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VISCOSITY METHODS FOR PIECEWISE SMOOTH SOLUTIONS
TO SCALAR CONSERVATION LAWS

TAO TANG AND ZHEN-HUAN TENG

ABSTRACT. It is proved that for scalar conservation laws, if the flux func-
tion is strictly convex, and if the entropy solution is piecewise smooth with
finitely many discontinuities (which includes initial central rarefaction waves,
initial shocks, possible spontaneous formation of shocks in a future time and
interactions of all these patterns), then the error of viscosity solution to the
inviscid solution is bounded by O(e|loge| + €) in the Ll-norm, which is an
improvement of the O(y/€) upper bound. If neither central rarefaction waves
nor spontaneous shocks occur, the error bound is improved to O(e).

0. INTRODUCTION
Consider the single hyperbolic conservation laws
(0.1) ug + f(u)y =0, —oo <z <oo, t>0,
subject to the initial condition
(0.2) u(z,0) = uo(z), —00 < T < 0.

The viscosity method approximating the conservation laws (0.1) and (0.2) is to
solve the parabolic equation

(03) (Ue>t + f(Ue)m = E(Ue>ww7
subject to the same initial condition
(0.4) ve(x,0) = up(z).

Here, € > 0 is a small parameter. Viscosity methods play an important role in
theoretical analysis on numerical methods for hyperbolic conservation laws. A
useful technique for studying the behavior of solutions to difference equations is to
model the difference equation by a differential equation called modified equation,
see for example Chapter 11 of LeVeque’s book [13]. The difference equation was
introduced because it is easier to solve numerically than the partial differential
equation (PDE). This is true if we want to generate numerical approximations, but
on the other hand it is often easier to predict qualitative behavior of a PDE than
of a system of difference equations. Since many modified equations have similar
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forms to equation (0.3) (more precise form is equation (6.1), see Section 6 for more
discussions), a better understanding of the solution behavior of (0.3) will help us
to understand many difference methods for (0.1). For existence and regularity
properties for (0.3), we refer to [9, 16].

In this work, we are concerned with the accuracy of the viscosity methods. More
precisely, we will investigate the L'-convergence rate of u—v. It is well known that
the L'-norm of error decays only like O(+/€) if the initial data is piecewise smooth.
Consider an advection diffusion equation of the form

V¢ + AUy = €Vgy, a = constant,

with ug(z) = —sign(z). Its exact solution is

ve(z,t) =1 — NG

From this and the fact that the solution to the pure advection problem is u(z,t) =
—sign(x — at), it can be shown that

llu(e,t) — Ue('J)HLl(R) =CVet

4 (z—at)//4et
/ e Y dy.

for some constant C' independent of € and ¢. This indicates that the L!-convergence
rate of the viscosity methods is only one half for this simple linear problem. In
practice, solutions of monotone difference methods agree very well with the true
solutions of related modified equations. It is expected that monotone difference
methods will have similar convergence rate to that of viscosity methods. Harten,
Hyman and Lax [7] pointed out that monotone difference methods are of at most
first-order accuracy and Kuznetsov [10] provided an one half order L!-convergence
rate for BV bounded initial data. Tang and Teng [19] recently proved that the
best L'-convergence rate for monotone difference methods to scalar conservation
laws is one half if it includes the linear flux case. All these indicate that viscosity
methods and monotone difference methods share some common properties on the
L'-convergence rate.

Although it is proved that half order convergence rate is best possible for both
viscosity methods and monotone difference methods, it is widely believed that these
methods may have higher order of convergence rate when applying to convex con-
servation laws. More precisely, if the flux f is strictly convex,

(0.5) f">a>0,

then higher order (greater than one half) convergence rate is expected, see Harten
[6]. Lucier [14] used one of the monotone schemes, Godunov’s method, to solve
Riemann problems for (0.1) with a convex flux. He observed an order one conver-
gence rate. Teng and Zhang [20] recently proved that for a special class of initial
data, namely piecewise decreasing constants, both viscosity and strictly monotone
difference methods have order one L'-convergence rate, provided that the flux f
is strictly convex. Likewise, Bakhvalov [1] and Harabetian [5] proved a faster con-
vergence rate O(¢|Ine|) for Riemann problems with a rarefaction wave. Teng and
Zhang’s work used the existence of traveling waves obtained by Jennings [8]. It
is noted that Jennings’ results do not cover Godunov’s method since his proof re-
lies heavily on the strict monotonicity of the schemes and differentiability of the
flux function. In a recent work of Fan [3], the existence and structure of traveling
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waves for Godunov’s method are investigated. The order one L'-convergence rate
is established for Godunov’s method on single shock solutions.

In this paper, we also consider (0.1) with a strictly convex flux, but with a more
general and practical class of initial data. With this class of initial data, the entropy
solution to (0.1) may include initial central rarefaction waves, initial shocks, possi-
ble spontaneous formation of shocks in a future time and interactions of all these
patterns. We will establish O(e|In ¢|) L'-convergence rate for the piecewise smooth
solutions with finitely many discontinuities. To the best of our knowledge, no global
error estimates for piecewise smooth solutions have been obtained, although some
results for Riemann problems [1, 3, 5], for piecewise constant solutions [20], and
for BV bounded initial data [14, 10] are available. For piecewise smooth solutions
to hyperbolic systems with finitely many noninteracting shocks, O(e) local error
estimates have been obtained by Goodman and Xin [4].

The remainder of the paper consists of six sections. In Section 1, we investigate
the structures of the solution to (0.1) with a class of piecewise smooth initial data.
Some useful estimates for first order and second order derivatives of the solution
are obtained. In Section 2, we introduce a traveling wave solution and a stability
lemma, which play important roles in obtaining the L'-convergence rate. Using the
stability lemma, we prove in Section 3 the following estimate:

sup |lu(e,t) —ve(e,t)|[ 1 (m) < C(T) (e| loge| + e),
0<t<T

provided that ug is piecewise smooth and that f’(up) has a finite number of inflec-
tion points. In our proof, we will use a matching method developed by Goodman
and Xin [4] and Liu and Xin [12]. In Section 4, we make some remarks on optimal
error estimates. It is shown that if neither initial central rarefaction waves nor
spontaneous shocks occur, then

sup |lu(e,t) —ve(e,t)|[ 1) < C(T)e.
0<t<T

In Section 5, we derive sharp estimates for viscosity methods with a special class
of initial function, which includes the initial data considered in Teng and Zhang
[20]. Loosely speaking, we consider a nonincreasing piecewise smooth solution with
finitely many shock interactions. In this case, we obtain the following estimate:

sup ||U(.7f) - ’Ue(.vt)HLl(R) < ce,
0<t<oo
for some ¢ independent of €. Some possible generalizations will be discussed in the
final section.

1. SOLUTION STRUCTURES

Throughout this paper, the norm || - || denotes the standard L'-norm, || |11 (r);
C denotes a positive constant independent of ¢; ¢ denotes a positive constant inde-
pendent of ¢ and €, but with different values at different places.

Let a(u) = f/(u). If x = 2* is an inflection point of a(ug(x)) and also satisfies
a(uo(z*)) < 0, then we call * a decreasing inflection point. If this inflection point
satisfies a(uop(z*)) > 0, we call it an increasing inflection point. Throughout this
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paper, we use the following notations:

() = - (aluo(e)));  uo(2) = 5 (aluo(a) )
110(1’) = _du;l)ix); ﬂo(l’) = —d s;gx)

The behavior and structure of entropy solutions for scalar convex conservation
laws have been studied for many years, see for example [2, 11, 15, 17]. Tt is well
known that if the initial function is piecewise C2-smooth, then the entropy solutions
consist of at most a countable number of C?-smooth regions. Tadmor and Tassa
[18] proved that if the initial speed has a finite number of decreasing inflection
points, then it bounds the number of future shock discontinuities.

We make the following assumptions on the initial data:

e (A1): wug(z) is bounded and piecewise C?-smooth with a finite number of
discontinuous points v;,1 < ¢ < I; up(y; £ 0) and 4g(y; £ 0) exist and are
finite;

o (A2): iip € L'(R);

o (A3):

| llirn a(up(x)) = 0;

e (A4): a(up(z)) changes signs a finite number of times, i.e. a(ug(z)) has a

finite number of inflection points.

Remark 1.1. In order to obtain an estimate for u,, (Lemma 1.3), we have to assume
that wug is piecewise C2. The only place to use this assumption is to obtain the
estimate (1.30). Otherwise, a weak assumption on ug, i.e. ug is piecewise O, will
be sufficient. Furthermore, the existence of iig(y; £ 0) is not required. That is,
iig(y; £ 0) can be infinity. |

We now introduce following notations:

o Denote the set of points where a(ug) has a negative minimum by ¢,,1 <p <
P. Without loss of generality, we assume that a(uo((,)) are distinct:

a(uo(C1)) < auo(C2)) < -+ < aluo(Cp))-
It is straightforward to extend our results to the case when there are some
Cps Go> P # ¢, such that a(uo(p)) = a(uo(y))-
e Denote to = 0 and ¢, = —1/d(uo(¢p)),p = 1,--- , P. For a fixed T > tp, we
let tp+1 =T.

