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ABSTRACT. We establish new interaction estimates for a system introduced
by Baiti and Jenssen. These estimates are pivotal to the analysis of the wave
front-tracking approximation. In a companion paper we use them to con-
struct a counter-example which shows that Schaeffer’s Regularity Theorem for
scalar conservation laws does not extend to systems. The counter-example we
construct shows, furthermore, that a wave-pattern containing infinitely many
shocks can be robust with respect to perturbations of the initial data. The
proof of the interaction estimates is based on the explicit computation of the
wave fan curves and on a perturbation argument.

1. Introduction. We deal with the system of conservation laws

U + 0, [F,(U)] = 0. (1)
The unknown U = U(t, x) attains values in R3:
U: [0, +oo[xR — R3
u
(t,x) — U=|v
w

and the flux function F), : R? — R3 is defined as
4[(v = Du — w] +np1(U)
Fn(U) = V2 . (2)
4{1)(1) —2)u— (v — 1)w} +np3(U)

In the previous expression, the parameter n attains values in the interval [0,1/4]
and the functions p; and p3 are defined by setting

p1(U) = 2uw — 2u*(v — 1), (3)
p3(U) = w? —u?(v — 2)v. (4)
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The above system was introduced by Baiti and Jenssen in [3, 17] and was used
to construct an example of a Cauchy problem where the initial data have finite,
but large, total variation and the L°°-norm of the admissible solution blows up in
finite time. More recently, the authors of the present paper used the Baiti-Jenssen
system (1) to exhibit an explicit counter-example which shows that Schaeffer’s reg-
ularity result for scalar conservation laws does not extend to systems, see [10]. The
counter-example we construct shows, furthermore, that a wave-pattern containing
infinitely many shocks can be robust with respect to perturbations of the initial
data. We refer to § 2.1 in the present paper for a brief overview of these counter-
examples. See also [9].

This note aims at establishing new quantitative interaction estimates for the
Baiti-Jenssen systems (1). The estimates we obtain are pivotal to the analysis of
the so-called wave front-tracking approximation of the Cauchy problem obtained
by coupling (1) with an initial datum U(0,-) = U,. We refer to [5, 13, 16] for
an extended discussion on the wave front-tracking approximation. Here we only
mention that the wave front-tracking algorithm is based on the construction of a
piecewise constant approximation of the Cauchy problem. Under suitable conditions
on the initial datum Uy and on the flux function F},, one can show that the wave
front-tracking approximation converges to an admissible solution of the Cauchy
problem, see in particular the analysis in [5]. In [10] we construct wave front-
tracking approximations of the Cauchy problems obtained by coupling (1) with
suitable initial data. We then rely on the wave front-tracking approximation to
establish qualitative properties of the limit solutions. In the following we do not
consider all the possible interactions one has to handle when constructing the wave
front-tracking approximation. We only discuss those that we encounter in [10] and
that cannot be handled by relying on straightforward considerations on the structure
of the flux F),. Also, in the present paper we fix a very specific system in the wider
class considered in [3]. This is enough for the applications in [10] and, moreover, we
use (although not in an essential way) the specific expression of the system in the
proof of Lemma 1.1. However, we are confident that our results can be extended to
wider classes of systems of the type considered in [3].

We now give some technical details about the estimates we establish. First, we
point out that the Baiti-Jenssen system (1) is strictly hyperbolic in the unit ball,
which amounts to say that the Jacobian matrix DF,, admits three real and distinct
eigenvalues

M(U) < X2(U) < A3(U) (5)
for every U such that |U| < 1. Also, if n > 0 every characteristic field is genuinely
nonlinear. In other words, let 7, ..., 73 denote the right smooth eigenvectors asso-
ciated to the eigenvalues A1, Ao, A3. Then

VAU) -m(U) 2¢>0 (6)

for some suitable constant ¢ > 0 and for every ¢ = 1,2,3 and |U| < 1. In the
following, we distinguish three family of shocks: we term a given shock 1-, 2- or
3-shock depending on whether the speed of the shock is close to A1, Ay or As.

We also point out that establishing interaction estimates for system (1) boils
down to the following. Consider the so-called Riemann problem, namely the Cauchy
problem obtained by coupling (1) with an initial datum in the form

Ud <0
voa={ g T30 ™



INTERACTION ESTIMATES 3

FIGURE 1. Left: interaction between two 2-shocks. Right: inter-
action between a 2-shock and a 1-shock.

Un

where Uy, U, € R? are constant states. The above problem admits, in general, in-
finitely many distributional solutions: we term admissible the solution constructed
by Lax in the pioneering work [19], see § 2.2 for a brief overview. Establishing inter-
action estimates for (1) amounts to establish estimates on the admissible solution of
the Riemann problem (1)-(7) in the case when Uy and U, satisfy suitable structural
assumptions.

The first case we consider is the case of the interaction of two 2-shocks, see
Figure 1, left part. In other words, we assume that there is a state U,, € R such
that

e U; and U, are the left and the right states of a Lax admissible 2-shock,

e U,, and U, are the left and the right states of a Lax admissible 2-shock and

e the shock between U, and U,, has higher speed than the shock between U,,
and U,.

