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Quasilinear Hyperbolic Systems

Tai-Ping Liu*

Institute of Physical Science and Technology, and Department of Mathematics, University of
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Abstract. We construct global solutions for quasilinear hyperbolic systems and
study their asymptotic behaviors. The systems include models of gas flows in a
variable area duct and flows with a moving source. Our analysis is based on a
numerical scheme which generalizes the Glimm scheme for hyperbolic con-
servation laws.

We consider the initial value problem for quasilinear partial differential equations
of the following form

)

8t+ Ox

=g(x,u), —oo<x<oo, 120, 0.1)
u(x,0)=uy(x), —oo<x<om. 0.2)

Here u=u(x,t) is an n-vector, f is a smooth n-vector-valued function of u, and g
0g . . . . .

and 7y ¢ piccewise continuous n-vector-valued function of x, and are continuous

in u. System (0.1) is assumed to be strictly hyperbolic, that is 0f (4)/0u has real and

distinct eigenvalues /4, (1) <A,(u)<...<A4,(u) for each u. In general (0.1) and (0.2) do

not possess smooth solutions, and we look for weak solutions, that is, solutions

satisfying

0 0 o
f (u% —l—f(u)%——g(x,u)(p dxdt+ | up(x)(x,0)dx =0 0.3)
t=0 — 0

for any smooth function ¢(x, t) with compact support in t 20. The purpose of this
paper is to construct solutions for (0.1) and (0.2) and study their asymptotic
behavior as the time variable ¢ tends to infinity.
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When g =0, system (0.1) reduces to a system of hyperbolic conservation laws,

du N of (u) _

ot Ox

0. (0.4)

Such systems have been extensively studied. It is known that solutions of (0.4) will
not, in general, be smooth [11, 14, 20], and a certain criterion, the entropy
condition, is required to select physically admissible weak solutions [7, 12, 13, 15].
Glimm [9] has constructed solutions for (0.4) when the initial data have small
total variation. Because the nonlinearity of f(u) and the entropy condition,
solutions for (0.4) attain very interesting large-time behavior [8, 10, 17, 18].
Due to the term g(x, u) which represents either geometrical or physical effects,
waves for (0.1) propagate in a much more complicated way than do those for (0.4).
As a result, system (0.1) exhibits richer nonlinear wave phenomena and is a
suitable model for a much wider range of physical phenomena. For instance, the
Euler equations with spherical or cylindrical symmetry [5] and the elasticity
model capable of describing shearing and flex-turing effects are of the form (0.1)
[1]. The one-dimensional model gas flow in a variable area duct is of the form

0g N dlou) B a'(x)

ot ox  alx) ous
dlou)  dou*+p)  d(x)
ar + e =— alx) ous, 0.5)
0(eE) = dleEu+pu)  d(x)
ot 0x T ax) (oEu+pu),

where a(x) is the cross section of the duct, ¢, u, p, and E are, respectively, the
density, velocity, pressure and the total energy of the gas. Shock propagation for
(0.5) has been studied by suppressing the effects of nonlinear wave interactions [2,
3,24,25]. The problem of secondary recovery of petroleum, [26], is also related to
the present situation because reservoirs in nature have variable thickness. When a
moving source term with speed ¢ is applied to the system (0.4) [27], we have

iﬁ —+ ZAS) =h(x—ct)
ot Ox

which is of the form (1) with a change of variablé v(y, t)=u(x,t), y=x—ct:

v Aflu)—cl)
F + B =h(y).

Our analysis will show that the asymptotic form of the solutions depends mainly
. . L 0
on the relative magnitude of the characteristic speeds 2, i=1,2,...,n of a—]: and the

source speed c.

For the physical situations we have in mind, the term g(x, u) does not have a
preferred form and does not decay as t goes to infinity. Thus the usual Duhemel
principle and the energy method do not seem to be applicable here and the
solution may not exist for all time.
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Nevertheless, we will show that when /(u(x)), i=1,2,...,n, are nonzero and
og
6u(
uniformly close to the initial data, u,(x), then a global solution of (0.1) and (0.2)
exists and tends pointwise to a steady state solution of

DO _ . (0.6)

when the I! norm of g(x,u(x)) and x,u(x)) are small provided that u(x) is

When each characteristic field is either genuinely nonlinear or linearly
degenerate, [12], the solution tends uniformly to the linear supperposition of
shock waves, refraction waves, traveling waves and a steady state solution.
Moreover these waves are determined by the values of the initial data uy(x) at
X = + cc. For general systems (0.1) we assume that the initial data u,(x) have small
total variation. This assumption is relaxed for the system (0.5) when the gas is
polytropic [16]. The main assumptions for the system (0.5) are that the flow at
t=01is not close to transonic and that the total variation of the cross section a(x) of
the duct is sufficiently small.

We now describe the difference scheme we employ for solving (0.1) and (0.2).
Choose an equidistributed sequence {a;}, in (—1,1) and mesh length Ax=r, At=s
satisfying the Courant-Friedrichs-Lewy condition

r/sz 2{u)

for all eigenvalues 4; of (1) and all u under consideration. At t =0, the approximate
solution u,(x,0) is a piecewise steady state solution which equals wuy(x) at
x=(h+1)r, h even,

u((h+1)r,0)=uy((h+ 1)r),

df(u,(x,0)

i =g(x,u(x,0)) for hr<x<(h+2)r, heven. 0.7),
x

By resolving the discontinuities at x =hr, u,(x,t) is defined for 0 <t <s. Suppose
that u (x,t) has been defined for 0=t <ks. Then u,(x, ks) is related to u(x,ks—0)
according to the prechosen equidistributed sequence {¢;} in the following way:

u((h+14+a)r ks)=u((h+1+4a,)r; ks—0),

df (u,(x, ks))
dx

(0.7),
=g(x,u(x, ks)), h+k=even, hr<x<(h+1)r

when g(x,u)=0, u,(x, ks) is a step function and the discontinuities at x=hr, h+k
even, are resolved by considering certain related Riemann problems which will be
described in Sect. 1, [12, 15, 237. In this casc our scheme is reduced to the Glimm
scheme, [9], for solving the conservation law (0.4). For general g, u,(x, ks) has
steady state solutions lying adjacent to the discontinuity at x = hr. Such discon-
tinuities are resolved in Sect.2 by perturbing about corresponding Riemann
problems and solving a system of nonlinear integro-partial differential equations.
To implement the scheme, we have only to resolve the dicontinuities locally in
time. It follows from number-theoretic results on equidistributed sequences that
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the Glimm scheme is of less than first order accuracy, [19], thus there is no need to
resolve the discontinuities exactly.

Section 3 is devoted to the study of wave interactions for the system (0.1). It is
shown that the difference between wave interactions for (0.1) and those for (0.4), [9,

18] can be dominated by the I! norm of g(x, u(x)) and %(X, u(x)). This enables us

to show in Sects.4 and 6 that our scheme always converges and yields local
solution provided that g(x, u) is bounded. Section 5 is devoted to the partition of
waves which is needed in the subsequent sections to control the evolution of the
speed and the strength of waves. In Sect. 7 we deal with the global existence of the
solution. For this we require that the eigenspeeds are nonzero and g(x, u(x)) is
small in L' so that the total effect of g is finite. This is done by effective uses of the
hyperbolicity of the system and the equidistributedness of the sequence {a;}.
Sections 8-11 are devoted to the study of the asymptotic behavior of the solution.
The nonlinearity of f(u) and the entropy condition force the waves to combine
and cancel and so solutions assume a very simple form. In Sect.8 we study
solutions consisting of the linear superposition of elementary waves and a steady
state solution. The basic mechanism of wave spreading and combining is described
in Sect.9.

In Sect. 10 we show that the solution tends to a linear superposition of shock
waves, rarefaction waves, traveling waves and a steady state solution without rate
of convergence. For each genuinely nonlinear characteristic field, the asymptotic
form of the solution contains a shock or a rarefaction wave ; and, for each linearly
degenerate field, a traveling wave. Basic to our arguments is that the total amounts
of wave interaction are finite. In Sect. 11 we obtain a stronger asymptotic result
when the initial data u,(x) do not depend on x for |x|> M, and g(x, u) equals zero
for |x|>M. We show that the convergence of the solution to shock waves,
traveling waves and a steady state solution is of the rate =32 and the convergence
to rarefaction waves is of the rate ¢t ~'/2. For this, we need a detailed analysis of the
distribution of wave interactions.

