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1. INTRODUCTION

We consider the initial value problem for the non-homogeneous scalar
conservation law

(1.1 Ou+0,.f(u)+g(u)=0 (x,t)eRxR*
subject to the piecewise smooth initial condition

1.2) u(x, 0) = uy(x), x eR,

where f and g are smooth, the flux f is strictly convex
(1.3) f"=y>0,

and g satisfies g(0) =0 and a Lipschitz condition with a Lipschitz constant
L(L>0),i.e.,

(1.4 lg() —g(v)| < L fu—v.

In general, the problem (1.1)-(1.2) does not possess a global smooth
solution even if the initial value is C* smooth. The structure of entropy
solutions has been studied by many authors, e.g., Dafermos [2], Lax [7],
Oleinik [10], and Schaeffer [ 13]. The entropy solutions consisting of finite
number of shock or rarefaction discontinuities form an important solution
class. They are the only solutions that can be computed numerically.
Therefore, it is useful to study the solution structure, and in particular to
identify the initial conditions for which a finite number of shock curves is
generated. The first result concerning the size of the shock set was due to
Oleinik. In the special case g =0, there is a connection between (1.1) and
the Hamilton—Jacobi equation which induces an explicit representation of
solutions. Using this representation, Oleinik [10, 11] shows that solutions
of (1.1) with g=0 are continuous except on the union of an at most
countable shock set. Analogous results were subsequently established by
DiPerna [3] for solutions of homogeneous, genuinely nonlinear, systems of
hyperbolic conservation laws constructed by Glimm’s scheme [4]. These
results, however, still allows a very complicated structure such as an
everywhere dense shock set. Dafermos [2] has shown that in case that both
the (convex) flux and the initial condition are infinitely smooth the solution
is C* almost everywhere apart from the shock set which must be closed.
Thus, the shock set cannot be everywhere dense but shocks may still
accumulate. Schaeffer [13] proved that if f e C* satisfies (1.3) and u,
satisfies certain conditions, then the shock set is finite. However, the con-
ditions for the initial data are so abstract that in practice we are unable to
verify them.
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For homogeneous scalar conservation laws, Tadmor and Tassa [ 14] and
Li and Wang [8] addressed the matter regarding the number of shock
curves. It was shown in [ 14] that if the initial speed has a finite number of
decreasing inflection points then it bounds the number of future shock dis-
continuities. This gives a simple method to bound the shock set. In this
work, we will address the same question for the non-homogeneous conser-
vation laws. We first study the mechanism of shock generation for non-
homogeneous conservation laws. Then we obtain a formulation to deter-
mine the size of the shock set. The proof of our results is based on two
ingredients: (i) the generalized characteristics and (ii) the envelope of the
characteristic curves.

The second objective of this work is to study the global properties of the
piecewise smooth solutions to the non-homogeneous conservation laws.
These properties play important role in obtaining the optimal rate of
L'-convergence for several approximation methods, such as monotone
schemes, relaxation approximations [9, 5] and viscosity methods. In the
homogeneous case, Tang and Teng [ 15] obtained similar global properties
which enable them to obtain the first-order L'-convergence rate for the
viscosity method. Generally speaking, the L'-convergence rate of order
0(\/E) for the several approximation methods is the best possible for
u, € BV; see, e.g., [6, 16, 12], but for convex conservation laws whose
entropy solution consists of finitely many discontinuities the L'-error is
bounded by O(¢) or O(e |In g|), see e.g., [15, 17, 18]. In obtaining the latter
result, some global estimates on derivatives of the piecewise smooth solu-
tions are essential. Teng [17] extended the main ideas of [15] to treat the
relaxation approximations [5] and established similar results on the
optimal convergence rate. In this work, we will establish corresponding
global properties for non-homogeneous conservation law (1.1). The first-
order L'-convergence rate for various approximations to the non-homo-
geneous conservation laws will be reported elsewhere. We noticed that the
extension is not trivial due to the non-constant property of u along classical
characteristics. Roughly speaking, the results we will prove are that along
the generalized characteristic x = X(¢)

f lu,(X(£)£0, £)] dt < C = |In J)
[0, TI\I(9)