We now give an heuristic formulation of our interaction estimate and we refer to § 3
for the rigorous statement, which requires some technical notation. Here we only
point out that the strength of a shock is a quantity defined in § 2.2 which is propor-
tional to the modulus of the difference between the left and the right state of the
shock.

Lemma 1.1. Fiz a constant a such that 0 < a < 1/2 and set Uy := (a,0, —a).
Consider the interaction between two 2-shocks and assume that the states Uy and U,
are sufficiently close to Uy. If the strengths of the interacting 2-shocks are sufficiently
small, then the admissible solution of the Riemann problem (1)-(7) is obtained by
patching together three shocks.

We remark that the relevant point in the above result is that the solution of the
Riemann problem that we consider in the statement contains no rarefaction wave,
but only shocks in all families.

The second case we consider is the case of the interaction among a 1-shock and
a 2-shock, see Figure 1, right part. In other words, we assume that there is a state
U,, € R3 such that

e U; and U, are the left and the right states of a Lax admissible 2-shock,
e U,, and U, are the left and the right states of a Lax admissible 1-shock.
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The case of the interaction of a 3-shock with a 2-shock is analogous. We now give
an heuristic formulation of our result and we refer to § 4 for the rigorous statement.

Lemma 1.2. Consider the interaction between a 1-shock and a 2-shock and as-
sume both shocks have sufficiently small strength. Then the admissible solution of
the Riemann problem (1)-(7) is obtained by patching together three shocks. Also,
we establish quantitative bound from above and from below on the strength of the
outgoing shocks, see formulas (33).

Note that the fact that the three outgoing waves are shocks follows from the
analysis in [3]. Also, the bound from above on the strength of the outgoing 3-
shocks follows from by now classical interaction estimates, see [5, Page 133, (7.31)]:
the main novelty in Lemma 1.2 is that we have a new bound from below on the
strength of the outgoing 3-shock, see the left hand side of formula (33). This
estimate is important for the analysis in [10].

This note is organized as follows. In § 2 we go over some previous results.
In particular, in § 2.1 we provide some motivation for studying the Baiti-Jenssen
system (1) by describing two counter-examples that use it. In § 2.2 we recall some
results from [19] and in § 2.3 we apply these results to the Baiti-Jenssen system.
In § 3 we discuss the interaction of two 2-shocks and in § 4 the interaction of a
1-shock and a 2-shock.

2. Overview of previous results. For the reader’s convenience, in this section

we go over some previous results. More precisely:

§ 2.1: we discuss two counter-examples based on the Baiti-Jenssen system (1): the
original one in [3] and a more recent one devised in [10].

§ 2.2: we follow the famous work by Lax [19] and we outline the construction of the
solution of the Riemann problem.

§ 2.3: we apply Lax’s construction to the Baiti-Jenssen system.

2.1. Counter-examples based on the Baiti-Jenssen system. This paragraph
is organized as follows:

§ 2.1.1: we discuss the counter-example in [3]
§ 2.1.2: we discuss the counter-example in [10].

Before dealing with the specific examples, we recall two main features of the Baiti-
Jenssen system: first, it is strictly hyperbolic, namely (5) holds. Note that strict
hyperbolicity is a standard hypothesis for results concerning systems of conservation
laws, see [13]. Also, if n > 0 every characteristic field is genuinely nonlinear, which
means that (6) is satisfied for every ¢ = 1,2, 3. This is a remarkable property because
loosely speaking systems where all the characteristic field are genuinely nonlinear
are usually better behaved than general systems. For instance, the celebrated decay
estimate by Oleinik [21], which applies to scalar conservation laws with convex
fluxes, has been extended to systems of conservation laws where all the characteristic
field are genuinely nonlinear, see for instance the works by Glimm and Lax [15], by
Liu [20] and, more recently, by Bressan and Colombo [6], Bressan and Goatin [7]
and Bressan and Yang [8], while for balance laws we refer to Christoforou and
Trivisa [11].

2.1.1. Finite time blow up of admissible solutions with large total variation. Con-
sider the general system of conservation laws

U +0,[F(U)| =0, (8)
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where the unknown U (t, z) attains values in RY, the variables (¢,z) € [0, +oo[xR
and the flux function F : RY — R¥ is smooth and strictly hyperbolic (5). Consider
furthermore the Cauchy problem obtained by coupling (8) with the initial condition

U(0,-) = Up. (9)

Under some further technical assumption on the structure of the flux, Glimm [14]
established existence of a global in time solution of the Cauchy problem provided
that TotVar Uy, the total variation of the initial datum, is sufficiently small. Under
the same assumptions, Bressan and several collaborators established uniqueness
results, see [5] for a detailed exposition.

