z(m—i—h,t—i—k) —2z(x, t + k) + z(x — h,t + k)]

= fZpg + %zmmh2 + 2zt + o(h% + k),
Lo 2 Lo o h? 3
E[z (x + hyt) — 2°(x — h,t)] = 5(2 )z + (22z2s + SZIZM)F +o(h?),

where z, = z,(z,t) etc. on the right hand side. Using the above expressions, we
obtain

1 h?
LY 2z, tm) = (20 + 220 — W2an) + (gztt — Wezat)k — Zaa g
h? h?

Choosing h, k small such that h/k is a positive constant,
1 h? L h2
T < (= : — oy =+ =2 —
|T(z,t)| < (Q‘Ztt‘ + | zzat] )k + |Zo:a:|2k + (3\zlzm| + ‘Zzw11| + 9 |Zlmw‘) 6
h2
+o(k +h* + )
(3.2)
and using the fact that the derivatives of z are bounded in our domain, and for h/k
a constant,

|T(z,¢)| < Ck.

This shows that the local truncation error goes to zero as k goes to zero with %
constant. Thus the scheme is consistent. [In fact, this is true for h?/k constant for
any 0 < p < 2 and the order of the scheme in this case is min(1,2/p — 1). Thus,
p < 1 gives the scheme of highest order which is one.]

To prove convergence, we will extend U™ as a piecewise constant function
Uk(x,t) for a time step k for all (x,t) in our domain and define the error to be

er(z,t) = Ug(x,t) — z(x,t)

where z is the solution of . The scheme is said to be convergent if this error
converges to zero in some norm as k tends to zero. (See [21] for notations and
definitions.) Henceforth, we will drop the subscript & for the time-step k.

Let us multiply by k and write the scheme as

KLMEUT = (AU™HY); — [H(U™)); (3.3)
where H is a nonlinear operator defined by
[HU™)j =5 (U} +U%) — [ j+1)2 — ( j71)2] (3.4)
2 4h

and the matrix A is symmetric, tridiagonal with (1 + 2uk/h?) as diagonal and
(—puk/h?) as sub- and super-diagonal entries. Noting that

ELFUJ’-” =0, and L"z(z;,t) = (Tw)7",
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we get
(Ae™*h); = [HU™)]; — [H(z™)]; — KT}

We need to estimate the first term on the RHS in order to get a recurrence relation
for the error. Before doing that, we estimate the norm of the inverse of the matrix
A. Let us denote for any vector © = (1,22, - ,x,) € R™,

l2lloo = max a|

and for the bounded function z defined on the domain I x [0, 7],

[zl = sup |z(x,1)].
Ix[0,T]
Lemma 3.1. |47} <1
Proof. By definition,
HA_1||00 =  max ||A xHoo

1zl oo
There exists 2* € R™ such that ||2*]|oc =1 and [|[A7 || = 472" %

Let assume that |[A7 ! > 1. Then ||[A7'2*||o > 1. Let y = A7'2*; ie,
z* = Ay. Then we have ||y|lcc > 1 and [|Ay|e = 1.

Let ip such that y;, = ||yllcc > 1. (Replace y by —y if the maximum of the
absolute values is reached with a negative value). Then the corresponding row of
Ay is

(AY)io = Yio + K(2Yi — Yio—1 — Yio+1)
where K = “k > 0 in the decomposition A = I + K B.

Ifip =1 or n, then there is only one “-1”7 in the corresponding row of B. As
Vi > y; for all 4, then (Ay);, > i, > 1. Thus ||Ay|« > 1. There is a contradiction,
and thus [[A7!]| < 1. O

Remark 3.2. Note that this norm becomes very close to 1 if K is close to 0 (but
by definition of K, it should be a quite large real number), or if all the components
of y are close (Yi, = Yip—1 = Yio+1 = (AY)i, = Vi,)- It is possible to consider

=111 ... )7 (as ||lyllo = 1), and then, Ay = y and then A~'y = y and
A=Y > 1 (and this is the maximum).