[ e, ey de < C i J]
[0, TI\1(9)

j[o TI\I() e, (-, DI 21wy d7 < C [In I
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provided ¢ > 0 is sufficiently small, where I(d) consists of finitely many
subintervals in [0,7] and satisfies meas(/(d)) = O(d). The above esti-
mates, together with the standard L'-contraction lemma and the traveling
wave results, may lead to the first-order L'-convergence rate for various
approximations to conservation laws.

2. GENERATION OF SHOCK WAVES

We discuss the generation of shock waves for non-homogeneous scalar
conservation laws

2.1 Ou+0,f(u)+g(u)=0 (x,1) e RxR™
2.2) u(x, 0) = uy(x) xeR,

with convex flux f and Lipschitz continuous source term g. Let X (¢; {) be
(classical) characteristic, i.e., the solution of following equation,

X _ oo
- = a(U (8 1,(0)))
X0 =¢,

where a(u) = f'(u) and U(z; &) is the solution of the following equation

au(; &) )
24) 5~ suEd)

U0; &) =¢.

Since g(u) is a Lipschitz continuous function, U(-; &) exists on [0, o0) for
any £ € (—oo, o0). Therefore, it follows from (2.3) that X(-;{) also exists
on [0, o0). It is known that X (¢; {) is the characteristic drawn from ({, 0),
and along this characteristic the solution to the non-homogeneous problem
(2.1)—(2.2) satisfies

u(X(t;0), 1) =U(t; uy ()

as long as u(x, t) is continuous on x = X (¢; {).
It follows from (2.4) that

UGt 1(0) = () +[ —(U(w u6(0))) de
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Differentiating the above equation with respect to { gives

au(t; uy(9) _

U
)0+ [ g uon TR a:

d¢

which leads to

du(t; uy(9)) _

e9) D) i exp{ [~ U w0 de .

On the other hand, it follows from (2.3) that
2.6) X(6:0=C+] aU u(0) dr

which yields

oxX ()
74

AU (@ Q) .

Q.7 e

= 1+] dUE O

Remark 2.1. Throughout this paper the derivatives of u,({) are
referered to as smooth points of u,.

The following definitions are due to Dafermos in [2].

DEerFINiTION 2.1. A Lipschitz continuous curve x = £(¢), defined on an
interval of [0, 00), is called a generalized characteristic if for almost all ¢ in
the interval

28 ¢'(1) e La(u((D) +, 1)), a(u((H) —, 1) ].

DrerFINtTION 2.2. A Lipschitz continuous curve x=#(¢) defined on
[, o0) is called a shock if

29 a(u(n(t)—, 1)) > a(u(n(t) +, 1))

fun@®+, D)~ flubq@®)—, 1)

(210) 1O = D+ ) —uln ()= 1)
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FIG. 1. Illustration of shock generation. Thin lines are classical characteristics
x = X(t, {), a thick solid line is a shock curve, and (&, ) is shock generation point.

It is shown in [2] that the generalized characteristics must propagate
either at classical characteristic speed or at shock speed. More precisely, let
x = &(¢) be a characteristic. Then for ¢ > 0

@.11)
a(u(é()+, 1)) it w@)+,0)=ul@)—,1)

O =1 fE®)+, )= f W& -, 1)
u@(O+, —u&()—, 1)

if uw(()+,1)>u(l(t)—,1).

DerFmNITION 2.3. A point (X, F) € (—o0, 00) X (0, 00) with X = #(7) is called
a shock generation point if the (unique) forward generalized characteristic
through (X%, 7) is a shock, while every backward generalized characteristic
through (%, 7) is classical characteristic.