1. Preliminaries

We assume that system (0.1) is strictly hyperbolic, i.e., df/0u has real and distinct
eigenvalues 4,(u) <A,(u)<...<A,(u) with right and left eigenvectors r(u) and [(u),
i=1,2,...,n. Although it is not essential for our existence theorem, we will assume
for simplicity throughout this paper that each i-characteristic field is either
genuinely nonlinear (g.nl.) or linearly degenerate (1.dg.) in the sense of Lax [12]

Vifu)-r{u)£0 for all u, (g.nl)
or

Vi{u)-r{uy=0 for all u. (Ldg)
This makes it easier to describe the admissibility of discontinuities and to solve the

Riemann problem for system (0.4) [15]. Across any discontinuity x = x(t) of a weak
solution u(x, r), the following jump (Rankine-Hugniot) condition is satisfied

(wy —u_)o(u_,u)=f(u,)—f(u_) (R-H)
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for some scalar a(u_,u_)=x'(t), the shock speed, where u=u(x(t)+0,t). Under the
assumption of genuine-nonlinearity, a discontinuity (u_,u,) is admissible in the
sense of Lax [12] if

duy<o(u_,u,)<lfu_) (L)

for some ie{1,2,...,n}. Such a discontinuity is called an i-shock wave.

In the remaining of this section, we study the elementary waves for the
conservation laws (0.4). For each genuinely nonlinear field, there are shock waves
and rarefaction waves, and for each linearly degenerate field, there are contact
discontinuities. A centered i-rarefaction wave (u,, u,) connecting u, on the left and
u, the right is a smooth solution of (0.4) which depends only on x/t and takes
values on the rarefaction curve Ry(u,), the integral curve of r(u) through u,

(tguy) (x,t)=u, for

é)“i(uo)a (UO, ul)(x’ t):ula for ;

(uo,ul)(x,t):vG) for A(ug)=

)»i(ue)) =§, ve Ryu,),

Ry(uo)={u:u is connected to u, by an integral curve of r; and /,(u)
> A{uy)}, i-th field gnl.

A centered i-shock wave (ug, u,) is a discontinuity satisfying conditions (R—H) and
@L):
X
u, for n <o(ug, u;)
(1t (. 1) = .
u, for h >o(ug, Uy),
u, €5,(uy),
Siug)={u:(u—uy)o(uy, u)=f(u)— f(u,) for some scalar o(u,u,)
and 2 (u)<o(ug, u,)<Afu,), i-th field g.nl.}.
It is easy to see by the implicit function theorem that S,(u,) is a smooth curve at

least for a small neighborhood of u, and is tangent to R,(u,) at u, up to second
derivations [4, 12], and

oty u) =1 (A1) + Au) + O0(lu— ) ). (1.1)
We set

Tug)=S(ug)UR(uy), i-th field g.nl.
For l.dg. i-field, we set

T{uy)={u:u is connected to u, by an integral curve of r;}.
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For u, € T(u,), i-th field 1.dg., we have contact discontinuity

X
u, for ?<0(u0,u1)
(g, uy)=

u, for §>a(u0,u1),
o(ug, uy)=Aug)=Alu,).

Thus for any i, (4, u,) is an elementary i-wave provided that u, € T(u,).
To solve the Riemann problem (u,,u,) for (0.4) with

u, for x<0
u, for x>0,

r

u(x,0)= {

we find states u,, i=0, 1,2,...,n, uy=u, u,=u,, u;€ T(u;_,), so that the solution
consists of i waves (u;_,u;). The strength (u,u,); of those i-waves (u;_,u;) is
measured by

(upu,); =A{u)—2{u; ) for gnl i-field,
(upu,),=tu;)—1u;_,) for gdg. i-field,

where 1, is any nonsingular parameter along T;. It is noted that an i-shock wave
has negative strength while an i-rarefaction wave has positive strength. The
Riemann problem was first solved for the polytropic gas equation by Riemann
[23]. 1t has been shown by Lax [14] that the Riemann problem (u,,u,) has a
unique solution provided that the system (0.4) is either g.nl. or L.dg. and u; is close
to u, [15].

2. Resolving Discontinuities

We want to solve the Cauchy problem (0.1) with

ufx) for x<O0,

1
u(x) for x>0, @1

u(x,0)= {

where u,(x) and u,(x) are steady state solutions of (0.6). We will solve the problem
for small time and then only approximately. This is done by perturbing about the
solution of the corresponding Riemann problem (u,, u,), u,=u,(0), u, =u,(0), for the
conservation laws (0.4). Let (u;_ ,,u;) be the i-wave in the solution of the Riemann
problem (u;,u,) for (0.4). We denote by ux) the steady state solution of (0.6)
satisfying u,(0)=u;. The approximate solution of (0.1) and (2.1) will consist of
steady states u/(x), i=0, 1, ..., 1, u(x) =u,(x), u,(x)=u,x), separated by elementary-
like i-waves. When (u;_ ;,u;) is a shock wave or a contact discontinuity, we simply

separate u; ,(x) and u,(x) by a discontinuity with speed ; =o(u;_,u).
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When (u,_ ,, u;) is a rarefaction wave, u; _,(x) and u,(x) are separated by certain
wave in a region x;_,(¢) <x <x,(t). This region and the wave in it are defined as
follows: The solution approaches the i-rarefaction wave (u,_,u,;) as t—=0,

tim =0 =¢,
" (2.2)
.X
}1_{% _l?* =Adu)=¢4
Hloim: ulx, )=o) x;_(O)<x<x[t), (2.3)

t

where v(7)e R{u;_ ;) with A,(v(n))=#. Thus we expect u(x, t) to have a singularity at
t=0. This singularity is resolved if we use the coordinate of time ¢ and the initial i-
characterized speed ¢ defined as follows:

P e, Me0=0, g<i<t, 4
WEDZURE D0, WEO=HO=PE). & <E<E, 23

These are consistent with (2.2) and (2.3) if we set

X (0)=x(Cp, 1), X(O)=X(Cy,0).

With the transformation (2.4) and (2.5), the system (0.1) becomes

ox Ow ow  0x
'(% ‘5{+(A“ll)§=§gséo<é<éla
(2.6)
o
=auc

To determine w(&,t), (2.5) and (2.6) have to be supplemented by the boundary
condition on &,=/A,u;_,) or &, =A,(u,). For definiteness we set

Ox(&y,t
Pl 00,
2.7)
W(éoa H=u; 4 (x(,, D)=ylt).
Since u;_ ,(x) satisfies (0.4), it follows from (2.7) that
Ti(w)- (%—v: —g(w)) =0 for ¢=2u,_,). (2.8)

We now construct w(é,¢) from (2.4)~(2.7). It is noted that 4 —4; is a singular
matrix, and é vanishes at t =0 and involve the derivatives of w. In fact, (2.6) is an

integro-differential system. Thus the local existence of the solution does not follow
from standard result on quasilinear systems [6]. However, we will show that usual
iteration scheme yield the solution.
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Multiplying (2.6) on the left with [,(w), we have

. 0x/0 ) o )
D’5j=,1,if_’i'9+1)’l,-'w for j+i, 1=j<n, (2.8),
J i
00, al,
T ga Sy .
ot ot a " (28);
i . 0x/o¢ 0 0 L
=l-w, 1<j<n, Di= —+ = . 2.9
5! J w, l_J_n’ ;‘j_;\’l ﬁt—‘_af’ ,]:i:l ( )
(2.8) can also be written as
. 0x/o¢ o
zj~wa=/,w£/,vlj~g, j*i, (2.10),
J i
LYy (2.10),

Integration (2.8) along the integral wave C; of D/ (Fig. 1), we have

ox/0¢

S(n,8)=05,E0, 1)+ | = lgdé+ | Dil-wdé, (2.11),
J j e Aj~)“i J c, J
S Y "l‘
8., 8)=00m,0)+ [ Lgdt+ [ < -wt . (2.11),
C,,j>i
(£, 0)
(n,s)
t Cj,j<l
t (£,.7) C
g
(£,.0) (n,0) (£,,0

Fig. 1

The curves C »JF L do not intersect t =0 provided that

& o) (2.12)

¢
and t is small. In this case the initial-boundary value problem (2.4) and (2.7) is well-
posed. For convenience we quote the following elementary facts of calculus:
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Lemma 2.1. Let A(f, A,) be the solution of

dA
d—ﬁ‘ :17(.3> A)» A(ﬁO’AO)zAO'
Then o(f)= Qﬁ%ﬁ_/lgl satisfies
s 0
o(ﬂ):expﬁf 8n(aozA) do.,
do(B) . 0p(A,p) _
T =W TR a=apay).

