THE MINIMUM ENTROPY PRINCIPLE FOR FLUID FLOWS IN A
NOZZLE WITH VARIABLE CROSS-SECTIONS
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Abstract. We prove that the minimum entropy principle for entropy solution of fluid flows
in a nozzle with variable cross-sections still holds true. Furthermore, we show that the numerical
solutions given by [16] also satisfy the entropy minimum principle.
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1. Introduction. The dynamics of compressible flows in a nozzle with variable
cross-section is described by the following system of conservation laws with source
terms [6, 26, 22, 20, 16]:

9(ap) + 0z (apu) = 0,
d(apu) + dx(a(pu® + p)) = pdsa, (1.1)
Ot(ape) + O, (au(pe +p)) =0, z€R,t>0,

where a is the cross-section, u is the velocity, the thermodynamical variables €, p,v =
1/p,p,T,S are the internal energy, density, specific volume, pressure, absolute tem-
perature, and specific entropy, respectively, and e = € + u?/2 is the total energy. See
Figure 1.1.
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Fic. 1.1. Gas flow in a nozzle

In 1986, Tadmor [25] published a paper revealing the Minimum entropy principle
for the gas dynamics equations that the entropy should be increasing in time (see also
[24] for some initiatives).

In this paper, we deal with the same problem but for the system depending on a
source term (1.1). Because of the source term on the right-hand side of the system
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(1.1), where the nozzle function a may have singularity, the usual notion of weak
solutions of system of conservation laws cannot be applicable.

One way to study the system (1.1) is to supplement it with the trivial equation
a; = 0. (1.2)

Then, if one considers a as if it is an unknown (see [21, 22]) the system can be written
in systems of balance laws in nonconservative form (see [7])

8U + A(U) - 0,U = 0. (1.3)

Then, we can use the theory of generalized weak solutions of balance laws by Dal
Maso-LeFloch-Murat [7].

In fact, we will provide in this paper (Section 2) detailed calculations to show
that the system (1.1) supplemented with the equation (1.2) can be written in the form
(1.3) by choosing the unknown function U to be either of single components, i.e., U =
(p,u, S, a) for example, or of conservative quantities, i.e., U = (ap, apu, ape,a). This
reveals that the theory of shock waves of systems of balance laws in nonconservative
form of Dal Maso-LeFloch-Murat [7] can be thus applied to the system (1.1)-(1.2).
We note that solutions in the sense of [7] depend on a prescribed family of Lipschitz
paths by which the obstacle of §-Dirac with respect to the Lebesgue integration can
be overcome. By starting from a viscous model of (1.1), we will establish the entropy
inequality for (1.1) in the divergence form (Section 3). We also prove in Section 4 that
the entropy inequality for system of balance laws in nonconservative form defined by
Dal Maso-LeFloch-Murat in [7] for the system (1.1) can be reduced in the divergence
form. This means in particular that the entropy inequality in the sense of [7] is
independent of the Lipschitz paths in this case. The fact that the entropy inequality
is written in divergence form enables us, in Section 4, to derive the minimum entropy
principle that entropy is increasing in time. This result is similar to the one by
Tadmor [25] for the usual gas dynamics equations (see also [24] for some initiatives).
This minimum entropy principle is in particular useful when it comes to the question
of the convergence of entropy stable schemes in certain cases, see [8]. In Section 5, we
will investigate properties of numerical solutions of (1.1). Note that because of the
source term on the right-hand side of (1.1), the usual treatments for the system (1.1)
do not give satisfactory results (see [16]). Numerical methods for conservation laws
with source terms have been therefore searched and tested (see [12, 11, 4, 5, 16, 10, 3],
and also the references therein). A fast and stable numerical scheme for (1.1) was
recently constructed by Kroner-Thanh [16]. We will show in Section 5 that this
scheme not only conserve equilibrium states as shown in [16], but also conserve the
nonnegativity of the density. Moreover, the approximate solutions by this scheme also
satisfy the entropy minimum principle that the entropy is increasing in time.

We note that the Riemann problem for isentropic compressible flows in a nozzle
was solved in [19]. The Riemann problem for several typical systems of balance laws
in nonconservative form was considered by [15, 14, 9, 2], etc.

