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Abstract

This article concerns a scalar conservation law where the flux is of Panov type and
may contain spatial discontinuities. We define a notion of entropy solution and discuss
the existence via Godunov type finite volume approximation. We further show that
our numerical scheme converges the entropy solution at an optimal rate of O(+/At).
To the best of our knowledge, the error estimates of the numerical scheme are the first
of its kind for conservation laws with discontinuous flux where spatial discontinuities
can accumulate. We present numerical examples that illustrate the theory.

Mathematics Subject Classification 35165 - 35B44 - 35A01 - 65M06 - 65M08

1 Introduction

In this article we study the initial value problem for the following scalar conservation
law,

u, +Ax,u), =0 for (¢, x) € (0, 0) x R, (1)
u(0, x) = up(x) for x e R, 2)

where the flux A : R x R — Ris of Panov type, asin [38],i.e., A(x, u) = g(B(x, u)),
where g can be a locally Lipschitz continuous real-valued function and B(x, -) is a
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monotone function foreach x € R. Thus in this article we do not impose any restriction
on the shape of u — A(x, u) and thereby extending the one dimensional convergence
analysis discussed in [24, 26, 41]. Furthermore, the flux function A can have infinitely
many spatial discontinuities with accumulation points. Optimal rate of convergence
1/2 is achieved under the assumption that S(x, u) = u + r(x).

Mathematical analysis of these type of equations is complicated due to the presence
of discontinuities in the spatial variable of the flux function A(:, -). It is well known
that when x — A(x, u) is not sufficiently smooth, the classical Kruzkov inequality,

O lu — k| + 9y [sgn(u — k) (A(x, u) — A(x, k)]
+sgn(u —k)dcA(x, k) <0, VkeRinD'(R" x R),

does not make sense due to the term sgn(u — k)d; A(x, k). When the spatial disconti-
nuities are discrete, the uniqueness of weak solutions is obtained by imposing certain
additional conditions (known as interface entropy conditions) along the spatial dis-
continuities of the flux, which require the existence of traces. Various types of entropy
conditions can be chosen depending on the underlying physics of the problem, details
of which can be found in [1, 3-5, 7, 8, 14-17, 40] and the references therein. How-
ever, when the spatial discontinuities accumulate, the traces do not exist in general. To
overcome this obstacle, the notion of adapted entropy solutions has been proposed,
first in [13] for a monotone flux, and then in [10] for monotone or unimodal flux. The
adapted entropy approach to uniqueness can be seen as a generalization of the classical
Kruzkov theory. Adapted entropy conditions use a certain class of spatially dependent
steady state solutions k = k(x) chosen so that the term sgn(u — k(x))d, A(x, k(x))
vanishes. This work was later generalized in [37] to A(x, u) of the form g(B8(x, u)).
In addition, uniqueness results for solutions of (1)—(2) have been further generalized
to fluxes possessing degeneracy, see [25]. The convergence analysis of the numerical
schemes for these kind of fluxes was open for a quite a long time and recently this has
been answered in [24, 26, 41].

One of the important objective of this article is to study the error analysis of our
numerical method. From a practical point of view, along with the convergence, it is
also important to understand how fast the scheme converges, i.e. how fast the error of
approximation of the exact solution u by the numerical approximation |[u? (T, -) —
u(T,-)||;1 goes to zero as mesh size A goes to zero. This can be measured in terms
of the « which satisfies the following

A (T, ) — u(T, )1 < CA. 3)

In addition, convergence rates can also be used for a posteriori error based mesh adap-
tation [42] and optimal design of multilevel Monte Carlo methods [11]. In the case of
a spatially independent flux with d = 1, using the doubling of the variable argument,
Kuznetsov [35] proved that monotone schemes converge to the weak solution satis-
fying the Kruzkov entropy condition with « = 1/2. Reference [33] shows that these
results are indeed true in several spatial dimensions (for flux function independent of
space variable). Sabac constructed explicit examples in [39] which imply that this
estimate is optimal. Of late, [23] proves the convergence rates of monotone schemes
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for conservation laws for Holder continuous initial data with Holder exponent greater
than 1/2, where bounded variation of the initial data is not required. For unilateral
constrained problem [18] provides error estimate for the Godunov approximation of

the problem to be O (At %). However, the rates can be shown to be the optimal rate of
O(+/At) provided bounds on the temporal total variation of the finite volume approx-
imation exists in the cells adjacent to the point where the constraint is imposed. The
techniques introduced in this paper can be adapted to scalar conservation laws with
discontinuous flux (with finitely many discontinuities) and the rate of convergence
depends on the temporal total variation bounds of the finite volume approximation in
the cells adjacent to the spatial of discontinuities of the flux (see section 7.3, [18]).
Such bounds on temporal variation can be easily obtained for Riemann data, how-
ever, such bounds were not known for general data. Very recently, the bounds on the
temporal total variation of the finite volume approximation are proved for the case
of strictly monotone fluxes [12] and thus the rates are shown to be 1/2 for monotone
fluxes with finitely many spatial discontinuities. These estimates are obtained based
on the idea that, for the case of monotone fluxes, problem of discontinuous flux can
be treated as boundary value problem with a BV boundary data, where Kuznetsov’s
type arguments can be invoked and combining the boundary value problems, error
estimates can be obtained for the IVP (1)—(2), which allows to estimate the boundary
terms in space at the discontinuities that appear when applying the classical Kuznetsov
theory to problem.