Remark 1.2. A negative minimum point may form a shock at a future time. How-
ever, by no means will every negative minimal point eventually generate a new
shock. It is an easier case if the negative minimal point does not lead to a shock.
Without loss of generality, we assume that each point in the set {(,} corresponds
to a new shock created at a later time. The starting point of the new shock is
(2p, tp)- u

Since ug is assumed to be only piecewise C?, it may be discontinuous and there-
fore will not have a classical derivative. We refer by a(ug) to the generalized de-
rivative of a(ug). In the smooth interval (7;,7vit+1), a(up) is the classical derivative.
In positive and negative jump points of ug, a(ug) is positive and negative infinity,
respectively. In particular, in negative jump points (i.e. decreasing discontinuities)
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of ug, a(up) has a negative (infinite) minimum. If a(ug) has a continuum of negative
minimal points it is considered as one minimum.

The assumption (A4) indicates that a(ug) has a finite number of decreasing
inflection points. It can be shown that under the assumptions (A1), (A3) and (A4)
only a finite number of shocks will occur (see, e.g. [17, 18]). The corresponding
entropy solution consists of a finite number of C2-smooth pieces. The shocks are
disjoint, except for common endpoints arising from collisions, and (without loss of
generality) we assume that no more than two shocks ever collide. More precisely,
for each time interval [t,,%,.1] there exist a finite number of subintervals, t(P") <
t < t®nth) po= 0,1, ,Np, — 1, where t®0) = tp,t(p7NP) = tpy1, such that
in each interval [t(™) ¢(Pn+1) there are a finite number of smooth curves z =
Xr(;f’n)(t), m=1,---,M,,, satisfying

1. Fort e (t(pm)’t(p,n—o—l))’
XEm () < XTI (), m=1,---, M,, —1;
2. there exists at least one m such that

X (D) = X P8 (D),

3. u(x,t) is smooth except on x = xpm) (t), tPm) <t<tprtl),

4. u(XP™ £0,t) exist and satisfy either u(X ™ —0,¢) > w(XP™ +0,1), i.e.
X% s a shock, or (Xy(ff’n) —0,t) = u(X,(ff’") +0,t), ie. X2 is a contact
discontinuity. Moreover, for ¢ € (¢t ¢Pn+1)y

Fu(XE™40,6))— f(u(XF™ —0,t))
w(XE ™ 40,8) —u(XE ™ —0,t)
X () = if w(XP™ 4+0,8) > w(XE™ —0,1),
I (™, 1)),
if w(XP™ 4 0,1) = u(XP™ —0,1),

3

where X (t) = dX (t)/dt;

5. Each shock X ™ (t) continues to the next subinterval [t +1) ¢(Pn+2)) with
a possibility that it collides with another wave at t = t(»"*1)_ Consequently,
each shock curve can be extended to ¢t = co.

From the above results it follows that the solution of (0.1) and (0.2) is a finite
combination of the cases plotted in Figure 1. To proceed, we need more information
on shock and rarefaction discontinuities. Shocks will be formed in the following
cases:

e (i) if there is an initial negative jump;

o (ii) if a(ug) has a negative minimum in an interval where ug is C? smooth;

o (iii) if ug has positive jump at a point, = z say, and a(ug(z+)) or a(ug(z—))

is a negative minimum.

A shock may also occur as a consequence of an interaction of two waves. If
x = Xnn(t) and © = X,,,41(t) are interacted with each other, then we denote the
resulting shock still as = X,,(t). It is regarded as an extension of z = X,,(t) or
& = Xpm41(t), rather than a new shock.

Consider first two cases. Assume x = X (¢) is a shock curve. Before x = X (t) is
interacted by other waves, say t, <t < tP") we can trace two characteristic lines
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FIGURE 1. Solution structures

from x = X (t) backward to ¢ = 0:

(1.1) X(t) = ¢ +aluo(C))t = ¢F +aluo (¢,

where (T (t) > ¢ (t). Differentiating both sides of the first identity in (1.1) with
respect to ¢ gives

__ XM —alw(C) e _de ()
(1.2) CT i tawecn ¢ T @
or equivalently
1 B -
(1.3) T+ a(uo(C)E X(1) — a(uo(C))

Observe that

(1.4) X(t) —a(up(¢T)) = /0 a(@u™ + (1 —O)u~)d — a(u™)

1
- / £ 0T —uo),
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where u™ = u(X(t) £0,t), £ denotes some intermediate value. Therefore, we have
. _ _ _ C _
[ X(8) = aluo(¢T))| = elu™ —u| > cla(u’) —a(u™)] = FI¢T = 7,

where ¢ is some constant independent of ¢, and in the last step we have used (1.1).
The above results lead to
1 ctlé-|
- < .
1+ auo(C7))t ~ I¢F = ¢
Graphically, it is easy to see that ¢~ is a decreasing function of ¢t and (T is an

increasing function of ¢. Therefore, we have |(~| = —(~ < {t — (. It is also true
that ¢* > ¢~. Therefore, we have

L _alr=&)
O o) G

A similar result holds for (*. Consequently, we conclude for both Cases (i) and (ii)
that

L a8
L+a(ug(CF)t = ¢ —¢

where ¢ is a constant independent of ¢, and the inequality holds before x = X ()
collides with another shock.

(1.5)

Remark 1.3. The inequality (1.5) is an important result. Assume that z = X (¢) is
not interacted by other waves for ¢ € (S,T'). It follows from (1.5) that

T
(1.6) /S mdt
< (1) (|10(¢™ (1) = ¢ (1)) + |10g(C*(8) = ¢ (S)]) -
For a finite 7', we have
CHE) - (8) <M - (M) < .

To bound the right-hand side of (1.6), we only need to find the lower bound for
CT(S) — ¢ (89). See, for example, step 1 in the proof of Lemma 1.1. O

In Case (iii), a new shock is generated on the boundary of a central rarefaction
wave. Since one side of the resulting shock is within the rarefaction wave, one
of the two characteristic lines from any point on the shock will end up at the
positive jump point. Consider, for example, uy has positive jump at x = z and
a(up(z—)) is a negative minimum in the sense that a(ug(z—)) < a(ug(z)) for x
in the left neighborhood of z. There we will have a central rarefaction wave with
boundaries © = X (t) and x = Xg(t). Starting at the point (X (¢,),t,), where
t, = —1/a(up(2—)), a new shock x = X (t) will be generated. It satisfies

(1.7) X(t) = ¢ +aluo(¢T))t.
Now (1.3) holds, with

X(t) = /01 a(@u™ + (1 — 0)u~)d,
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where ut = a7 (X (t) — 2)/t),u” = u(X(t) — 0,t). It follows from (1.4) and (1.7)
that
[X(t) —aluo(¢))] = clut —uT| 2 cla(u?) —a(u7)|
= X = 2) — aluo(¢)tl = Fl¢™ 21,
Therefore, we have
1 cté_
Lta(ug(C))t — ¢~ =2

Similarly, if ug has positive jump at @ = z and a(ug(z+)) is a negative minimum,
we have

(1.8)

1 ct(t
14+ a(ug(¢H))t = ¢t —2°
Remark 1.4. Similar to Remark 1.3, it follows from (1.8) that
r 1
o J; Tt
< o) (|rog(¢ (1) = 2)| + 1og(¢~(8) - 2))) -

Therefore, it is important to find a bound for (~(S) — z. See, for example, step 1
in the proof of Lemma 1.1. A similar idea will be used to treat (1.9). |

(1.9)

From the above discussion, we can obtain the following lemma which is important
in the error analysis.

Lemma 1.1. Assume © = X (t) is a shock curve satisfying

fut) — flu-) +

(1.11) X(t) = = ut=u(X () £0,1).

Assume a(ug) is sufficiently smooth in the neighborhood of its negative minimum
points. If x = X(t) is formed at t = 0, then

(1.12) /OT

If x = X (t) is formed at t =t, > 0, then

e (X (1) i(),t)‘dt <c.

T
(1.13) / u(X (1) 0, 1)|dt < Olog 8] +C,
ty+5

provided that 6 > 0 is sufficiently small. Here T > tp is a fixed number.

Proof. The proof of this lemma consists of three steps.

Step 1: Initial negative jump. In this case, a shock is formed due to initial
negative jump at a point, say x = b. It is obvious that this shock is not going to be
interacted by other waves before a finite time t(07"), 1 <n < Np. It is known that

u (¢ +aluo(¢E)tt) =uo(¢F),  0<t<tOm,
Differentiating both sides with resepect to (T or (= gives
(ot
o (¢¥)
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Since a(ug(2=+0)) is bounded by a constant independent of x, there exists a constant
7 such that |u, (X (¢) £0,t)| < cfor all 0 < ¢ < n. If this shock collides with another
wave at t = t(>™) we choose a positive v satisfying v < min(n, t>™). Obviously,

(1.15) /7 lup (X (£) + 0, 8)|dt < C.

Again, since (™ is decreasing and (T is increasing, we have
Cr(t) = ¢ (t) > ¢H(y) — ¢ () = constant > 0, for t € (v,t(™).