A typical case of the shock generation point is shown in Fig. 1.
Let (x({), t({)) be the envelope of the characteristic curves x = X (z; {).
From the theory of geometry we know that (x({), #({)) must satisfy

x=X(0)
2.12) X0 _
o
Therefore, #({) satisfies X,(¢; {) = 0. Using (2.7) gives
@13 1+ oW won FELD dr o
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We further use (2.5) to obtain

@14 1+ [ W N exp{ [ g s uON ds =0,

Notice that a’ is always positive and hence the integrand above is always
positive. Therefore a necessary condition for (2.14) is u4({) < 0.

2.1. Size of the Shock Set

We now state a theorem concerning the number of shock curves in the
entropy solution of (1.1) and (1.2); its proof mainly follows the work of
Dafermos [2].

THEOREM 2.1.  Let u be the entropy solution of the non-homogeneous
convex conservation laws, subject to the bounded and piecewise C" initial data
uy. Let (x(0), t({)) be the envelope of the characteristic curves x = X(¢; {)
defined by (2.3)(2.4). Then the number of disjoint shock curves is equal to
or less than the number of critical points of #({) plus the number of nega-
tive jumps of u,({).

Proof. It easy to show that if the initial #,(x) has a negative jump at a
point X (i.e. uy(¥x—0) > uy(x+0)), then a shock curve starts from (%, 0).
Therefore the number of initial shock equals to the number of negative
jumps of u,.

We next consider the number of shock generation points. Assume (X, )
be a shock generation point as indicated in Fig. 1. It follows from Lemmas
5.2, 5.6, and 5.7 of Dafermos [2] that (X, 7) is located on an envelope
(x(0), t({)) of the (classical) characteristics x = X(¢;{) and the shock
generation point 7 is a critical point of #({). Therefore the number of newly
generated shock curves is less or equal to the number of critical points of
t({). This completes the proof of this theorem. |

It is known that a necessary condition for a critical point of #({) is

dn) _

(2.15) v

0.

Also, it follows from (2.13) that

d(0) da(U(z; () | (® d’a(U(z; uy(0)))

t
ac dc 0 ac’ dr=0.

(2.16)

Combining (2.15), (2.16), and Theorem 2.1 gives the following result.
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CoROLLARY 2.1. Let t({) be defined implicitly by

2.17) 1+j0’(0 %;(}(év)))d'r:&
If the following equation
2.18) r«) d—za(USézu oOD 4 _ g

has a finite number of zero points for {, then the entropy solution u has only a
finite number of disjoint shock curves.

2.2. An Application of Theorem 2.1

We consider a special case where the source term is linear, namely
g(u) = Lu. In this case, (2.5) yields

U(t; u({)) = uy({) exp{—Lt}.
Using this result, we obtain from (2.17) that

us(§)
Luy()

(2.19) 1- [a(uy(0) e™D) —a(us(£))]1 =0.

Similarly, we obtain from (2.18) that

up(£) u5(0)

NG

Q20) L (Ol () e O) —a ()] +

COROLLARY 2.2. Consider the nonhomogeneous conservation law (2.1)—
(2.2) with linear source, i.e. g(u) = Lu. If (2.20) has finite number of zero
points for {, then the entropy solution of (2.1)—~(2.2) has only a finite number
of disjoint shock curves.

Taking limit of (2.20) as L — 0 yields

uy(§) d’
——————————————————————— — 0 = 0'
() @ dgz )

Thus for the case of L =0, i.e., homogeneous conservation laws, we have
derived the results similar to those obtained by Tadmor and Tassa [14]
and by Li and Wang [ 8]. Namely, if the initial speed has a finite number of
decreasing inflection points then it bounds the number of future shock
discontinuities.
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3. SOLUTION STRUCTURE

As indicated in Theorem 2.1 if #({) has finitely many critical points then
the entropy solution of (2.1)~(2.2) consists of a finite number of smooth
pieces and the number of disjoint shock curves is less than or equals to the
number of critical points of #({). More precisely, we assume that there
exists 0 =17, <t; < --- <tp <oo such that in each time interval (¢,_,,1,),
there are finite number of smooth curves x=XY""(t), m=1,2,..,M,_,
satisfying

(Pl) Forte(tpflstp)’
XPO<xpn,  m=1..M, -1

In other words, these curves do not cross each other in the interval
te(t, 1, t,).