Some important results of this paper (without proofs) were appeared in [17].
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2. Systems of Conservation Laws in Nonconservative Form.

2.1. Definition. Let us consider a general system of conservation laws in non-
conservative form

U + A(U) - 0,U = 0. (2.1)

(see Dal Maso-LeFloch-Murat [7]). The notion of weak solutions of the system (2.1)
[7] is relied on a prescribed family of Lipschitz paths in RY. Precisely, let us be given
a family of Lipschitz paths ¢ : [0,1] x RY x RN — R" which satisfies

o(0;U,V)=U o(L,U V)=V,
10s¢(s; U1, Vi) — 0sb(s; Ua, Va)| < K(|Vi — Va| + [Uy — Uz|),

for some K > 0, for all s € [0,1],U,V,Uy,Us, V1, Vo € RY.

Due to this family of Lipschitz paths, one can determine a Borel measure, as
follows. Let U be a function with bounded variation in [a,b] (in the following we will
call it a BV-function for simplicity), then dU is a Borel measure which coincides with
the distributional derivative of U, i.e.,

b b
/Uga’d:c:f/ wdU, Yy € C§a,b],

(see [1]).
DEFINITION 2.1. [7] Let U = U(z),z € [a,b], be a function with bounded varia-
tion. Then, the nonconservative product p 1= [g(U) . dU} . of a locally Borel bounded

function g : RN — RN by the vector-valued Borel measure dU is a real-valued bounded
Borel measure p with the following properties:
(i) For any Borel set B, s.t. U is continuous on B:

§(B) = /B o(U)dU (2.3)

(ii) For any ¢ € [a,b]:

M(xo)Z/O 9(0(s;U(z0—), U(wo+)))0s(5; U (x0—), U(mo+))ds  (24)

The following definition of weak solutions of the system (2.1) was initially pro-
posed by LeFloch [21].

DEFINITION 2.2. U € L® N BVjo.(R x Ry, RY) is a weak solution of (2.1) if the
Borel measure

aU + [A(U(.,t))é)mU(.,t) , (2.5)

is equal to zero.



2.2. Entropy Inequality. The general Definition 2.2 has an advantage that
it inherits automatically the formulation of the entropies from standard theory of
systems of conservation laws to the ones in nonconservative form. In fact, a convex
function U is called a generalized entropy of the system (2.1) provided

DUU) - A(U) = A(U)T - DEUU). (2.6)

The only difference between the standard notion of entropy and the generalized one is
that the entropy-flux function may not exist in the nonconservative systems. However,
as a family of Lipschitz paths ¢ is given, we have the following generalized entropy
inequality [20]:

UU) + [DUu(U) CAWUC0)DU0] <0 (2.7)

in the space of measures.

2.3. The nozzle model. The model of fluid flows in a duct with variable cross-
section (1.1) supplemented with the equation (1.2) has the form (2.1), depending on
the choice of variables, as follows. If we choose the variable U to be

U= (p,u,S,a), (2.8)

where S is the specific entropy, then the system (1.1)-(1.2) can be written under the
form (2.1) with

u p 0 %0
AU*p,O ks 0 2.9
(U) P P (2.9)

0 0 wu 0

0 0 O 0

However, as we will see in the sequel, it will be interesting to re-write the system
(1.1)-(1.2) under the form (2.1) with the variable to be the conservative quantities.
In fact, let us set

U = (ap, apu, ape, a) := (wq, we, w3, wy). (2.10)
Replacing the variable U in (2.4) into the system (1.1)-(1.2), we get
Orw1 + Opwe = 0,

w w
Bywa + —2 8 ws + wady (—) + wadyp = 0,
wq w1
w w
Oyws + wan(—B) + —20,ws + Oz (aup) = 0,
w1 w1
6t’LU4 = O7
or equivalently,
Oyw1 + Opwoe = 0,
wo w1 Ogwy — WoOzwy
Oywo + —=0pwa + wy 3 +wa0pp = 0,
w1 w1
w10, w3 — w3y w w (2.11)
Orwog + wy == R 0wy + O (aup) = 0,
wy w1

Oywy =0, z€R,t>0.