Using Remark 1.3 and the above inequality, we can obtain that
+(0,m)

(1.16) / lua (X (8) £ 0, 8)|dt < C.

At t = t(07) | if the shock is interacted by another shock, then the resulting shock
satisfies

CH(t) = ¢ (t) > ¢H(y) = ¢ (y) = constant > 0, for t € (£ O,

where t(©7) e (¢(0) ;) is the next (possible) shock interaction time. Again, using
Remark 1.3 and the above inequality gives
£0n)

(1.17) / lup (X (£) + 0, )|dt < C.

+(0,n)
At t = t(O™) if the shock is interacted by a central rarefaction wave, u(z,t) =
a ' ((z — 2)/t), at t = t{>™) say on the left boundary as in Figure 1(G), then we
have

2= (t) > 2= (™) > 2 — ¢~ (y) = constant > 0, for t € (¢ (0",
Using Remark 1.4 and the fact that
lug(X(t) +0,8)| < C/t  for te (O™ ¢0m))

gives the same estimate as (1.17). Repeating this procedure a finite number of
times, we can obtain (1.12).

Step 2: Negative minimum point in a smooth domain. Assume that (, €
(21, 22) is a negative minimum point of a(ug), and a(ug) is sufficiently smooth
in (z1,22). Then there is a shock curve, z = X(¢), formed at (z,,t,), where
xp = G + a(uo(Cp))t, with ¢, = —1/a(uo(¢p)). From each point away from the
curve, we can trace a characteristic line backward in time to ¢ = 0. Using Lax’ geo-
metric condition, we know that these lines will not end up with the discontinuous
points. Let z = ¢ + a(uo(¢))t denote a characteristic line passing through an (x,t)
point. We point out that ( is a function of z and ¢. For a fixed time ¢, it is easy to
see that a larger value of z corresponds to a larger value of . This gives

ox . . d
ge =1 Ham(Q) =0, aluo(Q)) = g (alwo(c))).

See also Dafermos [2] for a similar result. Notice that ¢, is a negative minimum
point of a(ug(¢)). This suggests that there exists a positive integer s such that
a® (ug(¢p)) = 0,2 < k < 2s, and a®+1) (ug((p)) > 0, where

k
a® (ug(z)) = %a(uo(x)).

(1.18)
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Moreover, there exists a constant v > 0 such that

(1.19)
0 < a1 (ue(¢)) < 22 (ug((p)), for |€ =G| <.

From (1.18) and Taylor’s expansion, we obtain

1+ auo(G))t + ey a ) (o)) (C — )t > 0,

(29)!
where £ is between ¢ and (,. Using the fact that a(uo((,)) = —1/t,, we obtain that
t 1
1.2 1 24— g@stD >0,
(:20) ty * (25)!a (uo(§))(C = )™=t >0

If |¢ — (| < 7y, we obtain from (1.19) and (1.20) that
IC— G| > Ct—t,)%, t,<t<t®m™)

where ¢(P") < t,.; is the smallest time level when x = X (t) collides with other
waves (t(P") = tp+1 if this does not happen). Therefore, we have proved that for
all ¢ near (p,

(1.21) ¢ = ¢p| > min {7,0(t — tp)%} .ty <t <t

Tracing two characteristic lines from z = X (¢) backward to t = 0, see (1.1), we
obtain from (1.21)

(1.22) ¢H(t) — ¢ (¢) > min {7, ot — tp)%} Lty <t<t®m,
From (1.14), (1.22) and Remark 1.3, we obtain
()
|ug (X (¢) £ 0,¢)|dt < C|logé| + C,
S+tp

where 6 > 0 is sufficiently small. By using the same argument as used in step 1 of
this proof, we can extend the above integration to the time interval (¢, + 6, T).

Step 3: Negative minimum point at a positive jump endpoint. Without loss of
generality, we assume that ug has a positive jump at = z, and a(ug(z—)) is a
negative minimum. Let X, (¢) be the left boundary of the central rarefaction wave
and t, = —1/a(uo(z—)). Then a shock x = X (¢) is formed at the point (z,,1,),
where x, = X(tp). Assuming that a(ug(¢)) is sufficiently smooth as ¢ — z — 0
and using Taylor’s expansion, we have

z—((t) > min{%C(t—tp)%}7

where s is a positive constant. This, together with Remark 1.4, yield that

t(O,n)

/ lua (X (£) — 0, 8)|dt < C|log 8| + C,
S+t

where ¢(>") indicates the smallest time level when the shock collides with another
wave. It is clear that u(z,t) = (f')"'((x — 2)/t) for # — X(t) + 0 and hence
lugp (X (t) +0,t)| < C/t. We can then conclude that (1.13) is true for this case. O
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Remark 1.5. It is observed from the proof that if the discontinuities are purely
due to the initial negative jump, then the O(|logé|) factor is not included in the
estimate for the integral of u,,, see (1.12). The optimal error estimate seems possible
in the case when the solution u contains neither a central rarefaction wave nor an
original shock generated at a later time. This will be investigated in Section 4. [

Remark 1.6. Assume x = X (t) is a shock curve generated at ¢ = 0 or ¢ = ¢, and
r = (T 4+ a(ug(¢t))t are the corresponding characteristic lines. We have proved in
the above lemma that

T 1
(1.23) /tp+5 1+d(u0(§i))tdt§C|10g6|+c' O

The partial derivative u, will also be discontinuous at a point z if there is an
initial positive jump at z, i.e. wuo(z +0) > up(z — 0). This corresponds to a
central rarefaction wave. The case that the rarefaction wave collides with a shock
is included in Step 1 of the proof for Lemma 1.1. Here we are interested in the
central rarefaction wave before it is interacted by a shock.

Lemma 1.2. Assume a central rarefaction wave is formed at x = z. Let v = X,(t)
and x = Xg(t) be left and right boundaries of the rarefaction wave, respectively. If
a(uo(z +0)) is not a negative minimum, then

lug (Xp(t) +0,8)] < O, |ux(Xgr(t) —0,t)] < Ct™%

The above results hold before the rarefaction wave is interacted by a shock. If
a(uog(z 4+ 0)) is a negative minimum, then

ua(Xr(t) +0,0)| S C(t =)™, Jua(Xr(t) = 0,0)] < Ct7,

fort <t,, where t, = —1/a(uo(z +0)). The curve x = Xg(t) will become a shock
after t = t,. Similar results, based on a(uo(z —0)), hold for Xr(t).

Proof. Observe that

we = (). Xal) <o < Xl

o~

where X1 (t) = 2z + f(ug(z — 0))t, Xg(t) = 2z + f'(uo(z + 0))t. The above result
gives that

lug(Xgr(t) —0,t)| < Ct™ .
Moreover, if a(ug(z+0)) > 0 or a(up(z+0)) < 0 but not a local minimum, then we
can show that |u,(Xgr(t) +0,t)] < C before & = Xg(t) collides with other waves.

Now consider the case that a(uo(z+0)) < 0 is a local minimum. Then a new shock
will be formed at t, = —1/a(uo(z + 0)). Similar to (1.14) we have

Go(z +0)
1+ a(up(z + 0))t’

This and the fact that ¢, = —1/a(uo(z + 0)) yield

ugy (Xgr(t) +0,t) = 0<t<ty.

lur(Xr(t) +0,0)| <C(t, — )™,  0<t<t,.

The proof is complete. O
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Remark 1.7. Let x = Xg(t) be the right boundary of a central rarefaction wave. It
may collide with a shock at a certain time, say t = t*. We still denote the resulting
shock as Xg(t). Hence, we have extended the curve z = Xg(t) to the whole time
interval [0, 7. Using Lemmas 1.1 and 1.2 gives

tp+1—6
(1.24) /
tp+6

Moreover, from each point on z = Xg(t) we can trace a right characteristic line
x = (T + alug(¢T))t back to t = 0. Here (T = 2z + 0 before Xg(t) is interacted by
a shock. From the proofs for Lemmas 1.1 and 1.2, we can show that

ugy (Xg(t) £0,t)|dt < C|logé| + C.

tp+1—6 1
1.25 —dt < Cl|logé| + C.
(1.25) /t,,+5 1+ a(uo(¢H))t [tog 5]

We may extend x = X, (t) in a similar way and trace a left characteristic line
x = ¢ +alup(¢))t back to t = 0. Here, (- = z — 0 before z = X (¢) collides
with a shock. We also have

tp+1—6
(1.26) / e (X1(t) £ 0,8)|dt < Cllog 6] + C,

t)+6

tp+1—6 1
1.97 / b < Clogs|+C 0
(1.27) vs Tt afueoy < Cllosd!

In order to provide a sharp L'-error bound, some properties on second-order
derivatives are also needed, e.g. see Sections 3.2 and 3.3.

Lemma 1.3. Assume that ug satisfies the assumptions (Al)—(A4) and let a(up) be
sufficiently smooth near its negative minimum points. Then the solution to (0.1)
and (0.2) satisfies

tpy1—6
(1.28) / lugs(o,0)]|dt < Cllogd| +C,  0<p<P
tp+6

provided 6 is sufficiently small.