To the best of our knowledge proofs for the optimal rate 1/2 are not known for
general BV data for non monotone flux even in the case of single discontinuity. Also,
no results on error estimates are available when spatial discontinuities of the flux are
allowed to be infinite, which in turn may accumulate. In this article, for a certain class of
fluxes we prove that Godunov type schemes converge to the adapted entropy solution
with the optimal rate 1/2, thus dispensing with the assumption of strict monotonicity
and finitely many points of discontinuity of [12] to obtain the optimal rate 1/2. Since
the methods of [12] are not applicable when the set of spatial discontinuities contains
accumulation points, we prove a Kuznetsov type lemma based on adapted entropy
formulation to obtain the error estimates. To the best of our knowledge, this is the first
error estimate for conservation laws with discontinuous flux where the set of spatial
discontinuities of A(x, u) is infinite and may also contain accumulation points.

One-dimensional conservation laws with discontinuous flux have been the subject
of a large literature over the past several decades. The multidimensional case has
received less attention, seee.g., [6,9,21, 22,29, 31, 34,37, 38]. The notion of interface
entropy condition was then generalized to several dimensions in [9] and existence
of such solutions was established via the vanishing viscosity method. However, the
convergence of finite volume approximations remains open for the multidimensional
problem even for the case of single discontinuity. For the case of homogeneous flux
(no spatial dependence), convergence of numerical approximations is established by
the so-called dimension splitting techniques see for example, [20, 30]. The classical
dimensional splitting arguments cannot be used when the fluxes are discontinuous
because the solutions do not satisfy the TVD property in general [2, 25, 27, 28]. In
the case of several dimensions, if we further assume that 8(x,u) = u + r(x) and
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x € RY, we can use the dimension splitting techniques to prove the 8—TVD property
for general g and use it to establish the convergence of the dimension splitting method
for B(x, u) = u+r(x). This technique also implies the existence of a BV bound on the
solution for the class fluxes which are under consideration, which is of independent
interest.

In Sect. 2 we define the relevant notion of the entropy solution and discuss
the uniqueness and convergence of finite volume approximation which establishes
the well-posedness. Section 3 presents rate convergence estimate, obtained by a
Kuznetsov-type analysis. Section 4 presents various numerical simulations that illus-
trate the theory.

2 Adapted entropy condition and well-posedness

We denote by 0 = R* x R. Consider the flux function of the form A(x,u) =
g(B(x,u)), where g and B satisfy the following assumptions.

A-1 Foru,v e[—M,M],M >0
[B(x,v) — Blx,u)| < Ki(M)|u — v, 4)

for some continuous K; : R — [0, 00). Also,
[B(x,u) — By, w)| < Ka@u)|r(x) —ry)l, Q)

where K, : R — [0, 00) is continuous and r € BV (R).
A-2 For some K3 > 0, independent of x,

1B, u) — Bx, v)| = K3lu —vl. (6)
In other words, let 5 (x, -) denote the inverse of the map & — B(x, &), then
B, u) = Bx, v)| < Kslu — vl
A-3 The function g(z) is (locally) Lipschitz-continuous, i.e.,
lg(z1) — g(z2)| < Ka(M)|z1 — z2| forzi,z0 € [-M, M],M >0,  (7)

where 4 : R — [0, 00) is continuous.
A-4 For strictly increasing functions &1, hy : R — R such that lim), | o0 |11 ()| =
00, for any fixed u, h1 (1) < B(x,u) < hy(u), forall x € R.

Definition 1 (Adapted Entropy Condition) A function u € C([0, T]; LI R) N

loc

L°(Q) is said to be an adapted entropy solution of the IVP (1)—(2) if the follow-
ing holds:

lu(t, x) — ko (X)| + 3y [sgn(u — ko (X)) (Au, x) — g(@))] <0, inD'(Q) (8)
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for « € R. Or equivalently, for all 0 < ¢ € C°(Q),
/ [u(t, x) — ke (x) | (2, x)
0

+ sgn(u(t, x) — ko (X)) (A(x, u(r, x)) — g(@))¢x (1, x) dxdt

+/|uo(X) — ko (X)[¢(0, x) dx = 0, &)
R

where k, : R — R is a stationary state defined by S (x, ky (x)) 1= «.

Remark 1 If the flux function A (x, u) is unimodal, then the above definition of adapted
entropy solutions can be viewed as the generalization of the definition given in [10],
in the following sense:

Let W4 (x, u) denote the singular map corresponding to A(x, u). Then the flux can
be written in the Panov form A(x, u) = g(B(x, u)), with g(u) = |u| and B(x, u) =
W4 (x,u). Now, for @ € R, we have,

+
aly = e O =0
klal(x)’ a <0.

Here, ki (x) := (A%)"!(x, @) fora > 0.