Lemma 3.3. Let Cyp, = max{|[|U™| o, ||2]lcc} for0 < m < N. If the CFL condition

kCo
— <1 .
. (35)

holds for k,h with kN < T and % a positive constant, then
Cn<Cyp V1<m<N.

Proof. We can prove this by induction. From (3.3)), we have for m = 1,

(AUY); = [HU)); = S (0% + UL) — 1ol (U%)? — (U217
k k
:(% 2hU]0+1)U +1+( 2hU )Ujfl

1
= S0 + VL) < 0%
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by using the CFL condition. By the previous lemma and the definition of Cy, it
follows that

U oo = AT AU |oo < (U]l < Co
Hence the condition @ < 1 also holds. Now using the assumption C,, < Cj and

the condition ’“CT’" < 1, proceeding as above, we can show that
Cm+1 < OO~

O

Thus the lemma follows.

Lemma 3.4. If the CFL condition (3.5) holds for k,h with kN < T and % a
positive constant, then we have for every m, 1 <m < N,

|(Ae™ )51 < [le™[loo + KI(T3)F"-
Proof. From the previous lemma, it follows that the CFL condition

kC,,

= <1
holds for all m, 1 < m < N. Consider
(HU™); ~ (H(e(w ),
= S ) — A (U~ () — (UF)7) — (120))

1k .. 1k m
= (5 - ﬁaj-i-l) 41 +( 550 1)€]
using mean value theorem, for some 607" | between U}, and z(zj,tm). By the CFL
condition, both coefficients are pos1t1ve and hence

(EE™); ~ (H (s, )| < (5~ 58 )lefial + (5 + a7l

§(|€}T}H| + ‘eﬂﬂ)

le™ oo

IA

Thus we obtain
[(Ae™ )] < [le™[loo + FI(Th) -
O

Using all these estimates, now we can conclude the convergence of the scheme.

Theorem 3.5. If the CFL condition (3.5) holds for k,h with kN < T and % a
positive constant, the implicit Lax-Friedrichs scheme is convergent.

Proof. From the previous lemmas, we have
le™ | = m?XKA*lAemH)j\ < AT Ae™ oo
< lle™[loo + KI(T)3]-
Defining E™+! = ||e™*!||», we have the recurrence relation
E™ < E™ + kmax |(Ty) 7|
J

Solving this iteratively, we get
Emtl < Y —i—k’ZmaX| Tk) |
=0
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Recall that for a smooth solution z, the local truncation error, |T'(z,t)| < Ck for
some constant depending on the bounds of the derivatives of z. Using mk < T we
obtain

E™ < E° + kCT.

This shows that the error goes to zero as k goes to zero with % fixed as a positive
constant. O

Remark 3.6. It is interesting to note that the viscous term treated implicitly
makes the Lax-Friedrichs scheme stable, while the explicit treatment of the viscous
term has been shown not to converge.[8, 26] Indeed, Lax-Friedrichs scheme (see
equation can be rewritten in the following way:

Um+1
U + U™ At m m At . .
P dag (U~ (UF0)")  (z g (U = 207 + Uf)
oy Ui, 20"+ U, At (U2 — (U ) (3.6)
! 2 4Ax I j-1
AL .
+ W( =207+ U,

The viscosity of the numerical scheme is then (1/2+puAt/Az?). The CFL condition
[8] 26] for stability of conservative schemes requires that the numerical viscosity be
no greater than 1/2, which is not satisfied as long as p > 0.