Proof. For any fixed time t € (tp,tp+1), there are finite intervals (Z;(t), Zi4+1(t))
(the number of the intervals can be bounded by a constant independent of ¢) such
that the transformation x = ¢ + a(uo(¢))t maps (Z;(t), Z;+1(t)) (in x space) to
(0:(t),0111(¢)) (in ¢ space). The solution u(x,t) is continuously differentiable in
(Z1, Z14+1) but not at the end points Z;(¢t) and Z;41(¢). It is observed that

rnlin Z)(t) = mlin 0, = —oo, and mlale(t) = mlaxﬂl = 00.

In the case that Z;(t) and Z;41(t) are boundaries of a central rarefaction wave,
there exists an integer s such that 64(t) = 0541(t) = 25 and the solution is of the
form

weo = (52). a0 <a <z,

where Z11(t) — Zi(t) < [f'(uo(zs+)) — f'(uo(zs—))]t. It follows from f” > o >0
that [(f")~1]"(¢) < C for [¢| < C. Hence, we have
/Zz+1(t) Zia (1) gy

e (z, t)|dz < C gl C(Zl+1(t) - Zl(t))t‘2 <ot
Z(1) G
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which leads to
tpr1 pZiya(t)
[tuge (2, t)|dedt < Cllogé| + C.
tp+6 JZ)(t)
If 0, < 041, we have 1+a(uop(¢))t > 0 for ¢ € (6;, 6;41). Differentiating the equation
u(¢ + a(uo(€))t, t) = ug(¢) with respect to ¢ gives

Uz (C + aluo(O)E, (1 + alug)t) = — o (ug)t iio

(0t a(w))? 1+ alu)t

It follows from the above result that

Ziya(2) 0111 (t)
/ tzal )ldz = L (€ + aluo(O))ts ) (1 + auo))|dC

Zy(t) 1(t)
- /91+1(t) |1105f(u0)|t dc+ /9z+1(t) |u0| ac
o) (14 a(uo)t) o) 1+a(uo)t
=: Il + IQ.
Observe that

0 1 o d(UO)t
¢ (1 + d(uo)t> T (Ut alug)t)?
This suggests that the maximum of 1/(1 + a(ug)t) possibly occurs at (i) increasing
inflection points of a(ug); (ii) decreasing inflection points of a(ug); and (iii) the end
points ;(¢t) or ;41 (¢). For the possibility (i), we have 1/(1 + a(ug)t) < 1. For the
possibility (ii), noting that 1 + a(ug)t > 0, we have
S
1+ d(UO)t >t 1 — t/tj
Since t € (tp,tp41), we obtain from the above result that
1 < ¢ .
1+ a(uo)t ~ tppr —t
Consequently, we obtain for the above three possibilities that
(1.29)

C 1 1
—— <1+ + . + . .
1+ afuo)t tpr1 =t 1+aluo(6))t 1+ a(uo(fi41))t
Notice that there is no new shock being generated for t € (t,,tpt1). If z = Z)(t)

corresponds to a shock curve, then 6;(t) = (T (t) following our notation in Lemma
1.1. Then using Remark 1.6 we have

lpt1 1
——dt < C|logé| + C.
Z;61+awwMt [log 9

If x = Z;(t) is a right boundary of a rarefaction wave and collides with a shock at
t =1t* € (tp,tpt1), then using Remark 1.7 gives

tp+1—6
——dt < C|logé| + C.
1;5 T atu(@y < Cllesd

Similar results hold for the last term in (1.29). These, together with the assumption
(A2), yield

tpr1—96
t/ |L|dt < C|log 6| + C.
tp+6
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Observe that

/" (uo)t B 1 B 1

e (T+a(u)t)?2 ™ 1+a(uo(e))t 14 a(uo(b))t’

provided that a(ug) € C?(b,c). It follows from (A3), (A4) and the above identity
that

O141(1) |éi(uo)|t
(1.30) /am T+ aluo) )2 ™

L 1 R
L+ a(uo(0u()t 1+ auo(0r41 (1))t~ <1 + aluo(y;))t’

where y; € (6;,0;4+1) are inflection points of a(ug). Similar to the discussion for Iy,

we have
tpr1—6  ,O141(t) |a u0)|t
——————d{dt < C|logé| + C.
/t /9 (14 a(uo)t)? ¢ [log 8] +

l

Using (Al) and (A2), we can show that g is bounded almost everywhere. This
and the above inequality yield that

tpr1—96
/ |I1]dt < Cllogé| + C.
tp+6

The proof of Lemma 1.3 is thereby complete. O

2. STABILITY AND TRAVELING WAVE

Our error estimates are based on a stability lemma for nonhomogeneous viscous
equations and a traveling wave lemma. We first introduce the stability lemma.

Lemma 2.1. Let v(® (x,t),i = 1,2, be continuous and piecewise smooth solutions
of the following equations:

(2.1)
(U(i))t-i- (f(v(i))>m—e(v(i))mzgi(x,t), t>a, i=1,2.

The above equation holds for all values of x except on some curves X,,(t),1 <m <
M, where v may not ezist. If w:=v® —v® — 0 as 2 — oo, then

(2.2) flw(e,8)[| < |\7~U(°7a)|\+/ g1 (e, 7) — ga(e, 7)|[dr

+62/|wm (7) £ 0,7) — 1wy (Xon(7) — 0,7)] dr-

Proof. Tt follows from (2.1) that
(23) wt+ (f/(C)w>m — €EWgy :gl(flf,t) _92($7t>7

where ¢ is some intermediate value between v and v, If w > 0 or w < 0
for all x, then straightforward integration on the above equation gives (2.2). Let
po(t) < p1(t) < p2(t) < --- be the points such that at those points w changes signs.
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Let o  be the sign of w in (pj, pj4+1). Multiplying (2.3) by a; and integrating the
resulting equation over (p;,pj4+1) gives

Pj+1
(2.4) a; / wedx = e(ajwm(pﬁl —0,t) — ajw(pj + O,t))
P;
+ Y eop(wn(Xn(t) +0.) — wp (X — 0,1))
P <Xm<pj+1
Pj+1
+a; [ (01600 - ga(o.0)
P

Since w(pj;,t) = w(p;+1,t) = 0 and ayw > 0 for z € (p;,pj+1), we have
d [Pi+1 Pit1
pn |w|dx = aj/ wedzx.
pj Py

Moreover, observing that ajw,(pj+1 —0,t) <0 and ajw,(p; +0,t) > 0, we obtain
from (2.4) that

d Dj+1
pr |lwlde < Z elwy (Xom +0,t) — we (X, — 0, 1)
pj P <Xm<pjt1
Dj+1
[ ) - gala 1) do
pj

Since the above inequality is true for all 7 > 0, we have

d [P
= e <) e‘wm(Xm+0,t)—w$(Xm—O,t)
po Po<Xm <p*

*

4
+/ 1912, 8) — ga(a, )] de,

Po
where p* = sup; p;. If p* < oo, using a similar method as above gives

4 wlde < € > Jwe(Xm(t) +0,t) — we (X — 0,1)]

dt J. .
P Xm>p*

+/|mu@—m@me
3

In obtaning the last inequality, we have used the fact that w — 0 as x — oo. Using
the above two inequalities, we obtain

[ o < e [

Po Xm>po @

W (X +0,7) — we (X — O,T)‘dT

t [e’e] [e'e]
—|—/ / |g1(z, 7) — go(x, 7)| dedT + / |w(z, a)|dx.
a Jpo

Po
A similar result which replaces pg, 0o by —oo, pg, respectively, in the above inequal-
ity, can be established. These results lead to (2.2). |

Assume X,,(t) is a smooth curve satisfying the Rankine-Hugoniot jump condi-
tion:

flug,) = f(ug,)

— b
U — Um

(2.5) Xo(t) =
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where X (t) := dX/dt is the shock speed, ul, = u(X,n(t)+,0),u;, = u(Xm(t)—,0)
with uf, < u, . If u, are independent of ¢, it is shown in [20] that there is a traveling
wave solution of the form V,(x—St), where the wave speed S is a constant, satisfying
(0.3) and V.(—o0) = u,, Vi(co) = u. In the case when u are functions of ¢, we
need the following generalization.

Lemma 2.2. Let u} (t) < u,,(t) be two given functions and X, (t) be defined by
(2.5). Let V(C;ut,u,,) be defined implicitly by

v -1
(2.6) ¢= [@(us uf, up,)] du,

L (wh4um)
(2.7) D(u; ut,um) = fu) = flug,) = Xn(u = uy,).
With respect to ¢, the function V (C;ut,u,,) is a decreasing function satisfying
(2.8)

V (—oosut,up) =, V (0wt ur,) = %(u:; +uy),  V(oosut,un) =t

It also satisfies the following inequalities

(2.9) |V (Guhup) = H(Guhy um)| < (un, — uf) exp{—a(ug, —u;h)[¢]/2},
4

(2.10) HV(E) (0 = Xpmiufyuz) — H (0 — Xk, ug,) H < -

where a is defined by (0.5). In the above inequalities, V) (Cut, uy) =

V(¢/e;ut,ur), H is the so-called Heaviside function defined by

Ty >0

u, if x<0. O

Denote V() (z — X, (t);uf, u;) by V'Y Direct calculation shows that
(2.11)

(19), 1 (40), (1), = ()., 6t () _ i

where (Vw(f)> . indicate the partial derivatives for V(©) with respect to the param-
Um

eters u: , respectively. Since A H(x — Xpm;ut,u,) as € — 0+ (see (2.10)), it

is expected that the right-hand side of (2.11) approaches H (z — X, (£); 4}, 1) as
€ is sufficiently small.