Theorem 1 Leru,v € C([0,T]; LL (R)N L*°(Q) be entropic solutions to the IVP

loc

(1)—(2) with initial data ug, vg € L°°(R). Assume the flux satisfies the hypothesis
(A-1)—(A-4). Then for t € [0, T] the following holds,

b b+Mt
[ lu(t, x) —v(t, x)|dx < / lugp(x) — vo(x)|dx, (10)
a a—Mt
where —co <a <b <ooand M := sup{|A,(x,u(t,x)); x e R,0<t <T}.

Proof Note that an adapted entropy solution u satisfies the following distributional
inequality:

|B(x, v(t, x)) — B(x, )| + [sgn(v — k) (g(v) — gk))]x <0 in D' (R x R),
where v(t, x) := B(x, u(t,x)) and B(x, -) is the inverse of the map & — B(x, §).

Suppose u and u; are the two adapted entropy solutions, by repeating the doubling
of the variable arguments, we get:

|B(x, vi(t,x)) — Blx, va(t, x))|r + [sgn(vi (7, x) — v (¢, X)) (g (Vi (1, X)) — g(va(t, X)))]x
<0 inD'@RT x R).
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By appropriately choosing a sequence of test functions and passing to the limit (see
[37] for details) we get the following contraction estimate:

b b+Mt
/|B(x, vi(t, x)) — B(x, va(t, x))|dx < / 1B(x, v1(0,x)) — B(x, v2(0, x))dx,
a a—Mt
which is same as (10). O

2.1 Godunov type scheme and its convergence

We briefly present the convergence analysis for a general g. Most of the proofs are in
the spirit of [26].

For Ax, At > 0, consider equidistant spatial grid points x; := i Ax fori € Z and
temporal grid points " := n At forintegers 0 < n < N,suchthatT € [V, tN+1). Let
A := At/ Ax.Let x (x) denote the indicator function of C; := [x; — Ax /2, x; + Ax/2),
and let x”(¢) denote the indicator function of C* := [, t"*!). We approximate the
initial data according to:

ug (x) = Zx(x)u?, where u? = ug(y;) fori € Z. (11)
i€’

The approximations generated by the scheme are denoted by u, where u! ~ u(x;, t").
The grid function {u]} is extended to a function defined on Ty = R x [0, T'] via

N
Wi, ) =y > x @ (0ul.
n=0ieZ

Similarly, we define another grid function B!' = B(x;, u}) ~ B(x;, u(x;, t")), and is
extended to a function defined on [T via

N
B, =Y XX A
n=0ieZ
We use the symbols A to denote spatial difference operators:
Ayzi =2Ziv1 — 2, A-Zi =7 —Zi-1- (12)
We use the Godunov type scheme given by:
i

W = ul = AACAWY Wl X Xin), P €Z,n=0,1,2,...,  (13)
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where the numerical flux A is the generalized Godunov flux of [26]:

A, v, xi, xi41) 2= g (B(xi, 1), B(Xig1, V) (14)

and

minwe[p,q] gw), p=q,

(15)
maxyefg,p] g(W), p>gq.

Let S = SUPj, <M. xer |B(x, u)|, and define Lg = Ki(M), Ly = K4(S). Here-
after the ratio A = % is fixed and satisfies the CFL condition:

ALgLp < 1/2. (16)

Lemma 1 Under the CFL condition (16), the following properties hold:

i. The scheme is monotone and the Godunov approximations are bounded:
|u?|§/\/l, ie€eZ,n=0,1,2,.... (17
ii. Discrete time continuity estimates:

Z|u;’“—u§‘|SleTV(ﬂO)’”=O’1’2"" (18)
i€l

where Ks > 0 is independent of the mesh size A.
iii. TVD property with respect to {B}'} :

ST = B < Y 1B, - BRI (19)

ieZ i€Z
iv. Discrete entropy inequality:

|u;'+1 — k¥ < ul — k| — )‘(P?-H/Z - Pi"_]/z), foralli € Z,n=0,1,2,...,
(20)
where

73"14_1/2 = A(u:l v k?" M:"’+1 Vv k,('y+17 Xis xi+1) - A(un A qu’ u;1+1 A k,l'x+17 XAxs Xi+1).

Proof The key step in obtaining compactness is the S—TVD property and can be
proved as below. Using the marching formula of u (13), we can express S as follows:

1/2 -
ﬂin+1 — ,BIn _)\'eln‘i’ / Afg;'l+1/27 (21)
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where
ﬂn+1 /B” 1
g 12 _ | ulth —ul £ 0, 22)
l 0, u' ul! = 0.