(P,) At time ¢ =¢,, there are two possibilities. The first one is that at
least two curves will meet each other. Namely, there exists an m such that

X0, 4+0) = X0 (r, —0);
see Fig. 2c. The second possibility is that a new shock X (P (t) is generated

starting from ¢ = #,; see Fig. 2d.

(P;) The solution u(x, t) is smooth everywhere except on the finitely
many smooth curves x = X 7~V (z).

(Py) Let uf, :=u(X¥ "(1)+0,7) be the right-hand and left-hand
limits along x = X~ V(¢). Then u% ,, satisfy either shock wave conditions,

- +
up,m>up,m
+ _
(-1 S g m)— Sy m)
X = e
Upm —Upm

or weak discontinuous conditions,

;mzu;mzz up,ma Xgnpil)(t)zf/(up,m)

ux(XEf_l)(t)_Oa t) # ux(Xgrf,_l)(t)-i_Os t)

u

where X(f) =dX(¢)/dt. In the first case, x=X?"V(¢) is called a shock
curve (Fig. 2b), and in the second case it is called a weak discontinuous curve
(Fig. 2a);

(P;) Each shock X V() continues to the next time interval
(t,,t,41), with a possibility that it collides with another shock curve

(Fig. 2¢), and at the time interval (¢, 0c0) there exists at most one shock
curve X9 (¢).
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FIG. 2. Structures of piecewise smooth solution: (a) Central rarefaction wave; (b) Shock
curve; (c) Interacting shock curves; (d) New formed shock curve.

The piecewise smooth entropy solution is a finite combination of the
cases discussed above. In obtaining global estimates, we only need to
consider the cases (a)—(d) plotted in Fig. 2.

4. GLOBAL ESTIMATES

In this section, we will establish some global estimate for the derivatives
of the piecewise-smooth entropy solution along generalized characteristics,
especially along shock waves. These estimates play an important role in
theoretical and numerical analysis for conservation laws with source terms.
For homogeneous conservation laws the corresponding estimates were
obtained in [15, 17]. In this section, they will be extended to the non-
homogeneous case. The applications of these global estimates will be
reported elsewhere.

In order to obtain the main results in this section, we need the following
lemma which gives some estimates on U(z; {) defined by (2.4).

LemMma 4.1. Let U(t; &) be the solution of (2.4). Then the following
estimates hold:
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.1 €] exp{—Lt} <|U(t; &) < €] exp{Lt};
4.2) exp{—Lt} < %té’é) <exp{Lt};
4.3) % < Gyt exp{2Lt};

U(r; &) -U(1; &)
U, &)-U¢)
te[0,1],

@ ew(-L0-0)<| <exp{L—1)},

where L is the Lipschitz constant for g.

The lemma follows easily from (2.4) and the Lipschitz continuity
assumption on g.

THEOREM 4.1. Let u be the entropy solution of the non-homogeneous
convex conservation laws, subject to the bounded and piecewise C* initial data
uy, and x = X(t) be a generalized characteristic. If t({) defined by (2.17) has
finite number of critical points, then for sufficiently small 6 > 0,

(1) If (X(¥),7) is a shock generation point with >0, then for any
T>t

4.5) | (X(2) 10, 1) dt < C(T) |In 6|+ C(T);

J[o, TI\[r—0, r+0]

(2) IfX(0) is a discontinuous point of uy(x) with positive jump, then for
any T >0

(4.6) f lu (X(£) +0, £)| dt < C(T) |In 8|+ C(T);
[6,T]
(3) Otherwise
@.7) j lu, (X(£)£0, £)| dt < C(T).
[0,7]