The requirement that the total variation TotVar Uy is small is highly restrictive,
but necessary to obtain well-posedness results unless additional assumptions are
imposed on the flux function F. Indeed, explicit examples have been constructed
of systems and data Uy where TotVar Uy is finite, but large, and the admissible
solution blows up in finite time. In particular, in [3] Baiti and Jenssen constructed
an initial datum for system (1) such that the L*°-norm of the admissible solution
blows up in finite time. The solution is admissible in the sense that it is piecewise
constant and every shock is Lax admissible. For further examples of finite time
blow up, see the references in [3] and [13].

2.1.2. Schaeffer’s Regularity Theorem does not extend to systems. In [22] Schaeffer
established a regularity result which can be loosely speaking formulated as follows.
Consider a scalar conservation law with strictly convex flux, namely equation (8)
in the case when U (¢, z) attains real values and F': R — R is uniformly convex, i.e.
F" > ¢ > 0 for some constant ¢ > 0. The work by Kruzkov [18] establishes existence
and uniqueness of the so-called entropy admissible solution of the Cauchy problem
posed by coupling (8) and (9). It is known that, even if Uy is smooth, the entropy
admissible solution can develop shocks, namely discontinuities that propagate in the
(t, z)-plane. Schaeffer’s Theorem states that, for a generic smooth initial datum,
the number of shocks of the entropy admissible solution is locally finite. The word
“generic” is here to be interpreted in a suitable technical sense, which is related to
the Baire Category Theorem, see [22] for the precise statement.

In [10] we discuss whether or not Schaeffer’s Theorem extends to systems of
conservation laws where every characteristic field is genuinely nonlinear, namely (6)
holds. Note that the assumption that every characteristic field is genuinely nonlinear
can be loosely speaking regarded as the analogous for systems of the condition
(which applies to scalar equations) that the flux is strictly convex. Indeed, regularity
results for scalar equations with strictly convex fluxes have been extended to systems
where every characteristic field is genuinely nonlinear: as we mentioned before, this
is the case of Oleinik’s [21] decay estimate, see for instance [6, 7, 8, 11, 15, 20] for
possible extensions to systems. Also, the SBV regularity result by Ambrosio and
De Lellis [1], which applies to scalar conservation laws with strictly convex fluxes,
has been extended to systems where every characteristic field is genuinely nonlinear,
see [2, 4, 12].

Despite the above considerations, in [10] we exhibit an explicit example which
rules out the possibility of extending Schaeffer’s Theorem to systems of conservation
laws where every characteristic field is genuinely nonlinear. More precisely, we
construct a “big” set of initial data such that the corresponding solutions of the
Cauchy problems for the Baiti-Jenssen system (1) develop infinitely many shocks
on a given compact set of the (¢, z)-plane. The term “big” is to be again interpreted
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in a suitable technical sense, which is related to the Baire Category Theorem, see [10]
for the technical details.

2.2. The Lax solution of the Riemann problem. We consider a system of
conservation laws (8) and we assume that F : R3 — R3 is strictly hyperbolic (5) and
that every characteristic field is genuinely nonlinear, namely (6) holds for i = 1,2, 3.
Lemma 2.1 below states that the Baiti-Jenssen system satisfies these conditions.
The Riemann problem is posed by coupling (8) with an initial datum in the form

U~ =<0
U(O,x):z{ U+ 250 (10)

where UT and U~ are given states in R3. In [19], Lax constructed a solution of the
Riemann problem (8)-(10) under the assumptions that the states U and U~ are
sufficiently close: we now briefly recall the key steps of the analysis in [19].

We fix i = 1,2,3 and U € R? and we define the i-wave fan curve through U by
setting

s 01={ §g) 22 ()

In the previous expression, R; is the i-rarefaction curve through U and S, is the
1-Hugoniot locus through U. The i- rarefaction curve R; is the integral curve of the
vector field 7, namely the solution of the Cauchy problem

Wi )

Rif0,0] = T.

The i-th Hugoniot locus S; is the set of states that can be joined to U by a shock
with speed close to \;(U). The i-Hugoniot locus S; is determined by imposing
the Rankine-Hugoniot conditions. We term the value |s;| strength of the i-wave
connecting the states U (on the left) and D;[s, U] (on the right). Note that, owing
to (11), when s; > 0 the i-wave is a i-th rarefaction wave, when s; < 0 the i-wave is
an i-shock satisfying the so-called Lax admissibility criterion. The solution of the
Riemann problem (8)-(10) is computed by imposing

U" = D3 [537D2 [52,D1[51,U7]H

and by using the Local Invertibility Theorem to solve for (si,ss2,s3). From the
value of (s1, s2, $3) one can reconstruct a solution of the Riemann problem (8)-(10),
see [19] for the precise construction. This solution is obtained by patching together
rarefaction waves and shocks that satisfy the Lax admissibility criterion. In the
following, we refer to this solution as the Laz solution of the Riemann problem (8)-
(10).

2.3. The wave fan curves of the Baiti-Jenssen system. We collect in this
paragraph some features of the Baiti-Jenssen system. For the proof, we refer to [3,
10).