1
Note that, 0 < 9;1-1-1/ 2 < Lg. Hence we can write (21) in incremental form:

,3n+l = ,3 +C} .:,.1/2A+I6 D7_1/2A—ﬂ;1’ (23)

where

n+1/2 é(ﬁ'ﬂﬁ”ﬂ) g_(ﬁ”,ﬁ}l)

C;'z+1/2 = 0 ﬂ”
| §(B;.BH-8(B_.B}) jH - e
)\.9”+1/2 (g 7 gn Lo )9 ;Bn _ﬂ”71 #09
D7_1/2 = g ﬁ J J
0, Bl — Bl =0.
Recalling (2.1) and that g(-, -) is a monotone numerical flux [19, 36], we have:
OSC;’H/z,D?_l/Z <ALgLg <1/2. (25)

Thus C" 12 + D" it = 1, and we can apply Harten’s lemma [36][Theorem 6.1] to
get the ,3 —TVD property. O

Theorem 2 Assume that the flux function A(x,u) satisfies the assumptions (A-1)
through (A-4), and that ug € BV (R). Then as the mesh size A — 0, the approx-
imations u® generated by the Godunov scheme described above converge in LIIOC(Q)
andpointwise a.e. in Q to the unique adapted entropy solutionu € L*°(Q)NC([0, T] :

lOC (R)) corresponding to the Cauchy problem (1), (2) with initial data uq. In addition,
the total variation u(-, t) is uniformly bounded for t > 0.

Proof Proof is same as the one presented in [26]. O

3 Error estimates

In this section, we estimate the rate of convergence of the numerical methods intro-
duced in the previous section. The idea is to prove the Kuznetsov type lemma based
on the adapted entropy formulation. We begin by listing some of the technical tools
required to prove the Kuznetsov lemma. We assume that ug, r € BV (R)N L' (R) and
the fluxes satisfy the assumptions detailed in the previous section.

Definition 2 Let [Tr = R x [0, T']. We define ®" : T2 — R by,
DT, x, 5, y) = we(t — $)wy(x —y),

@ Springer



A Godunov type scheme and error estimates for scalar... 609

where forz € R, w;(2) := %a)(%) is a mollifier such that w € C*°(R; R) is an even
function and satisfies the following:

supp(w) C [0,1], 0<w(z) <1 and /w(z)dz =1. (26)
R

For further calculations, we note the following properties of ®€:

1.
P = iCID"’G(I X,8,y) = —idﬂ’f(l x,s,y)=—®" (27)
X ax b b bl ay b 9 b y .
2.
ne€ 0 n.e /
D = ECD 1t x,5,Y) =0 (t — s)wy(x — )
0
=——0"(t,x,5,y) = —dIC. (28)
as )
3.
Ot x,5,y) = PPt y,5,x) = P (s, x, 1, y) = OT(s, y, 1, x). (29)
4,
T
/wn(x —y)dy =1 and /wg(t —s)ds <1, forallx e R,r >0, (30)
R 0

5. There exists C independent of 7 and € such that,

Cc

T
C

/Iaan(x —y)ldy < — and /Iwél(l —s)ds < —,
n €

R 0

forallx e R, > 0. 3D

Definition 3 For o > 0, define the following

iok={u: My — R:|uC,)llLe <k, |u(-, t)|py < k}.
1. ve(u,0) == supj <, [lu@ +7) —u@ll.
iii. v(u, 0) = supg, 7 Ve(U, 0) = SUP;c(o,7) SUP|7 <o |[U(t + T) — u (D).

Remark If ug € BV (R)NL'(R) then there exists L such that adapted entropy solution
satisfies v(u, o) < Lo.
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Definition 4
Ar(u, ¢, ky) == /n (Iu(t, X) — ko (x)|Pr + sgn(u(z, x) — kg(x))
x (A(x, u(t, x)) — a>¢x)dxdt
—/RIM(T,X)—ka(X)|¢(T,X)dX+/R|uo(X)—ka(X)Itb(O, x)dx.
(32)
Aﬂ,G(uav) = /17 AT(”('!')’ ¢ny€('v"ss y)Jj(Ss y’x))dyds (33)
Ay e(v,u) = / Ar((, ), T (@, x, -, ), u(t, x, y))dxdt. (34)
Iy

Lemma 2 Let v be the solution of IVP (1)—(2) and u € k. For 0 <€ < T andn > 0,
then

e, T) = 0 T ey < o = voll ey + C[ Le + TVl + TV
00, €) | = A, v). (35)
where C is independent of the mesh size A.
Proof Adding Ay (v, u) and A, ¢(u, v), we get the following
AI’],E(U7 M) + An,E(”v U)
f (lu(l, x) = 0(y, s, x)| @ dxdtdyds
Iy
+f [(sgn(u(t, x) —0(y, s, X))(A;(x,u(x, 1)) — A; (v, v(y, s))))] dD'};dedtdyds
Iy
—/ / lu(T, x) — (s, y, x)|®"(x, T, y, s)dxdyds
r JR
+/ / lup(x) — v(s, y, x)|®"(x, 0, y, s)dxdyds
Iy JR
+/ (|U(S, y) — it x, )| @ dydsdxdt
Iy
+/ [sgn(v(s, y) —u(t,x, y)(Ai(y, v(s,y)) — A(x, u(t, x)))] CDZ‘Edydsdxdt
Iir :
—/ / (T, y) —u(t,x,y)|®"¢(x,t,y, T)dydxdt
Iy JR

+/ /|U0(Y)—ﬁ(lsxsy)|¢”’e(x,t,y,0)dydxdt.
nr JR
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From (27), terms involving &7 and ' cancel each other. Now invoking symmetry
of ®7€ given by (27)—(29), we have the following

AI],G(“’ v) = _An,e(va u)—A+B+C,

where
A:[ f(\u(T,x)fﬁ(s,y,x)|+|v(T,y)fﬁ(t,x,y)l)Qn'E(x,s,y, T)dydxds
Iy JR

T
= / we (T —S)/ (Iu(t,x) —0(s, y, )|+ [v(T, y) —i(t, x, y)\)wn(x — y)dydxds.
0 R?