Lemma 2.2. Suppose that f(a, B) and g(o, ) are continuously differentiable functions
of o and f. Then

d . g of g of dg
E”a ap= j[a op - op aa}

By differentiating (2.11), it follows form the lemmas and (2.4) that

ow dt dt (04, l.-g
[ i .y () — ) i B
i 18 =10.0)y' (D) ds+c ds{

3¢ I,
Ox 0 [ lg ow al;
U npil . pi . .
oE at(; ——,1)+ o Dl DW}dé j*i, (2.13),
. ow ol ow &l
(’7,5) li{n,0)- ¢(71)+(§){ 9+ =+ o A a_g}d
04, O0x ¢
e _ “'j” 08 " oe oM . oy
ds b Cu&n A= 4 ")’ A9
04; dx 0
dt %—% é?( J— ) dt »
D= A=, ds’ (2.14)

Theorem 2.3. Suppose that g(x, u) is continuously differentiable. Then for sufficiently
small A& =&, — &, and At the initial-boundary value problem (2.4) (2.7) has an unique
smooth solution for 0 <t < At satisfying

ow
E—O(I)G*, (2.15)
%(5, H=¢'(&)+0(1) 4G, (2.16)

where G, = r(na))( {g,Vg}, the maximum being taken over (x,u) in a neighborhood of

(0, $(S)).
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Proof. The solution to (2.4)~(2.7) is constructed by the usual double iteration
process. We first define the values of x, 4;, [;, g, and A by setting w equal to a given
smooth function v satisfying

u&o. )=1(1), U, 0)=¢(E),
and denote by
w="Tp

the solution of (2.4) ~(2.7). To show that the operator T exists, we set the function
w on the right hand side of (2.11) by a given function and use iteration process,
details are omitted. It is noted that on the right-hand sides of (2.10), (2.11) and
(2.13), (2.14) only depends on v and its first derivatives. It follows easily that for
small At and V¢, Tis contractive in the max norm of v, w and their first derivatives.
This proves the existence of the solution by iterating the operator T In the process,
however, we have to check condition (2.12) so that the problem is well-posed. This
is done by choosing v=w, to satisfy (2.12) and by induction w,_,, n=1,2, ..., all
satisfy (2.12). Details are omitted. It remains to prove (2.15) and (2.16). For this we
require further that w, satisfies (2.15) and (2.16). The existence of such smooth
function w, can be shown easily. It follows from (2.10) and (2.13) that each w,
satisfies (2.15). As a result of (2.15) and (2.12) we have (2.16). This completes the
proof of the theorem. Q.E.D.

dg(x, u)
= are
Qu
continuous for x in a small neighborhood of 0 and u in a small neighborhood of ¢(¢).
Then for sufficiently small A and At (2.4)~(2.11) has a smooth solution w(x, t) for
0=t < At satisfying

Theorem 2.4. Suppose that /lj(u), j=1,2,..,n, is nonzero ¢(x,u),

ow
- 2.17
5 =0(G, (2.17)
ow . .
FE (& )=¢()+0(1)G4t, (2.18)
Og(x, u)
G= max G(x), Gx)= max g(x,u) w

where the maxima are taken for x near 0 and u near ¢(&).
Proof. By chain rule and (2.7), we have

0x/0¢ v 60]}

0g(x.v) _ 2l =) {Dj N og

ot 2;0x/0& Avl A, ot 0&
6g£x, v) _ A; Dig+ 8_g ﬁ 2 B 0x/0¢& ?l
0¢ ; v |4; o¢ d; ot
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for any j=i. In view of these estimates and Lemma 2.2, (2.13) yields

0 0 - 6'
12 09)= Al D ) I { c

ot dﬂ 0 A—1 %
ol ow al, I, 49
—J —___DJ] — J J g
m(a )g+arm ERGAENrT
0x Ov ov e
N i i DI ZEL 2.19).
(o 5 e o2 (5] 1)
_ Alyg <6/I 0x <0}L %))}
L0, —i\ee T e ot
dt )l |
- d L i1 2.19).
é+d5 i oo S )
ow . , S f{ow ol, ow dl
li'%(gas)—li(gao)'d)(é)_" i{? A ot
Ll Hég?»i@v ox dv 1
o 9T Gu\a, G T @ @ 7

)
, (2.19),
(&0

(A= L= M
._DJ J dt J ’l‘.
( 7 ) } T

J Y

where we have used the fact that u;_ (x) is a steady state solution and £=¢, is an i-
characteristic curve for (0.1) so that

P'(1)=1,9(&o. 7).

Finally the theorem is proved by the iteration techniques used in the proof of
Theorem 2.3 along with estimates (2.10) and (2.19). Q.E.D.
We are now ready to resolve the discontinuity (2.1) for the system (0.1).

dg(x, u)
ou

Theorem 2.5. Suppose that g(x,u) and are continuous. Then for sufficiently

small At and Au=|u,—u,|, u;=u,(0), u, =u,(0), the initial value problem (0.1) and (2.1)
has an approximate solution u(x, t) fm 0§t<At with the following properties. Let
(u,_,u), i=1,2,....n, be the i-waves in the solution of the Riemann problem (u,, u,)
for (0.4) and uy(x ), i=1,2,...,n, are the steady state solutions of (0.6) with u,(0)=u,.
Then

1) when (u;_,,u;) is a contact discontinuity or a shock wave, u(x,t) contains a
discontinuity along x = o(u;_ ,,u,)t separating u;_ (x) and u,(x) which almost satisfies
the Rankine-Hugoniot condition:

[u(x =0, ) — u(x 40, ] ot 1, ) = f (u(x — 0, £) — f(ulx +0, 1))
+0(1)Glu;_, —uyt,
il) when (u;,_,, u;) is a rarefaction wave, (u;_,, u)=v(x/t) for Alu;_,)<x/t
<z(u;), then u(x,t) contains a wedge-shaped wave in x;_ (1) <x<x(t) separating

u; _4(x) and ux) such that u(x,t) is an exact solution of (0.1) for x,_,(t) = x < x,(t)
with possible discontinuity along x(t), where x=x;,_/(t) and x=x{(t) are
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i-characteristic curves of u(x,t) with initial speed A(u;_,) and 2(u;) respectively at
t=0. Moreover, along any i-characteristic curves x=x,(t) and x=x,(t) in x;_(t)
<x,(0) S x,(6) <x((¢t), with initial speed .} and 13 respectively, u(x, 1) satisfies

lu(x(8), £) = v(Z)I=O(1) G,
lu(x! (), 8) = u(x?(0), ) = v(4]) = v(27) + O() Gelu(Af) = v(27)],
xi(t)=Mt+0(1)Gt*, j=1,2.
Finally, the discontinuity of u(x,t) along x(t) satisfies
[u(x(T)=0,t) —u(x(t)+0,)|=001)Gtlu, _, —uy,
were G = max {lgl,1g,l} for u over a neighborhood of u,(0) and u,(0) and x near zero.

Proof. Except for the strength of discontinuities in u(x,t), the above theorems
follow from Theorem 24. When (u;,_;, u;) is a shock wave or a contact
discontinuity, then it follows from Lemma 2.1 that the corresponding discon-
tinuity in u(x, t) satisfies

ux—0,t)—u(x+0,0)=u;_ +u;+O0(D)u, _; —ult.

1

Since (u;_,, u;) satisfies the Rankine-Hugoniot condition, the above estimate
shows that (u(x —0,1), u(x +0,1)) almost satisfies the Renkine-Hugoniot condition
as stated in the theorem. Suppose that (u;_,, u,) is a rarefaction wave. By our
construction,

u(x;_ @), )=u;_(x;_ (1)) and u(x(t)+0,t)=u x/t)).
We have from Lemma 2.1 that
u;  (xd) —ulx0)=u;_ —u; +0() Gt _; — 1.
Since x(t)—x;_()=0(1)t|u;_, —u,| as follows from (2.12), we have
u;_(xO)=u;_(x;_ () +O0)Gtlu; _ | —u,l.
We have from (2.16) that
u(x;_ (0, ) —u(x(t) =0, t)=u; _{ —u,+0(1)Gtlu, _, —u].
Finally the above estimates imply that
u(x(t) =0, t) —u(x,(t)+0,)=O0(1) Gt|u, _ , —u;|

as asserted. Q.E.D.
The following corollary is an easy consequence of the above theorem:

Corollary 2.6. The approximate solution u(x,t) in the above theorem satisfies

Lf T uﬁ +£1( u)—¢ g(x, u)d)dxdt + j u(x,0)p(x, 0)d
= j (u(x, 0)p(x, 0) — u(x, Aty p(x, Ar))dx + O(1)Glu, — u,|(4t)*

for any test function ¢ smooth and with compact support in t =0.
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3. Local Interactions

Given three steady state solutions u,(x), u,(x) and u,(x) of (0.6), we want to
compare the solution of the initial value problem (0.1),

uf(x) for x<—0
u(x, y=qu,(x) for —0<x<0, (3.1)
u(x) for x>0,

with the solution of (0.1) and

u(x) for x<O

u(x,0) ={
u(x) for x>0

for some positive constant . We set

v_=ul—0), v,=u,(-0),

w_=u,(0), w, =u,0), (3.3)

u_=uyl0), u, =u,(0).