The first result states that in the unit ball the Baiti-Jenssen system is strictly
hyperbolic whenever 0 < 1 < 1/4. Also, when n > 0 all the characteristic fields
are genuinely nonlinear. Note that when 1 = 0 this last condition is lost because
two characteristic fields became linearly degenerate. See [3] or [10] for the explicit
computations.
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Lemma 2.1. Assume that 0 < n < 1/4 and that U varies in the unit ball, |U| < 1.
Then the Baiti-Jenssen system with flux (2) is strictly hyperbolic, namely (5) holds
true. If we also have n > 0 then every characteristic field is genuinely nonlinear,
namely (6) is satisfied for i =1,2,3.

We now discuss the structure of the wave fan curves. We start by giving the
explicit expression of the 1- and the 3-wave fan curve. In the statement of the
following result, we denote by (i, v, w) the components of the state U € R3.

Lemma 2.2. Consider the flur function (2), assume that 0 < n < 1/4 and fix
U € R? such that |U| < 1. Then the following properties hold true.

i) The I-wave fan curve Di[o,U] is a straight line in the plane v = ¥, more
precisely

Dl[U,U]:U—FU’Fl(U), (13)

where 7 (U) =

S O =

Note that 71 (U) is the first eigenvector of the Jacobian matriz DF(U). Also,
the states U (on the left) and D1]o, U] (on the right) are connected by a wave
which is
— a I-rarefaction wave when o > 0,
— a Lax admissible 1-shock when o < 0.
i) The 3-wave fan curve Ds[r,U] is a straight line in the plane v = ¥, more
precisely

DB[Tv U] = U+TF3(U)a (14)

where  73(U) = 0
v—2

The vector 73(U) is the third eigenvector of the Jacobian matriz DF (U). Also,
the states U (on the left) and Dy[o, U] (on the right) are connected by a wave
which is

— a 3-rarefaction wave when 7 < 0,

— a Laz admissible 3-shock when T > 0.

Note that, for the 3-wave fan curve, the positive values of T correspond to shocks,
the negative values to rarefaction waves. This is the contrary with respect to (11)
and it is a consequence of the fact that we use the same notation as in [3, 10] and we
choose the orientation of 73 in such a way that when 7 > 0 condition (6) is replaced
by the opposite inequality

Vs - 75 < 0.
We now turn to the structure of the 2-wave fan curve. In the following statement,
we use the notation

u” ut
U =|v |, Ut =|ot
w™ wt

Also, we consider entropy admissible solutions of scalar conservation laws, in the
Kruzkov [18] sense.
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Lemma 2.3. Assume that U is a Laz solution of the Riemann problem (8)-(10).
Then the second component v is an entropy admissible solution of the Cauchy prob-
lem

Opv + 0, [v?] =0

vT <0 1

'()(071'){ ot xio ( 5)
Also, we can choose the eigenvector Ta and the parametrization of the 2-wave fan
curve Da[s, U] in such a way that the second component of Da[s, U] is exactly v+ s.

3. Interaction of two 2-shocks. We first rigorously state Lemma 1.1

Lemma 3.1. There is a sufficiently small constant € > 0 such that the following
holds. Fiz a constant a such that 0 < a < 1/2 and set U; := (a,0,—a). Assume
that

|U; — U] < ea, 0<n<eaq,
$1,89 < 0, 1, 82 € [—¢a,0].

Assume furthermore that
Uy = D3 [s3, Dals1,Ui]. (16)
Then there are o < 0 and T > 0 such that
Uy = Ds |7, Ds[s1 + 52, Dl Ul]] | (17)

Note that by combining (17) with the inequalities ¢ < 0, 7 > 0 and s1 + s2 < 0
we get that the three outgoing waves are all shocks. The proof of Lemma 3.1 is
organized as follows:

§ 3.1: by relying on a perturbation argument, we show that the proof of Lemma 3.1
boils down to the proof of the Taylor expansion (21).
§ 3.2: we complete the proof by establishing (21).

3.1. Proof of Lemma 3.1: first step. We start with some preliminary consid-
erations. Assume that the states Uy and U, satisfy (16). Next, solve the Riemann
problem between U, (on the left) and U, (on the right): owing to [19], this amounts
to determine by relying on the Local Invertibility Theorem the real numbers o, s
and 7 such that

U, = Dy [r, Ds[s, Dio, Ug]ﬂ. (18)

Establishing the proof of Lemma 3.1 amounts to prove that s = s; + s2 < 0 and
that ¢ <0, 7 > 0.

To prove that s = s;+ s2 we recall Lemma 2.3 and the fact that the v component
is constant along the 1-st and the 3-rd wave fan curves D; and D3. We conclude
that s = v, — vy = 81 + s3 < 0. Note that v, and vy are the second component of
Ur and Ug.

We are left to prove that o < 0 and 7 > 0. We first introduce some notation: we
regard o and 7 as functions of 1, s; and s and U, and we write U,,(sl7 s2,Uy) and
Ty (51,52, Uyg) to express this dependence. Note that ¢ and 7 depend on 1 because
the wave fan curve Do depends on 7.