3.1.2. Centered difference scheme. The next scheme for Burgers’ equation is the
implicit centered scheme,
urtt—um
LU (a5, t) = = L (U - (U)?)
m+1 m+1 m—+1
(Az) S (UL —20" T + UMY
Let us first calculate the local truncation error 77" = T'(x;,t,,), in this case. As
before assuming the solution to be smooth and using Taylor’s theorem, we have for
k= At and h = Ax,
z(x, t + k) — z(x,t)
k
Choosing h and k small as before, we get the local truncation error estimate

(3.7)

1
= z(z,t) + iztt(x,t)k + o(k),

1 h?
(T (s tm)| < (5120t 4+Hl20m] ) bt (312020 [+ 2200 1+-5 20z ) - +o(k+h?) (3.8)

6
Thus the local truncation error goes to zero as k and h go to zero and the scheme
is consistent (for any path in the (h,k) plane, unlike the implicit Lax-Friedrichs
scheme).

In the earlier case, we could get a recurrence relation for the error and from
there an error bound. In this case also, we need to check that the local errors do
not amplify too much. Heuristically one can check that the amplification is not
too large, at least in the linearized equation and then conclude for the nonlinear
equation as the solution is smooth. We follow the approach as outlined in [14] for
the linearized Burgers’ equation with frozen coefficients

Ut + QUL = UUgy
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by taking Fourier transform and check Von Neumann’s stability condition.
Extending the functions to whole of the real line by 0, we can define

Um() = \/% /0 e U™ (x, t)da.

Then by taking Fourier transform of the scheme with respect to x, we get

1+ 4/1% sinQ(%)]UmH(f) =[1- LkTa sin(%) cos(?)]Um(ﬁ)

which gives the amplification factor

H(E) = - %(L sv1 — s2)

1+4}f—2k52

where s = sin(h{/2). We have, |H(&)| < 1 if, for example,

ka2 k
(5)" <4n5

This gives a stability condition k < i—é‘. If this holds, the scheme for the linearized
equation converges as the global error goes to zero when we refine k. In the nonlinear
case, instability may appear if the solution z becomes unbounded (“a” plays the
role of the norm of ).

3.2. Adjoint Schemes. We have already presented the “continuous adjoint” in

eq. . In this section we discuss the adjoint of the Burgers’ equation discretized

using the implicit Lax-Friedrichs scheme. We have chosen to use this scheme in our

numerical implementation, rather than discretizing the continuous adjoint equation.
The discretized cost function is

n—1

N
1 Frm |2
J(w) =35> >_ U7 = U7
m=0 j=1
where u = (uj);”:_ll € R"!and U™ = (U]m);l:_l1 is the solution of the numerical
scheme with u as the initial condition and U = (ff;”)j is the given observation.

More generally, let us take
N

J(w) =" g(U™)

m=0

with ¢ a scalar function of U™. Let us write the scheme as

AU™ = H(U™), 0<m<N-—1
U'=u
for a nonlinear operator H from R"~! to R"~!. We define the augmented functional

as
N-1

N
J=3 g+ 3 (", (AU — HU™))

m=0 m=0
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Here (-, -) denotes the usual scalar product in R"~1. Taking first variations,

N N—-1
87 =3 (g (U™), 0™ + 3" (p™, ASU™HY)) — (™, H'(U™)SU™))
m=0 m=0
N N N—-1
=Y g @™),6U™) + 3 (AT sumy = N (H (U™ ™, sU™)
m=0 m=1 m=0
N—-1
= (JO™) + ATt = H'(U™)Tp™,sU™) + (g'(U°), 6U°)
m=1

= (p%, H'(U%)oU") + (g (U™), 8U™) + (ATp" =1, 6U™) =0
since at the optimal u, the first variation has to vanish. This gives the adjoint
scheme as

ATpm=t g (U™Tpm™ = —¢g/(U™), 1<m<N-1
gUN)+ ATt =0.
The gradient of J is given by
g'(U°) = H'(U) po.
Thus for the implicit Lax-Friedrichs scheme, the adjoint scheme is

m—1 _ p_;n+1 +P;’n_1

pj 2 m(,m m I m—1 m—1 m—1
A + 2AzUj (P7y —Pje) — W(P;-H —2p7" " +pi"y)
SRUARTA
for j, 1 < j <n—1. The gradient of J is given by
Lo koo
V() = [5(BY) ~ o (B lp

where B! is the tridiagonal matrix with zero along the diagonal and 1 in off the
diagonal while BY is the tridiagonal matrix with zero on the diagonal and U° = (U ]0)
above the diagonal and —U° below the diagonal.