B = / / (\uo(x) — (s, y,x)| + |vo(y) — a(t, x, y)|><1>”‘5(x, s, y,0)dxdyds
Iy JR

T
= [ e =51 [ (1060) = 562 .00+ Ion(9) it . )] Yy s = xdyds.
0 R?

C= / (lu(t, x) = 0(s, y, )| — |v(s, y) —u(t, x, y)\)wé(t — $)wy(x — y)dxdydsdt.

Ir?
since v is the solution, A ¢ (v, u) > 0, implying that
A<B+C— Ape(u,v). (36)
Claim 1 We have the following lower bound on A :

Az u( T) = v Dl = C(Le + TV + TV@) |+ v(w.€) ).
(37)

To prove the claim we make the following estimates.

(a) Estimation of |u(T, x) — v(s, y, x)|: Consider,

lu(T,x) —v(T,x)| = |u(T,x) — v(s, y,x) + (s, y, x)
—o(T,y,x)+0(T,y,x) —v(T,x)]
< |u(T,x) —v(s,y,x)| +|v(s, y, x)
—u(T, y, )|+ [0(T, y, x) = v(T, x)|.

Thus we have,

|M(T7-x) - ﬁ(S, yv-x)l 2 |M(T’x) - U(T,.x)l - |"D(S, Y, X)
_ﬁ(T’ y’x)| - |6(T7 yvx) - U(T9x)|~

Using the definition of v we get,

|‘D(T7 y’x) - 5(S7 yvx)l = |lé(~x’ /3()’7 U(T, )’))) _B(x’ ,3()’, U(S, y)))l
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= CIB(y, (T, y)) = By, v(s, Y))I
=< C|U(T, )’) - U(S, )’)|

Invoking the properties of 8, we get the following

[0(T, y,x) = 0T, x,x)| = |B(x, By, v(T, y) — Bx, Blx, v(T, x)))|
< CIB(y, v(T, y)) — Bx, (T, x))|
=CIB(y. v(T,y) — B(x, v(T, y))
+B(x, v(T, ) — B(x, v(T, x))|.
< Clr@) —rl+ (T, y) — v(T, ).

Combining all these estimates we get,

lu(T, x) —0(s, y, )| = [u(T, x) — (T, x)| — [(T, y) — v(s, y)I
—Clir(x) —rmI+ (T, y) —v(T, 0]
(38)

(b) Estimation of |v(T, y) — u(t, x, y)|: Consider |u(T, x) — v(T, x)|, add and
subtract u(s, x, y) and v(T,y) = v(T, y, y) to get,

[u(T,x) —v(T,x)| = |u(T,x) —u(s,x,y)
+u(s,x, y) —v(T,y) +v(T,y) —v(T, x)|
< |u(T,x) —u(s, x, y)|
Hs, x, y) = (T, y)| + [v(T, y) — (T, x)|.

Thus we have,

li(s, x, ) — (T, V)| = [u(T, x) — v(T, x)]
—[u(T, x) —ii(s, x, )| = [v(T, y) — v(T, x)|.
lu(T, x) —ii(s, x, y)| = |BCx, BCx, u(T, x)))
—B(y, BCx, u(s, x)))|
< Clr(x) — r(| =+ [u(T, x) — u(s, ).

Combining all these estimates we get,

(T, y) —u(t, x, )| = [u(T, x) —o(T, x)| = [v(T, y) —v(T, x)|
—Cllr(x) =rI+ u(T, x) —uls, x)[].(39)

Adding (38) and (39), for some C > 0 we get the following estimate:

|M(T,.)C) - 6(57 y:x)‘ + |IZ(S,)C, y) - U(T~ y)l
> 2|u(T, x) — v(T, x)|Clv(T, y) — v(s, y)|
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—Clr) —rMI+ (T, y) —v(T, )]
—Clr@) —rMI+ (T, x) —uls, )] = [v(T, y) —v(T, x)|

> 2|u(T, x) — v(T, x)|
—C[ (T 3) = v I+ 11 = FO) 4 (T ) = 0 (T )|+ (T ) = uGs, ).