Besides, the pressure p is given by certain equations of state. And we can assume

that p = p(p, €). Thus,

w w1 (w2)2). (2.12)

The last expression leads to the following calculation

8xp:pp'f7m + De - €z

w1 wz 1, w2
—p, 0. (2L 9 <_ (%2 )
b 0u() e 0 (22 - 5 (22)
W40y w1 — W10, Wy w10, w3 — w30, w1 Wa w10, wa — Walz w1
=Pp- 2 6( D) - D) )
wj wy w1 wy
2
w., w w w
_ (pp _ De 23 De 32) . 8E'LU1 _ De 22azw2 + De a:z:'LUB _ Pp 21 8111}4.
Wyq wy wy wy w1 wy
(2.13)

It is thus derived from (2.13) that

W W wow
24)+ 248119

0 (aup) = pOy(au) + aud,p = p@m(

(wgO0pwa + Wwodyrwy)wy — wowsOpwy Wty
=D ) + 8$
wy w1
, , (2.14)
WaW4 (Pp PeWs DeWy p 9 Wy DPeWs
Wy w? w3 w1 wy w?
Wl w w
—|—p 22 48xw3+i(p—pp 1)896104.
w3 w1 Wy

wq

Substituting the expressions (2.13), (2.14) into the system (2.5), after arranging terms,
we obtain

Oywy + Orwe = 0,
2 2
w3w wW5W w 2w Wow
PeW3 Wy PeWaWyq 2).81w1 <w2 De 224)83671)2

athJr(p -
r w? w3 w? 1 w?
W w
L 4(9,@103 - Pe 1895104 = 0,
w1 Wy
2
WoW w w WoW
8tw3+[ 2 4(p_p_p523 pe32_i)_ 223}_%101
w1 \wy w7 wy w1 wy
ws + pw wiw Wo W + w
+( 3 TPW4s  Pe 234)8ww2+(p6 224+p 2)6ww3
w1 wy wy w1
w w
+72<p_pp 1)633104 = 0,
w1 Wy
Owy =0, z€R, t>0.

The last system has the canonical form (2.1), where the variable is chosen to be
conservative:

U = (ap, apu, ape, a) = (wy, wa, w3, wy),
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and A(U) = (a;;(U)), .14

i,7=1,4"

a1 =0, a2=1, a3=0, a4 =0,

2 2
PeWswy PeWyWy wy 2 De 2
a9] = — + — —5 = —u”+ —(u” —e),
21 pp ’LU% w% ’LU% pp D ( )
2wy pewawy Dell
agy — — — 3 = 2U — ,
w1 wi p
PeWy DPe
a23 = — = —,
w1 P
Ppw1
24 = ———— = —Ppp;
Wy
2 2
WaWyq (P, DeW3 | PeW D WawW3 p(u®—e)—p
o = (B P G D sy 20720,
w1 Wy wl wl w1 wl p
w3+ pwy Pew3wy o p peu?
a3z = - 3 - =—¢+t———,
wy wy P P
W -+ w: U
a33:p5 224+p 2:pe +’U,,
wy w1 P
w2 Ppow1
a3a = *( - L) = u(p = p,p),
wq Wy

a41 = Q42 = Q43 = a44 = 0.
(2.15)

3. Entropy inequality by vanishing viscosity method. Let us first describe
the motivation. Consider the usual one-dimensional gas dynamics equations

Op + 0z (pu) = 0,
B (pu) + 8, (pu® +p) = 0, (3.1)
O¢(pe) + Oz (u(pe+p)) =0, ze€R, t>0.

On one hand, the notion of entropy is motivated from physics, and the physical entropy
is

U=pS,

where S is the specific entropy. On the other hand, as it was shown by Harten et al
[13], necessary and sufficient conditions for a twice differentiable function U, of the
form:

uc = PQ(S)» (32)

to be an entropy of the usual gas dynamics equations is that g(S) satisfies the following
properties

(i) g(S) is strictly decreasing as function of ¢;

(ii) g(S) is strictly convex as function of (1/p,€).
And the authors also showed that this class of entropies is broad enough to justify
the point-wise hyperbolicity of the gas dynamics equations (3.1) in the sense that the
system is strictly hyperbolic if and only if it admits an entropy of the form (3.2).
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Therefore, for the model with source term (1.1), we restrict our consideration to
a similar class of entropies. To this end, we first look at the model of viscous flows in
a smooth nozzle a.:

O¢(aep) + Oz (acpu) = 0,

O¢(azpu) + ao;(aa(pUQ +p)) = pOzac + 9z(b(v(€) + p(e))0zu),

Or(acpe) + 0z (azu(pe + p)) = 0 (be((v(e) + p(e))udyu + k0,T)), x € R, t>0,

(3.3)

where b, = b.(z) > 0, € R, is given, and =y, u are Lamé coefficients of viscosity and
tend to zero as ¢ tends to zero, and k is the coefficient of thermal conductivity. Note
that the coefficients v, 4 and k usually depend only on the absolute temperature 7.
Let us ignore in the following the subscript (.). for simplicity. We want to find an
equation for the specific entropy. To this end, we assume that the internal energy is
given by an equation of state € = €(p,.S). On one hand, thanks to the equation of
conservation of mass of (3.3), the equation of balance of momentum in (3.3) can be
written as

ap(ug + uug) + pga — (b(y + p)uug)y = 0. (3.4)
On the other hand, the equation of balance of energy in (3.3) can be written as
apes + e[(ap)e + (apu).] + apues + (aup)e = (B((v+ putis + T))ae  (3.5)

The second term on the left-hand side of (3.5) is equal to zero due to the conservation
of mass. Using the thermodynamical identity

de =TdS — pdv, v=1/p, (3.6)

we can re-write the equation (3.5) as

a
apT'(Sy +uS;) + f(m +ups) + (aup)s + apu(ue + uug) = (b((y + putg + kT%))o-
Or, after arranging terms, we obtain the following equation of balance of energy

apT (S; + uS,) + % [(@p)e + (aup)a] + ulap(un +uttz) + ape = (b(y + p)uia)s] (3.7)
= b(y + p)ut + (kTy)s-

The second and the third term on the left-hand side of (3.7) are equal to zero by the
conservation of mass of (3.3) and the balance of momentum (3.4). Thus, we deduce
from (3.7) that the specific entropy S should satisfy

9,5 +udyps = 201 2 | *To)a
apT apT

(3.8)

Let g(S) be any smooth function of S. Multiplying the equation (3.8) by apg’(S), we
get

— apg'(5) (12 ¢ (BT
apdig(S) + apud,g(S) = apg (S)( o7 uy + apT )

7

(3.9)



Multiplying the conservation of mass of (3.3) by ¢(S), and then summing up the
resulted equation with the equation (3.9), we have

Oulapg(9)) + Da(apug(S)) = pg'(S)( R (3.10)

Assume that the thermal conductivity k£ = 0. Then, the equation (3.10) becomes

YK

3.11

Oy (apg(S)) + 0z (apug(S)) = bpg'(S)
The right-hand side is always non-positive whenever ¢ is non-increasing.

Thus, we arrive at the following statement.

THEOREM 3.1. Consider viscous flows (3.3) with the following hypotheses: the
thermal conductivity coefficient is negligible, and the nozzle is smooth for each choice
of viscosity coefficients. Assume that for each € the system (3.3) has a smooth solution
U.. Then, the limit of these solutions obtained as the viscosity vanishes when € tends
to zero satisfies the following entropy inequality

91(apg(S)) + Da(apug(s)) <O, (3.12)

where g is any function satisfying the above items (i)-(ii).

4. Minimum entropy principle.

4.1. The entropy inequality in divergence form. In this subsection, we will
show that the entropy inequality in terms of nonconservative product [7] reduces to
the usual divergence form (3.12) for entropy-pairs of the form

U, F) = (apg(S), apug(S)), (4.1)

where the functions g satisfy the assumptions (i)-(ii) in the previous section.