Denote by (6,_, 0,), d=u, v, w, the i-wave, i=1,2,....n, in the solution of the
Riemann problems (§_, ¢, ) for conservation laws (0.4) and set

w=w_,v,), Bi=w_,w,), yp=W_u,), i=12..n. (3.4)

Theorem 3.1. Suppose that u(x), u,(x), and u,(x) are close to a constant. Then for
some bounded O(1) depending only on the system (0.1)

7i=%+ B+ 0(1) Q. wi)+0(1)Q, (01, w.). (3.5)

Here Q,= Q% + Q¢ measures the potential nonlinear wave interaction between {(v, _ ,,
v), i=1,2,..,n} and {(w;_{, w), i=1,2,..,n}, and Q, measures the effect of the
inhomogeneous term g(x,u):

04wy, wy)=2 {Q5:ie{1,2,....,n}, ifield is g.nl.},

0 if 0,20, =0,
o> = lor + B> if —o, 2,20,

R it Bz —u,>0,

9= 16 if 0> —p>0, G.6)
Bil® =lo+B° if =Bz =0,
8l fil lor, + Bl if o, <0, f;<0.

= Z |O(iﬁj| s

i>j

0,=G0 Z (Jorl + 184D,

where G is the maximum of g(x,u)
neighborhood of v, and w,

(\c u) for —0>x>0 and u in a small
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Proof. We denote by u, =u,(0). It follows from elementary theory of ordinary
differential equations (cf. Lemma 2.1) that

v, —v_=u,—u_+01)GO, —v_|
(3.7)
w,o—w_=u, —u,+0(1)GOw, —w_|.
Since the solution of the Riemann problem depends continuously on its data, we
have

o =u_,u,),+0(1)GO, —v_|, i=1,2..,n,
Bi=(u,,u,),+0()GOw_ —w_|, i=12,..,n.

The wave interaction for conservation laws (0.4) has been studied [9, 16, 17] and it
has been shown (Theorem 3.3 of [16] and Theorem 2.2 of [17]) that our theorem
holds when g=0. Thus we have from the above estimates that

vi=o,+ P, +0MQu_,u,,u )+0(L)GO|v, —v_|+|w, —w_]).

It is clear that Q, depends continuously on its arguments and thus we have from
(3.17) and the above estimate that

=0+, +0(1)Quv, w ) +O)GO(v, —v_|—|w, —w_]).

The theorem follows easily from the above estimates. Q.E.D.

4. Local Estimates

The purpose of this section is to obtain estimates on total variation of approxi-
mate solutions locally in time. This is done by introducing a nonlinear functional
F,(J; T) defined on any I-curve J. An I-curve is a spacelike curve connecting
points of the form ((m+a,)y, ns), m+n odd, J, is called an immediate successor of
J, if they pass through same mesh points except one and J, lies toward larger time
than J,. The region sandwiched by such two I-curves is called a diamond 4. An i-
wave issued from (mr, ns), m+n even, crosses J if it is contained in the solution of
the Riemann problem corresponding to the discontinuity of the approximate
solution at (mr, ns) and there is no mesh point between J and (mr, ns). For a given
positive T, we set

F 02 T)=LU)+K[Qo()+Q, 1 T)]. (4.1),
L(J)=2 {loe]: o 1s the strength of any i-wave, i=1,2, ..., n, cross-
7
ing J}, (4.1),

Qo) =05()+Q5(J).

$(J)=> {lopl: o, crossing J, « is the strength of any i-wave lying
toward the left of a j-wave with strength f, i>j}, (4.1),

$())=Y {Q:(J), i-field is g.nl.},

Qi(J)=> {|a|*: o is the strength of any i-shock wave crossing J}
+8Y {lo+pllapl: o, B are strengths of any i-shock waves
crossing J}, or 4.1),
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0i(J)=>_ {Jo+ Pl lopl: «, f are strengths of any i-waves crossing J
and not both of them are rarefaction waves}, (4.1)4

0.J; T)=Z{G0(T— ks)l|: o is the strength of any i-wave,
J
i=1,2,...,n, crossing J and issued from (hr, ks)}, (4.1)4
G, =sup{lgl.lg,l: xeR, ue N(u,)},
where K is some large constant to be determined later. In the definition of

0,(J; T) above, we assume that the I-curve J is contained in the strip 0=t<T.

Theorem 4.1. Let T be a fixed positive constant. Suppose that the total variation TV
of the initial data (0.2) and the L (x) norm G, and the L,(x) norm G, of

)

og(x, u
v

G(x)= max {lg(x, u)| + ; -
u ou

:u in a neighborhood of uo(x)}, 4.2)

are small. Then there exists a positive constant K such that

F(J,;TVSF(J;T) (4.3)
for any I-waves J, and J, in the strip 0St< T, J, an immediate successor of J .
Proof. The theorem is proved by induction. Assuming that F(J,) is small, we will
show that (4.3) holds and thus F(J,) is also small. That F(0), O the I-curve in the

strip 0=t <s, is small follows easily from the definition (4.1) and that TV+ G, + G,
is small.

Let 4 be the diamond between J, and J,. Assume for simplicity that the waves
entering 4 and leaving A correspond to the solutions of the Riemann problems
(0_, 0,), O=u,v,w, of (3.1)~(3.4). Here we have set 6 of (3.1) to be equal to the
mesh length Ax=r. We denote Q. (v,,w,)=04), and Q(4)=0,(v,,w,).

0
Naturally, in the definition of Q,(v,,w,) we set G=max {g, Fg} for
i x u
(m—1)y<x<(m+1)yif 4 is centered at (mr, ns). It follows from Theorem 3.1 that
L{J,) = L{J )+ 0(1)Qo(4)+ 0(1)Q ,(4). (4.4)

Since the i-waves (u,_ , u;), i=1,2, ..., n,do not interact among themselves, we have
from (4.4), (4.1);, (4.1), that

Q0(J2) = Qo)+ L(J ) [0(1)Qo(4) + O(1) 0 (4)] = Qo (4). (4.5)

Since J, lies toward a larger time than J,, the definition (4.1), and Theorem 3.1
imply that

0,0, N=0,(J;: T)+Go[0(1)Qy(4)+0(1)Q(4)] =G, Z (ot +1B.1)

=0, s D+G6,[0(1)Q(4)+0(1)Q (4] - ;QI(A)‘ (4.6)
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Finally it follows from (4.4)~(4.6) that
FJ2: N =F U3 T)=Qo(A) [ = K+0(1)+KO(1)(Qo(4) +Q,(4)]

s
Q)| =K+ 0(1) + K(0(1) (Qo(4) +Q,(4) 5
Since ;S; is bounded away from zero, it follows from the above estimate that (4.3)

holds when F (J,) is sufficiently small by choosing K sufficiently large. Q.E.D.

For a region A composed of diamonds, we set

Qo)=Y 0y(4), Q)= ZAQl(A). 4.7)
Aed Ae
Assuming that the waves entering 4 are {«;} and {f,}, i=1,2,....n, we set
Cy =3 {Joe] + 1B —lo; + B} . (4.8)
C(A)= Y C{(4). (49)

The following lemma is an easy consequence of Theorem 4.1 and its proof.

Lemma 4.2. Suppose that the hypothesos of Theorem 4.1 hold and A is between J
and J, in 0=t<T, J, lies toward larger time than J . Then

Qo(M)+Q (M =2[Q0(J) - Qo(J)+Q,(J;: T)=Q,(J,: T)], (4.10)
CA) = L) +0() [Qo(A) + 0 (A)]. (4.11)

5. Partition of Waves

Suppose that the discontinuity of the approximate solution at (mr, ns),
m+n=even, is resolved into elementary i-waves (u;_ ,(x), u(x)), i=1,2,....n.

Locally these waves are approximate solutions of (0.1) as described in Theorem
2.5. The corresponding Riemann problem for (0.4) is then resolved into i-waves
(u; o u) vy =u; ((mr), u;=uymr). We will partition the elementary waves in the
following way [19]. If (u; _,, u;) is an i-shock wave or an i-contact discontinuity for
(0.6) with speed o(u;_,, u;), then we choose Vectors yo, ¥, ..., Vp Vo =U;_ 1> ¥;=U;
Vi€S{u;_ ), h=1,2, ..., and set

vim,n) =y, — y,_y (5.1);
/lf‘(m, n)= 0(ui~ 1° ui) . (5. 1)2_

We let ,(x) be the steady state solution of (0.6) with j,(mr)=y,, and set y,(t) = y,(x),
for x —mr=o(u,_, u;)(t—ns) and v, (m,n;0)=y,(t)—y,_ (), Am,n;0)=71m,n). If
(u;_, u;) is an i-rarefaction wave, we choose Vectors Vo, Vi, ..o Vi Vo =U;_ 1, Vi =U;
yueRu;_ ), h=1,2,....] and set

VM, n) =y, — Vi1 » (5.2)f

)"tl(m, }’l) = ;ui(}’h - 1) . (52);r
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Moreover, we set y,(t) to be the value of the i-wave (u,_,(x), ufx)) along i-
characteristic curve x=x(t) with initial speed A{y,_,) at (mr, ns) [cf. Theorem
2.5(i1)] and vt(m, n; 1) =y, (t) — y,_ (1), AH(m,n; 1) =A(y,_,(t)). Let x,_ (1) and x(1) be
the boundary of the elementary wave (u;_ ,(x), ux)) as described in (ii), Theorem
2.5. Note that there is a discontiuity along x=x,t) with strength Q(4). For this
reason, we set vi(m, n) to be the strength of this discontinuity. We always make the
partition fine enough so that

hmynst)— A Ymns ) Se, h=1,2,..,LnsSt<(n+1)s, (5.3)

for a prescribed small positive constant ¢. To make sure that v(m,n; ) is not
partitioned further at t =(m + 1)s because of the approximation procedure (0.7), we
further require that

a, . FO Ym0, M mon ), i=12,...n, h=1,2,..,1.

