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EXISTENCE AND UNIQUENESS OF TRAVELING WAVES AND
ERROR ESTIMATES FOR GODUNOV SCHEMES OF
CONSERVATION LAWS

HAITAO FAN

ABSTRACT. The existence and uniqueness of the Lipschitz continuous traveling
wave of Godunov’s scheme for scalar conservation laws are proved. The struc-
ture of the traveling waves is studied. The approximation error of Godunov’s
scheme on single shock solutions is shown to be O(1)Axz.

1. INTRODUCTION

The field equations expressing the balance laws for one-dimensional homogeneous
continuous media typically have the form of systems of conservation laws

(1.1) us+ fu), =0, z€R, t>0, uecRe

In this paper, we shall investigate the existence of discrete traveling waves and error
estimates in the presence of shocks for Godunov’s scheme.

It is well known that in general the initial value problem of (1.1) develops dis-
continuities in a finite time. Numerical schemes for (1.1) typically have an error of
O(1) order near the shock which makes the error estimates difficult to obtain. For
this reason, most theoretical results for numerical schemes are either estimates for
‘smooth solutions or about the convergence of the schemes without stating the rate
of convergence. To obtain error estimates for numerical schemes in the presence of
shocks, we need to know the existence and stability of discrete traveling waves for
numerical schemes, [Je|, [LX1], [LX2]. Thus, a brief review of the known results
on the existence and stability of discrete traveling waves of numerical schemes for
conservation laws and error estimates of these schemes when shocks are present in
the solutions is in order. Jennings [Je] proved the existence and stability of discrete
traveling waves for strictly monotone schemes with differentiable fluxes for scalar
conservation laws. The existence of discrete shock waves of first order accurate
finite difference schemes for systems of conservation laws was established by Majda
and Ralston [MR] by using the center manifold theorem, see also [Mi]. Engquist
and Osher, [EO], proved the stability of their monotone scheme. Smyrlis [Sm]
showed the stability of a stationary discrete shock for the Lax-Wendroff scheme.
Szepessy [Sz] studied the L? stability of stationary discrete shock for a first order
‘implicit streamline diffusion scheme. Liu and Xin proved L! and L? stability of
discrete shocks, [LX1], and convergence to piecewise smooth solutions, [LX2], of
the Lax-Friedrichs scheme for systems of conservation laws. Yu [Yu] proved the
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existence of discrete shocks for a Lax-Wendroff scheme and studied the stability of
discrete shocks for Lax-Wendroff schemes with small speed. The error estimates
for numerical schemes for conservation laws were studied by a number of authors.
Kuznetsov [Ku| showed that monotone schemes have an upper L' error bound of
order v/Az. Tang and Teng [TT] later proved that the lower bound for the L!
norm of the error of monotone schemes on linear conservation laws is also of order
v/Az. For nonlinear scalar conservation laws, due to Jennings’ results [Je] and that
monotone schemes are L' contracting, the L' norm of the error of the scheme on
a single shock solution can be shown to be of Az order. Later, Liu and Xin [LX1]
showed that for single shock solutions of systems of conservation laws, the L' error
of a Lax-Friedrichs scheme is of Az order except for an initial layer. Recently, Teng
and Zhang [TZ] obtained the same L' error estimate for scalar conservation laws
with piecewise constant initial data, allowing shock interactions. Engquist and Yu
[EY] obtained local error estimates under some conditions which are satisfied by
monotone schemes, the E-O scheme and numerically verified for the Lax-Wendroff
scheme for scalar conservation laws with a Riemann like initial value. Their es-
timates show that the contribution of the shock to the error decays exponentially
away from the shock and the error of the location of the computed shock is O(1)Az.

Almost all of the above results are either for monotone schemes or for the Lax-
Wendroff scheme. Monotone schemes are necessarily first order accurate which”
usually produce a smeared image of shocks while the Lax-Wendroff scheme is highly
oscillatory and may violate entropy conditions. On the other hand, almost all useful
high resolution schemes are adaptive and few analytical results involving shocks
are available for these schemes even though some of them are widely used. This
makes the study of issues such as the existence of discrete traveling waves and error
estimates for these schemes and the development of tools that can handle these
problems a necessity. Some of the major difficulties in analyzing these schemes
are their adaptiveness and that their flux functions fj+1 /2 are Lipschitz continuous
rather than continuously differentiable. One starting point for attacking these issues
is Godunov’s scheme since it is the base for many higher resolution schemes. We
note that Jennings’ results in [Je] do not cover Godunov’s scheme since his proof
relies heavily on the strict monotonicity of the schemes and differentiability of the
flux function.

In this paper, we consider the existence of discrete traveling waves and error
estimates for Godunov’s scheme

(1.2a) uptt =l = A(ffh1ye = Fioay2),

where A = At/Az and

(1.2b) g = 4 i susug (0, T S,
J maXy? >u>u’ fu), if uj > Uy

Here, we assume the CFL stability condition A max,e|_oju_|2/u_ [f' (w)] < 1.
Let us denote the schemes by

(1.3) u?“ = (Gu"™);.

We intend to establish the existence of the traveling wave of (1.3) that satisfies

(1.4) uj — U+ as j — too.



EXISTENCE AND UNIQUENESS OF TRAVELING WAVES 89

The speed of the traveling wave is

_ fluy) — fluo)

Uy —u_

For convenience, we assume f” > 0, and that f’(a) = 0 for some constant a. We

assume that uy < a < u_ because otherwise Godunov’s scheme is reduced to the

upwinding scheme for which G. Jennings [Je] already obtained results. A traveling

wave solution of the numerical scheme (1.3) is a function, u(z), defined on R!,
satisfying

u(z — As) = Gu(z),
[ee] 2

j+1/2
(1.5) > [U(y +7) - / u(y + z)dz

je—oo ~1/2

=0,

u(z) 2 usr asz — Foo.