Lemma 2.3. Let VO (¢ ut,u>) be defined by that in Lemma 2.2. We have

212 (V) | s+ (V) (i~ Hsit )|
< Ce( g (X + 0,)] + (110 (X — 0,1)] )
where = d(ul)/dt.

We defer the proofs of the above two lemmas to the Appendix.
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3. MAIN RESULT AND OUTLINE OF PROOF

In the preceding sections we were concerned with the solution structure, traveling
wave solution and stability lemma. Using these results, we are now ready to state
and prove the main result of this paper.

Theorem 3.1. Let the flux f be strictly convex. Assume that the initial data ug
satisfies the requirements (A1)-(A4) stated in Section 1 and that a(ug) is sufficiently
smooth near its negative minimum points. If v is the solution to (0.3) and (0.4)
and u is the solution to (0.1) and (0.2), then the following error estimate holds:

(3.1) sup [[ve(e,t) — u(e, )] < C(T) (e| loge| + e),
0<t<T

where C(T) is a constant independent of e.

Before giving a proof for the above estimate, we point out a direct application
of Theorem 3.1.

Corollary 3.1. Let the fluz f be strictly conver and ug € C3(R). If a(ug) has
a finite number of inflection points and is sufficiently smooth at the decreasing
inflection points, then the following error estimate holds:

(3.2) sup [[vc(e,t) — u(e, )| < C(T) (e| log ¢| + e).
0<t<T

Remark 3.1. Loosely speaking, the above result implies that for scalar convex con-
servation laws, if the initial data ug is smooth and f’(ug) has a finite number of
inflection points, then the L!-convergence rate of viscosity methods is O(e|loge|).
The class of initial data described in Corollary 3.1 is quite general, and is widely
used in practical computations. O

We will use Lemma 2.1 to prove Theorem 3.1. An essential requirement in
Lemma 2.1 is that the solution to (2.1) should be continuous. It is known that
the solution of (0.3) is continuous for ¢ > 0 if the initial data is piecewise smooth.
However, the solution of (0.1) may be discontinuous for ¢ > 0 even if the initial
data is smooth. Therefore, we cannot apply Lemma 2.1 directly to equations (0.1)
and (0.3).

As discussed before, there are two kinds of discontinuity, namely rarefaction
wave and shock wave for solutions of (0.1) and (0.2). Across the rarefaction region,
the solution is continuous, but on the shock curves, the solution is discontinuous.
We need to construct a reasonable approximation to u so that it can get rid of the
shock discontinuities.

We will consider the cases when u possesses shock discontinuity. For any interval
(tpstp+1),0 < p < P (here to = 0,tpy1 = T), we will construct T, p(z,t), an
approximate function to u(x,t), such that

o (Bl): Ucp(z,t) € C(R X (tp,tpt1))s Ve p(2,t) —ve — 0, as x — £00;

o (B2): 0. p(x,t) is piecewise smooth and satisfies

(3.3) (Vep)t + (f(Ve,p))w — €(Ve,p)za = (1)

in its smooth regions; where the right-hand side function satisfies

tpt1—€
(3.4) / 1G(e, t)||dt < Ce|loge| + Ce;
tp+e
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e (B3): u, and (. p), are discontinuous on the same curves, namely, they are
discontinuous on X,,(t),1 < m < M,, for (z,t) € (R X (tp, tp+1)) (see Section
1 for the definition of X,,; here for ease of notation we ignore the superscript
p and n). Moreover,

(3.5) D 1@ep)a (X (1) +0,8) = (Be )2 (X () — 0, )]
= Z |Uz(Xm(t) + O,t) - Um(Xm(t) =0, t)| ;

o (B4): For t € (tp, tpt1),
(3.6) [0c.p(®, 1) — (e, t)]| < Ce.

It is known that v, the solution to (0.3) and (0.4), belongs to C*(R X (¢, tp+1)).
If . , satisfies (B1), (B2) and (B3), using Lemma 2.1 gives

t
[[ve(®,8) = Ve p(®, )] < [[ve(®,tp + €) = Ve p(@,tp +€)]| + /tp+€ lg(e, 7)lldr
t
+ey g (Xom (T) + 0,7) — g (X (7) — 0,7)|dr,
ot Jtpte
for t € (t, + €,tpt1 — €). Using Lemmas 1.1, 1.2 and (3.4) gives
lve(®,t) — Ve p(o,t)|| < [lve(e,tp +€) — Ve p(o,tp + €)|| + Ce|loge| + Ce,
for t € (t, + €, tpp1 — €). It follows from the above inequality and (B4) that
[[ve(e,t) — (o, )| < [|ve(e,tp + €) — (e, by + €)|| + Celloge| + Ce,
for t € (t, + €, tpt1 —€). Since u and v, satisfy the following stability results,
[u(-,81) = u(, s2)l| < Clsy =2, Jlve(s;81) = vl 82)[| < Clsy — sal,
we obtain
[[ve(e,t) — u(o, )| < ||ve(e,tp) —u(e, tp)[| + Celloge| + Ce,  t € [ty tp1a]-

Noting that the above inequality is true for all 0 < p < P, we obtain that for any
te[0,7],

[ve(e,t) — u(e, 1)

IN

|ve(e,0) — u(e,0)|| + Ce|loge| + Ce
= Ce|loge| + Ce.

To prove Theorem 3.1, what remains is to construct v¢,, 0 < p < P, satisfying
(B1)-(B4). We will concentrate on (t,,tp+1), one of the intervals in U;I::o(tpa tpt1).

Remark 3.2. Once again we point out that the main difficulty in using Lemma 2.1
is that the solution u may be discontinuous. This happens when u has shock dis-
continuities. If the solution u contains contact discontinuities only (i.e. rarefaction
waves), the solution is still continuous and Lemma 2.1 can be used directly. There-
fore, the construction of v. is to remove shock discontinuities and no efforts need
be made to remove the contact discontinuities. O

For ease of notation, we denote v, by ¥, in the remainder of this section.
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3.1. Zero shock. In this case, no shock occurs in the domain R X (¢, tp4+1). We
simply choose ¥, = u. Since there is no shock discontinuity for u, we have v, =
u € C(R X (tp,tp41)). It is straightforward to verify that this v, satisfies the
requirements (B1), (B3) and (B4). It is also obvious that g(z,t) in (3.3) equals
—€Ugy. Using Lemma 1.3 we can verify that this g satisfies (3.4). Therefore, the
requirement (B2) is also satisfied.

3.2. One shock. In this case, we assume that u is smooth in R X (¢, tp4+1), except
on © = X,,(¢). Here the function X,,(t) satisfies (2.5). As mentioned before,
Lemma 2.1 cannot be applied directly since u ¢ C(R x (tp,tp4+1)). In order to
overcome the difficulty, we introduce the following approximate solution:

(3.7)
@E(x,t)zu(x,t)—i—[v(e)(x—)( sutun) — H (2 — Xos u, )]

my Yy Uy m3 Uy Uy

We will verify that this 7. satisfies the requirements (B1)-(B4). First, we observe
that

Ue(Xom 4 0,8) = 0 (X — 0,8) = VI (O30t u) = VIO (0= 07h, 0y) = 0,

’ m? m Il m? m

which indicates that v € C(R X (tp,tp+1)). It is also easy to see that . —u — 0
as ¢ — Fo00, which implies that ve — v, — 0 as ¢ — +oo. Hence, (B1) is true. We
can also show that (B3) is true. Using Lemma 2.2 will give (B4). We now need to
show that v, satisfies (B2).