Owing to the Implicit Function Theorem, the regularity of o,(s1,s2,Us) and
oy(s1,52,Ur) is at least the same as the regularity of the functions D;, D, and
Dj3. Also, note that the Lax Theorem [19] (see also [5, p.101]) states that the wave
fan curves Dy, Dy and Ds3 are C?. The reason why we can achieve C™ regularity
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is because we are actually considering the wave fan curves in regions where they
are C*°. To see this, we first point out that, owing to (13) and (14), the wave fan
curves D1, D3 are straight lines and hence they are C*°. Next, we point out that we
are only interested in negative values of s; + s3. Hence, we can replace the 2-wave
fan curve Do defined as in (11) with the 2-Hugoniot locus Se. We recall that the
2-Hugoniot locus Sa[s, U] contains all the states that can be connected to U by a
shock, namely all the states such that the couple (U, Sy[s, U]) satisfies the Rankine-
Hugoniot conditions. The 2-Hugoniot locus Sa[s, U] is C* and by combining all
the previous observations we can conclude that U,,(sl, s2,Uy) and Tn(sl, s9,Uy) are
both C* with respect to the variables (7, s1, s2, Uy).

Next, we discuss the partial derivatives of o, (s1,s2,Up) and 7,(s1, s2,Uy) with
respect to (s1,s2) at the point (n,0,0,U,). By arguing as in the proof of estimate
(7.32) in [5, p.133] we conclude that

e for every Uy, for every n > 0 and every integer k£ > 1 we have the following

equalities:
6k07, _ (9k0'7, _ 6167-7, _ 6k7'7, —0 (19)
s} (0,0,U) Ds3 (0,0,U7) ds} (0,0,U) sy (0,0,Uy)

e For every Uy and for every n > 0 we also have the following equality concerning
the derivatives of second order:
&0,
881 882

2
01y,

= =0.
(0,0,U) 881882

(0,0,U¢)

This implies that o, and 7, admit the following Taylor expansions

80’,7(0,0,Ug) 9 80’n(0,0,U5) 9
053052 Sis2+ 081053 152

+o(|(s1, 82)[) s152(s1 + 52)

87’,7(0,0,[]5) 2 87-,,(0,0, Ug)
053039 152t Ds10s3

+ o(|(s1, s2)|) s182(51 + 82)

on(s1,52,Up) =

(20)

T (51,52,Up) = 5155+

In § 3.2 we prove that when n = 0 and U; = Uy the functions ¢ and 7 admit the
Taylor expansions

(st = g (L) )sisslor s 4 oonsal). (210)

Next, we use the Lipschitz continuous dependence of the derivatives of third order
with respect to n and Uy and we conclude that

80'77(0,0, Ug) a aUn(0,0,Ug) a
‘ 0s20s9 32 0s10s3 32 < Cea
07,(0,0,Uy) a 07,(0,0,Uy) a
‘ 053052 32 0s10s3 32 < Cea

provided that 0 < n < ea and |Uy — Uti| < ea. In the above expression, C' denotes a
universal constant. By plugging the above expressions into (20) and recalling that
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s1, 82 < 0 we can eventually conclude that, if € is sufficiently small, then

a
0'77(81,82, Uz) < 628182(81 + 82) <0,

a
7—77(81,327 Uz) > —628182(81 + 82) > 0.

The proof of the lemma is complete.

3.2. Proof of the Taylor expansion. The proof of the Taylor expansion (21) is
divided into two parts:

§ 3.2.1: as a preliminary result we determine the structure of the Hugoniot locus
Sa[s, U]
§ 3.2.2: we conclude the proof.

Note that in this paragraph we always assume 1 = 0 because formula (21) deals
with this case.

3.2.1. The 2-Hugoniot locus. Before giving the technical results, we introduce some
notation. First, we recall that we term Fp the flux function Fj, in (2) in the case
when 7 = 0. In the following, we will mostly focus on the behavior of the first and
the third component of U. Hence, it is convenient to term U and Fy the vectors
obtained by erasing the second components of U and Fj, respectively. We have the

relation A - 4 <U<Uv__12) 1_—11)) (ZL)) =J(v)-U,

~

where we have also introduced the 2 x 2 matrix J(v).

Finally, we recall that we term S [s, U] the 2-Hugoniot locus passing through U,
namely the set of states that can be connected to U by a (possibly not admissible)
shock of the second family. Also, as usual we denote by u, © anAd w the first, second

and third component of U, respectively. We use the notation U = (u, ).

Lemma 3.2. Fizn = 0 and assume that |20 + s| < 4, then the 2-Hugoniot locus
through U has the following expression: the second component of Sa[s,U] is v+ s
while the first and third components are

Sa[s,U] = U + E(3, 5)

=

(22)

where the 2 X 2 matriz E(7,s) is

E(5,s) = 4s s+4—20 4
T (2045216 \(s+4)(s—2)+40 3s—4+20)°

Proof. By Lemma 2.3 the second component of Sp [s,U] is © + s. To construct
Sa[s, U] we use the Rankine-Hugoniot conditions, which are a system of 3 equations.
Owing to Lemma 2.3, the second equation reads
vs = (0 + 5)* — v*
and this implies that the speed « of the 2-shock is
v =20+s. (23)

We define the vector 2(s,U) by setting

A(s,U) := Sals, U] — U
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and we point out that to establish Lemma 3.2 we are left to show that

~

A(s,U) = E(s,U)U.