For the case where As = [/m where [ and m are integers, the equation of the
traveling wave is usually written as

u =l = Afrs2(’) = fimp (@), k=0,1,2,.,m -1,

(1.6) u) =y, Ul =y,

U; — U4 as j — oo.
We define an operator T' by
(1.7) (Tu)j—i = (G™u);.
Then the traveling wave equation (1.7) becomes

L8 u=Tu,
(/) uj — uy as j — Foo.
Our plan is to prove the existence of a one-parameter family of solutions of (1.6)
for the case where As is rational. Based on these solutions, we construct a Lips-
chitz continuous traveling wave solution, u(z), of (1.5) for Godunov’s scheme. We
then prove the existence of traveling wave solutions, satisfying (1.5), for Godunov’s
scheme when As is irrational.
We assume that As > 0. Then there is a point b € (a,u_] such that f(b) = f(uy).
Our main results are as follows:

Theorem 1.1. If f is convex and u_ > u,, then there is a unique traveling wave
solution u(zx), in the sense of (1.5), of Godunov’s scheme which satisfies

(19) L) - v < (3+ 2520 e~y
(1.10) u(z) >b  forxz < J(u),
(1.11) u(z) =uy forz>J(u)+2

for some J(u) € R and where

(1.12) V(z) =

u_, ifz<Ju)+1,
Uy, Zf$>n](u)+].,
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and
(1.13) lu(z) —u_| < aexp(—Blz — J(uw)]) forz < J(u)

for some constant o, 3 > 0 depending on As and uy. Moreover, the solution is
Lipschitz continuous with Lipschitz constant |u_ — uy|.

Tt is clear that for any fixed xg, u(xo+j), where u(z) is the traveling wave in the
sense of (1.5) provided in Theorem 1.1, is a solution of (1.6) when As is rational.
The following theorem states that the form u(xo + j) includes all solutions of (1.6).

Theorem 1.2. Let u(z) be the solution of (1.5) and s be rational. Then any
solution v; of (1.6) can be written as u(zo + j) for some zo € R.

Remark 1. Statement (ii) of Theorem 1.1 indicates that the discrete shock profile
remains constant, u4, from a few grid points before the shock to infinity, while
decay exponentially to u_ after the shock. From j = J(u) 4+ 1 to J(u), the shock
profile jumps from w4 to b. These phenomena do not occur for strictly monotone
schemes. The resuts of Theorem 1.1 provide a key element for studying the error
estimates near shocks for Godunov’s scheme in the future.

Remark 2. We expect to prove, at least when As is rational, that

E [(G™v); —u(xo+j —Asn)| - 0 asn — oo,

j=—o0

by using Corollary 3.12 of this paper and Theorem A of [OR]. This is left to further
investigations.

Remark 8. Without restriction (1.5)2, solutions u(x) to (1.5) are not unique, up to
shifts, when As is rational.

We consider the initial value problem (1.1) with
_, if
(1.14) u(z,0) = {“ » HEso
uy, ifz > xg,
where u_ > u;. The solution of (1.14) is the shock

u_, ifxz < st+ xo,
up, ifax>st+ax

(1.15) w(z, t) = {

where s = (f(uy) — f(u_))/(us — u_) is the shock speed.

Theorem 1.3. Let u} be the solution of (1.1) with initial value (1.14) given by
Godunov’s scheme. Then the L' norm of the approzimation error satisfies

(1.16) S Ju? - w(jAz,nAL)| < (6 + ﬁ"ﬂ;—s—)) g —u_|.

j=—c0

Remark 4. Although our results are for Godunov’s schéme, the methods and results
are expected to be valid for general strict I'-contracting schemes

uf T = (G™); = uf — A(Fjp1/2(u) — Fj_1/2(u)).
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We say a scheme is strictly I!-contracting if for any u — v € ! which is neither
nonpositive a.e. nor nonnegative a.e., the inequality

o0

Y G W) = (@)l < Y luy— v

holds for sufficiently large k.

This paper is divided into four sections after this one. In §2, we review some well
known properties of Godunov’s scheme. In §3, we prove the existence of traveling
waves of Godunov’s scheme when As is rational and Theorem 1.2 (in Corollary
3.14). In §4, we prove the existence result Theorem 1.1. Finally, we show Theorem
1.3 in §5.

Although the formulation and proofs are for the case where the shock speed s is

positive, the proof for negative shock speed is similar and will be omitted. When
s = 0, the existence of the discrete shock and error estimates results hold trivially.

2. PRELIMINARIES

In this section, we list some of the known properties of Godunov’s scheme.

Lemma 2.1. The Godunov scheme is *-contracting, that is, for any function u;
and vj withu —v €11,

(2.1) IGu — Gol|p < [fu— o],

Corollary 2.2. The operator T is I'-contracting, that is, for any function u; and
v; withu —v € 1},

(2.2) [|Tu —To||n <|lu—vl|p.

Proof. The conclusion follows immediately from (2.1) and the fact that T is a shift
of G™. O

Lemma 2.3. The Godunov scheme is monotone preserving, that is, if u is decreas-
ing (or increasing), then Gu is also decreasing (or increasing).

Corollary 2.4. The operator T is monotone preserving.

Lemma 2.5. If the function u; is such that u; — ut as j — oo where uy
satisfies

(2.3) Um = Af(us) — f(u-))/(us —u-),
then
(2.4) Z [(Tw); — uj] =0.

Proof. From (1.2), we have

[e )

(2.5) Dt —up] = A(f(uy) = flus)) = As(uy —uo).

j=—o0
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Then we can prove (2.4) as follows:

D (T —w] 7 [y~
(2.6) = j;oo[u;n_l —ujg) + j;oo[Uj_l — uy]
- 2_: Z [Ufirll —’Uf] +l(u- —uy)

3. EXISTENCE OF TRAVELING WAVES

In this section, we shall prove the existence of (1.6). We consider T*U (y) where

U—, lf] S "]-,
(3.1) Ui(y) = { u_ +yluy —u), ifj=0,
U4, lf] Z 1;

and y € [0,1]. We omit y in the following when no ambiguity is expected. Since
(T*U); depends on U;, i = j + 1,5 +1£1,j+142,...,5 + 1+ k, we can see that
(T*U) j — u+ as j — £oo. The following two lemmas are immediate consequences
of Corollary 2.4 and Lemma 2.5.

Lemma 3.1.
[e )
(32) > Ty -Uj] =o.
j=—00
Lemma 3.2. The function (T*U); is decreasing.

For a decreasing function u; with u_o > a > U, there is a number J(u), such
that

e [, if j < J(u),
(3.3) Fiv1/2(u) {f(Uj+1) # f(u;), ifj>J(u).

Lemma 3.3. (3)

(3.4) (T*U); > b for j < J(T*U).
(ii)

(3.5) b> (T*U) jreuy1 = Uy
(iii)

(3.6) (T*U); =uy  for j > J(TFU) + 2.