Proof of (B2). We denote V() (2 — X,,;u;t, u,)) by V), and H (x — Xmsut, )
by H,,. It follows from (2.11) that

(1), 1), (), = (), (), o
This, together with (0.1), gives

(EE)t + (f(ﬁe))m - E(ﬁe)mz = g(x,t), te (tpa tp-H) s

where
g(z,t) = I + I> — €ugg, Li=—(f(w)s— f (Vn(f)>$ + f(Ve)z
2= (V) i+ (V) — H (= Xonlt)s )
Notice that [H ( X (t);ut  uy)], = 0 for all x except on the curve x = X, (¢).
Away from x = X,,(t), we have

L= 7@ (ue+ (V) ) = s — (Vi) (V)
= (F@) = f@)ue+ (@) - (V) ().
= () (V) = Hon ) e+ £ (€2) (= Ha) (V)
— 14 @
where & and & are some intermediate values. For > X, (t), although there

are no shock curves across the interval (X,,,z), there may exist a finite number
of central rarefaction waves in the interval. Let x = Y;(¢), 1 <1 < L, denote left
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or right boundaries of the rarefaction waves for ¢t € (tp,tp+1). If > X, (¢) but
x # Yi(t),

uaaw:ugxm@+mo+§:@An@+mo—%oﬂw4u0+/‘um@¢mm
1

Xm
It follows from the above result that, for = > X,,(t),

(3.8)
[ug (2, 1)] < us(Xm(t) +0,1) |+Zlum ) £0,)| + [luzz (o, )]

Similarly, we can show that, for © < X,,(t),
(3.9)
ua (@, t)| < fug(Xom(t) — 0,¢ |+Z|um ) £0,8)| + [[uaz(e, )]

The above results and (2.10) lead to

1

11 (o) < Ce (w n(t) £0,0) +Z i (Yi(t) £ 0,0)] + s (o ,t>||> .
An application of Lemmas 1.1, 1.2 and 1.3 yields

tp+1—€ 1

/ 110 (o, 1) dt < Ce|log e + Ce.

tpte
Using the facts that [H (z — X (t); u;5,, up)], = 0, ac. and (V(9) <0, we have
(3.10) 112 (e, 1)]| < c/ lu— Hy, | - v<6>) dz.

For any = # X,,,(t), we can show that
|u(x,t) - Hm| S maﬁé |U$(Z + O,t)||$ - Xm(t>|'
ze

For x # X,,(t), using (3.8) and (3.9) yields

(1) = Hon| < (Jtt2 (Xn ()0, )]+ 3l (Vi) 0, 0)] + [z, 6)] ) | = Xin (1)
l
Hence, from (3.10) we have

1P (o, 0)] < c<|um( m<t>io,t>|+2|u$m<t>io,t>|+|um(-,t>|)
l

x /_Oo = X (1)) (Hm - V;;>)$ dz.

Using integration by parts and Lemma 2.2, we can show that the integral on the
right-hand side can be bounded by Ce. Further, using Lemmas 1.1, 1.2 and 1.3
gives

tp+1—€ 9
/ 11 (o, 1) dt < Ce|log e| + Ce.
tpte



VISCOSITY METHODS FOR CONSERVATION LAWS 515

We have therefore obtained an estimate for I;. An application of Lemmas 1.1 and
2.3 yields

tpt1—€
/ l2(e,t)||dt < Ce|loge| + Ce.
tp+e

Using the estimates for I; and Is, together with Lemma 1.3, we establish the
inequality (3.4). O

Remark 3.3. From the definition of g(z,t), we find that it is necessary to estimate
Uyy. Therefore, Lemma 1.3 is useful in obtaining our error estimates. |

3.3. Two shocks. In this case, we have two smooth shock curves, X,,(t) and
Xmt1(t), satisfying one of the following possibilities:

o (P1): X,11(t) > X (¢) for t € [tp, tpt+1], see Case H in Figure 1;

o (P2): X;pt1(t) > X (t) for t € [tp, tp+1) and Xy, (tpt1) = Xmt1(tp+1), see
Case D in Figure 1;

e (P3): there exists a time level ¢(1) € (t,,t,.1) such that there are two shock
waves for ¢ € (t,,t1), but the two shocks meet at t = t(»!) and form one
shock for ¢ € [tV ¢,,1), see Cases C and D in Figure 1.

For the first two possibilities, we introduce the following approximate solution:

(3.11) De(x,t) = u(z, t) + [V(E) (2 — X (£);ut,umy) — H (2 — X ()5 u), u‘)}

+ [V(E) (x - Xm+1(t);u7—;+1,u;l+l) - H (x - Xm+1(f);u7fl+17u;+1)} .

We can verify that o, satisfies the requirements (B1), (B3) and (B4). Again, we
will show that v, satisfies (B2).

Proof of (B2). We denote V() (x — X,,,();u},u;,) and H (z — X, (t); uit, u) by

’ m? m m? m

V' and H,,, respectively. It follows from (2.11) that
(1), 1 0), (), = (2), ()~ 2,
= (quie))u; Upy, + (Vﬁ))u; Uy, + (vai)rl)uzﬂ iy + (valéJ)rl)u;H U1

This, together with (0.1), gives
(Ve)t + (V) — €(Ve)zw = g(2,8),  tE (tp,tps1),
where
(3.12) 9(z,t) = I + I> — €uga,
= —f()e = (V) =1 (Vi) + 1@

I = (V,S)) L+ (V,5;>) - H(x - Xm(t);ujn,u,—n)
(Vi) e+ (VL) i

U1 U1

—H(:c - Xm+1(t);u;+1,u;+l).
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We only need to estimate ||I1]|; other terms on the right-hand side of (3.12) can be
handled by Lemmas 2.3, 1.1, 1.2 and 1.3. Observe that

L = f/(T’E) (um + (Vrgf)>$ + (Vn(f—%—l) ) - f/(u)uac

= (V) (i) = (Vi) (Vi)
= (&) (e —u)ug + £ (&) ( (6)> (Vm€)>m

+£"(&) (7= Vi) (Vi)
),

where &1, &2, {3 are some intermediate values. Similar to the proof of (3.8) and (3.9),
we have

(3.13) up(z£0,8)] < Jue(Xm £ 0,8)] + |tia(Xps1 £ 0,2)]
+ D [ua(Yi(t) £ 0,8)] + [tz (o, )],
l

for any (z,t) € R x (tp,tpt1), where x = Yj(¢), 1 <1 < L, denotes left or right
boundaries of (possible) rarefaction waves. This, together with Lemma 2.2 (more
precisely (2.10)), leads to

tp+1—€ 1
/ 119 (e, 1) ||dt < Ce|loge| + Ce.
tpte

Observe that
B14) 1P| < Clu=Hal (<) +CIViL = Hpa| (<)
= Ji+Js.

From (2.9) we have
[[J2(e, )] = C/ VL) = Honga (—Vn(f)>$dx

CBmi1 /OO exp <—ﬁm+1w) (—Vn(f)kdx

oo 2e

x

IN

= CBmnt1 / +/ ]
|/ 2= X1 (1)[<8(2) /2 |2 —Xom41(8)|>6(t)/2

o)\ [~
< COBm / —V©) dr+ex <— o )/ V) dx
! i |m—Xm+1|§6/2( >v: Pl Pm1ye 4e _ ( )

S Cﬁm-ﬁ-l -V (6(t>7u7_‘;7,7u1_n) - V (36( >7um7 m) +ﬁm€X < ﬁm-ﬁ-l ):| )
L 2¢ 2¢
Xm

(t). Tt follows

where B, = Uy, — Ut By = Upypq — ujv_z-i-l? 6(t) = Ximg1(t) —
from (2.9) that
v (St ) - v ()
2e 2e

<V (ﬁ;u;z,u;) —u;h, < B exp (—ﬁm%) :
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Consequently, we obtain

(3.15)

hh(%fﬂ<<7ﬁm+uin{exp<—%1nﬁgl>4—@q><—ﬁm+1§%2>}.

Consider the following function:

tpor —t
@0 = Xm+1(:) = X (t)’

t € [tp, tpsa]-

It is obvious that z(¢t) € C[tp,tpt1). For the first possibility, (P1), X,41(t) —
Xm(t) > 0 for all ¢ € [tp,t,11], which indicates that z € C[t,, tp+1]. For the second

possibility, (P2), we have u;} (tp11) = 1 (tp+1). It follows from the definition
(2.5) that

(3.16)

1
X (tp+1) = Xmy1(tp+1) = / F(€)0d0 (uy, (tps1) — ub (Epr1))
0
where ¢ is an intermediate value. Since X,,+1(tp+1) = X (tp+1), we have

0< Cr-;-f-l(tp-O-l) - C;z(tm—l) =lp+1 (a(u;l(tzwl)) - a(ujr_z-i-l(tp-‘-l)))
< C(u;z(tp-i-l) - ujr_z-ﬁ-l (tp+1))'

This and (3.16) lead to

Xon(tpr1) = Xy (tpy1) > C > 0.

From this and L’Hospital’s rule, we have

1
lim  z(t) = = : <
t—=tp+1—0 Xm(tp—O-l) - Xm+1(tp+1>
This indicates that z € C[t,, tp4+1]. Therefore, for both possibilities (P1) and (P2),
there exists a constant v > 0, such that |z(¢)| < v for all ¢ € [tp,tp41]. It follows
from the definition of z(¢) that

8(t) = Xpni1(t) = Xon(t) = Cltpr — 1), by <t <tpi1.