4. NUMERICAL RESULTS

In this section, we will first compare the numerical results for convergence of the
implicit Lax-Friedrichs and the centered difference schemes, with and ,
respectively. Next we discuss the various numerical experiments with the gradient
descent method for finding a minimum of the cost function, for various choices of
regularization and for varying number of observations.

4.1. Implicit Lax-Friedrichs and centered difference schemes. In order to
compare the truncation error given by and with numerical truncation
error, we will use the exact solutions of Burgers’ equation obtained, e.g., by Cole-
Hopf transformation [6].

Fig. [1] shows the dependence on Az = h, on p, and on k/h of the L?-norm (in
space variable ) of the local truncation error T'(z,t) for fixed ¢. Using the variable

A =k/h, we write (3.2) as
1
T(x b, 12) = a(u)hA + b, + cl)h? (4.1)
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where a, b, ¢ are functions of u through the derivatives of the solution as they appear
in (3.2). The minimum of the graph of the error 7' vs. A occurs at

blp)
a(p)’ (42)

which is independent of i but depends on p. We also see that the minima depends
on the solution under consideration and the time ¢. It is seen in Fig. d) that the
“optimal” A decreases with u, approximately as 1/u. Numerically, we observed that
for fixed i and h, the Agpt for solution with an initial condition with fewer zeros is
larger than Agp¢ for the solution with more zeros. Furthermore, at fixed A and p,
the error increases with h. All these conclusions are clearly seen in Fig. [l Based on
this discussion, the choice of (h, k) is made as follows. We first choose the smallest
possible h, which is mainly limited by the memory available for computation. With
this h, the k is chosen to be greater than the largest Aopt, but smaller than Cy/h
in order to satisfy the CFL condition (3.5)).

The behaviour of the truncation error for the centered implicit scheme is much
simpler. As seen in Fig.[2] the smaller the (h, k), the smaller is the truncation error.
Thus, in this case, we must choose the smallest possible values of (h, k), limited
only by the memory and computation time.

)\opt =

4.2. Gradient descent algorithm. Now we will discuss the minima of the cost
function J found using the gradient descent method. We perform the “identical
twin experiments” as follows. We choose an initial condition u*™¢. We solve the
Burgers’ equation numerically and generate the data Z¢. This is then used to
evaluate the cost function J. We would like to understand the relation between

the minimum «™" found using numerical method and this “true” initial condition
true
u'ttve.

4.2.1. Non-regularized cost function with o = 0. In the case of discrete observations,
we first look at the behaviour of the gradient descent as the number of observations
is increased, when o = 0 in the cost function, i.e., without the regularization term.
We see from fig. a) that the rate of decrease of J with each descent step strongly
depends on the number of observations.

We also see, from fig. b), that irrespective of the number of observations, the
minimum is different from the true initial condition. But in the case when a = 0,
one of the minima of the cost function is certainly u'™"® since J > 0 and J(u*""¢) = 0.
(Note that this is only true when the observations Z¢ are without any noise, which
is the case in our numerical experiments. The case of noisy observations is of great
interest but will be discussed elsewhere).

This seems to indicate that this cost function for o = 0 could have multiple local
minima. Indeed, starting with an initial guess which is close to u'™¢, we find that
the gradient descent converges to a minimum which is very close, within numerical
accuracy, to ut*ue,