THEOREM 4.1. Consider the system (1.1) in the form of (2.1), where the ma-
tric A(U) is given by (2.15). Let g be any function satisfying the hypotheses i) and
ii) in the previous section. The function U = apg(S) of the conservative variables
(ap, apu, ape,a) is conver. Moreover, it satisfies the following property

Dyl - A(U) = DyFU), FU) = apug(S). (4.2)

Consequently, the function U is the entropy of the system (2.1) with the entropy-flux
F, i.e., the generalized entropy inequality in the sense of Dal Maso-LeFloch-Murat [7]
is reduced to the usual one in the divergence form

(apg($)): + (apug(8))s < 0. (4.3)

Proof. First, as is shown in [13], the function pg(S) is convex in the variable
(p, pu, pe). By projection, pg(S) is convex in the variable (p, pu,pe,1). Since the
mapping (p, pu, pe, 1) — a(p, pu, pe, 1) is linear, the Hessian matrix of pg(S) as func-
tion of (ap,apu,ape,a) is the same of that one as a function of (p,pu,pe,1) at
a(p, pu, pe,1) = (ap,apu,ape,a). Then, multiplying the convex function pg(S) of
variable



(ap, apu, ape,a) with the positive a give a convex function in the same variable. This
establishes the first conclusion that the function U = apg(S) of the conservative vari-
ables

(ap, apu,ape,a) = (wy, we, w3, wy)

is convex.
Second, assume the equation of state for the specific entropy is given by

S =S(p,e). (4.4)

Then, a straightforward calculation shows that

UW) = apg($) = wig($(22. 22— (1)), FO) =) (45)

’LU4”U)1 2 w1

Using the thermodynamical identity
de = TdS — pdv = TdS + %dp,

we have
_ 1 _ P
Se - f7 Sp - Tp2
Therefore, it is followed from (4.5) that
S Se w3
_ / ey Ze 2
DoU(U) = (9(8) + g ()L + 5 (F = wa)
2
w w
~g(9)S=2,g'(9)S., g (9)S,%) (4.6)
1 wy
_ g, p» 2y 9 (S)u g'(S) g'(S)p
and that
DyF(U) = uDyU(U) +U(U) Dy (=2)
1
(4.7)
= (0 — 2U(0). iy + T it ).
wy wy
From (2.4), (2.15), (4.6), and (4.7), we claim that
B = Dyl - A(U) — DyF(U) =0, (4.8)
since set B = (b1, be, b3), we have
Se
by = *wlg/(S)Se%am +w1g'(S)—a31 — uldy, + U%U
w1 w1 wy
() w2
= g/(S)Se(agl — uTlCLQl) — ul/lwl + Eu
3
. —bwawys | Wy  WaW3, w2
= 9'(8)S( w? + w} w? ) = o, + w%u (4.9)
, 3 DU Wo
=g (9)S(u”> — — —wue) — ully,, + U
()58 =22 ) =
g, 5 p g(S),—p o
= T - 2 o)~ ulg($) + LU - )+ ug(S)



B g8 -, o . gOu,  u ¢S, p W
by = g(S) + =~ (— +u” —¢) 72 ep)+ T (et pep)
u
_(uu’wz—’—i)
G u
=g(9) T w2 wl)
:O7
(4.10)
and lastly
g'(S)upe | ¢'(S) peu
by = — = — ully,
3 T, Gt (4.11)
=0.

From (4.9), (4.10), and (4.11), we obtain (4.8). This establishes the second statement
(4.2). The remaining conclusions are straightforward. Theorem 4.1 is completely
proved. O

4.2. Minimum entropy principle. In this subsection we will establish a mini-
mum entropy principle for entropy solutions in the sense of Definition 4.2 for the model
of gas flows in a nozzle (1.1). Note that a similar work for the usual gas dynamics
equations was established by Tadmor [25].

THEOREM 4.2. Assume that the bounded function U is an entropy solution of the
system (1.3). The following Minimum Entropy Principle holds

ISCo Ol Lo (—r,r) = 1195 0)|| Lo (= (Rt ull oo ), Rt [ul| oo ) - (4.12)

Proof. Let g = g(S), where S is the specific entropy, be any function satisfying
the conditions (i) and (ii) in the subsection 3.3, i.e.,

(i) g(S) is strictly decreasing as function of the internal energy ¢;

(ii) g(S) is strictly convex as function of (1/p,€), where p is the density.