From this and (3.15), we have

| J2(e,0)] < Cﬁm+1ﬁm{ exp (—CBm41(tpr1 —t)/€) + exp (=ChBp(tpr1 — t)/€) }
This yields

tpt1
[ ety < ce
t

P

The estimate for J; is a little simpler than that for Js. It follows from the facts

max..x, ., @) [ue(z £0,0)||z = Xn(t)], if =< Xnypa(t),
07 if X 2 Xm+1(t),

W@U—HMS{
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that

(o)l =C [ fu ] (Vi) da

Xm,+1 ()
< C L(z£0.¢ — Xn®)| (~V©) d
< 0 _max | fulek0.0)] [ o= X000 (V) do
+C/ —V<f>) da
m+1
< _ _(_y(®
< Cz<§1fflt|umZi0t|/ |z |( ( Vo ))Id:c

+C(V (6(t) /€ uf,up,) — u&)

Using integration by parts and Lemma 2.2, we can show that the last integral can
be bounded by Ce. Similar to the proof for J,, we have

0<V (6()/eut,un) —ut < Buexp (—CBu(tps1 —t)/e).
These results, together with (3.13), yield

tpr1—e€
/ [|J1(e,8)||dt < Ce|loge| + Ce.
tpte

Therefore, for both possibilities (P1) and (P2), we have

lpt1—e€ 5
/ 11 (e, 1)||dt < C|loge| + Ce.
tpte

In a similar manner we can show that the above estimate holds also for I 1(3). Hence,

we have proved that in cases (P1) and (P2) the function @, given by (3.11) satisfied
the requirement (B2).

If the possibility (P3) is the case, namely there are two shock curves, X,,(t)
and X,,41(t), for t € (t,,t®V), and one shock, X,,(t), for t € (t®D t,.1), we
construct v¢ in the following way:

(3.17)
u(z,t) + v _mo )+ (Vn(;)r1 _ Hm+1> , it te (t,, D),
u(z,t) + VT$7,E) - H,), if te [t(p’l),tp+1).

Ve =

This case can be regarded as a combination of possibility (P2) analyzed above and
the one shock case analyzed in the last subsection. It is then not difficult to verify
that this 0. satisfies the requirements (B1)-(B4). |

3.4. More shocks. Assume that we have M shock curves X,,(t),1 < m < M for
t € (tp,t™V), where t®1) < ¢,,1. These shocks may emerge and there will be a

lesser number of shocks for ¢ € (t(P1) tp+1). Similar to the last two subsections, we
let

(3.18)
M
oelw,t) =u(w, )+ > (VOl@ = X (0w, ur,) = Hlw = X (00 03,))

for (z,t) € Rx (tp, t1). We found that it is straightforward to extend the method
of proof in the last subsection to show that the function o, given by (3.18) satisfies
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the requirements (B1)-(B4). It is found that the following estimates are particularly
useful:

M
(3.19) [[5c(0, ) — u(e, O < 3 V) = Holl < Ce;
m=1

M
(3:20) [ua (2 £ 0,8)] < S o (X (8) £ 0,8) + 3 uta (Vi(t) £ 0,)| + |1t (o,)
1

20 (se(or) - ) (),
(), ]+ 2 (a0 - 1) (w7)
m#k

< z(2 0,1 C - t -1
<y ax lua(z£0,)[Ce+ OBy exp (=CP(tyrr —1)/€)
+ 3 BuBid exP (~CBn(tpr = 1)/€) +exp (~Chiltyr —1)/e) |
m#k
for 1 < k < M, where B, = u,,, — u}, B = u;, — u). Here we have set Xo(t) =
—0Q, XM+1 (t) = Q.
For t € [t ,.,1), the number of shock curves is less than M and we may use

mathematical induction (based on the number of shock curves) to show that an
appropriate e can be found (cf. [20]). Therefore, Theorem 3.1 is proved. O

< H(u(o,t) — H;,

x

Remark 3.4. Under the present framework, the factor O(|log¢|) cannot be removed
from our results. We found the factor is due to the estimates for u, and .., see
Lemmas 1.1 to 1.3. In some special cases, these estimates can be improved so that
optimal convergence rates can be obtained. O

4. REMARKS ON SHARP ESTIMATE

In this section, we consider the case when the initial function ug satisfies the

following conditions:

e (C1): wp(z) is bounded and piecewise C%-smooth with a finite number of
discontinuous points ;,1 < i < T; 4g(7y; £0) exist and are finite; ug(y; —0) >
uo (i +0);

o (C2): iy € L'(R):;

o (C3):

lim a(ug(x)) = 0;

|| —o0

e (C4): a(up) has no decreasing inflection points, but may have a finite number

of increasing inflection points.

The assumption (C4) implies that there is no original shock generated after ¢ = 0.
The assumption (C1) implies that there is no central rarefaction waves formed at
t = 0. Therefore, only discontinuities are initial shocks and the interactions of the
initial shocks. Assume z = X (t) is a shock curve. Following Lemma 1.1, we can
show that

T
(4.1) /O lua (X (8) £ 0,)|dt < C,

T 1
(4'2) /0 Wcﬁ <C.
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We now use notations introduced in Section 1. The interval [0, T can be divided
into several subintervals: 0 = (9 < ¢ < ... < V) = T. In each interval
[t(™) (" +1)) there are a finite number of smooth curves z = x& )(t) satisfying

XMW < xM@),  m=1,---, M, —1.
From each point on z = X,(,? )(t), we can trace two characteristic lines back to ¢ = 0:
Xr(,ff)(t) =t 4+ a(uo(¢E))t. Using (1.29) and the assumption (C4) gives

1
— - <1+ , + , - ;
1+ a(uo(Q))t L+ a(uo(Gn))t 1+ a(uo(Goppr))t
for ¢, < (< ¢,y withm =0,---, M,, where we have set (j = —o0, Car, 41 = OO

It follows from (4.2) that the integral for the right-hand side functions over [0, T
can be bounded by a constant C'. Following the proof for Lemma 1.3 we can show
that

T
(4.3) / (o, D)l dt < C.

Using (4.1)—(4.3) and repeating the procedures in the last section yield the following
theorem.

Theorem 4.1. Let the flux f be strictly convex. Assume that the initial data ug
satisfies the requirements (C1)-(C4) stated above. If ve is the solution to (0.3) and
(0.4) and w is the solution to (0.1) and (0.2), then the following error estimate
holds:

(4.4) sup ||ve(e,t) —u(e,t)|| < C(T)e,
0<t<T

where C(T') is a constant independent of €.

It is easy to show that O(¢) convergence rate is the best possible one for viscosity
methods. The above result indicates that if the solution to (0.1) and (0.2) includes
neither central rarefaction waves nor spontaneous shocks, then viscosity methods
yield the optimal convergence rate.

5. RESULTS ON NONINCREASING INITIAL DATA

Throughout this section, ¢ denotes a positive constant independent of ¢ and e,
but with different values at different places. We consider a special case when the
initial function satisfies the following conditions:

e (D1): wug(x) is bounded, nonincreasing and piecewise C? smooth with a fi-
nite number of discontinuous points y1 < - -+ < 753 to(v; £ 0) exist and are
bounded;

e (D2): iip(z) does not change sign when |z| > A, with A a positive constant;

e (D3):

lim a(ug(x)) = 0;

|| — o0
e (D4): d(up) has no inflection points.

Since d(ug) does not change sign in each of its smooth domains, we obtain from
(D1) and (D3) that d(up) € L'(R). The assumption (D1) also indicates that
to(x £ 0) is bounded for |z| < A. Observe that

i(ug) = a” (uo)(tig)? + a' (ug)ilo,
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where a/(ug) = f”(uop) > a > 0. The above results yield that iy € L'(—A,A).
This, together with (D2) and (D3), imply that iy € L*(R).

The assumption (D1) also indicates that ug(y; — 0) > wuop(y; + 0). Since ug
is nonincreasing, it is known that there exists a time level T such that there is
only one shock after ¢ = 7. The solution is smooth away from this shock for
t > T*. From each point on the shock curve, we can trace two characteristic lines
X (t) = ¢* + aug(¢t)) back to t = 0. It is obvious that

(5.1) () <m, CH(t) > 1, T* <t < .
It follows from (D1) that

up(C7) = uo(11 = 0),  uo(Ch) Suo(yr +0),  TF<t< oo,
which leads to

(5.2) luo(¢™) — uo(¢H)| > uo(y1 — 0) — up(yr + 0) = constant > 0,
for T* <t < co. From (1.2), (1.4) and (5.2), we have

where we have used the fact a(ug) < 0 (due to (D1)). Since {~ < 0, we obtain that

(5.4) tlim ¢ (t) = —o0.
Moreover, from (D1), (D3) and (D4), we have
(5.5)

CL(’UJ()(C)) <0, C € (—00771)a and CL(UO(C)) >0, C € (’Yfa OO)

We need to prove the following results for some finite values 71,75 > T*:

(5.6) /Oo s (X () — 0, 8)]dt < c, /Oo lua (X (£) + 0, 8)|dt < c;

@
(5.7) / / [i0d (o) [t OO dcdt < e, / / [iod(u | OO acdt < ¢
T (1 + a(uo)t)? 1 Jer@ (T4 auo)t)?