Proof. Since T* is a shift of G™F, it suffices to prove that G¥U satisfies the state-
ments (i), (i) and (iii) with T* replaced by G*U, that, is to prove

(3.7) (GFU); > b for j < J(GFU),

(3.8) b> (G*U) jigroy1 > s,
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(3.9) (G*U); =uy  for j > J(GFU) +2

for k =0,1,2,.... For simf)licity, we denote u™ = G™U in this proof. It is clear
that (3.7)-(3.9) hold when k£ = 0. Assume, for induction, that (3.7)-(3.9) hold for
k=0,...,n. We claim that (3.7)-(3.9) are valid for kK = n + 1 as well. To this end,
we first observe that

(3.10) > b for j < J(u”).

Indeed, if j < J(u"), then b <} <wu? 4,

(3.11) W =t = M) — Fu)) 2 Ul > b,
For j > J(u™) + 2, we have

(312) W = M) — ) = =

If u?z:}n +1 < b, then J(u™) = J(u™) since f(u’;zg}n)w) = f(uy) = f(b), and

hence (3.7)-(3.9) hold. If w5y, > b, then f(ufj{lL 1) > fluy) = Fuffh) L)

implies that J(u™!) = J(u") + 1 and (3.7)-(3.9) hold. Combining both cases, we
see that (3.7)-(3.9) are valid for ¥ = n + 1 which completes the induction. O

Corollary 3.4.

(3.13) J(GMHITRU) > J(GMTFU)

for any k >0 and n > 0.

Proof. From the proof of Lemma 3.3, we see that

(3.13) J(G™U) > J(GU).

:l“he conclusion then follows from the fact that 7" is a shift of G™. O
Lemma 3.5. (T*U);—¢ > b for any k > 0.

Proof. Assume the contrary, i.e (T*U)y < b. Then from Lemma 3.3 (i), we see
that J(T*U) < 0. Thus, (T*U); = uy for j > 1. This leads to

0= Z (T*U); - Uy,

]——OO
0
> (THU); - U5) < (T*U)o —u- <0,
J=—00
which is a contradiction. O

Lemma 3.6. There are some constants o > 0 and 3 > 0 independent of k > 0
such that

(3.14) [(T*U); —u_| < ccexp(—plj])  forj <0
and
(3.15) 0< J(T*U) < <

- b—up)
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Proof. When j < —I, the operator T is related to that of the upwinding scheme for
which estimate (3.14) was proved in [Je]. For completeness, we present the proof
here. Inequality (3.14) holds for any a, 3 > 0 when k = 0. Assume, for induction,
that (3.14) holds for £ = 0,1,...,n. We claim that (3.14) also holds for k = n + 1
for some suitable constants «, 3 > 0 independent of n. For simplicity, we denote
u = TkU in this proof. From Lemma 3.5, we see that u; > b for j < 0. Then, we
have uj = (G'u ); = bfor j <0 and any i > 0. We first consider ur —u_:

J
fd = u_| = Juy = A(F () — Flugr))]

(3.16) < (1= Af(00))luj — u—| + Af'(6o) -1 — u—|
< a(1=Af'(69)) + Af'(Bo)e™"] exp(=B3])

where f'(6p) = (f(u—) — f(b))/(u— — b) and we used the convexity of f. Similarly,

for j < —I, we have

(T0); ] =y — -]

< afl = Mf'(60) + Mf'(Bo)e "1™ e™ exp(—Blj)-

Therefore, (3.14) holds for 7 < —! if we can find a constant § > 0 independent of n
such that

(3.18) 9(B) := [1 = Af'(60) + Af'(6o)e P e < 1.

An easy calculation shows that g(0) = 1 and ¢'(0) = Am(s — f'(6p)) < 0. Thus we
can choose § > 0 such that (3.18) holds. Notice that so far we have not imposed
any resitriction on @ > 0. We can let a be large enough so that (3.14) holds for

—l < j <0 as well. This completes the proof of (3.14).
To prove (3.15), we start with

(3.17)

k k @
(3.19) Z[ (T*U); —uy] = j;oo[(T U); —u-] < =5
On the other hand, we have
oo J(T*U)
TFU); — (TFU); —
(3.20) ;[( uy] > Z [( Uy
> (J(T*U)[b — uy].
Combining (3.20) and (3.19), we prove that
ko) < @ .
s meme—wy ©
Corollary 3.7.
(3.21) (T*U); =uy  forj > Jo:= - +2.

=P b—uy)
Lemma 3.8. There exists a subsequence {k,}52, of {k} such that k, — oo and
(3.22) (T*U); = vj, (THH'0); — 55

for every j € Z and

329 S Um0y, - @O = 3 -l

j=—0o0 j=—o0



EXISTENCE AND UNIQUENESS OF TRAVELING WAVES 95

Proof. Since T*U are bounded and decreasing, there is a subsequence of {k}, de-
noted by {k,}, such that k; — oo,

(3.24) (T*U); — vy, (T*TU); — v,

as n — oo for every j € Z. It remains to prove (3.23). To this end, we have, for
any N >0,

oo Jo
1 kn, P kn+1 = L.
nh_)nc}o Z (T U); = (T U);l 2 v — 4
j=—00 j=—N
) Jo
= lm | Y (T0); = (T5T0)] = 37 ((TH0); — (T 10)
(3.25) T =N
~N-1
= lim Y |(T*U); — (T*+'U)|
j=—o0
20
P _
S 7.5 *p(=BN)
where we used Corollary 3.7. Letting N — oo in (3.25), we prove (3.23). O

To proceed, we need more detailed information about the ['-contractiveness of
Godunov’s scheme.

Lemma 3.9. Let u;, 4; be decreasing functions satisfying v — u4, 4; — ut as
7 — +00 and

(3.26a) Ugw) 2 b, uj =uy, forj>J(u)+2
(3.26b) Uy > b, Uy =uy, forj > J(@)+2
Then, the difference w = u — @ and Gu — Gu satisfy
o0 [e )
Y (Gu); = (Gayl < Y uy —
j=—oo j==oo

—2 > x(wjw;j—1 < 0)min((1 — Af'(8;))|w;l, INf'(05-1)wj-1])

J<min(J(u),J (@)
(3-27) —2x(J(u )= J(u ))X(wJ(u)+1wJ(u) <0) min(le(u)—l—li"/\fl(oJ(u)wJ(u))D
= 2x(J(u) < J(@)x(Wy(u)41Ws ) < 0)
min((1 + Af' (05 w)+1)) W)+l 1IN (01 W)
= 2x(J(uw) > J(@)x(ws(@)y+1ws@ < 0)
min((1 4+ Af'(05(a)+1))lws@)+1l, M (05 @) wa@)])

where

1, if A is true,
=40 I
0, 1if A is false.