The first and the third equations in the Rankine-Hugoniot conditions can be written
as

_ ~

(s, T) = J (5 + s) [5 + (s, U)} ~ J@)0, (24)

where J is the same as in (22). Next, we introduce the 2 x 2 matrix

~

Av,y) =1 = J(v)
- (g 2) —4 (v(vv_—12) 1_—1@) ’

A (3 +5,7)Us,U) = [f(@ +s)— f(a)}

and we rewrite (24) as

which implies (22) provided that
E(s,0) = A" (0 + 5,7 [J(0 + ) — J(0)]

By recalling that v = 20 + s we can compute the explicit expression of the above
matrices:

A(v+s,2v+s):( 4—3s—20 4 >

42—-0—3)(v+s) 60+5s—4

(0+s) - A(@):45<s+21v—2 —01>'

The determinant of the matrix A(v + s,20 + s) is

)

det := (20 +s5)* — 16

and hence the matrix is invertible when |20 4+ s| < 4. We can now complete the
lemma by computing the explicit expression of E, namely

E@ s)—i 60+ 5s—4 —4 - ds 1 0
T det \4(0+s—2)(v+s) 4-3s—20 s+20—-2 —1

_4s s+4—20 4 -
Tdet \(s+4)(s—2)+4v 35s—4+20)°

3.2.2. Conclusion of the proof of formula (21). We are now ready to establish (21).
We first recall some notation: we consider the system of conservation laws with
flux Fp, see (2). We consider the collision between two 2-shocks and we assume
that Uy = (a,0,—a), Uy, and U, are the left, middle and right states before the

interaction. This means that for some s; < 0, so < 0 we have
U, = Dals2,Un] = D3 |[s2, Da[s1, Ug] (25)
= Sy [s2, 9251, Ug].

In the above expression, Se represents the 2-Hugoniot locus. To establish the last
equality we used the fact that s; and s, are both negative. We plug (22) into (25)
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and we use the equality vy = 0: we arrive at

U, = U + B 50T + E(s1,52) [Ty + B0, 1)
R - (26)
=Up+ [E(O,sl) + E(s1,52) + E(s1, Sz)E(Ovsl)}Uﬁ'

Next, we focus on the states after the interaction. By arguing as at the begin-
ning of § 3.1, we conclude that it suffices to determine o = og(s1,s2,U;) and
T = 71o(51, 52, Uy) such that

Ur = D3 |:T,D2|:31 +82,D1[0', Uﬁ]]]

By the explicit expression of D; and D3 and by applying Lemma 3.1 we infer that
the above equality implies

Uy = [Us + 071(0)] + B(0, 51+ ) [Ty + 71 (0)] + 775 (51 + 52)
— U; + E(0, 51 + 52)U; + [I + E(0,s1 + 32)} o (0) + T73(s1 + 52) (27)

:/U;+E(O7S1+82)(7\ﬁ+H(51+82) ( Z_— )

In the previous expression we denote by 7?1 and FA}, the vectors obtained from 7}
and 7 by erasing the second component. Also, we introduced _the matrix H: its
first column is [I 4+ E(0,s1 + s2)]71(0), the second column is 73(s1 + s2). In the
following, we will prove that H(sy + s2) is invertible provided that s; and sy are
both sufficiently close to 0. By comparing (26) and (27) we then obtain

( o ) —H (s1 + 52) [E(o,sl) 4 E(s1,50) + E(s1,52)E(0,51) — E(0, 51 + 32)} Us.

-
G(Sl, 32)
(28)
Assume that we have established the following asymptotic expansion for G:
Glsnse) = — [ 33 ) srsalsy + 52) + o[ (51, 52) ). (29)
32\ 2 3

Then by plugging both (29) and /U\ﬁ = (a,—a) into (28) we obtain the asymptotic
expansion (21). Hence, to conclude the proof of (21) we are left to establish (29).

First, we point out that, owing to the expression of E in the statement of
Lemma 3.2,

4s s+4 4
E(0,s) :32—16< (s+4)(s—2) 3s5s—4 )

This implies that when s; = s5 = 0, the matrix E(0, s; + s2) vanishes and hence

o= (oro) N0 (3L ) = (8 ).