Proof. It follows from the assumptions above and Theorem 2.1 that the
entropy solution u is piecewise smooth with finitely many discontinuities.
In the first case, if (X(7),7) is a shock generation point, then the
generalized characteristic x = X(#) defined on (7, o0) is a shock curve. Thus
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we can trace two classical characteristic lines from each side of X(¢) for
te (£, T) backward to ¢ =0. The intersection points of two characteristic
lines with =0 are {~(X(z),#) and (*(X(¢),t), which satisfy that for
f<t<T

4.8 XD, 1) > (X@), ), X(@) =Xt (H(X(@), 1))
The characteristic relation gives
(4.9) u(X() 10, 1) = u(X(#;£*) 10, 1) = U(t; 4, ({F)),

where (X, U) are the solution of (2.3) and (2.4). Differentiating both side
of (4.8) with respect to ¢ gives

4;i=X’(I.‘)—a(U(f; %(*))) ¢t
X,(; 05 ’ '

_dlH(X(2), 1)
N dt ’

or equivalently

1 &
S XG0 X0 —auX(1)£0, 1)

(4.10) 0

where the first inequality is due to the facts that (i) {(¢) is decreasing and
{*(¢) is increasing and (ii) the entropy condition a(u(X—0, t)) > X'(¢) >
a(u(X+0, 7)). Observe that

X' (1) —a(u(X(t)+0, 1)) = Ll a(@ut+(1—0) u™) do—a(u®)
@.11) = [ 176 0 o),

where u* =u(X(¢)+0, ) and u} denote some intermediate value. There-
fore, we have

“.12) X' (1) —a(u(X() £0, )| > 2 u* —u"),

where y given by (1.3) is the constant related to the convexity of the flux
function. On the other hand, it follows from (2.3) that

X(50)=X(60) =G =0 = [ S @)U (@) =UE u(() dr.
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The above result, with the aid of (4.4), leads to

Lt_l

(1 6) = X (1) = (G = ) < B 18 o(6)) = Ut oG

or equivalently

U5 1(E0) = U (@)1 > X060 =X 86) =G =0l oy -

where

F,= @) >0.

[l < ""‘0"00

Substituting {* and {~ into the above inequality, on account of (4.8) and
(4.9), gives

. .. L
(4.13) [ut—u"| == |m-
Combining (4.10), (4.12), and (4.13) gives
1 &
%o D=

Since {~ is decreasing and {™ is increasing, we have
(=<0

and therefore

1 (=
4.14) 0< 7 AR C(T)€+ =

Differentiating both side of the second identity in (4.9) with respect to {*
gives

for 7<t<T.

U (t; u(£F)) up(£F)
X (t; (%)

It follows from (4.2), an estimate for U, that

u (X()£0, 1) =

ol exp{Le}

@19 XO£0,0] <

for 7<t<T,
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where
luolle := max { sup [up(x)[}.
1=0,1,...,L xeQ7r+1)
Here y, (I =1, ..., L) are discontinuous points of u,, y, = —oo0 and y, ,; = c0.

It follows from (4.14) and (4.15) that

(4.16) J:-é u, (X(£) %0, £)| dt < C(T) 1n< {(T)—-{(T) >

(HF+0)—-((F+0)

where (*(¢) := (¥(X(?), ). Now let us estimate {*(¢)—{ (). We need to
show that

(4.17) G-z« —-1  for 1e[f,T],

where ¢(7T') is a positive constant. Since (X(7),7) is a shock generation
point, as indicated by Theorem 2.1 that

0X(7; )

(4.18) %

=0 for (e[l (F+0),(H(F+0)].

Here, we only consider the case when { = {~(F+0) = {*(7+0). For the case
of {7(F+0) <{*(7+0), a centered compression wave, the proof is similar
to the center rarefaction wave; cf. the proof of (4.6). Using the mean value
theorem and the equality (4.19) gives

OX(5: (%) _0X(5:0%) X D)

oC oC oC
L X(50Y) ox(6D) | 0X(6T) OX(E D)
“ T o«
R4 °X(7*0)
R Lot

0<

(4.19)

=D +—7"(@-0,

where 7* and (% denote some intermediate values. It follows from (2.13)
that

X (T, 0)
oc

du(z, uo(C))