Proof. Without loss of generality, we assume that J(u) < J(@) in this proof. We
1._ .1

consider the difference wj = Uy — Uy
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Case I. j < J(u) < J(a).

In this case, the difference w; satisfies

(3.28) w; = w; — A (0;)w; + Af'(05-1)wj—1

where f'(6;) = (f(u;) — f(1;))/(u; — ;) = f'(b) > 0.
Case I(i). If wjw;_1 > 0, then

(3.29) lwi| = fw;| = Af'(6;)|ws] + Af'(05-1)|wj—1].

Case I(i). If wjw;_1 <0 and |w;|(1 — Af'(6;)) > |Af'(6;-1)w;—1], then
(3.30) [wi| = [w;| = Af'(0;)[ws] + A" (05-1)|wj—1] — 2AF"(0;-1)|w;1].
Case I(it1). If wjw;j—1 <0 and |w;|(1 — Af'(6;)) < |Af'(6j—1)w;_1]|, then
(3.31) wil = lws| = Af(05)[wj] + Af'(05-1)lwj—1] = 2(1 = Af'(6;))|w;].

Combining Case I (i)-(iii), we obtain

lwi| = [w;| = Af'(0;)lws] + A (05-1) |lw;—1]

= 2x(wjwj—1 < 0)min((1 — Af"(8;))w;l, INf'(B-1)w;-1]).
Case II. j = J(u) + 1= J(u) + 1.

(3.32)

For this case, we can prove in the same way as in Case I that

w5 uy1] = w1l + A (O [ wiw)l

= 2x(Wy ) 1w ) < 0)min(fwwyr1ls M (Orywiw)-
Case III. j = J(u)+1 < J(u)+ 1.

(3.33)

From (3.5), we can see that u ()41 < b and @ ()41 > b and hence w ()1 < 0.
Consider wlj(u) 41
w1l = Wacwyr1 = A (O5(w)+1)Waw)+1

= A (wry+2) = F sy )] + A (0w W)
— 2x (W () +1W ) < 0) min(lwyiuy41 — Af (05w +1)Wa(u)+1

— M (wywy+2) = Fua@y+)| A (05w w)l)-

We note that w )41 and —A(f(wsw)+2) — f(¥sw)+1)) are nonpositive which re-
duces (3.34) to

(3.35)

[w)euy1] < w1l + A (Ws@yr2) = F @) + A Ow) wrw)|

= 2X (W) +1W(w) < 0) min(w 1|1 = AF (05wy+1))s A (00w Wagw)l)-
Case IV. J(u)+2 < j < J(u).

(3.34)

In this case, w; < 0 and w}j < 0 and hence
(336) ] = fuws] + AU (s 11) = £(5)) — A(Flug) — £(751)).
Case V. j=J(u)+1>J(u)+1.

Since both w ;(z)+1 and w}(a) 41 are nonpositive, we have

[w)iay1] = w1l + A Wr@y2) = F@r@y+2)) — Af (wr@y1) — F@s@)))-
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Case VI. j < J(@)+2.

In this case, w} = w; = 0.

Combining Case I-VI, we obtain (3.27). O

Theorem 3.10. The function v;(y) obtained in Lemma 3.8 is a family of traveling
wave solutions of Godunov’s scheme parametrized by y € [0,1], i.e., Tv(y) = v(y).
Furthermore, these traveling waves satisfy

(o)

(3.372) 2. @) ~Usw) =0,

(3.37b) v —u-| S aexp(=fli - J()[) forj < J(v),
(3.37¢) v; >b  forj < J(v),

(3.37d) vj=uy forj>J(v)+2

for some constants a, 8 > 0 independent of y € [0, 1].

Proof. We observe that Tv = lim,,_,o, T(T*U) = 9. Therefore, the assertion to
be proved is equivalent to v = ¥. To prove this, we assume

(3.38) > vy — 5] =Co >0,

a contradiction. Lemma 2.5 implies that .>° (v; — 9;) = 0. Then there exist
J+,J— € Z such that v;, —v;, > 0 and v;_ —v;_ < 0. From Lemma 3.3, we can
see that there are grid points J(v) and J(7),

(339) 0 S J(’U), ‘](1—}) S (1 . e—ﬁ)(b _ U+)’

such that

v; >b  for j < J(v),
(340) VJ(w)+1 € [ba u+]a

v =uqy forj>J(v)+2,

and

v;>b  for j < J(v),
(3.41) Vy(a)+1 € [b,utl,

v =uq for j > J(0)+2.

Thus, it is clear that

J+,j— < max(J(v), J(v)) + 1.
We can further choose j; and j_ such that
(3.42) v; =v; for j between j; and j_.
We introduce the following notations:

(3.43) j1:=min(jy,j-), J2:=max(jy,7-).
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By Lemma 3.8, for any € > 0 and n > 0, there is a N(e,n) > 0 such that for
n > N(en),

(3.44) | T*U — T 10| < |Jv — 3|2 +e,
and

(3.45a) |(T*U); —vj| <,

(3.45b) (T**10); — 551 <,

for j1 < j < ja.
Case A. j1 = j2 — 1.
For simplicity, we use the notation
(3.46) w:i=T"U, @:=T"TU
in this proof. By choosing n > 0 small enough, we have
(3.47) (g, = 5) (ug, — Ug) = (v, = 05,)(vs, = Tj,) + O(1)n < 0.
By using the ['-contractiveness of Godunov’s scheme and Lemma 3.9, we obtain
llo =l < [T =5 (TP U) — T = (TEHLU) ||
(3.48) <||GT* U — GT*+1U||;x
< |l =0l = [0(1)| min(fv;, — 0,1, [vj, — Vj,l)
which is a contradiction.
Case B. j; < jo — 1.
In this case, we have v; = ; for j; < j < j2 and hence |u; — @;| < 2n. For
definiteness, we assume that
(3.49) v, — 75 >0, w;, —7; <O0.
Since u; — @; does not change sign for j > min(J(u), J(@)) + 1, we have
J2 < min(J(u), J(@)) + 1.
There are the following three cases for js.
Case B(1). jo < min(J(u), J(@)).