Lemma 5.1. Let A be the horizontal strip 0<t<T. There exists a partition of
elementary waves {v'(m,n; t); A(m,n; 1)} which satisfies (5.1)~(5.4), and, moreover,
{y m,n;1); Am,n; 1)} is a disjoint union of {(m,n; ), Am,n; )} and {F(m,n; 1),
Alm,n; 1)}, so that for some bound O(1) depending only on (0.1)

Y maX{Hf)h(m n; O : (mr,ns)e A, m+n=even, ns<t<(n+1)s}

ih,m
=0(D)[Qy(N)+Q (M) +C(A)], (5.5)

and there is a one-to-one correspondence between {T%(m, n), )tﬁ’(m,n)} and
{"(m, 0), o Hm, 0)}

(@ (m(n, h, k), n), Zim(n,h, k), n))—(54m, 0), 24(m, 0))
such that

Z max{{]v”(m 0;7)—dMm(n, h,iyn; 1) : 0<t<s, ns<t<(n+1)s}

=0(1) [Qo(A)+0Q,(A)], (5.6)
Z max {18%m, 0, )| [Ah(m(n, b, kyn; ©)— 2(m,0,7)|: 0< 1 <s,

nsst=(n+1)s;0=ns<T}=0(1) [Qo(/l)+Q*(/1)], (5.7)
m(n,h,iy=mn—1,h,)F1 if arzmn—1,hi,n-1s, (5.8),
m(0, h,i)=m. (5.8),

Proof. 1t follows from Theorem 2.5 and Lemma 2.1 that
Y vkm,n; )= vi(m,n)+0(1)Q(4),
W [

A being the diamond centering at (mr, ns). Thus estimates (5.5)~(5.7) hold
provided that (5.5) ~(5.7), obtained from (5.5)~(5.7) by replacing #(m, n; t) with
of(m,n) etc.,, are valid. (5.5 ~(5.7) are proved by induction. Supposed that
elementary waves crossing u below J, have been partitioned and satisfy (5.5)
~(5.7y. Let J, be any immediate successor of J, and 4 the diamond between J,
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and J,. Since waves entering 4 have been partitioned, we may partition waves
leaving A accordingly. However, according to Theorem 3.1, this procedure can be
carried out except for an error of the order Q(4)+Q,(4)+ C(4). This is remedied
by partitioning the waves finer and designate the error terms to be in {ii’(m,n)},
still keeping (5.5) valid. For an i-rarefaction wave, vj(m,n) is always classified as
ﬁﬁ(m, n) which has strength Q,(4). Whenever necessary, we make the partition finer
so as to satisfy (5.4). It is noted that when (5.4) ~(5.7)" hold for a partition, they
hold also for finer partitions. Details are omitted. Q.E.D.

6. Local Existence

Theorem 6.1. Under the same hypothesis as in Theorem 4.1, the initial value problem
(0.1) and (0.2) has a solution u(x,t) for 0=t < T satisfying

Total variation {u(x,t): —oo<x<o0}=0(1)[TV.+ G, JOZt<T, 6.1)

for some O(1) depending only on the system (0.1) and T.

Proof. That the approximate solutions tend to a limiting function u(x,t) as the
mesh lengths r, s tend to zero follows from a compactness argument based on the
Helly’s theorem and from the estimate on the total variation of the approximate
solutions in Theorem 4.1 [9]. Estimate (6.1) follows from (4.3) since it is clear from
the scheme that F(0)=0(1) [TV+G,]. To show that the limiting function u(x, t) is
a weak solution of (0.1) and (0.2) we require that the sequence {a,} be equidistri-
buted [19]. We need to show that u(x, ) satisfies (0.3). For approximate solutions
u,(x,t) we have

zj;f

0

= i (E, () +Eq(),
n=0

(ur%) +f(u,) (gd) —g(x, u,)(ﬁ) dxdt + Ojg uo(x)(x,0)dx

IX e

Elr)= Jf( [u(x,ns40)—u,(x, ns—0)] p(x, ns)dx,

(n+1)s =« ) o}
EXn= | | [u,% -|—f(ul)g—(€ —g(x,u,)p|dxdt.

In the present situation, we require that ¢ vanishes for t=T It follows from
Lemma 2.6 that u,(x,t) is almost an exact solution for ns<t<(n—1)s:

o0

Y. EX=0(1)sQ,(4)

n=0
which tends to zero as r, s tend to zero. It remains to show that E(r) tends to zero
as r, s tend to zero. This follows easily from the equidistributedness of {a,} and the
lemma provided that we let ¢ of (5.3) goes to zero and that Qu(A)+Q ,(4)
+C(A)=0. The effects of nonlinear interactions Q,(A4)+Q (A) and cancellations
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C(A) are minimized by taking advantage of the fact that the subsequence {a,|gN
<n<PN} of {a,} is also equidistributed for any fixed p>gq, as N— oo and apply
Lemma 5.1 to each regions (p—1)Ns<t<PNs, p=1,2,..., N being large and Ns
small. Details are omitted [19]. Q.E.D.

It is noted that in the proof of the local estimate Theorem 4.1, we do not have
to assume that TV, G, and G, are small. Instead, due to the hyperbolicity of the
system (0.1) we need only to assume that the initial data have small local total
variation and TG is small in order to obtain local estimates and thus the local
existence of the solution for 0=<t<T The classical iteration technique for
constructing solutions local in time has been applied only for smooth initial data
and yields only smooth local solutions [6].

7. Global Existence

In this section we will use the assumption that A,(u)%0, i=1,2, ..., n, for all u near
the initial data in an essential way to obtain global existence of the solution. Our
first step is to improve on estimates (4.10) and (4.11). For given T=Ns, s the mesh
length in time direction, we denote by J the I-curve in 0=t < T, and lying toward
larger time than any I-curve in 0=<t<T The region between the I-curve 0 in
0=t<sand J; is denoted by A,. We set

G,n= mfx {G(x):(m—1)yr=x=(m+1)r},

where G(x) was given in (4.2). Suppose the elementary waves entering a diamond 4
have strength {«;} and {f,;},i=1,2,...,n, and 4 is centered at (mr, ns). Then we set

0,(4)=rG,,, 3 (1] + (B,
Q,(M)= ) 0,(4),

AeA
Q) =Q(A)+Q,(4).

Using the notations in Sects. 4 and 5, we define

Fl(J 5 T) = L(J) + KQO(J) +K Z { ” 5?(m50)er(n,h,i),n :5?(’""0’”0) CrOSSing ']}
N,
+KTGY {Qo(M)+ Q,(4): Alies between J and J;} , (7.2)
A4

for any J in A,. In the following theorems we always assume that the assumptions
in Theorem 4.1 hold.

Lemma 7.1. There exists a positive constant K such that for any J, and J | in Ay, J,
an immediate successor of J,

F\Jy: T)SFLUT) (7.3)
Qo(AT)§2(Q0(O)_ Qo(Jp)+2 Z "Gm(n,h,i),,,[lﬁ?(ma 0)
Ngféo

+2TG(Qo( A7) +Q, (A7) (7.4)
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Proof. Suppose that J, and J, sandwhich a diamond 4 centering at (mr, ns). We
have from (7.1), (5.6) and Theorem 3.1 that

Fi(J; T)=F (U s D=LU,)— LU )+ K(Qo(J2) = QU 1))
—K[Q,(4)+rGO(1)(Qy(4)+Q,(4))]
—KTG(Qo(4)+0Q,(4)),

L(J,)—L{(J ) 20(1)(Qo(4) + Q,(4)),
Qo(J2)—QoJ ) =0 [Qo(4)+ Q1 ()] L(J ) — Qo(4).
The estimate (7.3) follows from the above estimates and the induction

hypothesis that F,(J,) is small. (7.4) is proved in a similar way. Q.E.D.