(4.20) 0= e

= 1+j a'(U(z, uy(0)))
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Since a’(u) = f"(u) > 0 and

dU(T;i—zf"(C_)) = up(0) exp {—L: g'U(s, uy(0))) ds} for ze[0,7],

we conclude from (4.20) that
4.21) uy(8) <0.
It follows from (2.7) , an expression for X, and the above inequality that

XD 0 w@ i oo ([ £ W, w0 a5}

(4.22) < yuo(0) exp{—LT}

O°X(%.0%)

du(z, ”0(5*))}2
a¢*

— L’ {a”(U(T; uy(£*))) [ d¢

U, uo(c'*))} "

(423) +a’(U(T: uO(C_*))) dCZ

Substituting

dU(z, uy()) _ 0U(z, uy(0)) ,
dc = o¢ uo(0)

d*U(t, up(0)) _ 0°U(z,up(0)) , o,
dCZ = agz uO(C) +

oU(z, uy(0))
— uo(0)

into Eq. (4.23) and using estimates (4.2) and (4.3) give

O’X(5;{*)
o’

This, together with (4.19) and (4.22), yields

(4.24)

<C(T).

C(T) K5O ~{l = —yup(O(t 1) exp{~LT} >0  for te(@T].

The above estimate is (4.17), with ¢(T) = = —yuy({) exp{—LT}/C(T) > 0.
Substituting (4.17) into (4.16) yields

(4.25) ITM lu, (X(£)£0, )| dt < C(T) In <TT_f > for 0<d<<1.

The proof for §° [u,(X(¢) 0, ¢)| dt is similar to that of |7, ; |u,(X(¢)£0, 7)|
dt. The only difference is that X(z) for ¢ € [0, 7) is a classical characteristic
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and u(x, t) is a classical solution at the neighborhood of X(¢). The estimate
takes the following form

(4.26) LH lu, (X(¢)+0, )| dt < C(T) In <§> for 0<d<<1.

We omit the detail proof here. Combining (4.25) and (4.26) leads to the
conclusion (4.5).

We now consider the second case; i.e., X(0) is a discontinuous point of
Uy(x), with 2,(X(0)—0) <uy(X(0)+0). In this case there is no shock
generation point along X(¢) for ¢ € [0, c0) and thus «,(X(z)+0, 7) is a con-
tinuous function of ¢ for ¢ € (0, oc0). Therefore we only need to prove (4.6)
for some small T > 0. Since the entropy solution u(x, ¢) is piecewise smooth
with only finitely many discontinuous curves, the following classical
characteristic relationship holds for 0 < ¢ < 7', with some 7" > 0,

X(?) = X(¢; w(X(+0), +0))
u(X(2), t) = U(t; u(X(+0), +0)),

where u(X(+0), +0) € [1,(X(0)—0), ©4,(X(0)+0)] and (X, U) satisfy

axwe) o
w == a(U(0)
X(0; &) =X(0)
and
s
) = —g(U(5 )

UM0;)=¢  Celuy(X(0)—0), (X (0)+0)].

Therefore, we have

U:(t; &)
X (1; &)

It is known from (4.27) and (4.28) that

for 0<t<T.

(4.29) u (X(2), t) =

& = u(X(+0), +0)

Ui &) =exp - [ ¢ (s, ) e}

X(t:0) = [ ¢(U(r, &) Uw: &) dr.
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Therefore we obtain
[U:(t; )| <exp{LT},  |X:(t; &)=yt exp{—LT}.

The above estimates, together with (4.29), yield

|, (X(0), )| <

exp{y#]’} for 0<t<T.

The desired result (4.6) follows from the above inequality.

In the rest of the cases, v, (X(#)+0, ) are continuous with respect to ¢ on
[0, o0). Therefore (4.7) is established directly. Hence the proof of Theorem
4.1 is complete. ||

In what follows we will use L'-norm for the derivatives of u, for example
!|uxx( < Dlliwys (-, 07 L'®) apd so on, Where the in.tegration.in the. norm
is to be understood as piecewise integration excluding the discontinuous
points of the derivatives.