4.2.2. Regularized cost function with o # 1. First we discuss the minima of J with
a # 0 and with u, = u®™%¢. In this case, we could numerically find only a single
minimum which is close, within numerical accuracy, to u'*¢. This is because setting
up = u™1° corresponds to “perfect observations” of the initial condition and thus the
regularization term of the cost function dominates. Clearly, the unique minimum
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FIGURE 1. The L? norm, in “space” index j, of the truncation
error 1" Eq. for the implicit Lax-Friedrichs scheme. (a) As
a function of A = k/h for fixed p = 0.5. The thick lines are for one
initial condition for various h, while thin ones for another initial
condition for various h. (b) As a function of X for fixed h = 1073.
Different lines are for different p. (c¢) As a function of h for fixed
A = 1.2. Different lines are for different p. (d) The optimal A as
a function of p — it is seen to decrease approximately as 1/u. The
numerical results are in complete agreement with —.

of ||u — u'™e||? is u'™°. We also see that the gradient descent converges very fast

[within a O(10) iterations].

The most interesting case is when o # 0 and w, # w"“¢. This is of obvious
interest, since in practice, the a priori guess u, would certainly not be the “true”
state u'™°. The behaviour of the gradient descent in this case is shown in fig. a).
It is clear that the larger the «, the faster the convergence. We also see that the
presence of the regularization leads to much faster convergence. We have also seen
(but not shown in the figure) that the convergence does not depend so strongly on
the number of observations as it does in the case a = 0. We also note that the
minimum in this case is certainly Jyi, # 0, since both the “background term” and
the “observational term” cannot be zero simultaneously.

Fig. b) shows the minima obtained with varying a. We see that irrespective of
the initial guess, the gradient descent converges to a single minima. (This is true
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FIGURE 2. The L? norm, in “space” index j, of the truncation
error T/ Eq. for the implicit centered scheme. (a) As a
function of A for fixed h = 1072, The different lines are for different
u. (b) As a function of A for fixed p = 0.5. Different lines are for
different h. (c) As a function of h for fixed A = 0.1. Different lines
are for different p. We see that in this case, the error increases
with A and h, in agreement with Eq. .
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Gradient descent iteration x

(a) (b)

FIGURE 3. The behaviour of the steepest descent for a = 0. (a)
The cost function J as a function of the gradient descent step,
for different number of observations. The more the observations,
the faster the gradient descent converges. (b) The u™™ and the

ut® We see that v™" is almost independent of the number of
observation (all four lines are almost identical), but is different
from utrue,

for various other guesses, but for clarity, only two minima for each value of « are
shown in the figure.) Thus it seems that even for observations which are discrete
in time and space, the cost function has a unique minima.

The figure also shows u""¢ and u® for comparison. We clearly see that as «
increases, the u™™ comes closer to u’, as expected. The minimum is approximately
a linear combination between ¢ and u®.

5. CONCLUSION

In summary, we have discussed the data assimilation problem in the optimal
control setting, specifically for the Burgers’ equation. This leads us to the numerical
study of the discretization of Burgers’ equation and the gradient descent algorithm
for minimization of an appropriate cost function.
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FIGURE 4. The behaviour of the steepest descent for a # 0. (a)
The cost function J as a function of the gradient descent step,
for different values of a. The larger the value of «, the faster the
gradient descent converges. (b) The u™" along with "¢ and u®.
We see that ™™ is like an “interpolation” between u'™¢ and u?,
and is independent of the initial guess of the gradient descent.

We first prove the convergence properties of the implicit Lax-Friedrichs dis-
cretization scheme under the CFL condition. We present numerical results that
support the estimates for the truncation error and which clearly show that the
implicit Lax-Friedrichs scheme allows much larger time steps than the centered
difference scheme.

Next, we study the convergence of the gradient descent algorithm and its depen-
dence on the various parameters of the problems, namely, the number of observa-
tions, the relative weight in the cost function of the regularization and the data, and
the a priori approximation u® of the initial condition. We have presented numeri-
cal indications that the cost function without regularization has multiple minima,
while the regularized cost function has unique minimum. The rate of convergence
depends strongly on the number of observations in the former case, but not the
latter case. The minimum obtained is seen to be a combination of the a priori
background and the “true” state of the system as given by the observations. The
interesting case of noisy observations, as well as probabilistic formulation of this
model will be reported in the future.
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