Thus

T
A= /0 we(T —5) /Rz (lu(z,x) — (s, v, )| + (T, y) — B(t, x, y)|)w,,(x — y)dydxds

T
= [t = [ 20— 01— (10T 5 = 6 9+ ) =)

+(T,y) —v(T,x)| + |u(T, x) — u(s,x)l)w,,(x — y)dydxds. (40)

To obtain the desired lower bound on A, we estimate terms appearing on the

right side of (40) as follows:
Consider the integral [ [we(T — 5) [ (|u(T,x) _ U(T,x)|>w,,(x —y)

dydx]ds. By symmetry of w we have

T T 1
/ we (T — s)ds = / we(s)ds = =,
0 0 2

Now applying Fubini-Tonellis’s theorem we get,

T
/ |:w€(T _ s)/ (|u(T, X) — (T, x)|)w,,(x _ y)dydx] ds
0 R2

1
= Ellu(T, )= u(T, )l w)-

ii. Consider the integral fOT We(T—5) [ <|v(T, y)—v(s, y)|)w,,(x—y)dydxds.
Since the support of we C [—¢, €], using the time continuity of v we get,

T
1
f we (T —s)/ (|v(T, y) — s, y)|)w,,(x — y)dydxds < ~ Le.
0 RZ 2
iii. Consider the integral fOT we(T —5) [pe (lr(x) - r(y)|)w,7(x — y)dydxds.
Note that,

/Rz w0y (6 — YIre) — r)ldxdy < [l TV(r),
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and thus we have,
r 1
[ wew =51 [ (170 =)y x = dyands = 3TV
0 R2 2

iv. Consider the integral fOT we(T — 5) [pe (lv(T,x) - v(T,y)|)w,](x —

v)dydxds. Since v(T, -) has bounded variation, repeating the arguments as
in the previous step, we get,

r 1
| wea =5y [ (1060 = o003 = dydads < STVl
0 R2 2

v. Consider the integral fOT Wwe (T—5) [ (|u(T, x)—u(s, x)l)wn(x—y)dydxds.

Note that we (T — s) is zero for T — s > €. Thus invoking the definition of
v(u, €) we get,

T
/ we (T — s)/ (lu(T,x) - u(s,x)|>w,7(x — y)dydxds < S, €).
0 R2 2

Combining all these estimates, we get the desired lower bound on A.

Claim 2 We have the following upper bound on B.
B < llu(-,0) —v(, 0l w) + C(Le +TV(r)nl + TV@)Inl + v(u, 6)).
(41)
Claim follows by repeating the arguments done in the estimation of .4, for

|u0(-x) - ﬁ(s’ Vs x)' + |UO()’) - ﬁ(t, X, )’)|
Claim 3

c=0. (42)

Suppose B(x, u) = au + r(x) for a # 0, using the definition of & and v we
have,

Blx,u(t,x)) =au(t,x) +r(x) =ai(t,x,y) +r(y) =B, ut, x,y)),
Blx, (s, y,x)) =av(s,y,x) +rx) =av(s,y) +ry) =B, v(s, y)).

Which implies
u(t, x) —v(s, y,x) =u(t, x,y) —v(s, y),
and hence
lu(t, x) = U(s, y, )| = u(t, x, y) —v(s, y)|.
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Thus we have C = 0 and claim is proved.

Substituting the values of (37)—(42) in (36), we have

(T, ) —v(T, g w) = lluo — vollL1(w)
+C[Le + TVl + TV 1] + v, €) | = Ageu, v).
which completes the proof of the lemma. O

Remark 2 The terms involving TV (r) are absent in the original Kuznetsov lemma
where the flux is homogeneous.

Before moving on to the proof of the error estimate, we introduce the following
notations:

0= ] — k.
pl = sgn(uf — ki) (ACx, ul) — A(xi, kL)) = ACx, ul vV kL) — Alxi, ul! AKL).
Now we state and prove the convergence rate theorem.

Theorem 3 (Convergence rate for conservation laws with discontinuous flux) Let u
be the entropy solution of (1)—(2) and u? the numerical solution given by (13)—(14).
Then we have the following convergence rate:

|u (T, ) = o(T, )] 1 gy = OWAD,

for some constant C independent of At.

Proof Let n = € = +/At. In view of the previous lemma, it is enough to show the
following:

v(u?, VA = O A1), (43)
—A a7 ya,v) = OWAD. (44)

Note that (43) follows from the time estimate (18). Now it remains to prove (44). Let
x € R and u? be a piecewise constant function obtained by the numerical scheme.
Consider,

N—1
AP g kS ==Y (Z [//(n;%p,(x,s) + plox(x,s)) dsdx

n=0 i C; Cn

—/n?(p(x,O)dydx+Z/77,N¢(va)dydx>'
i

Ci
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Fundamental theorem of calculus followed by summation by parts imply,

—Af >_;z [ )

/qb(x, " Ndxdy + (p} — p}_,) f POt S)dde]~
. Cn
Using the discrete entropy inequality (20) in the above equation, we get

N-1
AN S ED I [— A( ,_> /qb(x " Ndx
i n=0

+(pi - P?—l)/‘ﬁ(x,-_%, S)ds]

cn

which on rearrangement implies that

N-1
UGN EDY ZO [MP;;%J - p?|/ [P + Ax, ") — ¢ (x, 1) | dydx
1 n=

Ci

+Ip} —p?,1||/¢(xi_%,y,s)dyds —A/¢(x,t”+l)dxdy|:|.
CVI y

Adding and subtracting
y/¢ahbmﬂ“wx=/’¢m;byﬂ“wt
Ci 2 cr 2

in the term

'/ d(x;_1,y,8)ds — )»/ ¢ (x, 1" dx
cr 2 Ci

respectively, we get

N—

,_

—A?(u

Pwp" —ﬁwmﬁmhwﬁ+m%ﬂ

2ﬁ
.—O

5>
33

[ngf’" + YY" + 03 Kg*"]
0
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where