THEOREM 4.2. Let {(X;,7,)}{ with T,<T,,, be the shock generation
points and assume that u,(x) has compact support.

(1) If at t =0 there are some starting center rarefaction points for the
entropy solution u(x, t), then for any T >,

(4.30) (-, Dl wy d7 < C |In d

J‘[5, TI\S(9)

(431 e (-, 7)1y dT < C [In 4

J[5, T1\S(9)
provided that ¢ is sufficiently small, where
J
S@):=) [[;—9,F+0].
j=1
If an interval [, T'] does not include any t, (j=1, ..., J) and 0, then

(432) J[lc T] “uxx( T T)"LI(R) dt <C

(4.33) Jo gy Mo DYy dr < C.
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(2) If at t=0 there is no center rarefaction point for the entropy
solution u(x, t), then for any T > T,

(4.34) (- Dl wy d7 < C |In d

I[0, TI\S(9)

(4.35) (-, ©)*liwy d7 < C [In d)

f[O, TI\S(9)

provided that 6 is sufficiently small. If an interval [0, T] does not include any
L (j=1,...,J), then

(4.36) f[o 7] s (- DMy dz < C

(.37) Joo g W Dy A < C.

Proof. Here we only prove (4.31)—(4.34); the estimates (4.35)—(4.38) can
be proved in a similar way. Let x=X;(¢) for 1e€[0,0) be generalized
characteristic passing through (X;,7;) for j=1,...,J, respectively. From
each point (x, t) we can draw a characteristic line backward to ¢ =0 and
the intersection point is {(x, ¢), which satisfies

x=X(0) and  u(x, ) =U(t, u(0)).

Since {(x,?) is an increasing function of x, we have from the above
equations

Xélgx
XG0~ T TR
1
X (5:0)
(439) 60 = U5 ()W) £+ Uslts @) (0) 410 €.0)

X, 1
— U ” U " __ /i .

Since {(X;, f])}{ are the shock generation points, X,(¢; {(x, t)) =0 at these
points. From (4.39) we know that u,,(x, ) becomes infinity at {(%;,7;)}7.
Therefore, u,,(x, t) will not change its signs at some of their neighborhood,
which are denoted by

L(x, )=

(4.38)
u,(x, 1) = Us(t; uy(0)) uo(0)

o; :={(x, 1) | Xp(2) —h < x <X (2)+h [ —h<t<T+h}
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with some 4 > 0, and then

(4.40) lu (x, )| <C(T) for (x, t)e.Q(T)\'LJ) ;,

where
QT):=(—00,00)x[0,T].

We first divide the integration into two parts

[ latee -, Dl ey o
[0, TI\S()

<” , |uxx|dxdt+H , lu,| dx dt
QT)\Uj-; ; Uj=1{0;\4;(®)}

<jf9(T)\uf=le || dx dt + Z ”w} "o |u, | dx dt
=I+11,
where
A4,00) :={(x, 1) | Xp (1) ~h < x < X (2) + b, [; =9 S T < T + 0}
and 0 < 9 <h. From (4.40) we know that
4.41) 1<),

Since u,, does not change its signs in w;, we have

f f |u,.| dx dt
®;\4;(5)

f f u,, dx dt
;\4;(5)

7

< {lu (X;(2) +0, 7)|+|u.(X;(r) -0, 7)|} dr+ C(T).

[tj—h, 5;+k]\[1;—6, 1;+0]

Substituting the estimate (4.5) into above inequality gives

” lu,.| dx dt < C(T) 5 +C(T),
@;\4;(9)

i
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and thus
4.42) II<C(T)o+C(T).

Summing up (4.41) and (4.42) yields (4.30). The estimates (4.32) is an
easy conclusion from the fact that u, is bounded on the region of
(—o0, 0) X[k, T].