Lemma 7.2. Suppose that {a,} is equidistributed in (—1,1). Then
15im,0) ). {rG,,, :m=m(n,h,i)}

znz0
m(N,h,i)r
[ G(x)dx

mr

= ek, 0)]

+0(N)To+0(1) T(Qy(A)+(A)), (7.5)

where 6 =O(N) tends to zero as s tends to zero or, equivalently, as N tends to infinity.
Proof. As s tends to zero, it follows from the equidistributedness of {a,} and (5.8),
that

m(n, h,i)=m-+ Alm,0)ns + O(1)ns [5 + Y |Am, 0)— A(m(k, h, i), k)||,
k=0

where ¢ measures equidistributedness of {a,} in (— 1, 1) and tends to zero as s tends
to zero. The estimate (7.5) now follows easily from the above estimate and
(5.7. Q.E.D.

For any I-curve J, we set

Q(U)=0Q,(J)+0,(J),
0.(N)=), {Ioclf G(x)dx: o is the strength of any i-wave issued from
J mr

(mr,ns), crossing J and with positive speed}

mr

+ Z{[a] | G(x)dx: o is the strength of any i-wave issued
J o)

from (mx, ns), crossing J and with negative speed}. (7.6)

F(J)=L(J)+KQ(J). (7.7)

Lemma 7.3. Suppose that T is sufficiently small. Then

0,(A7)=2[0,(0-0,(J)]+0(M)oT
+0(1)TGLQ4(A7) +Q,(47)]. (7.8)
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Proof. 1t follows from the definition (7.1) of Q,(A;) and Lemma 5.1 that
QI(AT)é Z “U:h(m5 O)HNgnéO{’me,n :m:m(na ha l)}
ih

+0(1)VG[Q0(AT)+Q*(AT)]
which is less than the right hand side of (7.8) by Lemma 7.2. Q.E.D.

Lemma 7.4. Suppose that T is sufficiently small. Then
QA7) =3[00) -0 )]+ 0(1)6T
+0()TGLQo(A7)+Q,(A7)]. (7.9)

Proof. Since Q =Q,+ 0, and we have stimate (7.8) for Q,, we have only to obtain
analogous estimate for Q,. This estimate follows easily from (7.4) and
(7.5). Q.E.D.

Lemma 7.5. Suppose that T is sufficiently small and K is sufficiently large. Then
F(J;)—FO) SO T[6+TG]. (7.10)
Proof. We have from Theorem 3.1 and (7.1) that
L(J7)— L0)=0(1)Q(4)
and thus we have from (7.7) and Lemma 7.4 that
F(J7)=F0)20(1) Q)+ K[Q(F ) — Q(0)]
=(K=30(1) [Q(J1)—Q(0)].
For sufficiently large K, we have K —30(1)>0. From Lemma 7.4 we see that
0(J ) —0(0)<4[0(1)6T+O0() TG(Qo(A) + Q. (A7)]
which is O(1)T(6+TG]. Q.E.D.

Theorem 7.6. Let T, be any positive constant and J, be the I-wave lying toward
larger time than any I-wave in 0=t < Ty, 0 the I-curve in 0=t <s, and A the region
between J . and 0. Then for sufficiently small TV, the total variation of the initial

data uy(x), and G, the L (x) norm of G(x)=max {g(x, u), agg;, M)},
F(Jp)SF(O)+e,, (7.11)
Q) =3(Q0)—- QU 7)) +é,, (7.12)

for some errors ¢, and ¢, which tend to zero as r,s tend to zero.

Proof. We apply Lemmas 7.4 and 7.5 repeatedly to the regions
T
A, (p—DT=t=spT 1sp=EM, where T= MO' When M tends to infinity, Ttends to
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zero and from (7.10) we have

M
FUp)~F(O)= Y FU.)~FU, )

p=1

<M[O()TG(S +T)
<O TG+ T)

which tends to zero as T tends to zero. (7.12) is proved similarly. Q.E.D.

The following global existence theorem follows from Theorem 7.6 and the
results in Sect. 6.

Theorem 7.7. Suppose that TV, the total variation of the initial data uy(x), and G,

0g(>
the L(x) of G(x)=max [lg(.x, u)| + l gg;, 4)
{— o0 <x <o} are sufficiently small, and Au) is nonzero for u in a small neighbor-
hood of uy(x), —o0<x<oo. Then the initial value problem (0.1) and (0.2) has a
solution u(x, t) for t =0 satisfying

, u in a small neighborhood of U y(x),

total variation {u(x,t): —oo <x<o}=01)(TV+G,), (7.13)

for some bounds O(1) depend only on the system (0.1).

Remarks. 1t is clear that slight modification of our techniques yield same existence

results when g and ég’ instead of being continuous, are piecewise continuous in X.
u

Thus our results apply to system (0.5) when the cross section a(x) of the duct is
piecewise continuously differentiable. Moreover, if the gas is polytropic then our
techniques combined with those in Liu [16] yield existence theorem for (0.5) when
the initial data may not have small total variation (see also [21, 227).

8. Simple Solutions

We will study simple solutions of (0.1), solutions which do not produce in-
teractions and cancellations, and in the following sections show that these
solutions are the asymptotic forms of solutions of general initial value problem
(0.1) and (0.2). Since the initial data uy(x) have bounded total variation, we may set

uy=uy(—0), U, =uy(+0). 8.1)
The eigenvalues are nonzero:

<. <4 w)<0<i, (w<..<i pe{0,1,2,..,n} (8.2)

for all u in a small neighborhood of u,(x). Recall that the i-curve Tj(u,) through u,
(see Sect.2) consists of points which can be connected to u, on the left by an i-
elementary wave for the conservation law (0.4).
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0
Theorem 8.1. Suppose that u, and u, are close, g(x,u) and a—i(x, u) have small L, (x)

norm, G, and (8.2) holds for all u in a small neighborhood of u, and u,. Then there
exists a unique set of points {uy,u,, ....u,,u_, i, } in a small neighborhood of u, and
u, with the following properties :

Ug=Uy, U, =U, U,=U_, (8.3),
welu, (), i=12,..,p,p+2,..,n, (8.3),
€T (u,), (8.3);

and u_ is related to u, by a steady state solution u(x) of (0.6):
u(+oo)=u, .

Proof. We first note that for a given u_, u_ is determined uniquely and u(x) stays
near u_ and u, because G, is small and 4,(u), i=1,2, ..., n, are nonzero. Thus if we
let u_ moves along T(u,),i=1,2,...,p, ty any point in a neighborhood of 4, and u,,
then u, moves along a smooth curve Tyu,). Moreover, Lemma 2.1 implies that
T{u,), i=1,2,....p, has a tangent

Fu)=ru,)+01)G, (8.4)

at u,, because T(u,) has a tangent r{u,) at u,. For (¢,,0,.....0,) in a small

1 TS n

neighborhood of zero, we define

H(Ql’ QZa sy »Qn)zu

whenever there exist u, i=0,1,2,...,n, u_, u ., such that (8.3), and (8.3), hold, u,
=u;, u,=u_ and u,=u and

t(u)—t{u;_)=0;, i=12,...,n.

Here 7, i=1,2,...,n is any fixed parameter along T;. It is clear that u, and
u, =H(0,0, ...,0) are related by a steady state solution. To complete the proof, we
need to show that H is one-to-one and onto in a neighborhood of the origin. By
implicit function theorem this the case if H has a nonsingular Jacobian at the
origin. We have

¢H(0,0,...,0 ~
—(_ag—) =0 (), s Vp(”l)a To+ L), s y(uy).

It follows from (8.4) and the strict hyperbolicity of the system (0.1) that this
matrix is nonsingular for small G,. This completes the proof of the
theorem. Q.E.D.

9. Global Interactions

Given a region A composed of diamonds, we denote by E;(A) and E;(A),
respectively, the amount of i-shock waves entering A. The amounts of i-waves
leaving A are denoted by L} (A). We have from Theorem 3.1 that

Li(N)=EF ()T C(H)+0(1)Q(A). ©.1)
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Let J be an I-curve which approaches time=t as r,s tend to zero and denote by
O(t) the limit of Q(J) as r,s tend to zero. Similarly, the terms Q(A), C(A) etc. also
refer to their limits as r,s tend to zero. The total amount of i-shock and i-
rarefaction waves, respectively, at time ¢ is denoted by X; (T) and X" (t). We have
from Theorem 7.6 that

Q(A)=309(1),

A={(x,s):s=1}. (9.2)

An i-generalized characteristic curve y; is a Lipschitz continuous curve traveling
either with i-shock or i-characteristic speed. The strength of y, Str. y,, is the
amount of i-shock wave, i-th field g.nl, contained in y; An i-wave may cross y;
only due to interactions.