Similar arguments as the ones in the proof of Lemma 3.1 of [25] assert that

LEMMA 4.3. Any bounded entropy solution of the system (1.1) should satisfy

/ oz, 0)g(S(a,t))dx < / (i, 0)g(S(,0)de (4.13)
le|<R

|z| <R+t ][ Lo

Taking g(S) = —(S+S50)?,p > 1, where Sy is some constant such that S+.Sy > 0,
the inequality (4.13) yields

10" P (. 0)(S () + So)ll om0y

y (4.14)
> [p P (-,0)(S(-,0) + So)ll e (— (Rt ful| oe ), Rt ul| oo ) -

Letting p — 400 in the last inequality and eliminating Sg, we obtain (4.12). Theorem
4.3 is completely proved. O
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5. Principles for the numerical solutions. In [16], a new fast and stable (by
numerical tests) scheme for system (1.1) was presented. In this section we will investi-
gate properties of approximate solutions generated by this scheme. For definitiveness,
we consider stiffened gases which have equations of state of the form

p=(y—1)p(€ =€) = W0, 1<7v<5/3,

where €, Do are constants, depending on the material under consideration, p,, > 0,
(see Menikoff and Plohr [23]). We note that the analysis presented below can be
applied to a broader class of gases.

5.1. Nonnegativity density principle. In this subsection, we will show that
the approximate density by the scheme in [16] always remains non-negative. This
numerical scheme is defined as follows: the mesh-size can be chosen to be uniform,
ie, zj41 —x; = Az =1,Vj, and

A< ,
max;{|uf| + /2p,(p}, S7)}

At = Mz,

U= (p,pu,pe),  f(U):= (pu, (pu® + p),ulpe + p)), (5-1)
Uit = U7 = Me™ (U}, Uy =) = N (U 4 UT)),
Ur AU A .
= % + §(f( ) = fU ),
where gN(U, V) is the Lax-Friedrichs numerical flux:
1
gN (U V) = SO+ (V) = ﬁ(V U). (5.2)
The description of the states
Uivr,— = (pspu,pe)ipr -, Uy o= (p, pus pe)i_q 4 (5.3)

is given as follows. As was observed in [16], the system (1.1), (2.14) has four charac-
teristic fields corresponding to the following eigenvalues of its Jacobian matrix:

=0, AM=u—1/pp(p,S), Aa=wu, Az=u+/p,(p,5). (5.4)

The phase domain can then be decomposed into the following sub-domains (call each
a phase):
G1={U : M (U) < X2(U) < A3(U) < M(U)
Go ={U : \Mi(U) < X2(U) < Ao(U) < A3(U)
Gs ={U : \M(U) < 2(U) < A2(U) < A3(U)
Gy ={U : X(U) < M (U) < X2(U) < A3(U)},

(5.5)

)

together with isolated surfaces only on which the system fails to be strictly hyperbolic
(call each a hyperbolic boundary):

L ={U: M(U) = 20 (U)},
Lo ={U: 2(U) = 2o (U)}, (5.6)

Eo={U:M(U) = 2(U)}-
11



Now, in the scheme (5.1), the states

i1 = (o puspe)fia —, Ujy y = (p.pu,pe)iy ¢

are defined as follows. First, observe that the entropy is constant across each station-
ary jump. We set 7, =e(pfy ,Sy) el =€+ (ufy; )?/2, and so on.
And determine p7 ; _,u? ; _ from the following equations

n n n . n,.n n
Aj41Pj+1%541 = A5 P41, -Ujp1,—»

(Un+1)2 (Un-s-l.—)2 n n (5.7)
j2 jf +h(Pj+1,—aSj+1)7

+ h(p_?-i-h ]n-',-l) =

where h is the specific enthalpy: dh = TdS + vdp, and h written as a function
h = h(p,S) of the density and the specific entropy satisfies

o, ) = 425, (53)

for any fixed S, and that the stationary jump always remains in the same phase.
Similarly, we determine p7_; ,u?_; , from the equations

n n n _ . n.n n
Aj_1Pj—1Uj—1 = G5 P51 4Uj14,

(uf_1)? 0 an (uf_y1)? . . (5.9)
j2 + h(pf-1,57-1) = % +h(pj_1 4,57 1),

and also that the stationary jump always remains in the same phase.
We will show that our scheme (5.1) is stable in the sense that the density remains
always in the correct phase.
THEOREM 5.1. Let us consider stiffened gases, where the local sound speed ¢ :=
Dp(p, S) is real. If the initial density po is nonnegative, then the approzimate density
generated by the scheme (5.1) is also nonnegative.
Proof. The scheme (5.1) computes the density as

P14+ P A
;H'l = % + §(P?—1,+U?—1,+ - p?+17_u;-’+17_)
Picit T Pj— A
> e = Smax{uly s Ty o) (5:10)
noogn
> %(1 — 2 max{uj_q ;,uliq _}).