We compute now the asymptotic expansion of

E(O, 81) + E(O + S1, 82) — E(O, S1 + 82) + E(O + S1, SQ)E(O, 81).
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By directly computing the sum of the above matrices, we obtain that we can factor

the term
4s182(s1 + $2)

(S% —16)((s1 + 82)2 —16)((2s1 + 82)2 — 16)’
which multiplies the matrix with coefficients

Coefly 1: (s1+4)(s1 + s2+4)(6s1 + 5sg — 12)
Coeff; o: 4(5s3 + 135159 + 957 — 48)
Coeffy ;: 2(s1+4)(s1 4+ s2+4)(4 — 651
+ 25% — Tsg + 45159 + 25%)
Coeffyp: 192 — 1285, — 3657 + 2655
— 16089 — 525155 + 655755 — 2053
+ 555152 + 1655,

By combining the above computations we obtain the following asymptotic expan-
sion:

1 1 1/2 -3.43 —3.43
G(81’52)45<0 _1//2>( NP R )'8182<s1+s2>+o<|<s1,52>||3>

1 4 3
—5 (2 3 ) srsaton )+ olln sl (30)
This establishes (29) and hence concludes the proof of (21). O

4. Interaction of a 1-shock and a 2-shock. We first rigorously state Lemma 1.2.

Lemma 4.1. There is a sufficiently small constant € > 0 such that if 0 < n < ¢,
then the following holds. Assume that the states Uy, U, € R? satisfy

Uy = Di[, Dals, U] (31)
for real numbers s, o such that
1
0,5 <0, |s|, |o] < T

Assume furthermore that |Ug| < 1/2. Then there are real numbers o’ and 7' such
that

U, = Dy {T’,Dg [s, Dy [U’,Ug]ﬂ (32)
and 1 1
<g <= —ogs< 7' < .
20 < o' < 57 1000’877‘ < 100s (33)

Note that (33) implies o/ < 0 and 7" > 0. If we combine these inequalities
with (32) and s < 0 we see that the three outgoing waves are all shocks.
Establishing the proof of Lemma 4.1 amounts to establish (33). Indeed,

1. by using Lax’s construction (see § 2.2) we determine o', s’, 7" such that
Ur = D3 [T, D2 [Sl, Dl[O'/, UA]:| .

2. By combining (13), (14) and Lemma 2.3 we obtain that s’ = s.
To establish (33) we proceed as follows:

§ 4.1: we establish (33) in the case when n = 0.
§ 4.2: we conclude the proof by relying on a perturbation argument.
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4.1. Proof of Lemma 4.1: the linearly degenerate case. We establish (33)
in the case n = 0. This part of the proof is actually the same as in [3, p. 844-845],
but for completeness we go over the main steps.

We term of, 7} the real numbers satisfying (32) when n = 0. Let v, and v
denote the second components of U, and Uy, respectively. We term ~ the speed of
the incoming 2-shock (which is the same as the speed of the outgoing 2-shock): as
the second component varies only across 2-shocks its value is

v? — v}
y=—L—F = v =2u +s.
Up — Uy
Since by assumption |Uy| < 1/2 and |s| < 1/4, then
|| < 3. (34)

By imposing the Rankine-Hugoniot conditions on the incoming and outgoing 2-
shocks and by arguing as in [3, pp. 844-845], with the choice ¢ = 4, we arrive at
the following system:

{ (v+4)op+ (v =476 = (v +4)o
ve(y+4) + (vm+s—2)(y—4)7) = (v + s)(v+4)o

If we set

- v+4 v—4
A= ( ve(y+4) (ve+s—2)(y—4) > (35)

on(ié))’ Y:<(vg+vs;L(;l+4)>J’ (36)

then the above linear system can be recast as AXy =Y. The explicit expression of
the matrix A~' is

and

(ve+s=2)(y—4) —(v—4)
(42—72)(—s+2)( —ue(y + 4) (v + 4) ) (37)

We solve for of, and 7 and we obtain

2 v+4
op = o, = —"————s0 38
07 —s+2 07 (4—9)(-s+2) (38)
By using (34) and the inequality |s| < 1/4, we obtain
2 2 1 v+4
Z< <1, —<—JTF oy 39
3 —s+2 21 (4—9)(—s+2) (39)

and this implies that the estimate (33) holds true in the case when 1 = 0.

4.2. Proof of Lemma 4.1: the nonlinear case. We are now ready to complete
the proof of Lemma 4.1. We proceed as follows:

§ 4.2.1: we make some preliminary considerations which reduce the proof of Lemma 4.1
to the proof of the fact that a certain map is a strict contraction.

§ 4.2.2: we conclude the proof by showing that the map is indeed a strict contrac-
tion.
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4.2.1. Preliminary considerations. We first introduce some notation. We term U,
the intermediate state before the interaction, namely

Uy, := Do[s, Uy). (40)
Also, we term U/, and U] the intermediate states after the interaction, namely
U!. = D10’ Uy,
o' U] "

U, := Ds[s,U},] = Da[s, D1[o’, Uy]].