Lemma 9.1. Given any time T=0 and an arbitrary small ¢ >0, choose a positive M

-M ©
large enough so that total variation {u(x,1):|x|=M}+ [ G(x)dx+ [ G(x)dx<e.
—® M
Through (— M, T) and (M, T), respectively, we draw y! and y?, i=1,2,...,n.
Because of the strict hyperbolicity of (0.1), these characteristics do not intersect after
time T*>T, and, because A{u) are nonzero for all u under consideration, these
characteristics leave the region |x| <M after time T*, We have

X(T*)=0(1)(e+Q(4)), 9.3)
QUT*)+Q,(T*)=0()(TV +G,) (e +Q(A)),
A={X,0):t=T}, 9.4)

where X {(T*) is the total amount of i-waves not in the region A; between y! and x}
over all t=T*.

Proof. Since i-waves not in A, are those produced by interactions or those related
to the i-waves crossing time t=T at |x|>M [cf. (9.1)]. The total amount of such
waves are O(1) (¢ +Q(A)). This proves (9.3). Note that i-waves between y! and y7,
do not interact with j-waves between X,l' and X,? after time T* and thus do not
contribute to Q4(T*). Since y; and 77 leave |x| <M after time T*, the contribution
of i-waves between y; and y; is at most ¢ TV. The above two facts and the estimate
(9.3) yield (9.4). Q.E.D.

Lemma 9.2. Under the same hypothesis as in Lemma 9.1, let Y,*(t) be the amount of
i-rarefaction and i-shock waves between y! and y? at time t=T*, and D(t) be the
distance between y! and y} at time t then for g.nl. i-field and t = T*,

Dy1)
o HO() [+ Q)] 9.5)

A={(x,0):t=T}.

Y()=

Proof. Let u/ (s), j=1,2, be the one-sided limits of u(x,t) along y/ at time s, and
Str. 7i(s), j=1,2, the strength of 3/ at time s. We have from the jump condition:
dD((s)

ds

=, (u2(s),u%(s) — o (ul (s),ul () (9.6)



Quasilinear Hyperbolic Systems 165

which lies between 4% (s)— A%.(s) and 2% (s) — AL (s), 21 (s) = A,(u'. (5)) etc., because the
i-field is g.nl. and the entropy condition (L) holds. Therefore we have from the
mean value theorem that there exists 0=0(s), 0 <0<1, such that

dD(s)
ds

=0(22(s)= 24 () + (1= 0) (23 (s) = AL ()

=22 (s)— AL (s)+ (1 = 0) (Str. y1(s)+ Str. 13(5)) . 9.7)

We recall that the strength of i-waves is measured by the jump in 4, and the
amount of j-waves, j=i, between y! and y} is

3 X (5)=0(1)(c+0().

Thus we have

dD(s)
) (54 1)+ 001) 401
+(1—0)(Str. y/ (s)+ Str. x7(s)) - 9.8)
Applying (9.1) to the region between y;, y7, time="T and time =s, we obtain
Y62 Y (0)-0()0(), T*<s<t,
Y (92 Y, (TH-0()Q(W), T*<s<t.
Integrating (9.8) from T* to t and using the above estimates we have
+ Dyt )
Y, (1) =50 +0(1) e+ Q(A) + O(1) [ max St

where max Str. denotes the maximum strength of 7! and y? between time T* and 1.
By applying the above arguments to regions with predominant i-rarefaction waves
(cf. [10], Sect.8), the above estimate can be improved to yield (9.5). Details are
omitted. Q.E.D.

10. Weak Asymptotic Behavior

In this section we will show that solutions tend to their asymptotic form with no
rate of convergence. Our sole assumption is that the initial data have small total

dg(x,u)
u

variation TV and G(x)= max {g(x, u), } has small L,(x) norm G,, and the

characteristicspeed A,(u) arenonzero for allu under consideration. We willemploy the
notations u,, u,, Uy, Uy, ..., u,, u_ and u, defined by (8.1) ~(8.3). The primary i-region
Q. i=1,2,..,n,and Q, are defined as follows:

Q= {(x,0): X <pigt}
Q={0c,t) 1, _t<x<pty, i=12,...p,p+2,...,n,

pa1 =060t <x<pt, 1t}
Q, = {(x. 1) pt<x<pt},

o (10.1)
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where u;, i=1,2,...,n, and p, are constants separating 4, i=1,2,...,n, and zero,
i.e., for some positive constant ¢ and for all # under consideration,

o SA{u) =34,

I+ S <h, (=5, =01, .p—1,—+1,.n,

10.2
. (102)

OSp S/ () =0

Theorem 10.1. Suppose that the total variation of the initial data uy(x) and the L,(x)
g(x, u)
u

norm of G(x)=max {g(x, u), :u in a small neighborhood of uo(x)} are small and

(8.2) holds. Then the solution u(x, t) of (0.1) and (0.2) tends to elementary waves (u; _ |, u;),
i=1,2,..,n,andasteadystate(u_,u, )definedby(8.1)~(8.3)ast— co. More precisely,

i) The amount of i-waves, i=1,2,...,n, not in Q, tends to zero.
ii) In the region Q_, u(x,t) approaches uniformly and in totul variation norm to
the steady state solution of (0.6) relating u_ on the left to u, on the right.
iil) If the i-field is linearly degenerate, then u(x,t)/Q, tends to a traveling wave
which connects u;_, on the left to u; on the right and takes values along T(u_).
iv) If the i-field is genuinely nonlinear and (u;_,, u;) is an i-rarefaction wave for
(0.4), then u(x, t)/Q, tends to (u;_ ,, u;) pointwise uniformly, and the amount of i-shock
wave in u(x, t)/Q, tends to zero.
v) If the i-field is genuinely nonlinear and (u;_,, u;) is an i-shock wave for (0.4),
then there emerges an i-shock wave in u(x, t)/Q, which tends to (u,_, u;) and outside
the i-shock wave u(x,1)/Q, tends to zero in total variation norm.

Proof. Since Q(A) is finite for any A as follows from (9.2), we may take ¢ sufficiently
large so that Q(A) is (9.5) less than any prescribed number &. It is noted that A, in
Lemma 9.1 is contained eventually in Q,. Thus i) of the theorem follows from (9.3)
by letting ¢ and & approach zero. As a consequence of i), and the set-up of our

scheme, (0.7), u/€2, tends to a steady state solution, and, because f G(x)dx tends to

2,
zero as t— oo, u/Q,, i-field 1.dg., tends to a traveling wave. The left and right limits
of the steady state solution and the traveling wave are yet to be determined.
o . .X
Another consequence of i) is the following: The amount of waves crossing T =Ho
X
i=0,1,...,n, and " =u

. approaches zero as ¢ tends to zero. As a result, the

following limits exist:
v;= limou(t,t), i=0,1,..,1, v,=v_,
t— o0
= lim u(u, t,t).
U+ tom (‘U* s )

It remains to show that v,=u;, i=0,1,2,..,n, u, =u,, and in Q,, i-field g.nl, the
solution tends to either shock or rarefaction wave. .
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Suppose that the i-field is g.nl. and 1(v;) <Av;_,). Choose T and M which
satisfy the condition of Lemma 9.1 and that Q(A) <& for A={(x,t)|t=T}. That
0(A) is small for large T follows from the finiteness of Q(A,) [cf. (9.2)],
Ay ={(x,1)|t=0}. We define }, y? and T* as in Lemma 9.1. Let w/,(s), j=1,2, be
the one-sided limits of u(x, t) along ¥/ at time s. Suppose that y} and y7 enters Q,
before time T= T*. Because of our choice of T, we have [u' (s)—v,_ |+ [u2(s)—v,]
=0(1)(¢+7%) for s=T. Thus it follows from (9.7) that

dD(s)
ds

= QYiJr(S)"' O 7(s) +(1 = 0) (2v) = Afv, )+ O(1) (e +2)
=0Y, (s)+(1 = 0)(4(v)— Av;_ )+O(N)(e+8), s=T (10.4)

for some constant 0<0<1. Thus from (9.5) we have the following integral
inequality for D(s):

d]?i"s(s) <0 SD_i(;)* +(1=0) (A v)—Alv,_ ) +O0()(e+8), s= T,
and so
D(s)S(Av)—2A{v,_ ) 5=T*)+0(1) (e +&) (s = T%). (10.5)

Since Afv;)—Av;_,)<0 and ¢, & are arbitrary, we conclude from (19.5) that
D(s)=0 for s and Tsufficiently large. That is, ! and z7 coalesce to form an i-shock
wave and outside the shock wave, u(x,t)/Q, has total variation O(1)Q(A)+¢
=0(1)(¢+42). In particular we show that v,eS,(v;,_ ).

Similar arguments also yield that if A,(v;)=2,v,_,), i-field g.nl., then u(x,1)/Q,
tends to an i-rarefaction wave and v;e Ry(v; ;). Thus we have shown that {v,,
Uy, ...,0,, Uy} satisfies (8.1)~(8.3). This completes the proof of the
theorem. Q.E.D.