In this case, the difference uj — @} has the form

w; = wi(1 = Af'(6;)) + Af'(05-1)wj—1

from which we can see that

(3.50a)
u}1+1 - a;1+1 = Af/(aﬁ)(uﬁ - ﬂj1) + 0(1)77 = )‘fl(ojl)(vﬁ - ﬁjl) + 0(1)77’
(3.50b) uj —u; =O0(1)n,
(3.50¢) uyl - ﬂ}z =(1- )‘f/(ejz)(vjz - 1772) +O(1)n.
Similarly, we can show that
(3.51a) wpTP T = a2 T = 10(1)|(vg, —95,) + O(1)n > 0,
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1 1 _
(B510) T w = 0[]0, — ) + O <0

where all constants O(1) are independent of € > 0 and 7 > 0. By applying ar-
guments used in Case A to w/2771~! and @/2~7171, we can prove that this case is
impossible to occur.

Case B(ii). jo = min(J(u),J(2))+ 1 and J(u) # J(@).

For large n, the fact that v;, —v;, < 0 implies that u;, —@;, < 0. This together
with u () > b and @y(g)41 > b infer that J(u) < J(@) and hence j2 = J(u) +1 <
J(u@) + 1. We estimate the difference w = u — @ as follows

w}z = Wj, — )\(max(f(uj2+1),f(uj2)) - f(ujz—l)) + )‘(f(ﬂjz) - f(ﬂjz—l))
(3'523) < wj, — )‘(f(ujz)) - f(ujz 1) + )‘(f(ajz) - f(ajz—l))
= wj, (1= Af(85,)) + O(1)n <0,

(3.52b) wj =0(1)n, for j1 < j < jo,
(352C) w;1+1 = IO(I)I(Ujl - ﬂj1) + 0(1)77
From these calculations, we can see that

(3.53a) wiETP T = 10(W)|(vy, — 95,) + O(L)m,
(3.53b) w2 = 0(1)|(vy, - ,) + O(1)n.

Now we can apply the arguments for Case A to show that this case is also impossible
to occur.

Case B(iii). jo = J(u)+1=J(a)+1.

Suppose that jo = J(u') +1 = J(@) + 1 for i = 0,1,.., K and J(u*?) #
J(@E*1). Then as long as j; + i + 1 < ja, the function w**! satisfies

(3.54a) wilip = 10(D)|(v;, = ) + O (L),

(3.54b) Wit =0(1)n, for ju+i<j < ja,

(3.54¢) witt =10(1)|(vs, —v5,) +O(L)n,
Ifjo—j1—1<K+1, then we can take i = jo — j1 — 2 in (3.54) to obtain

(3.55a) w7 = [O(1)|(vy, — 05,) +O(L)n,

(3.55¢) wiz™ 7 = |0(1)|(vs, —B5,) + O(L)n,

which, together with the argument for Case A, implies a contradiction.

If jo —j1 — 1 > K + 1, then there are two possibilities: The first possibility is
that jo < min(J(uf+1), J(@¥+!)). The argument for Case B(i) can be applied
to uf*! and a%*! to yield a contradiction. The second possibility is that j» =
min(J (uX*1), J(@¥*+1))+1. Then the fact that wf ™ = uh ™ —al ! <0, (3.54¢),
implies that j, = J(u) +1 < J(@) + 1 because 0therw1se one Would get

K+1 _ pE+1 G K+1
0>u uj, >b-— uJ(u)+1>O
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which is a contradiction. We can then apply the argument for Case B(ii) to prove
that jo = J(u) +1 < J(@) + 1 also leads to a contradiction. These contradictions
show that Case B(iii) cannot occur.

Since both Cases A and B which include all possibilities lead to contradictions,
it is necessary that v = 0. Estimates (3.37b, c, d) follow immediately from Lemma
3.3 and Lemma 3.6. |

Corollary 3.11. Let ¢; and 1; be two traveling wave solutions, in the sense of
(1.6), of the same speed, As = l/m, of Godunov’s scheme. Then either ¢p; > 1; for
all j or ¢; < ; for all j.

Proof. The proof of (i) is already contained in that of Theorem 3.10. |

Corollary 3.12. If u; — v; is neither nonpositive a.e nor nonnegative a.e and
Yot oo luj —vj] < o0, then

j=—o00

Z [(G™u); = (G™);| < D fu; — v

j=—o0 Jj=—o0
for somen € Z4.

The proof is very similar to that of Lemma 3.9 and Theorem 3.10. Since we will
not use this corollary in this paper, we omit its proof.

Let v;(y) be the family of traveling waves of Godunov’s scheme obtained in
Theorem 3.10. For any = € R can be uniquely written as x = j + y where j € N
and y € [0,1). We define, at z=5+y,j €N, y€[0,1),

(3.56) u(z) = v (y).

Theorem 3.13. Assume that As is rational. There is a unique, up to a shift,
Lipschitz continuous traveling wave solution, u(z), * € R, of Godunov’s scheme
in the sense of (1.5). Furthermore, this traveling wave solution is decreasing and
satisfies

(3.57a) lu(z) —u_| < aexp(=plz — J(u)]) forz < J(u),
(3.57b) u(z) >b forxz < J(u),
(3.57c) uw(z) =uy forxz>JW)+2,

for some constants a, B > 0. Moreover, the Lipschitz constant of u(x) is |u— —uy|.

Proof. We claim that the function u(z) defined in (3.56) is the traveling wave
solution. It is clear from the construction of u(z) that for any fixed z, u(z + j) is
a traveling wave solution in the sense of (1.6).

We first prove that u(z) is decreasing and Lipschitz continuous. Given any
r1 < x3, we decompose them as z1 = j1 +¥1 and x93 = j2 + y2 where ji,j2 € Z
and y1,y2 € [0,1). Let v;(y) be the traveling wave solution given in Theorem 3.10.
Then functions vj4;, (y1) = u(j+21) and u(j+x2) are also traveling wave solutions
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in the sense of (1.6) which satisfies

(e}

> wlitan) —uli+a))
(3.58) = Z (V472 (y2) — v(32)) + Z (v(y2) — v(11))
+ Z (1) — Vit (¥1)) = (ug —u_)(z2 — 21) <O0.