Next, we use [3, eq. (5.3)-(5.4)] and we recast the Rankine-Hugoniot conditions for
2-shocks as a nonlinear system in the form

AX +nF(X,Up,s8,0) =Y, (42)

where A and Y are as in (35) and (36), respectively. Also, the vector X is defined

by setting
!
X = < U, >
.
and the nonlinear term F(X, Uy, s,0) is equal to

( pl(ler/z) _pl(Um) _pl(U;n) +p1(U€) ) (43)
p3(Uy,) — p3(Um) — p3(Uy,) +p3(Ue), ) -
In the above expression, the functions p; and ps are as in (3). Note furthermore that

we can regard F as a function of X, Uy, s and o because, owing to (40) and (41),
Upm, U}, and U/ are functions of X, Uy, s and 0. Next, we rewrite equation (42) as

X = XO - nA_l]:(X7 U€a570)7 (44)

where the vector Xy = A7'Y is given by (36) and (38).
We now fix s, o, n and |Uy| satisfying the assumptions of Lemma 4.1 and we
define the closed ball

R:={(c',7") eR?: |0’ — o}| < kn|o|, |7' — 7}| < knos}. (45)

In the above expression, £ > 0 is a universal constant that will be determined

in the following and of, and 7 are defined by (38). We also define the function
T : R? = R? by setting

T(X) := Xo —nA ' F(X, Uy, s,0). (46)

Assume that T is a strict contraction from £ to & Then the proof of Lemma 4.1 is

complete: indeed, owing to (44) the fixed point X satisfies the Rankine-Hugoniot

conditions (42). Also, owing to (39) and to (45) we infer that the inequalities (33)
are satisfied provided that the parameter 7 is sufficiently small.

4.2.2. Conclusion of the proof of Lemma 4.1. In this paragraph we prove that the

map T defined by (46) is a strict contraction on the closed set £ defined by (45).

We proceed according to the following steps.

STEP 1: we introduce some notation and establish an elementary a priori estimate.
We denote by

(Ail]:(X, Uy, s, O’))l and (Ail]:(X, Us, 570)>2

the first and the second component of the vector A=!F, respectively. We point
out that, owing to the explicit expression of the matrix A~!, if the hypotheses of
Lemma, 4.1 hold, then the matrix A~! satisfies

AT < C.
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Here and in the following, C' denotes a universal constant, its precise value can vary
from line to line. By the above inequality we infer that, if X € R, then

(47 XU s.0)) | < C(1U7; = Unl + U5, = ULl

< O(\Uf = Uyl + Uy = U] + U}, = Uel)
(47)
< (1l + ol +10'l) < C (v + knos + o] + |op| + knlo]

< C|o] <4|s| + knos+2+ kn|o|>
To obtain the last inequality, we have used formulas (38).

STEP 2: we control the second component of A~™'F. We use the explicit expres-
sions (37) and (43) of A=! and F, respectively, and we infer that

v+4
@ —)2—)
+[ps(U1) = ps(Unm) = pa(U},) + pa(Up)] }-

(A7 F(X Ursi0)) = { = olpU) = p1Un) = 21(U) + 21 (U0)]

(48)

In the following, we denote by (U, U, Wy, ) the components of Uy, by (ul,, v}, wl,)

1 " 1

the components of U,, and by (u , vl wl ) the components of U’. We recall that

the v component can only vary across 2-waves because it is constant along the wave
fan curves D; and Ds. This implies

V=0, Vgt S = Uy = U = Ul (49)

By using the explicit expression (3) we arrive through direct computations at the
equations

—vg[p1(Ur) — p1(Un)] + p3(Ue) — p3(Un)

= [w[ — UgU,g]Q - [wm — ’Umum]2

v —2vm [t — Umum]2 (50)
+ % (Wi, — (Um — 2)um]2
and, by using (49),
—ve[p1(Uy,) = p1(U,)] + p3(Uyy) = p3(U,)
= —[wy, — wu;n]z + [wy, = vy, ] ?
S v o
— % [wxl — (U — 2)u;ﬂ2.
Next, we use (13) and (14) and we infer that
ur = Uy, — 7 + 0, ul, =up+ o',
W =Wy — 7 (U — 2) + oV, wl, = we + o'vy,
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which leads to the following equalities:

l r_
W,, — Ve, = Wy — VpUy,

"

Wy, — VU, = Wiy — Uy Uy, + 27, (52)

wil — (Vm — 2)ul, = wpm — (U — 2) U, + 20.

We now combine (50), (51) and (52) and we recall that, owing to (49), v, —ve = s.
We finally arrive at the equality

— e [p1(U) = p1(Un) = p1(Uy,) + 1 (Ue)] + [p3(Uy,) = p3(Un) — p3(Uy,) + p3(Ur)]
=47’ |:T/ + Wy — vmum} + 2s7’ [T’ + Wy, — vmum} — 2s0 {o + W — (U — 2)um} .

By plugging the above expression into (22) and recalling (23) we obtain that, if
(o/,7") € &, then

’(AA]_—(X’ U, S’J))J < Clry+knos+os] < Clknos + os] (53)

To control 7, we have used its explicit expression (38).

STEP 3: we eventually prove that the map T is a contraction on the set K. By
recalling the definition of T in (46) and by using estimates (47) and (53) we infer
that the components 17, T5 of T satisfy

Ty (X) — 00| < (1+ knlo|)Cnlo|
|T2(X) — 10| < (1 + kn)Cnso

We conclude that we can choose the constant k in (45) in such a way that, if n is
sufficiently small, then T'(X) € 8 provided that X = (¢/,7') € K. Next, we observe
that, since the function F is Lipschitz continuous with respect to X, then the map
T is a strict contraction provided that 7 is sufficiently small. This concludes the
proof of Lemma 4.1. O
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