11. Strong Asymptotic Behavior

In this section we assume that

u, for x<-M,

u, for x>M, (11.1)

Uo(x)= {

gx,u)=0 for |x|>M

for some positive constant M and constant states v, and u,.

Theorem 11.1. Suppose that the hypothesis of Theorem 10.1 and the assumption
(11.1) hold. Then the convergence of the solution u(x,t) of (0.1) and (0.2) to simple
waves as described in i)~v) of Theorem 10.1 attains the following rates: the
convergence to shock waves, steady state solution and traveling waves is of the rate
t=3/2 - the convergence to rarefaction waves is of the rate t ~ /2, and the amount of i-
waves in Q,, i=%] tends to zero at the rate of t~ 2.
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Proof. According to Theorem 10.1, there exists T, >0 such that the amount of i-
waves in Q; and the amount of wave interactions is small after time T; as
compared to the strength of relatively strong shock waves [cf. v), Theorem 10.1]
that have imerged from the solution before time T;. Theorem 10.1 does not
provide an estimate for T;,, however, the techniques used in its proof and to be used
in this proof can be applied to obtain an estimate for T;,. In general, T, is large if
the minimum strength of the shock waves in (u;_, u;) (cf. Lemma 9.1) is small. We
will not elaborate on this point however (cf. [18]). Suppose that (u;_ , u,) is a shock
wave with strength o, for ie {s, s, ...,s,} C{1,2, ...,n}, and (u;_,, u;) is a rarefaction
wave for ie{ry,r,,..,r,} C{1,2,..,n}, and (u,_,, u;) is a contact discontinuity for
i¢{s,, <o Sp Tys .0l ). The strengths of the relatively strong shock waves in @,
[=5,,5,,...,5,, are denoted by a(1), so that «(¢) is close to o for ¢ large. We will use
(4.1), to define Q; for i=r,, r,,...,r, and (4.1); to define Q] for i=s,, s,, ...,s,, and
show by induction that

max{X; (0)], i=ry, 1y oty =012, (11.2)
0(6)=0(1)t"3? as t—+w. (11.3)

For a given t = M, assumption (11.1) implies that there exist x,(t), x,(t), |x,(t)
—x,(t)]=0(1)t, such that g=0 for x>x(f) or x<x(t), and u(x,t) equals u, for
x<x/(t) and equals u, for x>x/(t). Through (x(1),t) and (x(t),1), t=M, re-
spectively, we draw i-characteristics y}(t) and x7(¢). Because A,(u(x, 1)), i=1,2,...,n,
are nonzero and distinct, there exists t* >¢, such that X}(t), Xf(t) do not intersect
2 (0), 17 (1), k=+j, and these characteristics leave the region |x|<M after time t*.
Moreover, for some C>1 independent of ¢,

t*<Ct.

Note that in the present situation we may take ¢ in Lemmas 9.1 and 9.2 to be zero.
We set 6=TV+G,, TV total variation in x of u(x,0) and G, the L,(x) norm of

0
max {g, 0_9} We have assumed 6 to be small.
u

We shall prove by induction that for

To=0"""3(x(T)-X(T)+1),
there exist sequences {K, }, {L,}, and {y,.}, m=0,1,2, ..., such that

max{{X; (Oi=ry,r, ..,r <K, "2 for t<C"T, (11.4)
oLt for t<C"T,, m=0,1,2,..., (11.5)
K, =K, _,2C)P°PHIm-t14+0(1)y,_, +0(1)20-m=DI09UST =12,

(11.6)

9, S27V10 <l m=1,2, ..., (11.7)

m—

L,=0(1)(K,), m=0,1,2, ... (11.8)
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These estimates imply that K = Tl_@ K,and L= h—I—P L, exist and are finite and
thus yield (11.2) and (11.3). To start the induction process we set
K,=0T}%, L,=K3,

so that (11.4)~(11.6) hold for m=0 if T, is large (Theorem 10.1). Suppose that
(11.4)~(11.8) hold for m=p=1. We set

T,=(K,C'T,), 7,=K,T°'" (11.9)
so the induction hypothesis implies that

max{[X; (O, j=r, 1.} S0, (11.10)

Q<L T, *?=0(1)y;, O0=Zt<T,. (11.11)

Let x(t) be any point between y; (T ) and y)_ (T,). Because of the presence of a
strong i-shock wave, i=s,, s,,...,s,, 1} (C"T,) and y7(CPTy) meet before a finite
time 7. We have from (11.10) and (11.11) (cf. proof of Theorem 10.1)

i — o (O] + Z Yo=0()yd, 1zt (11.12)

where Y(t) is the total amount of j-waves, j=1,2, ...,n, not between xH(T*) and
7Z2(T*). This estimate and (11.10), (11.11) imply that

lu(x;, t)—u|=0(1)y; for 1=CT,. (11.13)

Fori=r,r,, .. it follows from (11.11) and (11.13) that

i) q>
Y () + Y, (0)+ Str. (T, 1)+ Str. g 2(T*, 1)
=(u,u,); +0(1)y}, (11.14)

where Y;"(¢) and Y, (¢) are the amount of i-waves between y;(T,) and ; (T ) at time
t. It follows from (1.1) and (9.6) that, for CT, < T<CPT,,

dD (1)
dt

=A2(0) = 25 () (St (T*; )+ Str. 1 7(T*; 1))
+O(1) [Str. 7} (T*; 1)+ Str. zX(T*; 1)]%, (11.15)

whence we have from (11.10). (11.11), and (11.14) that

dD (1)

dS <K t1/2(2+0(1)yp)+0(1)yp+(ubur) CT étécpTO

Integrating this inequality from CT, to C"T;, we obtain
D(CPTy) =3(1+0(1)y,)K,[(CPT,) 2 —(CT,)'"?]

+0(1)y2(CP Ty + D{CT,) +(u, u,),(C*T, — CT,). (11.16)
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For CPTy <t <CP*1T,, we use (11.10), (11.11), (11.14), and (9.5) to conclude:

dbD, D
=0ty P

+0(1)y; +(upu,);.
By solving this differential inequality, we have from (11.16) that

D =3[(1+0(1)7,) K (CPT)'2 = (CT)"?)+ 0(1)7,C" Ty + O(1) T, 1,

+[0(M)y; +(upu) ] (t—CT,).

t—'CT* 1/2+0(1)yp
C*'T,—C TJ

This estimate along with (9.5), (11.10), and (11.13) yields estimates for Y;*(t). The
desired estimate for X7 () in (11.4), K., in (11.6), and y,, in (11.7) then follows
from (11.12) and (11.9). Details are omitted.

We now prove (11.5) and (11.8) for m=p+ 1. Using (9.4) repeatedly we have
from (11.5) for m<p that

(=050 + Z 0)*Q5(C ¥ )+ (0(1)0)P Q(C 1)

14
=03 +0(1 Z (OO KIC™ )32, CPT <t < CP TG, (11.17)
Fori=r,r,,....r, we have from (11.4) for m<p+1, which has just been proved,
that
0in=0)X (P SOMK;, 1772, CPT<t<CPT,. (11.18)
Fori=s,,s,,....s,, and C"T,<t < C"*'T,, there exists f <t such that /() and
(t) meet before tlme t and t<0(1 t/oc This is so because of the presence of the

relatlvely strong shock wave. Thus it follows from the induction hypothesis (11.12)
and (4.1) that

Qi(t)=0(1) [IX (1) = o (D0t 2.4 IX (1) — e, (1)
=0(1) [Q(1) (2, (1) +(Q(1))*]
=0(1) (K, ) [lor 1) (et (1) + (et 1) > Q(0)*]
=0(1)(K,,, )t 2L, )12 + (o) 32 Q(0)*] (11.19)

which is O(1)(K,,;)*t ™" because Q(f) is small. Finally (11.5) and (11.8) for
m=p+1 follow from (11.17) ~(11.19). This completes the proof of (11.2) and (11.3).
The theorem now follows from (11.2) and (11.3) using similar techniques used in
the proof of Theorem 10.1. Details are omitted. Q.E.D.

Suppose that u,=uy(— ) and u,=uy(+ o) are related by a steady state
solution u(x) of (0.6), i.e., u=u(— o0) and u, =u(+ cc). Then in Theorem 8.1, u; =y,
for i=1,2,..,p and u;=u, for i=p+1,...,n, and Theorem 11.1 implies that the
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solution u(x, 1) of (0.1) and (0.2) approaches the steady state solution u(x) of (0.6)

and traveling waves uniformly and in total variation norm at the rate ¢~

1/2 as t

tends to infinity. In fact, more is true: u(x, t) tends to a linear superposition of N-
waves, traveling waves and steady state solution in L,(x) norm and the con-
vergence is also at algebraic rates [17,18].

Acknowledgement. | want to thank Professor James Glimm whose interest in the problem has been a
great encouragement.
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