Then Corollary 3.11 and (3.58) imply the monotonicity and Lipschitz continuity:
(3.59) 0> u(z2) —u(zy) > (uy —u_)(zg — 21).

Now, we prove that u(z) satisfies traveling wave equation (1.5). To this end, we
notice that u(j + x — As) and Gu(j + x) are traveling waves in the sense of (1.6).
Then Corollary 3.11 and

Z (u(@+z—As) —Gu(j+z)=0
Jj=—o0
imply u(j + — As) — Gu(j + z) = 0 for all j € Z and hence u(z — As) = Gu(x).
To prove equation (1.5)s, we observe that

i
(3.60) Ui = [ U+ y)ds
j—1
where
_ u_, ifzx<0
3.61 O(z) =" ’
(361) () {u.,., if z > 0.

Using the definition of integral and (3.37a), we obtain

0 J+1/2
> uG+u- [ ule+ide
j=—00 Jj—1/2
oo j+1/2
=Y |Bw- [ Uetpi
j=—00 j—1/2
o0 i +1/2
= Z / U(x-l—y)dx—/ U(z +y)dz| =0.
e [ i1 i-1/2

The function u(z) obviously satisfies (1.5)s.
Suppose there is another continuous traveling wave in the sense of (1.5), denoted
by u1(z). Then, there is a number g € R such that

(3.62) /R(ul(x + z9) —u(z))dz = 0.

We claim that u;(z + 20) = u(x). Indeed, if otherwise, there would be a point z;
such that u; (21 +2x0) > u(z1). Both u;(z1+20+7) and u(z,+5) are traveling wave
solutions in the sense of (1.6). By Corollary 3.11, we have u; (z1+zo+7) > u(z1+)
for all j € Z. This, however, contradicts equation (1.5)2 and (3.62), which proves
the uniqueness of the solution of (1.5).
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Estimates (3.57) follow immediately from (3.37) and the fact that u(x) is de-
creasing. 0

Corollary 3.14. Let u(zx) be the solution of (1.5). Then any solution v; of (1.6)
can be written as v; = u(j + xo) for some xo € R independent of j € Z.

Proof. There is an z¢ € R such that

(3.63) > (v —u(i+m)) =
j=—o00
since
oo J+1/2
> (o)~ [ uteta) | do
j=—o00 j—1/2
and

/(u(x +z0) — U(x))dz
R

is continuous in z¢ and — £o00 as g — £oo. The functions u(xo + j) and v; are
solutions of (1.6). Then Corollary 3.11 and (3.63) imply that v; = u(zo + j) for all
jEZ. O

4. EXISTENCE OF TRAVELING WAVES FOR GODUNOV’S SCHEME
WITH IRRATIONAL s

In this section, we shall extend our results on the existence of traveling waves of
Godunov’s scheme to the case where As is irrational. We shall prove the existence
of such traveling waves by taking the limit of a sequence of traveling waves with
rational As. For this purpose, we need more information on traveling waves with
rational As.

Lemma 4.1. Let As =1/m.
(i) There is a traveling wave solution, v, in the sense of (1.6), of Godunov’s scheme
that satisfies (3.37b, ¢, d) and

oo

As
(4.1) S by = Vil < g — ]+ 5o (s — Dy — )
j=—0c0
where
_ f 1 <

Uy, ifj>J(v).
(ii) Any traveling wave solutions, vj, in the sense of (1.6), of Godunov’s scheme
satisfiy (3.37) for some constant & > 0 and 8 > 0 and

(4.3) Z v; — V|<(2+)‘5(2 AS))|u+—u_|.

]——OO

(#3) The continuous traveling wave solution, u(x), in the sense of (1.5), satisfies

(4.4) / lu(z) — V(z)|dz < (3 + &12;—)\32) lug —u_|
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where
< 1,
(4.5) - iz < Ju)+
+, ifz>J(u)+ 1.
Proof. (i) We recall the traveling wave equation
m—1 B
(4.6) v =v; =AY (fi412(0%) = fi_1/2(0%)).

El
Il

0

Taking the summation 335y, Y52 ; on (1.6), we obtain

oo J+I-1 m—1
0= Z I:Z Uy — 1)) )‘LZ g+l 1/2)]
=0

J=—N+1 | j=J
—N+1-1
(4.7) = 3 G+ N)(us —vy)
j=—N+1
) m—1
+ Z [l(uJr —Vjpi—1) — A Z(f+ - ff+1—1/2)] .
j=—N+1 k=0

Letting N — oo in (4.7), we have

I(1-1) =

103

(48) 0= —5—(ur —u_)+ > [l(u+ —Uj+l—1)—>\z (f+ = f J+l—1))} :
k=0

j=—c0

We note that

Z ('U _U])__)‘Z Z 7 j+1/2 — fi- 1/2]

j=—oc 1=0 j=—o0

= Z[fl Flocl = =Mk(fs = f-).

(4.8)

Plunging (4.8) into (4.7) and using the Rankine-Hugoniot condition, we obtain

(4.10)
I m—1 J(v*)
0= 2()\5—1 Uy — U_ )+Z Z [ —)\(f——f(vf))]
k=0 j=—o0
m—1 [ee) l . m—1 l
+ Z [E(U+ = i) = AMf+ — g+1))] + E — Ug(ok)41)-
k=0 j=J(vk)+1 k=0

We introduce the notation

(4.11) vy 1= min (5 Y EbiC) —s+ ﬂ)—) >0

uy —a ’ u_—a
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from which (4.10) becomes

m—1 J(v*)
l
412) > > o -+ Z Z g — vk < oo (1= A8 — uyl.
k=0 j=—oco k=0 j=J(vk)+2 v
Then, there is at least one of £k = 0,1, ..., m — 1 such that
J(’Uk) (o) 1
(4.13) Z lu_ —vf|+ Z luy — vF |<—(1—)\s)|u_—u+|
j=—co J=I(@F)+2 it

Now, we let v to be the traveling wave solution provided by Theorem 3.10. Then
(3.37c, d) hold for v*. From the proof of Lemma 3.6, we see that (3.37b) also holds
for v*. The function v* is a traveling wave solution that satisfies (4.1) and (3.37b,
c, d).