G = /¢(x + Ax, "y — ¢ (x, " hdx,

Ci
g;” = / ¢ (xim1y2.1) — ¢ (xim1yo, 1" ) |dsdx,
Gt = / 16 ™) — i1, 1 ldydx,
Ci
For each (x, s) € I17, consider the test function ¢ (x, t) := CD‘/E"/E(X, t,x,s)and
a = B(x,v(s)).

Using the properties of @‘/E"/E, the following estimate can be obtained (see [32]
for the details):

VALVAL s
/g;‘) ST v ds < O(AP)?). (45)

Ir

Our assumptions on the flux function A imply the following:

|p,’-’—p?_1|sC[|u? w1+ b = ricl),
n
i — ZJ+1|_CZ|uZ+k, |

Since the numerical approximations are uniformly total variation bounded, the above
inequalities imply that, Az )" K;"" is uniformly bounded for / € {1,2,...,4}, n =

1
0,1,2,...,N—1l,ae Rand A > 0.
Now (45) implies the following

A A _ A VAt AL
Az ya @) —/HT A7 @, @ G 9 K0

(Z Z Kl n) / d>r F( x's)dfds
— O(At_z)(’)(Ats/z) = O Ar). (46)
Note that,
22w 9k = [ (10~ k2ol
It
sen(u (1, 2) — kg (0) (B (v, w1, 20)) — ) b )t
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—f |uA<T,x>—kﬁ(x)|¢(T,x>dx+/ o (x)
R2 R2
—k2(x)|¢ (0, x)dx.

Thus, we have,

oY AN | /A

m@m@m%w—A%MEw%MsC(/mwwﬁ
2

Iy

+/|ka—k§|

R4

‘q)m,m(v,oqu)m,m(,, T)D'

Since, | k — k4 H LIRY = O(At), using (31) and (46) in the above inequality, we get
A yxp yar @ v) = Aﬁﬂm(u{ V) + O At) = OV At).
This completes the proof of the theorem. O

Remark 3 In Theorem 3 we proved that the rate of convergence is not less than 1/2.
This result has to be considered as the worst case estimate in the sense that rate cannot
be less than 1/2. An example due to Sabac [39] shows that in general this result cannot
be improved as the rate 1/2 is achieved for the example. However, the method in many
cases exhibits rates much higher than 1/2.

Remark 4 For general §, where the flux satisfies conditions (A-1)—(A-4), (42) is
replaced by

€
C<Cg-—.
g n
As aresult, we get the following Kuznetsov type estimate:

. T) = v D1y = o = vollz1ey + €| Le + TVO)Inl + TV)In|

o, e)] — A, v) + cﬂ%. (47)

Repeating the arguments of the theorem 3 for any € and 1 we get

I 1
—Ape(u,v) <CTAx <— + —) . (48)
€ 7

Hence, we get the convergence rate 1/3 by choosing € = (A7) and = (At)'/3 in
(47)—(48).
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Remark 5 Consider the conservation law in several dimensions given by,

u, +divA(x,u) =0  for (¢, x) € (0, 00) x R?, (49)
u, x) = up(x)  for x € RY, (50)

where the flux A : R x R? — RY is of Panov type, as in [38], i.e., A(x,u) =
g(B(x, u)), where g can be a locally Lipschitz continuous real-valued function and
B(x,-) is a monotone function for each x € RY along with the other properties
mentioned in Sect. 2. Ford > 1, we further assume that 8(x, ) = u-+r(x). The notion
of adapted entropy condition (Definition 1)can be easily extended to several space
dimensions and the uniqueness can be proved as in Theorem 1. Note that when the
flux function contains discontinuities in the space variable, numerical approximations
(u?) do not satisfy TVD property, as a result the usual dimension splitting arguments
can not be applied directly to conservation laws with discontinuous flux. However,
in the previous section, we observed that our numerical scheme satisfies S—TVD
property. For B(x, u) = au + r(x), L' contractivity of u implies the L' contractivity
of B(-, u(t, -)). Thus, by repeating the TVD arguments of the homogeneous case on
B, B—TVD property can be proved in several dimensions as well. Now, the limit of
the numerical approximation can be shown to be the adapted entropy solution by a
Crandall-Majda type argument [20] which establishes the existence of the adapted
entropy solution. Lemma 2 and Theorem 3 remains valid in several space dimensions
and hence we get the desired error estimates.

4 Numerical simulations

This section present numerical simulations of the Godunov type scheme for various
types of flux functions and initial data.