<O il Jiio|
(5.8) dCdt<c dg“dt<c
T 1+ a(uo)t 1 Jere 1+ aluo)t

It follows from (5.4) that there exists a time level ¢ = T > T* such that (~ (t) <
—A for t > Ty. From (1.14) and (5.3), we obtain

69) [ @ -0 < e[ 1E @il
T1 Tl
< c(uo(—o0) — uo(¢™ (1)) < e,
where in the second inequality we have used the facts that (= < 0 and 1 (¢) < 0.
Hence the first inequality in (5.6) is proved. Further, using (5.5) gives

O (o)t B 1 1
L T st = T et S T At
It follows from (D2) and (D3) that
a0 (Q)] < lio(¢T)|  for ¢ € (=00,(7).
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The above two inequalities lead to
/C(t) |tod(uo)|t de < [40(¢7)|
—oo (LHaluo)t)® ™ = 1+ afuo(¢))t
This and (5.9) yield the first inequality in (5.7). Using (D2) and (D3) gives

= Jue (X (t) = 0,1)[-

¢ ()
/ liiold¢ = —ito(¢™),  for ¢> Ty,

— 00

This and (5.5) yield

R 1] o(¢)
/_oo 1+ a(uo)tdc 1 a(uo(¢™))t [ua (X () = 0,2)] .

Consequently, the first inequality in (5.8) is proved. The second inequalities in
(5.6)—(5.8) can be proved in a similar way.

Let T = max{71,T>}. Using (5.6)—(5.8) and following the proofs for Lemmas
1.1 and 1.3, we can show that

(5.10) /;o lua (X (£) £ 0, 8)|dt < c, /TOO et (o, )|t < c.

Repeating the proof in Section 3.1, we can obtain
(5.11)
[ve(0,t) —u(e,t)]| < [[ve(e,T) —u(e,T)||+ce,  te€[T,00),

where ¢ is independent of ¢ and e. Since the conditions (C1)—(C4) include (D1)-
(D4), Theorem 4.1 implies that

(5.12) [lve(o,t) — u(e, )| < C(T)e, te[0,T].
Combining (5.11) and (5.12) gives the following theorem.

Theorem 5.1. Let the flux f be strictly convex. Assume that the initial data ug
satisfies the requirements (D1)-(D4) stated above. If ve is the solution to (0.3) and
(0.4) and w is the solution to (0.1) and (0.2), then the following error estimate
holds:

(5.13) sup [|ve(e,t) — u(e,t)[| < ce,
0<t<o0

where ¢ is a constant independent of €.

6. GENERALIZATIONS

In this section, we will briefly mention two possible generalizations. The first
one is a straightforward extension. The ideas in this paper can be applied to a more
general viscosity equation of the form

(6.1) (ve)t + f(ve)s = €(B(ve)Ve) g

where B(u) > 0 for all u € R and B € C*(R). We only need to change ® defined
by (2.7) to

(6.2) (w5, ) = [f () = flug,) = X (u = uy,)]/ Blu).
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With this definition of ®, it can be shown that the corresponding Vn(f) =
V(= X, (t); ut, u) satisfies
(6.3)

(i), £ (i), e (B (i) Vi), = (i) o+ (V00)_
Furthermore, the stability lemma, i.e. Lemma 2.1, can be modified to give an
inequality similar to (2.2). It is then straightforward to extend our results and
proofs in Sections 3 to 5 to the solution of (6.1).

The second extension is concerned with finite difference approximations for the
hyperbolic conservation laws (0.1). We only point out some possible results, and
their proofs could be very complicated. As mentioned in the first section that vis-
cosity methods and monotone difference schemes share some common properties
when they are applied to approximate solutions to hyperbolic conservation laws,
it is expected that Theorem 3.1 can be extended to some monotone difference
schemes. More precisely, assuming that ua.(x,t) are solutions of monotone dif-
ference schemes consistent with the equation (0.1) and the initial condition (0.2),
and assuming that wug satisfies the conditions stated in Theorem 3.1, we expect the
following estimate:

sup_[ua(e,t) = u(s,t)| < C(T)(Ac|log Aa| + Ax),
0<t<T
where Ax is the discrete meshsize in space and C(T') is a constant independent of
Azx. Similar extensions for Theorems 4.1 and 5.1 are also expected to be true. For
decreasing piecewise constant initial data, a rigorous analysis, based on Jennings’
traveling wave results [8], shows that a uniform error bound similar to that in
Theorem 5.1 holds for strictly monotone difference schemes [20]. However, for
piecewise smooth solutions, this extension could be quite difficult.

APPENDIX A.

Proof of Lemma 2.2. The entropy solution u of (0.1) and (0.2) satisfies |u| <
luoll Lo (r)- We let

(A1) 8= max  f"(u).

[u|<|luoll Loo (r)

From (0.5) and (A.1) we have o < f” < 3. We observe that
(A2) D (u;

U )

w;ut
1 1
[/ f(Ou+ (1 —0)u,,)do — / f(Out + (1 —0)u,,)dd| (u—u,,)
0 0

/0 £ )00 (u — u)(u — ),

where u* is some intermediate value. Since f” > a > 0, it can be obtained from
(2.6), (2.7) and (A.2) that V(—oo;ul,u,) = u,,, V(ocojul,u,) = ut. It is easy

to see that Ve = ®(V;ut, u;,) < 0, which indicates that V is a decreasing function
with respect to . From (A.2), we have

(A.3)

S0 — ) ) < BVl ) < Sl — ) = ug).

N | =
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This together with (2.6) and (2.7) imply that for ¢ < 0 (in this case V' > 2(u} +u;,))

2 1 u- —V 2 1 u- —V
=z I | Ym ot us) < In | m .
Oéuy_n—u;zn[\/—um}q U Um) ﬂum—u;zn[‘/—u;;]

Therefore we have

Via¢/2uf, u,) SV S V(BC/2ufuy), ¢ <0,

where
(G = o Ol L — )}

It follows from the above results that, for ( <0,
(A4) VG s ) = ] < (g, — ) explad(uy, —up)/2}-
Similarly, we can show that

V(BC/2ufy up) <V S V(al/2uh,uy), €20,
which gives that, for ( > 0,
(A.5) V(G ) = | < (g, — ) exp{—aq(u,, —uy,)/2}.
It follows from (A.4) and (A.5) that

— 4
(A.6) V(05 s ) = H (@5, )| < —
Notice that H(z — Xp;ut,u,,) = H((x — Xm)/6ut, u,,). Using integration by
substitution and (A.6) gives the inequality (2.10). O

Proof of Lemma 2.5. Differentiating (2.6) with respect to the parameter v, gives

V. 1 1 /V (®(usust s up))
1

0 — 'U«m
(I)(Vv uma UTTQ) 2 P ( (um + Um) uTJ’T_lv um) (uj;,-ﬁ-u:n) [‘b(u, u’TJ’T_lv um)]2

2

We obtain from the above equation that

1 O(Viut u)
A. p—1=—c m> Y
A7, 1= 2@ (3 (uih + um); Wi, um)
_ v (@(Uvuﬁwu )) + +((I)(u ;‘,:”U;L))u
TR Vi u.
+@(V;u,,, u,,) bty 0 (mu%u’n)] d
Direct calculation using (2.7) and (2.5) gives
q)u$ + o,
= (X (w—ug,) + f'(u) =
"(uh) (u)f —u,, ul) — flur ult) — flur
- PO ) =) I 4 o - L4505
"uf Y ut —u) — (flul) — flu,
= _f(m)(m (u:_;)_u(:f;m) f( m))(u_u )+f() f(u:,_l)

- _@(u —ut) + () (u —uyh),
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where u,}, < (1,(2 < u,,. Therefore, we have obtained that |® 1 +®,| < Blu—u},],
where 3 is given in (A.1). For ¢ > 0, we have v, <V < Z(uf, +up,). From (A.7)
and (A.3), we have

Viz, = 1
V —uf v 1
< C’M—FCW—um(u;—u;)/ — ——du
um — it T — i (um — )
<

[V —uf | ( (%(%—%)))
C——|1+In(=——F ,
Um — U . vV —uh

where C' is some constant depending only on « and 3. Since z(1 + In(A/x)) is an
increasing function for 0 < z < A, we obtain from (2.9) that

/OOO Vi (Gt ug) — 1] dC

P C/ o~ (um—ut ) /2 {1 I <%e<um—u;>c/2>} i< ¢
0

In a similar way we obtain that

1 O(V:ut . u= \4 P u;u:{l,u; -
= - 4(_ 7uyiaum_')- _ + <I>(V7uj7'“u_)/ ( ( v _))Um du,
um 29 (§(Um + Um)§ Um,, um) L (uh+um) [(I)(uv Um,, um)]2

which also gives

/ V- (Gt um) de < —F .
0 " u

m — Um

Combining the above two inequalities yields

/OO '(V(E)> (@ ugg, ug g, + (V(€)> (@, ug)ig, — H (24, 4,,) | do
0 Um

= / Vs (Gt up i), + V- (Guyupy Vi, — H (G, )| dC
0

|| + [t |
3

< (e
u;@—u;,‘}

where we have used the change of variable ( = z/e. It can be verified that
i) = | (K = () ) 2 (Xom £ 0,8)] < Clih, = i o (Xo 0,8,
The above results lead to
/000 (V(E))u+ (w;ut u )t + (V(e))M (st u Y, — H ($;1'L;;,1l;1) dx

< Ce(|u$(Xm +0,8)] + |up(Xm — 0, t)|).

A similar estimate holds for the integral with the same integrand over (—oo,0).
This completes the proof of the lemma. O
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