(ii) Let ¢; be a traveling wave solution provided by Theorem 4.2 with the same
speed as that of v; that satisfies (3.37) and

(4.14) Z lp; — V3| < (1+ %—’\S—» luy —u_

j_—OO

where

V. = u_, if j < J(¢),
T \ues i 5> J(9)+ 1

By shifting if necessary, we can assume that J(¢) = J(v) and hence V; = V. Since
BJ(w)+1 < Vj(v), Lemma 5.1 implies that ¢;1 < v; for all j, From (3.37b), we have

lvj —u_| < [@j4+1 —u—| < aexp(—plj — J(v)]).

This proves that v satisfies (3.37b, c) for some constants «,5 > 0. We claim
that any traveling wave of Godunov’s scheme satisfies v;(,)13 = u4. Indeed, if
otherwise, i.e. vjy43 > uy, then v;11 — @; are positive at j = J(v) + 2 and
negative at j = J(v) which is impossible in view of Corollary 3.11. From the above
observation, we consider G™v to see that for j > J(v) + 3, v7 > uy if and only if
v;’__ll > b. In other words, (4.11b, c) holds for v™ for large n and hence holds for v
itself since it is a traveling wave.

By Corollary 3.11, either v; > ¢; for all j or v; < ¢; for all j holds. If v; > ¢, for
all j, then v; > a and ¢; > a for j < J(v) and v; = ¢; = uy < afor j > J(v) +2
which yields

> v =Vl

j=—c0

(4.15a) = Z lvj —u—| + [vs@)+1 — u+]
J<J ()

As(1— A
S (1+8—(2—;‘—§2> |’LL+—’LL_I+IU+_U_
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If v; < ¢;, then v; > ¢;11 since vy() > b > ¢y()+1. Then we have

3 o -Vl

j=—00
= Z [v; —u_| + |vyw) — u| + [vseyer — url
(4.15b) I (v)-1
< D i —u |+ sy — ]+ o) —u|
i<I()-1

< (1 + i%ﬂ) lug —u_ |+ |uy —u_|.

Combining (4.15) we arrive at (4.3).
(ili) From Theorem 3.13, we can see that J(u(z + y)) = J(u(z)) for y € [0, 1).
Then we have

> sign(j — J(w)=)(u(y +5) - V;)
j=—o0
> [ (u(e) - V(@)do - us u|
R
which, together with statement (ii), yields the desired result. O

Theorem 4.2. If f is convexr and u— > u,, then there is a unique traveling wave
solution u(x), in the sense of (1.5), of Godunouv’s scheme which satisfies

(4.16a) / lu(z) - V(z)| < ( _——“(12; A5)) g — |,
(4.16Db) u(z) >b forz < J(u),

(4.16¢) w(z) =uy forz>J(u)+2,

for some J(u) € R and

(4.16d) [u(z) —u—| < aexp(—Blz — J(u)|]) forz < J(u)

for some constant o, > 0 depending on As and uy. Moreover, the solution is
Lipschitz continuous with Lipschitz constant |u_ — u|.

Proof. In view of Theorem 3.13 and Lemma 4.1, it remains to prove the assertions
when s is irrational. To this end, we select a sequence {u_ ,}°2; such that
U_p — u_ as n — oo and As, = A(f+ — flu_n))/(uy —u_n) = l/my are
rational. Then, from Theorem 3.13 and (iii) of Lemma 4.1, there is a traveling
wave solution u(z,n) connecting u_ ,, and u, , which satisfies

(4.17) / lu(z,n) — V(z)] < <3+ 3%7;“—”)) s — ).

Note that V(z) in (4.17) is independent of n, which can be achieved by shifting
u(z,n) if necessary. Furthermore, these traveling waves u(x,n) are Lipschitz con-
tinuous with Lipschitz constant < |u; —u_| + 1 for large n and satisfy (4.16b,c).
Thus, there is a subsequence of {u(.,n)}, denoted by {u(.,n)} again, such that

(4.18) u(z,n) — u(z), a.e. asn — oco.
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From the uniform Lipschitz continuity of u(.,n) and (4.17), it is clear that u(z) is
Lipschitz continuous and satisfies the traveling wave equation (1.5) and (4.16a, b,
c).

From the construction of u(z), we see that

u(@) = lim (T"U(z ~ [¢]))j

for some subsequence {ni} of {n}. Let S_,s : v(z) — v(z — As) be the shift
operator. Then T' = (S_,,G)™ and hence

u(z) = lim ((S-xsG)™™*U(z — [2]))a)-

Applying the argument used in the proof of (3.14), we can see that (4.16d) holds
for some constants «, 3 > 0 which depend continuously on {/m and uy. Thus,
estimate (4.16d) is preserved when passing the limit v_ , — u_ and hence (4.16d)
holds for irrational As as well. ’

The proof of the uniqueness of solution of (1.5) when \s is irrational is similar
to that of Theorem 3.13 except that we do not have the help from Corollary 3.11.
Suppose there is another continuous traveling wave in the sense of (1.5), denoted
by ui(x). Then, there is a number zy € R such that

(4.19) /R (w1 (2 + 20) — u())dz = 0.

We claim that u;(z + z¢) = u(z). To this end, we let z; be such that
(4.20)

Z lui(z1 + 20 + j) —u(z1 + j)| = min Z lui(z 4+ zo + j) —u(z + 7)|.
e z€(0,1] o
The equation (1.5)2 and (4.19) yield
(4.21)

oo

> furlor+w0-+9) —uler+9)] = [l 20+ ) —ule +2)lds = 0.

j=—co e

If ui(z1 + xo + jo) > u(z1 + jo) for some jy € Z, then (4.21) implies that there is
a j1 € Z such that ui(x; + o + j1) < u(x1 + j1). Then, Lemma 3.9 infers that
D lua(@r + @0+ 5 — Asn) — (@1 + 5 — Asn)| < D Jua (@1 + zo + 5) — ul@1 + 5]
which violates the definition of 3. Thus, we have

ui(z1 + 2o +J) = u(@1 + 4)
for all j € Z and hence
(4.22) ui(zy +xo +J — Asn) = u(z1 +J Z Asn).