Since stationary waves provided by (5.7) and (5.9) always connect between states with
nonnegative densities, it is derived from the inequality (5.10) that

p}”‘l >0 whenever 1—2\max{u} ;  ,uj;_}>0. (5.11)
Besides, the hypothesis implies that the function i in (5.8) is concave in p:

o) = (- DL < (5.12)
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It is thus derived from (5.7) and the concavity of the function h that

(UJ?-;-L—)Q (U?-H)z

B - B) = 7(h(p;}+1,—7 S_;L-‘rl) - h(P?-Ha S_;l—‘rl))
< *hp(P;}HaS?H)(P?H,— - P;L-s-l) (5.13)
pP<p;'l+1’ S;l‘i‘l) n n .
< - (P, — Pin)
Pji+1
< (P11, 5741)-
And therefore,
|u?+177| < \/(U?+1)2 + 2pp(P;'L+1v SJT'L+1) < |U?+1| + 2pp(p;'l+1a SJT'L+1)- (5.14)
Similarly,
[ui_q | < [uf_i +1/2pp(PF_1, SF1)- (5.15)
From (5.1), (5.11), (5.14), and (5.15), we conclude that
p;-”“l >0, forall jmn, (5.16)

which establishes the statement of the theorem. O

5.2. Minimum entropy principle for approximate solutions. In this sub-
section we also establish the minimum entropy principle for approximate solutions
(5.1).

THEOREM 5.2. Assume that there is a bounded sequence of approzimate solutions
generated by the scheme (5.1) which converges almost everywhere to a limit U. Then,
the following minimum numerical entropy principle holds:

SEHY > min{S? ,, ST, ) (5.17)

Proof. The proof is based on the following result by Lax [18].
LEMMA 5.3. Assume that U is a strictly convez function in RY, and the scalar-
valued function F, and the vector-valued function f such that

DF = DU - Df. (5.18)
If U is a vector defined by
v =" 2w - rov)), (5.19)
then
uw) < 4V ;M(W> + %(]—'(V) — F(W)). (5.20)

Comparing (5.1) and (5.19), we conclude by (5.20) that the scheme (5.1) satisfies
the numerical entropy inequality
< UUG 14 ;LU(U}’H,_) N

uw;™

N >

(FUj-14) = F(Ujsa,-)), (5.21)
13



for any entropy-pair of the form (4.1). Thus, we have

aipi_1 4 9(S7_1) +aipiy _g(S})

G?Jrlp;-lJrlg(S;LJrl) < 5

A
+ 5 (a7 i w1 9(Si0) — af P i 9(S7n)),

or
ajtt 1 1
1 1
ZI—,}P}H 9(S7H) < Spfog (L4 Auj_y 1 )g(S)1) + §P?+1,7(1 = Aufiy )g(S7)-
J

(5.22)
We know already by Theorem 5.1 that p}”‘l is nonnegative. Taking ¢g(S) = —(S +
So)P,p > 1, where Sy is some constant such that S+ Sy > 0, we obtain from the last
inequality that

antl 1/p
] n+1 n+1
(Wﬂj ) (Sj + So)
1 n n n P 1 n n n D p
> (59.7'—1,+(1 AUy (ST +50)” + 5 pi - (1= Auy ) (S7h + So) )
> (§pj,1’+(l +Auj_q )+ Epjﬂ’,(l - )\Uj+1’7)) . (mm{Sj,l, Sty + So>.
(5.23)

Sending p — +oo from the inequality (5.23), and eliminating So, we obtain (5.17).
The proof of Theorem 5.2 is complete. O
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