Example 1 We consider the IVP (49)—(50) with fluxes as defined below:

Ai(x,y,u) = gi(u+rx)), fori=1,2.

p, x <1,
gi(w) =u?/2, g@)=sin() and r(x)=1{pg"', xeCpnneN, (51)
0, X > doo,

where p =4, ¢ = 0.8 and for eachn € N, C,, = [ay, a,+1], with

n—1
alzlandanzl—i—Z&i forn > 2

i=1
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0
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10

5
y 0 0 1 2 3 4 5 3

X

Fig. 1 Example 1. The solution at = 6 with mesh size Ax = Ay = 6/200. Solution contains infinitely
many shocks along the spatial discontinuities of the flux, which accumulates along the plane x = 5.

with

- pg" ' — pq", if n is odd,
an = n—1

pq"? — pg" ', ifniseven.

Define and consider a piecewise constant initial data

—-pq, X < ap,
—pq", x € C, and n odd,
uo(x, y) = o " (52)
—pq"™°, x € C, and n even,
0, X > doo.
At t = 1, the solution is given by,
—-pq, X < ap,
n—1
—a, — , € C, and n odd,
w(,x,yy =~ TP s TS AR (53)
X —ap+1 —pq"~ ", x € C, and n even,
0, X > doo-

Numerical experiments are performed on the spatial domain [0, 6] x [0, 6] with M =
50, 100, 200 and 400 uniformly spaced spatial grid points along the x and y directions.
Figure 1 plots the numerical solutions at the final time + = 1 for the mesh size
Ax = Ay = 6/200. It can be seen that the scheme captures both stationary shocks
and rarefactions efficiently.
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Table 1 Approximate L! error

and total variation at t = 1 for M €A TV(HA(A’ 1) TV(BC, uA(l, )
Example 1 50 13464 32.9298 33.9876

100 0.9618 34.4796 35.9166

200 0.6282 37.7934 40.0374

400 0.4038 39.4704 41.8296

Clearly, the solutions are the extensions of the solutions obtained in the one
dimensional case (see Example 4.1, [26]), more precisely u(1, x, y) = u(l, x), for
(x,y) € [0, 6] x [0, 6]. Thus, the values listed in the above table are approximately
six times of those obtained in the corresponding 1D simulations (see Table 1, [26]).

Example 2 We consider the IVP (49)—(50) with ug(x, y) = 2 and fluxes as defined
below:

Ai(x,y,u) :=gi(u+rx)) fori =1,2,

where
—u—1, u<-1,
g1(u) =10, ue(—1,0), g(u)=sin(u) and
u, u>1,
2, x <1,
r(X) = { TnXlan,ani1(X), X € (1,5),
1, x > 5,
with

an =5(1-0.8",r, =1—(-0.8)".

The flux considered here admits infinitely many spatial discontinuities which accu-
mulates along the plane x = 5. Solution at # = 6 is given by,

u(6,x,y)=r(x) for(x,y) €[0,6] x [0, 6].

Numerical experiments are performed on the spatial domain [0, 6] x [0, 6] with M =
50, 100, 200 and 400 uniformly spaced spatial grid points along the x and y directions.
Figure 2 plots the numerical solutions at the final time + = 6 for the mesh size
Ax = Ay = 6/200. It can be seen that the scheme captures both stationary shocks
efficiently.

As in the previous example, the values listed in the above table are approximately
six times of those obtained in the corresponding 1D simulation (see Table 2, [26]).
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Fig. 2 Example 2. The solution at = 6 with mesh size Ax = Ay = 6/200. Solution contains infinitely
many shocks along the spatial discontinuities of the flux, which accumulate along the plane x =5

Table 2 Approximate L! error

A . 4.
and total variation at t = 6 for M €A V™6, ) TV(B(. u” (6. )
Example 2 50 2.7933¢-02 40701 8.7198e-02

100 2.559¢-03 41914 1.3788¢-02
200 1.1147¢-04 43.4088 1.07436e-03
400 3.5146e-07 43.6824 6.3834e-06
1 -1 0
I .
0.5 ’
0.
- |
o —
2 -
10
0 \\
y AN » 6
4
10 0 2

4 2

Fig.3 Example 3. The solution at # = 2 with mesh size Ax = Ay = 12/200
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Table3 Approximate L! error

and total variation at t = 2 for M €A TV(MA 2,4) TVBC, MA(Z’ )
Example 3 100 05175 22,0051 10.8616

200 0.4424 227040 11.2148

400 0.2732 22,9291 11.3466

800 0.1790 23.1841 11.4962

Example 3 In this example, we consider the IVP (49)—(50) with constant initial data
ug = 0 and the flux function A (x, y, u) = A>(x, y,u) = u + r(|x| + |y|), where r
is as defined in Example 1 with p = 1 and ¢ = 0.9. The solution of the IVP at time ¢
is given by u(z, x, y) =r(lx —t|+ [y — 1) —r(x| + |y.

Numerical experiments are performed on the spatial domain [—6, 6] x [—6, 6] with
M = 100, 200, 400 and 800 uniformly spaced spatial grid points along the x and y
directions. Figure 3 plots the numerical solution at finial time = 2 for mesh size
Ax = Ay = 12/200. Table 3 compares the L' error and the total variation of #* and
B(u?) for various mesh sizes.
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