It remains to prove (4.31) and (4.33). The proof is based on the integra-
tion by parts:

2 _ Xjp1(0-0 7.
”R wl dxdt = Z,: fuuxlxj(t)+0 dt UR uu,, dx dt
<CY [ X020, 0l dt+C [ i dt
j

The above result, together with Theorem 4.1, (4.30), and (4.32), leads to the
desired results (4.32) and (4.34). ||

5. THE SHARPNESS OF THE THEORETICAL ESTIMATES
In this section we present an exact entropy solution to show that the

global estimates given in the previous section are sharp. The example is of
the form

Ou+0.(u*/2) = Lu

(5.1 —C,(x—x%), <1
T e
0, [x| > 1,
where L is a constant and
1, L=0
C.:= L
eL—1>0’ L+#0

It follows from (2.3) and (2.4) that

xxuc)={¢—45—c)@*ﬂ—D/@L—lx <1

. : 01> 1

‘ o[G0 <]
wxoixﬂ—{m 0> 1,
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X

FIG. 3. Illustration of the characteristics. Thin lines are classical characteristics
x = X (¢, {), thick solid line is a shock curve, and (0, 1) is a shock generation point.

where the characteristics x = X(#; {) with L=1 are drawn on Fig. 3 by
using Mathematica.
Solving X,(¢; {) = 0 for ¢ gives

t(0) =lln < ﬂ) for |{| <min {i/z,i}
L —30%+1 \/5 ﬁ

and

) 6 . (e 1
() = for |c|<mm{—,—}.
C.(1-30)(e =30 NG

Therefore, { = 0 is a critical point (more precisely a local minimum) of #({)
and its corresponding shock generation point is

(%D =X (0):; D), «0) = (0, 1).

From the anti-symmetry of the initial date u,(x) with respect to x =0 one
knows that the shock curve is

x=0 for 1<t<oo0.
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Now let us derive an explict expression for the entropy solution of (5.1)
for ¢ > 1. Since the entropy solution u(x, ) is anti-symmetry with respect to
x =0, we only consider the case of x > 0. Solving the equation X (¢;{) = x
or equivalently

el —1

c—(c—c3)(eL_1

¢, (>1, t>1

>, 0<(<1, t>1

X =

for positive { by using trigonometric solution of cubic [1] gives

2.3/rcos 8 0<x<1 t>1
5.3 x,t) = ’ ’
(>-3) G D) {x, x>1, t>1,
where
_ AN _1 _
r= <3), 0—3arccos< r>
with

el —el ef—1
=St a=—(5m)
Since t>1 and x>0, we have p<0, ¢g<0, r>0 and 0< 6 <x/6. This

shows that { (x,?) defined in (5.3) is positive. Therefore the explicit
expression of u(x, t) forO0<x<landz>1is

u(x, 1) = —Cre™((, (x, )= (. (x, 1)°).
As a consequence we obtain
uy(x, 1) = —Cpre™(1=3(L, )Y, ),

It follows from (5.3) that for £ > 1
eLt_eL 1/2
GO0+, 0= <e”——l>
and

1 ef—1
EeLt_eL .

() 04,0 =
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Hence for t > 1 we have

13el—2e"—1 Le™
u"(0+’t)=_§ el'—1 et —el’

Straightforward calculation gives

T T
f |, (0+, 7)| dt = U u,(0+,1)dt
1+0 1+0

1—ell \3 /eL_pU+oL
1n|:<1_e(1+5)L> < eL_eLT >]‘

. e—301LT(_LT)3 e—ﬁzéL(_aL)

1 e—393(1+6)L(_(1+5) L)3 664(1—T)L(1_T)L

(Mean-Value Theorem is used)

o3 LTT3,—0, 0L §
11'1 e—363(1+6)L(1 +5)3 eG4(1—T)L(T_ 1)

|O(T)+1In 4|,

N = N =

where 0<6,,6,,0,,0,<1,0>0,and T > 1+. The last equality indicates
that the estimate in (4.5) is sharp. The sharpness of the other estimates
obtained in the last section can be verified in a similar way.
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