Since As is irrational, the set {j — Asn : j € Z, n € N} is dense in R. Then the
continuity of traveling waves u; and u and (4.22) yield the uniqueness desired. O
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5. ERROR ESTIMATES FOR SINGLE SHOCK SOLUTIONS

In this section, we shall ‘prove that the L' norm of the approximation error of
Godunov’s scheme on single shock solutions is of Ax order.
Now, we consider the initial value problem

Ut -|-f(u)m =0’

5.1 _, if
(5.1) u(x,O):{u , 1 z < xg,
uy, if x>z,

where u_ > u;. The solution of (5.1) is the shock

_, if t
(5.2) w(x,t)={u , 1 T < st + xg,
uy, ifx>st+x

where s = (f(u4) — f(u-))/(us+ — u_) is the shock speed. We are concerned with
the accuracy of the numerical solution, u}, given by Godunov’s scheme for the
initial value problem (5.1).

Theorem 5.3. Let u? be the solution of (5.1) given by Godunov’s scheme. Then
the L' norm of the approzimation error satisfies

(5.3) llur — w(z, nAt)||p1 = (6 + Ai(l,y_—)\s—)) lug —u_|Az.

Proof. Without loss of generality, we assume that zo = 0 in (5.1) and (5.2). Let ¢,
be a traveling wave solution provided by Theorem 4.2 with ¢; — u4 as j — oo
and

N As(1 = Xs)
(5.4) j—z—:wl¢j -Vil < (1 + T) lut —u—|.
We define
1 (7+1/2)Az ( A )
wh = — w(x,nAt).
T Az /(j—l/zmz

We can see from (5.2) that

u_, ifj<K,
(5.6) wh = wy, ifj=K,
uy, ifj>K,
where K = [st + zo] or [st + zo] + 1.
There is a jo € Z such that
(5.7) 2 185 —wlfl=min 7 64— wjl = Co.

j=—c0 j=—00
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To estimate Cj, we notice that

(e o]
> 185 —wil = Juy —u-

jm—oo
[ee]
< Y Ipar — )
j=—oo
oo
< Z b5 — wI| + Jug — u_
j=—o0

and

[ee]
D i —wf]

j=—o0
= Z l¢; — w?l — o — wol| + 1¢p; — wo|
j=—o0
- Z sign(j)(é; — ¢j4i) — £oo
j=—o0

as © — +o0o. From these observations, we know that Cp < |uy —u_|.

By using the [!-contracting property of Godunov’s scheme, we estimate the L!
norm of the approximation error as

o0
> luf —wpl

Jj=—oc
< D G-+ D 18y -
(5:5) = = ~
< ST wh =il Y ler Vil Y VR -l
j=—o0 j=—o0 j=—o0
As(1— As) = o
< (3+_—27——) luy —u_|+ Z [V* —wh|
j=—00

where in the last step, we used Lemma 5.2. We observe that for all j, V" —w} are
of the same sign if not 0. This yields that

PIRIARIIEIDINUARSTH
j=—o0 j=—o00
59 IR RIS ST D
j=—o00

j=—c0

As(1 — Xs)
< . 7/ —
< (3 + o > luy —u_|
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where we used the fact that

op s}

D0 (@ —wi)= 3 (45— u)).

j=—0oc j=—00

Plunging (5.9) into (5.8), we obtain the result (5.3). d

ACKNOWLEDGEMENTS

I would like to thank Professor Chi-Wang Shu at Brown University and Professor
Hans Engler at Georgetown University for many discussions. My thanks also go
to Dr. H.-S. Yu at the University of California at Los Angeles for many inspiring
conversations.

REFERENCES

[EC=+ B. Engquist and S. Osher, One-sided difference approximations for nonlinear conservation

[EY]

[Je]
[Ku]

[LX1]

[S>=

laws, Math. Comp., 36 (1981), 321-351. MR 82¢:65056

B. Engquist and Shih-Hsien Yu, Convergence of Lax-Wendroff scheme for piecewise smooth
solutions with shocks, IMA preprint, (1994)

G. Jennings, Discrete shocks, Comm. Pure Appl. Math., 27 (1974) 25-37. MR 49:3358

N. N. Kutnetsov, On stable methods for solving nonlinear first order partial differential
equations in the class of discontinuous functions, Topics in Numerical Analysis III (Proc.
Roy. Irish Acad. Conf.), J. J. H. Miller ed., Academic Press London, 1977, 183-197. MR
58:31874

Jian-Guo Liu and Zhouping Xin, Nonlinear stability of discrete shocks for systems of con-
servation laws, Arch. Rat. Mech. Anal., 125 (1993) 217-256. MR 95¢:35166

Jian-Guo Liu and Zhouping Xin, L!-stability of stationary discrete shocks, Math. Comp.,
60 (1993) 233-244. MR 93d:35097

D. Michelson, Discrete shocks for difference approximations to systems of conservation laws.
Adv. Appl. Math., 5 (1984), 433-469. MR 86f:65159

A. Majda and J. Ralston, Discrete shock profiles for systems of conservation laws, Comm.
Pure Appl. Math., 32 (1979) 445-482. MR 81i:35108

S. Osher and J. Ralston, L1 stability of traveling waves with applications to convective
porous media flow, Comm. Pure Appl. Math., 35 (1982) 737-749. MR 84j:35090

Y. Smyrlis, Existence and stability of stationary profiles of the LW scheme, Comm. Pure
Appl. Math., 43 (1990) 509-545. MR 91d:65143

A. Szepessy and Zhouping Xin, Nonlinear stability of viscous shock waves, Arch. Rat. Mech.

- Anal., 122 (1993) 53-103. MR 93m:35125

[Sz]
(TT]

(TZ]
[Yu]

A. Szepessy, On the stability of finite element methods for shock waves, Comm. Pure Appl.
Math., 45 (1992) 923-946. MR 93f:65076

Tao Tang and Zhen-Huan Teng, The sharpness of Kuznetsov’s O(\/%) Ll-error estimate
for monotone difference schemes, Math. Comp. Vol 64 (1995), 581-589. MR 95£:65176
Zhen-Huan Teng and Pingwen Zhang, to appear in SIAM J. Num. Anal.

Shih-Hsien Yu, Stability of the traveling discrete shock profiles for Lax-Wendroff scheme,
IMA preprint (1995).

DEPARTMENT OF MATHEMATICS, GEORGETOWN UNIVERSITY, WASHINGTON, DC 20057
E-mail address: fan@gumathl.math.georgetown.edu



	Cit r83_c83: 
	Cit r73_c73: 


